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Additional information

Additional information for investors in the Federal Republic of Germany

This addendum forms part of, and should be read in conjunction with the Prospectus of WELLINGTON MANAGEMENT
FUNDS (IRELAND) PLC (the “Company”) dated June 9, 2023 and may not be used separately. All capitalised herein
contained shall have the same meaning in this Additional Information document as in the Prospectus, unless otherwise
indicated.

The Company is an umbrella type open ended investment company with variable capital and segregated liability between
Funds and qualifies and is authorised by the Central Bank of Ireland as UCITS for the purposes of the regulations.

Facilities according to Art. 92(1) a) of the Directive 2009/65/EC (as amended by the Directive (EU) 2019/1160) are available
from:

State Street Fund Services (Ireland) Limited
78 Sir John Rogerson’s Quay

Dublin 2

Ireland

Email: WellingtonGlobal TA@statestreet.com

State Street Fund Services (Ireland) Limited is responsible for processing subscription, repurchase and redemption orders
and making payments to shareholders.

The following facilities according to Art. 92(1) b) to e) of the Directive 2009/65/EC (as amended by the Directive (EU)

2019/1160) are available from www.eifs.lu/wellingtonmanagementfunds:

+ information on how orders (subscription, repurchase and redemption) can be made and how repurchase and redemption
proceeds are paid;

* information and access to procedures and arrangements related to investors’ rights and complaints handling;

+ information in relation to the tasks performed by the facilities in a durable medium;

+ the latest sales prospectus, the articles of association, the annual and semi-annual reports, as well as the key investor
information documents.

The issue and redemption as well as all conversion prices are published on www.fundinfo.com.

Any notices to the Shareholders will be sent to the Shareholders in Germany via letter or e-mail as requested by the

Shareholder in their account opening agreement. According to §298 (2) of the Investment Code (KAGB), the notices to the

Shareholders will additionally be published in Germany in the Federal Gazette (www.bundesanzeiger.de) in the following

cases:

+ suspension of the redemptions of the shares,

+ termination of the Management Company or its liquidation,

+ any amendments to the Articles of Association which are inconstant with the previous investment principles, which
affect material investor rights or which relate to remuneration and reimbursement of expenses that may be paid or made
out of the asset pool,

» merger of the Company with one or more other funds and,

+ the change of the Company into a Feeder Fund or the modification of a Master Fund.

Additional information for investors in Switzerland

BNP PARIBAS, Paris, Zurich branch, Selnaustrasse 16, CH-8002, Ziirich, Switzerland, is the Swiss Representative and
Paying Agent. The Prospectus, the Key Investor Information Documents, Articles of Association as well as the Company’s
annual and semi-annual reports may be obtained free of charge from BNP Paribas. Publications concerning the Company
are made in Switzerland on the recognised electronic platform www.swissfunddata.ch.

The Company and its agent may pay retrocessions as remuneration for distribution activity in respect of Fund shares in or
from Switzerland. Retrocessions are not deemed to be rebates even if they are ultimately passed on, in full or in part, to the
investors. On request, the recipients of retrocessions must disclose the amounts they actually receive for distributing the
collective investment schemes of the investors concerned. In the case of distribution activity in and from Switzerland, the
Investment Managers and their agents may, upon request, pay rebates directly to investors. The purpose of rebates is to
reduce the fees or costs incurred by the investor in question. At the request of the investor, the Investment Manager must
disclose the amounts of such rebates free of charge.

In respect of the shares distributed in or from Switzerland, the place of performance and jurisdiction is the registered office
of the Representative in Switzerland.
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Organisation (continued)
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Fund, Wellington All-China Focus Equity Fund, Wellington Emerging Market Development Fund, Wellington Emerging
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Wellington Focused European Equity Fund, Wellington India Focus Equity Fund, Wellington Pan European Small Cap
Equity Fund and Wellington Strategic European Equity Fund:
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Wilmington, Delaware 19808

USA

In respect of the Wellington Euro High Yield Bond Fund, Wellington Global Credit Buy and Maintain Fund, Wellington
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Hong Kong
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General information

Background to the Company

Wellington Management Funds (Ireland) plc, (the "Company”), is an umbrella type open ended investment company with
variable capital and segregated liability between Funds incorporated under the laws of Ireland on June 25, 1997 as a public
company pursuant to the Companies Act 2014. As of December 22, 1998, the Company has been authorised by the Central
Bank of Ireland (the “Central Bank”) as an Undertaking for Collective Investment in Transferable Securities (“UCITS”)
pursuant to the provisions of the Central Bank (Supervision and Enforcement) Act 2013 (Section 48(1)) (Undertakings for
Collective Investment in Transferable Securities) Regulations 2019 (the “UCITS Regulations”).

Calculation of net asset value of shares

The net asset value of the classes of shares of each Fund is expressed in the currency of denomination as laid out in the
Investment Manager’s report for each Fund. The net asset value of the classes of shares of each Fund is calculated at the
valuation point for that Fund for the relevant Dealing Day.

The Dealing Day for each Fund is normally every Business Day. Notwithstanding this, some Business Days will be
Non-Dealing Days for certain Funds where, for example, a substantial amount of a Fund’s portfolio is traded in markets
which are closed. A list outlining the expected Dealing Days for the Fund throughout the year is available in the Literature
section https://www.wellington.com/en-gb/institutional / other-literature.

Some Funds are weekly dealing and the typical weekly Dealing Days for these Funds are as follows: The Dealing Day for
Wellington Emerging Markets Local Equity Fund and Wellington Durable Companies Fund is Wednesday. The Dealing Day
for Wellington Emerging Markets Opportunities Fund is Tuesday. However, please refer to the Holiday and Dealing Day
Calendar, (as above), which contains a list of the actual dates of the weekly Dealing Days for these Funds. Dealing Days may
be amended from time to time as determined by the Directors.

Business Day means every day that US Federal banks, the New York Stock Exchange and Hong Kong banks and exchanges
are open for business except for:

a) Easter Monday;

b) May 1st;

c) the weekday prior to and following Christmas Day as observed by the New York Stock Exchange; and

d) such other days as the Directors may from time to time determine.

Frequency of dividend payments

Dividends will generally be declared on or about the last Business Day of the relevant dividend frequency period for the
relevant distributing share class as noted in the table below. Dividends will generally be paid within seven days of the
declaration date for distributing share classes only.

Shareholders can elect to reinvest dividend proceeds into additional shares of the same class or will receive dividend
payments in cash by way of wire transfer or otherwise in accordance with the terms of the Account Opening Agreement and

the investor guide.

The below table outlines the frequency within which the dividends will be paid.

Fund Name Dividend Frequency

Wellington Blended Opportunistic Emerging Markets Debt Fund Monthly or Quarterly*
Wellington Emerging Local Debt Fund Monthly or Quarterly*
Wellington Emerging Local Debt Advanced Beta Fund Monthly or Quarterly*
Wellington Euro High Yield Bond Fund Monthly or Quarterly*
Wellington Global Bond Fund Monthly or Quarterly*
Wellington Global Credit Buy and Maintain Fund Monthly or Quarterly*
Wellington Global Credit ESG Fund Monthly or Quarterly*
Wellington Global High Yield Bond Fund Monthly or Quarterly*
Wellington Global Impact Bond Fund Monthly or Quarterly*
Wellington Higher Quality Global High Yield Bond Fund Monthly or Quarterly*
Wellington Opportunistic Emerging Markets Debt Fund Monthly or Quarterly*
Wellington Opportunistic Fixed Income Fund Monthly or Quarterly
Wellington Sterling Core Bond Plus Fund Monthly or Quarterly*

4 Wellington Management Funds (Ireland) plc
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General information (continued)

Frequency of dividend payments (continued)

Fund Name

Dividend Frequency

Wellington US$ Core High Yield Bond Fund
Wellington World Bond Fund

Wellington All-China Focus Equity Fund
Wellington Durable Companies Fund

Wellington Durable Enterprises Fund

Wellington Emerging Market Development Fund
Wellington Emerging Markets Equity Fund
Wellington Emerging Markets Local Equity Fund
Wellington Emerging Markets Opportunities Fund
Wellington Enduring Assets Fund

Wellington FinTech Fund

Wellington Focused European Equity Fund
Wellington Global Health Care Equity Fund
Wellington Global Impact Fund

Wellington Global Perspectives Fund

Wellington Global Property Fund

Wellington Global Stewards Fund

Wellington India Focus Equity Fund

Wellington Pan European Small Cap Equity Fund
Wellington Strategic European Equity Fund
Wellington Universal Vision Fund

Wellington US Dynamic Equity Fund

Wellington Multi-Asset Total Return Income Fund

* During the financial period ended June 30, 2023, there were no share classes launched under new monthly payment

distribution option.

** During the financial period ended June 30, 2023, there were no share classes launched under new quarterly payment

distribution option.

Monthly or Quarterly*
Monthly or Quarterly*
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Quarterly or Annually**
Monthly

The present intention and practice of the Directors is not to declare a dividend on accumulating shares of any Funds.

Sustainable Finance Disclosure Regulation

Fund Name

SFDR Classification

Wellington Blended Opportunistic Emerging Markets Debt Fund
Wellington Emerging Local Debt Fund

Wellington Emerging Local Debt Advanced Beta Fund
Wellington Euro High Yield Bond Fund

Wellington Global Bond Fund

Wellington Global Credit Buy and Maintain Fund
Wellington Global Credit ESG Fund

Wellington Global High Yield Bond Fund

Wellington Global Impact Bond Fund

Wellington Higher Quality Global High Yield Bond Fund
Wellington Opportunistic Emerging Markets Debt Fund
Wellington Opportunistic Fixed Income Fund
Wellington Sterling Core Bond Plus Fund

Wellington US$ Core High Yield Bond Fund
Wellington World Bond Fund

Wellington All-China Focus Equity Fund

Wellington Durable Companies Fund

Wellington Durable Enterprises Fund

Wellington Emerging Market Development Fund
Wellington Emerging Markets Equity Fund

Wellington Emerging Markets Local Equity Fund
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Article 8
Article 8
Article 8
Article 8
Article 8
Article 8
Article 8
Article 8
Article 9
Article 8
Article 8
Article 6
Article 8
Article 8
Article 8
Article 8
Article 8
Article 8
Article 8
Article 8
Article 8
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General information (continued)

Sustainable Finance Disclosure Regulation (continued)

Fund Name SFDR Classification
Wellington Emerging Markets Opportunities Fund Article 6
Wellington Enduring Assets Fund Article 8
Wellington FinTech Fund Article 8
Wellington Focused European Equity Fund Article 8
Wellington Global Health Care Equity Fund Article 8
Wellington Global Impact Fund Article 9
Wellington Global Perspectives Fund Article 8
Wellington Global Property Fund Article 8
Wellington Global Stewards Fund Article 9
Wellington India Focus Equity Fund Article 8
Wellington Pan European Small Cap Equity Fund Article 8
Wellington Strategic European Equity Fund Article 8
Wellington Universal Vision Fund Article 8
Wellington US Dynamic Equity Fund Article 6
Wellington Multi-Asset Total Return Income Fund Article 8

The invasion of Ukraine by Russia

The invasion of Ukraine by Russia which began on February 24, 2022 has increased valuation, liquidity and market risk for
securities issued by Ukraine, Belarus and Russia, and to a lesser extent, most global markets. As of the date of this report the
resolution of this event, and the potential impact on the Funds, continues to be uncertain. Management continues to monitor
developments that may impact financial markets including sanctions, actions by governments and developments of the
crisis. Management will further assess the impact on the Company’s portfolio operations and valuation and will take any
actions needed, as facts and circumstances are subject to change and may be specific to investment strategies and
jurisdictions. The fair value of the securities issued by companies in Russia, Ukraine or Belarus has since been significantly
reduced through a combination of divestiture and valuation changes.

Significant events during the financial period

Changes to the Prospectus

i)  The following notable changes to the Supplement became effective January 1, 2023:

* Inclusion in the Prospectus of new pre-contractual templates detailing sustainability-related aspects of the Funds and any
taxonomy-related information for the Funds under Article 8 or Article 9, in order to comply with SFDR Level II
information. In addition, the do no significant harm test which is applied to Sustainable Investments made by the Funds
will now take into account each of the mandatory corporate and/or sovereign Principal Adverse Impacts under SFDR.
This may result in divestment from certain holdings which no longer meet the new do no significant harm assessment.

* The payment of the investment management fees paid to the relevant Investment Manager for all Funds will change
from quarterly to monthly in arrears.

ii)  The following notable changes to the Supplement became effective June 9, 2023:

* The disclosures of the Wellington Global Impact Bond Fund in the Investment Policies section and the pre-contractual
disclosure section relating to the ESG objectives have been amended to reflect the addition of a net zero commitment.

Changes to the Umbrella structure
The Wellington Pan European Small Cap Equity Fund terminated on May 31, 2023.
Changes to share classes

Details of share class launches and closures during the financial period ended June 30, 2023 are listed in the relevant
Investment Manager’s report.
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General information (continued)

Significant events since the financial period end
Significant Changes to the Funds’ Management

Effective July 1, 2023 the Investment Manager of the Wellington Higher Quality Global High Yield Bond Fund and the
Wellington Global High Yield Bond Fund changed from Wellington Management Company LLP to Wellington Management
International Limited.

Changes to fixed administrative fee

*  Wellington Blended Opportunistic Emerging Markets Debt Fund effective July 1, 2023:
- The fixed administrative fee will be 0.21% from July 1, 2023 for share classes USD D, USD N, EUR DL and GBP N
(hedged).
- The fixed administrative fee will be 0.11% from July 1, 2023 for share classes USD S, USD S Q1 (distributing), USD T,
EUR S (hedged) and GBP S (hedged).

*  Wellington Emerging Local Debt Fund from July 1, 2023:
- The fixed administrative fee will be 0.14% from July 1, 2023 for share classes USD G, USD GR, USD NI, USD NR, USD
S, USD T, CHF S, EUR G, EUR NR (hedged), EUR S, EUR S Q1 (distributing), GBP S, GBP S (hedged), GBP T and JPY G.
- The fixed administrative fee will be 0.24% from July 1, 2023 for share classes USD GN, USD N and EUR N (hedged).

*  Wellington Global Perspectives Fund from July 1, 2023:
- The fixed administrative fee will be 0.15% from July 1, 2023 for share classes USD S, USD T, EUR S and GBP S (hedged).

Changes to share classes

Wellington Strategic European Equity Fund - share class EUR DL launched on June 30, 2023 effective on July 1, 2023.
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Combined statement of financial position

as at June 30, 2023

Assets

Current assets

Financial assets at fair value through profit or loss:
Transferable securities at fair value
Financial derivative instruments

Cash and cash equivalents

Notes

Cash held with brokers and counterparties for open financial derivative

instruments
Cash received as collateral
Debtors — amounts falling due within one year

Income receivable from assets held at fair value through profit or loss

Dividends receivable
Receivable for shares issued
Sales awaiting settlement
Other debtors

Total assets
Liabilities

Current liabilities
Financial liabilities at fair value through profit or loss:
Financial derivative instruments

Creditors — amounts falling due within one year
Collateral due to counterparties
Payable for shares redeemed
Purchases awaiting settlement
Investment management fees payable
Distribution fees payable
Administrative fees payable
Performance fees payable
Distributions payable
Withholding and capital gains tax payable
Interest payable to financial derivatives instruments

Total liabilities

Net assets attributable to holders of
redeemable shares

5()
5(b)
5(9)
5(d)

The accompanying notes form an integral part of these financial statements.
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June 30, 2023

December 31,2022

US Dollars US Dollars
19,698,171,193 17,727,285,691
431,689,598 520,192,484
648,015,829 659,283,840
117,906,934 114,277,974
| 3,664,000 10,130,000
114,383,894 94,591,197
18,015,707 8,226,115
16,302,557 3,014,858
93,183,704 59,960,098
6,724,369 4,286,683

21,158,057,785

(166,699,136)

(13,664,000)
(18267514)
(491,064,664)
(9.314,125)
(3,607,438)
(6,003,109)
(202)
(11,131253)
(11,091,674)
(197,025)

19,201,248,940

(209,818,604)

(10,130,000)
(4429,692)
(362,499,265)
(26,184,155)
(3,681 975)
(5,648330)

(7,475081)
(8357,043)
(200,024)

(731,040,140)

20,427,017,645

(638,424,169)

18,562,824,771




Wellington Management Funds (Ireland) plc

Combined statement of comprehensive income
for the financial period ended June 30, 2023

Notes

Income
Income from assets held at fair value through profit or loss
Dividend income
Other income
Bank interest income

Net realised gain/(loss) on financial assets and liabilities at fair value through profit or loss
Net change in unrealised gain/(loss) on financial assets and liabilities at fair value through profit or loss

Total net income/(loss)

Expenses
Investment management fees 5(a)
Distribution fees 5(b)
Administrative fees 5(c)
Performance fees 5(d)

Total operating expenses

Operating profit/(loss)

Finance costs

Distributions to holders of redeemable shares 7
Net income equalisation

Bank interest expense

Total finance costs

Profit/(loss) for the period before tax

Withholding tax

Capital gains tax

Profit/(loss) for the period after tax

Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations

Financial period ended

June 30, 2023

Financial period ended

June 30,2022

US Dollars US Dollars
232,678,825 198,666,704
123,655,022 111,016,832
57,965 296,239
13217,315 537,957
(275,423,706) (670,944,244)
943,643,250 (3,886,142,677)
1,037,828,671 (4,246,569,189)
(55,159,864) (61,121,156)
(7,212,901) (9,104,846)
(11,613,983) (13,067,721)
(1,1'15) -
(73,987,863) (83,293,723)
963,840,808 (4,329,862,912)
(18,600,073) (16,472,024)
2910816 (879,673)

(243,371) (119,181)

(15,932,628)

(17,470,878)

947,908,180 (4,347,333,790)
(18,090,745) (16,819,001
(3324978) 3252,033
926,492,457 (4,360,900,758)
926,492,457 (4,360,900,758)

There are no recognised gains or losses arising in the period other than the increase/decrease in net assets attributable to holders of redeemable shares of each

Fund. In arriving at the results for the period, all amounts above relate to continuing operations with the exception of the Wellington Pan European Small Cap

Equity Fund.

The accompanying notes form an integral part of these financial statements.
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Combined statement of changes in net assets attributable to holders of redeemable shares

for the financial period ended June 30, 2023

Net assets attributable to holders of redeemable
shares at the beginning of the period

Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations

Share transactions

Proceeds from redeemable shares issued
Cost of redeemable shares redeemed
Reinvestment of distributions

Net increase/(decrease) from share transactions

Foreign currency translation adjustment

Increase/(decrease) in net assets attributable
to holders of redeemable shares

Net assets attributable to holders of redeemable
shares at the end of the period

The accompanying notes form an integral part of these financial statements.
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Notes

Financial period ended

June 30, 2023

Financial period ended

June 30,2022

US Dollars US Dollars
18,562,824,77 | 24,882,370,823
926,492,457 (4,360,900,758)
3,694,549,389 2,563,427,571
(2,803,580,850) (3,062,597,650)
2,166,454 5,732,156
893,134,993 (493,437,923)
44,565,424 (171272,214)
1,864,192,874 (5,025,610,895)
20,427,017,645 19,856,759,928




Wellington Management Funds (Ireland) plc

Combined statement of cash flows
for the financial period ended June 30, 2023

Adjustments for:

Financial period ended Financial period ended
June 30, 2023 June 30,2022
Notes US Dollars US Dollars
Operating activities
Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations 926,492,457 (4,360,900,758)
Net income equalisation (2,910,816) 879,673
Distributions to holders of redeemable shares 7 18,600,073 16,472,024
Total comprehensive income/(expense) attributable to
holders of redeemable shares before finance costs 942,181,714 (4,343,549,061)

Movement in broker cash (3576,716) (69,507,151)
Movement in financial assets at fair value through profit or loss (1,831,733,039) 4,528,127,704
Unrealised movement on derivative assets and liabilities 45,355,906 120,528,720
Unrealised movement on foreign exchange 17,930,103 43,698,287
Operating cash flows before movements in working capital (829,842,032) 279,298,499
Movement in receivables (31,868,016) (5,506,158)
Movement in payables (13,938,027) (13,397516)
Cash inflow/(outflow) from movements in working capital (45,806,043) (18,903,674)
Net cash generated from/(used in) operating activities (875,648,075) 260,394,825
Financing activities™ ™
Proceeds from subscriptions 3575883216 2,474,849,705
Payment of redemptions (2,684,369,178) (2,940,405,805)
Net income equalisation 2910816 (879,673)
Distributions paid to holders of redeemable shares (12,778,884) (15,633,038)
Net cash generated from/(used in) financing activities 881,645,970 (482,068,811)
Net increase/(decrease) in cash and cash equivalents 5,997,895 (221,673,986)
Cash and cash equivalents at the start of the period 659,283,840 992,541,440
Unrealised movement on foreign exchange (17,930,103) (43,698,287)
Foreign currency translation adjustment 664,197 (1,919,832)
Cash and cash equivalents at the end of the period 648,015,829 725,249,335
Supplementary information
Taxation paid (18,667,009) (17,008,318)
Bank interest paid (243,371) (119,181)
Interest income and income from financial assets at fair value through profit or loss received 212,947,488 202,731,827
Dividend received 113,833,298 102,516,406

" Excludes sale during the financial period ended June 30, 2023 of the cross investment Wellington Opportunistic Fixed Income Fund held in the Wellington
Blended Opportunistic Emerging Markets Debt Fund of $Nil (June 30, 2022: $89,032,562).

™ Share class transactions between the Funds of $65,086,771 (June 30, 2022: $12,952,712) that did not require the use of cash have been excluded from the
combined statement of cash flows.

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Blended Opportunistic Emerging Markets Debt Fund

Investment Manager’s report

Investment objective and policies

The investment objective of the Fund is to seek long-term total returns.

The Investment Manager will actively manage the Fund, seeking to outperform a blended index of 50% JPMorgan Emerging
Market Bond Index - Global Diversified and 50% JPMorgan Government Bond Index - Emerging Markets Global Diversified
(the "Index”), primarily through investment in a diversified portfolio of US Dollar and local currency denominated
emerging markets debt securities and currency instruments.

The Investment Manager uses an investment approach that seeks to take advantage of opportunities across the emerging
markets debt securities spectrum, including hard currency (commonly referenced as bonds denominated in US dollars or
other developed market currencies) and local currency denominated sovereign, quasi-sovereign, and corporate debt,
currencies, and derivatives.

The evaluation of Sustainability Risks through the analysis of the ESG factors is part of the Fund’s investment process. In the
Investment Manager’s view, Sustainability Risks can materially affect a company’s or a country’s financial/economic
performance and competitiveness. However, Sustainability Risks are just some of a number of considerations in the overall
research process so may not in isolation drive the selection or exclusion of an issuer or security from the investment
universe.

The Investment Manager considers ESG factors as part of its broader analysis of individual issuers (including with regards
to Sustainability Risk assessment), using inputs from the Investment Manager’s team of ESG analysts to help identify global
best practices, prepare for company and country engagement and collaborate on new research inputs. The factors, and the
extent to which they will be considered, will vary depending on the security in question. For companies they will typically
include ownership structure, board structure and membership, capital allocation track record, management incentives,
labour relations history, and climate risks. For individual countries, key factors may include factors such as political stability,
strength of institutions, climate physical and transition risk, inequality, and human capital, among others.

The Investment Manager believes that the Fund will be exposed to a broad range of Sustainability Risks. In assessing these
risks, the Investment Manager draws upon a wide variety of internal (such as research by its team of global industry and
credit analysts) and external research (such as company and policymakers meetings) to assess any potential impact on the
value of a security over the time horizon of the Fund. Whilst Sustainability Risks vary from issuer to issuer those that are
particularly relevant to the Fund include:

a) The willingness of sovereigns to make their bond payments. The Investment Manager uses a number of factors to
assess the ability and willingness of governments to pay their debts. This assessment will include an evaluation of a
country’s debt profile, which can be materially impacted by a country’s vulnerability to shocks, and the quality of
governance. When assessing the quality of governance, consideration is given to factors such as political stability, the
quality of macro policies, and the strength of government institutions.

b) Changes in climate are posing an increasing risk to some sovereign issuers. Where considered to be material, climate
change factors are incorporated into the assessment of sovereign risk and security selection, using a framework which
considers two key types of climate risk: physical risk and transition risk.

¢) Social factors such as inequality, education, labour market participation, and freedom and democracy metrics may
play a role in a given country’s degree of political stability and fiscal obligations.

It is not anticipated that any single Sustainability Risk will materially drive a negative financial impact on the value of the
Fund. Further details on Sustainability Risks and their potential impacts are included in the Prospectus.

Pre-contractual disclosure information relating to ESG characteristics, or objectives, of the Fund is provided in the Fund’s
Prospectus.

The Index may be considered during portfolio construction and is used for performance comparison purposes.

The Fund will invest, either directly or indirectly through the use of FDIs and in a broad range of debt securities. The Fund
may also buy and sell exchange-traded and OTC FDIs. The Fund may hold equity securities where they are a result of a
corporate action, conversion or exercising a warrant. Full details of the types of securities and FDIs and the ways in which
the Fund may utilise them are further detailed in the Prospectus.

The Fund may invest in any country which is considered by the Investment Manager to be an emerging market. These are
primarily located in Latin/Central America and the Caribbean, Central and Eastern Europe, Middle East, Africa and Asia.
Developed market exposures are also permitted. The Fund may invest in securities traded in China via Bond Connect (see
also in the Prospectus) and may make substantial investment in securities traded on Russian markets.
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Wellington Management Funds (Ireland) plc
Wellington Blended Opportunistic Emerging Markets Debt Fund (continued)

Investment Manager’s report (continued)

Investment objective and policies (continued)

As a result of the invasion of Ukraine, the Investment Manager will not make any new purchases of Russian securities for
the Fund without giving notice to the shareholders in the Fund at that time. In future, subject to international sanctions
being lifted, and such notice being given, the Investment Manager may in its discretion consider making new investments
in Russia securities for the Fund.

The Fund is suitable for retail investors seeking long-term total return. Investors in the Fund should be prepared to accept,
in normal market conditions, a high degree of volatility of net asset value from time to time. The Fund is suitable as an

investment in a well-diversified portfolio.

An investment in the Fund should not constitute a substantial proportion of an investment portfolio and may not be
appropriate for all investors.

The Fund is denominated in USD.

The full investment objective and policies including the details of the types of securities and the ways in which the Fund
may invest in them are set out in the Fund’s Supplement section of the Prospectus.

Performance

The Wellington Blended Opportunistic Emerging Markets Debt Fund launched on April 1, 2019. The table below details the
performance of all funded share classes within the Fund.

Total returns (%)
Periods ended June 30, 2023

Share class’ 6 mths 1 year 3 years 5 years Since inception Inception date

USD D 6.52% 11.59% (1.89%) N/A (0.29%) April 1, 2019
50% JPMorgan Emerging Market Bond Index -

Global Diversified and 50% JPMorgan

Government Bond Index - Emerging Markets

Global Diversified 594% 9.41% (2.24%) N/A (0.85%)

USD N 6.81% 12.20% (1.36%) N/A 0.25% April 1, 2019
50% JPMorgan Emerging Market Bond Index -

Global Diversified and 50% JPMorgan

Government Bond Index - Emerging Markets

Global Diversified 594% 9.41% (2.24%) N/A (0.85%)

USD S 6.87% 12.31% (1.26%) N/A 0.35% April 1, 2019
50% JPMorgan Emerging Market Bond Index -

Global Diversified and 50% JPMorgan

Government Bond Index - Emerging Markets

Global Diversified 594% 9.41% (2.24%) N/A (0.85%)

USDT 7.16% 1293% (0.71%) N/A 0.91% April 1, 2019
50% JPMorgan Emerging Market Bond Index -

Global Diversified and 50% JPMorgan

Government Bond Index - Emerging Markets

Global Diversified 594% 9.41% (2.24%) N/A (0.85%)

GBP N (hedged) 6.03% 9.65% (2.53%) N/A (1.30%) April 1, 2019
50% JPMorgan Emerging Market Bond Index -

Global Diversified and 50% JPMorgan

Government Bond Index - Emerging Markets

Global Diversified hedged to GBP 526% 7.66% (3.27%) N/A (2.10%)

!All classes are accumulating and unhedged unless otherwise noted.

Fund returns are net of fees and expenses.

Returns for periods greater than one year are annualised.

Benchmark returns are expressed in the currency of the share class unless it is a hedged benchmark.
Past performance is no indication of current or future performance.
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Wellington Management Funds (Ireland) plc
Wellington Blended Opportunistic Emerging Markets Debt Fund (continued)

Investment Manager’s report (continued)

Performance (continued)

Total returns (%)
Periods ended June 30, 2023

Share class’ 6 mths 1 wyear 3 years 5 years Since inception Inception date

USD S Q1 (distributing) 6.87% 12.31% (1.26%) N/A (0.81%) June 28, 2019
50% JPMorgan Emerging Market Bond Index -

Global Diversified and 50% JPMorgan

Government Bond Index - Emerging Markets

Global Diversified 594% 9.41% (2.24%) N/A (1.95%)

GBP S (hedged) 6.10% 9.83% (242%) N/A (2.63%) September 12, 2019
50% JPMorgan Emerging Market Bond Index -

Global Diversified and 50% JPMorgan

Government Bond Index - Emerging Markets

Global Diversified hedged to GBP 526% 7.66% (3.27%) N/A (3.52%)

EUR S (hedged) 539% 8.35% (3.38%) N/A (3.63%) October 23, 2019
50% JPMorgan Emerging Market Bond Index -

Global Diversified and 50% JPMorgan

Government Bond Index - Emerging Markets

Global Diversified hedged to EUR 449% 6.05% (4.24%) N/A (4.63%)

EUR DL 4.05% 6.67% (1.20%) N/A (0.69%) March 10, 2020
50% JPMorgan Emerging Market Bond Index -

Global Diversified and 50% JPMorgan

Government Bond Index - Emerging Markets

Global Diversified 3.64% 4.84% (1.29%) N/A (1.08%)

!All classes are accumulating and unhedged unless otherwise noted.

Fund returns are net of fees and expenses.

Returns for periods greater than one year are annualised.

Benchmark returns are expressed in the currency of the share class unless it is a hedged benchmark.
Past performance is no indication of current or future performance.

Statistical information

As at June 30, 2023 As at December 31, 2022 As at June 30, 2022
Share class’ Net asset value’  NAV per share”  Net asset value’  NAV per share”  Net asset value”  NAV per share”
UsD D 24,693 9.8770 23,180 9.2721 22,240 8.8513
USD N 161,731 10.1082 151,413 9.4633 144,873 9.0093
USD S 272,957,678 10.1513 242,739,809 9.4990 231,186,545 9.0388
USD S Q1 (distributing) 36,835,295 8.1791 31,137,964 7.8718 29,451,463 7.6769
USD T 475,184,388 10.3906 443,438,044 9.6964 722,107,105 9.2011
EUR DL 8,610 9.7721 8,275 9.3913 8,112 9.1608
EUR S (hedged) 113,143,851 8.7254 137,225,830 8.2792 126,443,813 8.0527
GBP N (hedged) 17,990 9.4582 16,966 8.9201 16,489 8.6258
GBP S (hedged) 114,180,679 9.0367 123,315,254 8.5174 209,101,493 8.2281

T All classes are accumulating and unhedged unless otherwise noted.
“ All amounts presented in the currency of the share class.
The launch prices of the share classes were as follows: US Dollar = USD 10.00; Euro = EUR 10.00; Sterling = GBP 10.00.

Wellington Management Company LLP
July 5, 2023
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Wellington Management Funds (Ireland) plc
Wellington Blended Opportunistic Emerging Markets Debt Fund (continued)

Statement of financial position
as at June 30, 2023

Assets

Current assets

Financial assets at fair value through profit or loss:
Transferable securities at fair value
Financial derivative instruments

Cash and cash equivalents

Notes

Cash held with brokers and counterparties for open financial derivative

instruments
Cash received as collateral
Debtors — amounts falling due within one year

Income receivable from assets held at fair value through profit or loss

Receivable for shares issued
Sales awaiting settlement
Other debtors

Total assets
Liabilities

Current liabilities
Financial liabilities at fair value through profit or loss:
Financial derivative instruments

Creditors — amounts falling due within one year
Collateral due to counterparties
Purchases awaiting settlement
Investment management fees payable
Distribution fees payable
Administrative fees payable
Distributions payable
Withholding and capital gains tax payable

Total liabilities

Net assets attributable to holders of
redeemable shares

5@)
5(b)
5(9)

The accompanying notes form an integral part of these financial statements.
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June 30, 2023

December 31,2022

US Dollars US Dollars
930,446,55 886,321,959
12,345,755 9,904,945
102,202,420 102,165,380
6,043,491 8,587,468
3,680,000 580,000
16315915 16,717,744
166,285 -
5451976 788,899
182,699 2,875
1,076,835,092 1,025,069,270
(8,093,109) (9,940,074)
(3,680,000) (580,000)
(9,719,468) (366,132)
(259,273) (749,829)

(53) (49)

(313,675) (272,505)
(522,918) (395,869)
(446,876) (454,986)
(23,035,372) (12,759,444)
1,053,799,720 1,012,309,826




Wellington Management Funds (Ireland) plc
Wellington Blended Opportunistic Emerging Markets Debt Fund (continued)

Statement of comprehensive income
for the financial period ended June 30, 2023

Financial period ended Financial period ended
June 30,2023 June 30,2022
Notes US Dollars US Dollars
Income
Income from assets held at fair value through profit or loss 30,744,118 34,933,584
Other income 4,778 7,087
Bank interest income 2,110,384 44,590
Net realised gain/(loss) on financial assets and liabilities at fair value through profit or loss (46,161,386) (60,544,489)
Net change in unrealised gain/(loss) on financial assets and liabilities at fair value through profit or loss 93,173,857 (315,868,118)
Total net income/(loss) 79,871,751 (341,427,346)
Expenses
Investment management fees 5(a) (1,582,553) (1,853941)
Distribution fees 5(b) (105) (105)
Administrative fees 5(c) (593,489) (854,828)
Total operating expenses (2,176,147) (2,708,874)
Operating profit/(loss) 77,695,604 (344,136,220)
Finance costs
Distributions to holders of redeemable shares 7 (974,527) (663,712)
Net income equalisation 61,633 (4,374)
Bank interest expense (83) (1,649)
Total finance costs (912,977) (669,735)
Profit/(loss) for the period before tax 76,782,627 (344,805,955)
Withholding tax (192,846) (490,031)
Capital gains tax (6,709) 351,101
Profit/(loss) for the period after tax 76,583,072 (344,944,885)
Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations 76,583,072 (344,944,885)

There are no recognised gains or losses arising in the period other than the increase/decrease in net assets attributable to holders of redeemable shares of each
Fund. In arriving at the results for the period all amounts above relate to continuing operations.

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Blended Opportunistic Emerging Markets Debt Fund (continued)

Statement of changes in net assets attributable to holders of redeemable shares

for the financial period ended June 30, 2023

Financial period ended

June 30,2023

Financial period ended

June 30,2022

US Dollars US Dollars

Net assets attributable to holders of redeemable

shares at the beginning of the period 1,012,309,826 1,720,600,729
Increase/(decrease) in net assets attributable to

holders of redeemable shares from operations 76,583,072 (344,944,885)
Share transactions
Proceeds from redeemable shares issued 30,894,978 112,924,194
Cost of redeemable shares redeemed (65,988,156) (119,505,325)
Net increase/(decrease) from share transactions (35,093,178) (6,581,131)
Increase/(decrease) in net assets attributable

to holders of redeemable shares 41,489,894 (351,526,016)
Net assets attributable to holders of redeemable shares at the

end of the period 1,053,799,720 1,369,074,713

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Blended Opportunistic Emerging Markets Debt Fund (continued)

Statement of cash flows
for the financial period ended June 30, 2023

Financial period ended Financial period ended
June 30,2023 June 30,2022
Notes US Dollars US Dollars
Operating activities
Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations 76,583,072 (344,944,885)
Net income equalisation (61,633) 4,374
Distributions to holders of redeemable shares 7 974,527 663,712
Total comprehensive income/(expense) attributable to
holders of redeemable shares before finance costs 77,495,966 (344,276,799)
Adjustments for:
Movement in broker cash 2,543,977 (7,563,658)
Movement in financial assets at fair value through profit or loss (39,434,333) 230,745,602
Unrealised movement on derivative assets and liabilities (4,287,775) 12515973
Unrealised movement on foreign exchange 825,673 13,128,248
Operating cash flows before movements in working capital 37,143,508 (95,450,634)
Movement in receivables 222,005 (2,036,162)
Movement in payables (457,492) (527,484)
Cash inflow/(outflow) from movements in working capital (235,487) (2,563,646)
Net cash generated from/(used in) operating activities 36,908,021 (98,014,280)
Financing activities
Proceeds from subscriptions 30,728,693 117,268,066
Payment of redemptions (65,988,156) (22,214,503)
Net income equalisation 61633 (4,374)
Distributions paid to holders of redeemable shares (847,478) (742,865)
Net cash generated from/(used in) financing activities (36,045,308) 94,306,324
Net increase/(decrease) in cash and cash equivalents 862,713 (3,707,956)
Cash and cash equivalents at the start of the period 102,165,380 157,421,352
Unrealised movement on foreign exchange (825,673) (13,128,248)
Cash and cash equivalents at the end of the period 102,202,420 140,585,148
Supplementary information
Taxation paid (207,665) (466,115)
Bank interest paid (83) (1,649)
Interest income and income from financial assets at fair value through profit or loss received 31,145,947 32,903,447

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Blended Opportunistic Emerging Markets Debt Fund (continued)

Schedule of investments

June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" _ccy USD  assets 000" _ccy USD  assets
Transferable securities (December 31,2022: 87.55%) 2,270 USD Standard Chartered PLC, 6.301%,
Energy Nil (December 31,2022:0.03%) 09/01/2029 2,284,404 022
1,435 USD Standard Chartered PLC, 6.296%,
Financials (December 31,2022: 4.73%) 06/07/2034 1,438,067 0.14
1,320 USD AIA Group Ltd, 3.200%, 16/09/2040 1,015,093 0.10 [,108 USD United Overseas Bank Ltd, 3.863%,
2,300 EUR Banca Comerciala Romana SA, 07/10/2032 1,037,509 0.10
7.625%, 191052027 2,559,487 024 1,225 USD ZhongAn Online P&C Insurance Co.
1,670 EUR BancaTransilvania SA, 8.875%, Ltd, 3.500%, 08/03/2026 1,055,779 0.10
27/04/2027 1,874,352 0.18
865 USD Banco de Credito del Peru SA, Total Financials 62,653,884 5.95
3.125%,01/07/2030 795,874 0.08
630 USD Banco de Credito del Peru SA, Industrials (December 31,2022: 9.44%)
3.250%, 30/09/2031 555,065 0.05 71,110 MXN America Movil SAB de CV, 9.500%,
785 USD Banco de Credito e Inversiones SA, 27/01/2031 4,108,131 0.39
3.500%, 12/10/2027 726,439 0.07 [,175 USD AngloGold Ashanti Holdings PLC,
3,110 USD Banco do Brasil SA, 6.250%, 3.750%,01/10/2030 1,009,179 0.10
18/04/2030 3,099,115 0.29 352 USD Braskem Idesa SAPI, 6.990%,
485 USD Bancolombia SA, 3.000%, 29/01/2025 461,625 0.04 20/02/2032 227,040 0.02
2,155 USD Bancolombia SA, 4.625%, 18/12/2029 1,844,637 0.17 915 USD Braskem Netherlands Finance BV,
1,230 USD Bangkok Bank PCL, 3.466%, 4.500%, 31/01/2030 785711 0.07
23/09/2036 1,004,541 0.10 510 USD Braskem Netherlands Finance BV,
1,885 USD Bank Gospodarstwa Krajowego, 7.250%, 13/02/2033 500922  0.05
5.375%,22/05/2033 1,873,219 0.18 750 USD Celulosa Arauco y Constitucion SA,
2,180 USD Bank Hapoalim BM, 3.255%, 4.500%,01/08/2024 739,624 0.07
21/01/2032 1,871,214 0.18 200 USD Celulosa Arauco y Constitucion SA,
1,840 USD Bank Leumi Le-Israel BM, 7.129%, 5.150%, 29/01/2050 161,495 0.02
18/07/2033 1,826,568 0.17 1,820 USD Cemex SAB de CV,9.125%,
3245 USD BBVA Bancomer SA, 8.450%, 14/03/2028 1,847,719 0.18
29/06/2038 3,244,189 0.31 1,987 USD Central American Bottling
3,100 EUR Ceska sporitelna AS, 5.943%, Corp./CBC Bottling Holdco SL/Beliv
29/06/2027 3,385,990 032 Holdco SL, 5.250%, 27/04/2029 1,842,456 0.17
1,290 USD Dah Sing Bank Ltd, 3.000%, 1,445 USD CMB International Leasing
02/11/2031 1,107,478 0.10 Management Ltd, 2.750%,
2,075 USD EIG Pearl Holdings Sarl, 3.545%, 12/08/2030 1,192,450 0.1
31/08/2036 1,772,953 0.17 845 USD CMB International Leasing
2670 USD EIG Pearl Holdings Sarl, 4.387%, Management Ltd. 2.875%,
30/11/2046 2,095,950 020 04/02/2031 695,042 007
600 USD Far East Horizon Ltd, 4.250%, 500 USD Corp. Nacional del Cobre de Chile,
26/10/2026 537,945 0.05 5.125%,02/02/2033 494,348 0.05
4295 USD GTLK Europe Capital DAC, 4.349%, 1,805 USD CSN Resources SA, 5.875%,
27/02/2029 429,500 0.04 08/04/2032 1,459,343 0.14
385 USD Huarong Finance 2017 Co. Ltd,, [,135 USD CT Trust, 5.125%,03/02/2032 920,059 0.09
4750%,27/04/2027 333,629 0.03 930 USD Ecopetrol SA, 5.375%, 26/06/2026 890,647 0.08
445 USD Huarong Finance 2017 Co. L td,, 1,995 USD Ecopetrol SA, 8.625%, 19/01/2029 2,002,082 0.19
4.250%,07/11/2027 372,067 0.04 1,220 USD Ecopetrol SA, 6.875%, 29/04/2030 [,111,908 0.11
375 USD Huarong Finance 2019 Co. Ltd, 1,975 USD Ecopetrol SA, 4.625%,02/11/2031 1,517,689 0.14
3.750%, 29/05/2024 360,876 003 1,610 USD Ecopetrol SA, 8.875%, 13/01/2033 1,594,142 0.15
815 USD Huarong Finance Il Co. Ltd, 4.625%, 2,092 USD Empresa Nacional de
03/06/2026 726,637 0.07 Telecomunicaciones SA, 3.050%,
2,390 USD Israel Discount Bank Ltd, 5.375%, 14/09/2032 1,647,711 0.16
26/01/2028 2,362,288 0.22 4,860 USD Empresa Nacional del Petroleo,
1,885 USD Magyar Export-Import Bank Zrt, 5.250%, 06/11/2029 4,712,062 045
6.125%,04/12/2027 1,865,971 0.18 535 USD Energean Israel Finance Ltd, 4.500%,
6,645 USD MFB Magyar Fejlesztesi Bank Zrt, 30/03/2024 530,463 0.05
6.500%, 29/06/2028 6,601,209 0.63 2,330 USD Energean Israel Finance Ltd, 4.875%,
2,084 USD Mizrahi Tefahot Bank Ltd, 3.077%, 30/03/2026 2,168519 021
07/04/2031 1,825,636 0.17 1,745 USD Energean Israel Finance Ltd, 5.375%,
1,300 EUR Nova Kreditna Banka Maribor dd, 30/03/2028 1,576,843 0.15
7.375%,29/06/2026 1,428,051 0.14 60 USD Energean Israel Finance Ltd, 5.875%,
1,300 EUR Nova Ljubljanska Banka dd, 7.125%, 30/03/2031 52,428 0.00
27/06/2027 1,441,125 0.14 1,920 USD Energean lsrael Finance Ltd., 8.500%,
2,845 USD OTP Bank Nyrt, 7.5009%, 25/05/2027 2,848,556 027 30/09/2033 1,918,656 0.18
2415 USD OTP Bank Nyrt, 8.750%, 15/05/2033 2,422,873 023 1,290 USD Freeport Indonesia PT, 5.315%,
200 USD Shinhan Bank Co. Ltd, 4.000%, 14/04/2032 1,221,017 0.12
23/04/2029 182,013 0.02 920 USD Freeport Indonesia PT, 6.200%,
1,870 USD Standard Chartered PLC, 7.767%, 14/04/2052 834426 0.08
16/11/2028 1985960  0.18 1,845 USD IHS Holding Ltd, 6.250%, 29/11/2028 1,520511 0.14
1,685 USD Interchile SA, 4.500%, 30/06/2056 1,399,393 0.13

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Blended Opportunistic Emerging Markets Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" _ccy USD  assets 000" _ccy USD  assets
Transferable securities (December 31,2022: 87.55%) 730 USD Angolan Government International
(continued) Bonds, 9.125%, 26/11/2049 565,257 0.05
Industrials (December 31,2022: 9.44%) (continued) 10,685 USD Argentina Government International
1,505 USD Inversiones CMPC SA, 3.850%, Bonds, 1.500%, 09/07/2035 3222725 0.30
13/01/2030 1,340,767 0.13 540 EUR Benin Government International
660 USD Inversiones CMPC SA, 6.125%, Bonds, 4.875%, 19/01/2032 449,169 0.04
23/06/2033 665,864 0.06 2,810 EUR Benin Government International
715 USD Jordan Government International Bonds, 4.950%, 22/01/2035 2,178939 0.21
Bonds, 6.125%,29/01/2026 703,113 0.07 870 EUR Benin Government International
325 USD Jordan Government International Bonds, 6.875%, 19/01/2052 674,760 0.06
Bonds, 5.750%, 31/01/2027 313,268 003 490 USD Bermuda Government International
1410 USD KazMunayGas National Co.JSC, Bonds, 3.717%, 25/01/2027 466987  0.04
5.750%, 19/04/2047 1,152,196 0.11 1,686 USD Bermuda Government International
2,400 USD KazMunayGas National Co.JSC, Bonds, 4.750%, 15/02/2029 1,651,766 0.16
6.375%, 24/10/2048 2,058,336 0.19 5,345 USD Bermuda Government International
1,574 USD Leviathan Bond Ltd, 6.500%, Bonds, 5.000%, 15/07/2032 5242429 0.50
30/06/2027 1,518,572 0.14 430,000 CLP Bonos de laTesoreria de la Republica
610 USD Leviathan Bond Ltd, 6.750%, en pesos, 5.000%, 01/10/2028 527,632 0.05
30/06/2030 569,209 0.05 3,805,000 CLP Bonos de laTesoreria de la Republica
705 USD Meituan, 3.050%, 28/10/2030 559,960 0.05 en pesos, 6.000%, 01/04/2033 5,020,435 048
[,143  USD Millicom International Cellular SA, 1,780,000 CLP Bonos de laTesoreria de la Republica
6.2509,25/03/2029 1,027,117 0.10 en pesos, 7.000%, 01/05/2034 2,570,242 024
970 USD OCP SA, 4.500%, 22/10/2025 941,671 0.09 1,980,000 CLP Bonos de laTesoreria de la Republica
2418 USD OCP SA, 3.750%, 23/06/2031 2,007,847 0.19 en pesos, 6.000%,01/01/2043 2,734,421 0.26
1900 USD OCP SA, 6.875%, 25/04/2044 1,751,838 0.17 I1.331 BRL Brazil Notas do Tesouro Nacional,
422 USD OCP SA, 5.125%, 23/06/2051 308965  0.03 10.000%, 01/01/2025 2432874 023
400 USD Pertamina Persero PT, 6.000%, 3,802 BRL Brazil Notas do Tesouro Nacional,
03/05/2042 402,990 0.04 6.000%, 15/08/2050 3,550,530 0.34
885 USD Pertamina Persero PT, 5.625%, 4500 EUR Bulgaria Government International
20/05/2043 853,259 0.08 Bonds, 4.125%, 23/09/2029 4,872,533 0.46
275 USD Petroleos Mexicanos, 4.250%, 3360 EUR Bulgaria Government International
15/01/2025 260,246 0.02 Bonds, 4.500%, 27/01/2033 3,636,288 0.35
2,380 USD Petroleos Mexicanos, 8.750%, 2,290 EUR Bulgaria Government International
02/06/2029 2,144,439 0.20 Bonds, 4.625%, 23/09/2034 2,489,134 0.24
3,882 USD Petroleos Mexicanos, 6.700%, 81,290 CNY China Government Bonds, 3.250%,
16/02/2032 2960801 028 06/06/2026 11525979 109
415 USD Petroleos Mexicanos, 6.500%, 995 USD Colombia Government International
02/06/2041 263961 0.03 Bonds, 4.500%, 15/03/2029 874953 0.08
9287 USD Petroleos Mexicanos, 7.690%, 4,885 USD Colombia Government International
23/01/2050 6,282,470 0.59 Bonds, 3.125%, 15/04/2031 3,705,663 0.35
855 USD Prosus NV, 3.257%, 19/01/2027 775040 007 6,140 USD Colombia Government International
200 USD Prosus NV, 3.680%,21/01/2030 168400 002 Bonds, 3.250%, 22/04/2032 4549402 043
3515 USD QatarEnergy, 2.250%, 12/07/2031 2952547 028 1,725 USD Colombia Government International
605 USD QatarEnergy, 3.300%, 12/07/205 | 444732 004 Bonds, 7.500%, 02/02/2034 1692320 0l6
815 USD Russian RailwaysVia RZD Capital 1,120 USD Colombia Government International
PLC, 5.700%, 05/04/2022" 48,900 0.00 Bonds, 4.125%, 22/02/2042 714011 0.07
9,544 USD Saudi Arabian Oil Co, 3.500%, 1,380 USD Colombia Government International
16/04/2029 8,800,809 0.84 Bonds, 5.625%, 26/02/2044 1,032,447 0.10
2480 USD SK Hynix, Inc, 6.375%, 17/01/2028 2494942 024 4736 USD Colombia Government International
21,500 PEN Telefonica del Peru SAA, 7.375%, Bonds, 5.000%, 15/06/2045 3302815 031
10/04/2027 4886196 046 940 USD Colombia Government International
2,980 USD \/EON HO‘dlﬂgS BV, 3375%' BOﬂdS, 5200%, |5/05/2049 655,645 006
25/11/2027 2,056,200 020 35,578,300 COP ColombiaTES, 10.000%, 24/07/2024 8,528,155 081
1,543 USD VTR Comunicaciones SpA, 5.125%, 37,672,800 COP ColombiaTES, 7.000%, 26/03/203 | 7,628,882 0.72
15/01/2028 803,116 0.08 4,163,000 COP Colombia TES, 7.000%, 30/06/2032 820,004 0.08
33,787,300 COP ColombiaTES, 7.250%, 18/10/2034 6,543,567 0.62
Total Industrials 92,199,787 8.75 59,698,000 COP ColombiaTES, 9.250%, 28/05/2042 12,846,484 1.22
493 USD Costa Rica Government International
Non - US governments (December 31,2022: 67.53%) Bonds, 9.200%, 21/02/2024 504,282 0.05
455 USD Angolan Government International 3,780 USD Costa Rica Government International
Bonds, 9.500%, 12/11/2025 44541 | 0.04 Bonds, 6.550%, 03/04/2034 3,798,787 0.36
6,498 USD Angolan Government International 1,638 USD Costa Rica Government International
Bonds, 8.250%, 09/05/2028 5784975 055 Bonds, 7.000%, 04/04/2044 1599229 0.6
5445 USD Angolan Government International 1,865 USD Costa Rica Government International
Bonds, 8.000%, 26/ 1/2029 4631381 044 Bonds, 7.158%, 12/03/2045 1850061 0.I8
4,620 USD Angolan Government International 1,650 EUR Croatia Government International
Bonds, 9.375%, 08/05/2048 3669851 035 Bonds, 1.750%, 04/03/2041 1271815 012

The accompanying notes form an integral part of these financial statements.
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Wellington Blended Opportunistic Emerging Markets Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" _ccy USD  assets 000" _ccy USD  assets
Transferable securities (December 31,2022: 87.55%) 115580 HUF Hungary Government Bonds, 4.500%,
(continued) 27/05/2032 283,324 0.03
Non - US governments (December 31,2022: 67.53%) 3980310 HUF Hungary Government Bonds, 4.750%,
(continued) 24/11/2032 9,888,414 094
152,320 CZK Czech Republic Government Bonds, 2,591,800 HUF Hungary Government Bonds, 2.250%,
1.000%, 26/06/2026 6,239,274 0.59 20/04/2033 5,195,681 049
236,220 CZK Czech Republic Government Bonds, 2,384,280 HUF Hungary Government Bonds, 2.250%,
0.250%, 10/02/2027 9,242,712 0.88 22/06/2034 4,595,745 044
[,100 CZK Czech Republic Government Bonds, 128290 HUF Hungary Government Bonds, 3.000%,
2.5009,25/08/2028 45,891 0.00 27/10/2038 241,767 0.02
11,890 CZK Czech Republic Government Bonds, 2,260 USD Hungary Government International
2.7509,23/07/2029 497951 0.05 Bonds, 5.250%, 16/06/2029 2,202,924 021
90,120 CZK Czech Republic Government Bonds, [,110 USD Hungary Government International
1.200%, 13/03/2031 3,290,228 031 Bonds, 2.125%, 22/09/203 | 862,409 0.08
52,830 CZK Czech Republic Government Bonds, 4,635 USD Hungary Government International
1.750%, 23/06/2032 1973564 0.19 Bonds, 6.250%, 22/09/2032 4,759,149 045
529250 CZK Czech Republic Government Bonds, 2,565 USD Hungary Government International
2.0009, 13/10/2033 19,661,881 1.87 Bonds, 5.500%, 16/06/2034 2,495,412 024
5160 CZK Czech Republic Government Bonds, 262 USD Hungary Government International
1.950%, 30/07/2037 178,565 0.02 Bonds, 7.625%, 29/03/2041 295,953 0.03
4,690 USD Dominican Republic International 3380 USD Hungary Government International
Bonds, 5.950%, 25/01/2027 4,601,336 044 Bonds, 6.750%, 25/09/2052 3,494,683 033
2,875 USD Dominican Republic International 3,882,000 IDR Indonesia Treasury Bonds, 8.250%,
Bonds, 5.500%, 22/02/2029 2,703,046 026 15/05/2029 285,858 0.03
7,877 USD Dominican Republic International 92,433,000 IDR Indonesia Treasury Bonds, 7.000%,
Bonds, 4.500%, 30/01/2030 6911,162 0.66 15/09/2030 6,424,225 06l
820 USD Dominican Republic International 51,515,000 IDR Indonesia Treasury Bonds, 6.500%,
Bonds, 7.050%, 03/02/203 | 818,676 0.08 15/02/2031 10,232,379 097
7,295 USD Dominican Republic International 49,090,000 IDR Indonesia Treasury Bonds, 8.750%,
Bonds, 4.875%, 23/09/2032 6,228,471 0.59 15/05/2031 3,765,449 0.36
5510 USD Dominican Republic International 98,614,000 IDR Indonesia Treasury Bonds, 7.500%,
Bonds, 6.000%, 22/02/2033 5,091,984 048 15/08/2032 7,110,337 0.67
735 USD Ecuador Government International 232,462,000 IDR Indonesia Treasury Bonds, 8.375%,
Bonds, zero coupon, 31/07/2030 213,797 0.02 15/03/2034 17,885,270 1.70
1,615 USD Egypt Government International 149,734000 IDR Indonesia Treasury Bonds, 7.500%,
Bonds, 5.875%, 16/02/203 894,605 0.09 15/06/2035 10,846,165 1.03
880 USD Egypt Government International 67,720,000 IDR Indonesia Treasury Bonds, 8.250%,
Bonds, 7.053%, 15/01/2032 501,653 0.05 15/05/2036 5,209,144 049
7453 USD Egypt Government International 1,533 EUR Ivory Coast Government
Bonds, 8.500%, 31/01/2047 3,983,852 0.38 International Bonds, 5.250%,
3,027 USD Egypt Government International 22/03/2030 1,417,940 0.13
Bonds, 7.903%, 21/02/2048 1,565,474 0.15 1,053 EUR Ivory Coast Government
710 USD Egypt Government International International Bonds, 5.875%,
Bonds, 8.875%, 29/05/2050 384,593 0.04 17/10/2031 964,322 0.09
4,070 USD Emirate of Dubai Government 3465 USD Jordan Government International
International Bonds, 3.900%, Bonds, 4.950%, 07/07/2025 3,361,448 032
09/09/2050 2,958,198 0.28 5,345 USD Jordan Government International
2,807 USD Ethiopia International Bonds, 6.625%, Bonds, 7.500%, 13/01/2029 5,348,608 051
1171212024 1,947,904 0.18 54,575 MYR Malaysia Government Bonds, 3.478%,
1,805 USD Gabon Government International 14/06/2024 11,717,928 I
Bonds, 6.950%, 16/06/2025 1,702,296 0.16 22,091 MYR Malaysia Government Bonds, 4.181%,
7964 USD Gabon Government International 15/07/2024 4,777,359 0.45
Bonds, 6.625%, 06/02/203 | 6,346,751 0.60 22,473 MYR Malaysia Government Bonds, 3.882%,
3,325 USD Ghana Government International 14/03/2025 4,857,827 046
Bonds, 8.625%, 07/04/2034 1,434,139 0.14 17,610 MYR Malaysia Government Bonds, 3.733%,
730 USD Ghana Government International 15/06/2028 3,793,856 0.36
Bonds, 8.627%, 16/06/2049 300,873 0.03 37,664 MYR Malaysia Government Investment
[,120 USD Ghana Government International Issue, 4.369%, 31/10/2028 8,332,035 0.79
Bonds, 8.950%, 26/03/2051 468317 0.04 49,470 MYR Malaysia Government Investment
965 USD Guatemala Government Bonds, Issue, 3.465%, 15/10/2030 10,361,408 098
6.600%, 13/06/2036 973,203 0.09 7,887 MXN Mexico Bonos, 10.000%, 05/12/2024 456,433 0.04
2,228230 HUF Hungary Government Bonds, 6.000%, 329,132 MXN Mexico Bonos, 5.750%, 05/03/2026 17,493,623 1.66
24/11/2023 6,394,084 061 327,074 MXN Mexico Bonos, 8.500%, 31/05/2029 18,880,129 1.79
1,003,830 HUF Hungary Government Bonds, 3.000%, 2,214 MXN Mexico Bonos, 7.750%, 29/05/203 | 122216 001
26/06/2024 2,730,998 026 341,307 MXN Mexico Bonos, 7.750%,23/11/2034 18,582,259 1.76
1,865,500 HUF Hungary Government Bonds, 6.750%, 183,285 MXN Mexico Bonos, 10.000%, 20/1 /2036 11828993 112
22/10/2028 5231323 050 14,522 MXN Mexico Bonos, 8.500%, 18/11/2038 825559 008
14,497 MXN Mexico Bonos, 8.000%, 07/11/2047 773,427 0.07

The accompanying notes form an integral part of these financial statements.
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Wellington Blended Opportunistic Emerging Markets Debt Fund (continued)

Schedule of investments (continued)

June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" _ccy USD  assets 000" _ccy USD  assets
Transferable securities (December 31,2022: 87.55%) 1,325 PLN Republic of Poland Government
(continued) Bonds, 2.250%, 25/10/2024 311,266 0.03
Non - US governments (December 31,2022: 67.53%) 1,325 PLN Republic of Poland Government
(continued) Bonds, 3.250%, 25/07/2025 310,506 0.03
1,282 MXN Mexico Bonos, 8.000%, 31/07/2053 67918 0.0l 2,150 PLN Republic of Poland Government
453,714 MXN Mexico Cetes, zero coupon, Bonds, 2.500%, 25/07/2026 483,531 0.05
23/01/2025 2,253955 021 30,812 PLN Republic of Poland Government
250 USD Mexico Government International Bonds, 3.750%, 25/05/2027 7,089,198 0.67
Bonds, 3.250%, 16/04/2030 222,859 0.02 105,772 PLN Republic of Poland Government
1,395 USD Mexico Government International Bonds, 1.750%, 25/04/2032 19,015,504 1.80
Bonds, 2.659%, 24/05/203 | 1,160,786 0.11 2,440 USD Republic of Poland Government
1,010 USD Mexico Government International International Bonds, 4.875%,
Bonds, 3.500%, 12/02/2034 846,107 0.08 04/10/2033 2,397,300 023
1,705 USD Mexico Government International 1,910 USD Republic of Poland Government
Bonds, 6.350%, 09/02/2035 1,793,873 0.17 International Bonds, 5.500%,
200 USD Mexico Government International 04/04/2053 1,924,268 0.18
Bonds, 4.280%, 14/08/2041 165,496 0.02 91,220 ZAR Republic of South Africa Government
200 USD Mexico Government International Bonds, 10.5009%, 21/12/2026 5017273 048
Bonds, 4.600%, 23/01/2046 166913 0.02 719,290 ZAR Republic of South Africa Government
708 USD Mexico Government International Bonds, 8.875%, 28/02/2035 31,201,234 296
Bonds, 4.350%, 15/01/2047 569,232 0.05 166,425 ZAR Republic of South Africa Government
300 USD Mexico Government International Bonds, 8.500%, 31/01/2037 6,741,073 0.64
Bonds, 5.000%, 27/04/205 | 261,299 0.02 146213 ZAR Republic of South Africa Government
552 USD Mexico Government International Bonds, 8.750%, 31/01/2044 5,678,697 054
Bonds, 4.400%, 12/02/2052 436,709 0.04 1,725 USD Republic of South Africa Government
3,487 USD Mexico Government International International Bonds, 4.300%,
Bonds, 6.338%, 04/05/2053 3,561,971 0.34 12/10/2028 1527971 0.15
200 USD Mongolia Government International 2,050 USD Republic of South Africa Government
Bonds, 8.750%, 09/03/2024 202,702 002 International Bonds, 5.875%,
1,823 USD Mongolia Government International 20/04/2032 1,821,394 0.7
Bonds, 5.125%, 07/04/2026 |,708,543 0.16 455 USD Republic of South Africa Government
270 USD Mongolia Government International International Bonds, 5.750%,
Bonds, 3.500%, 07/07/2027 228452 002 30/09/2049 323227 003
777 USD Mongolia Government International 1,635 USD Republic of South Africa Government
Bonds, 8.650%, 19/01/2028 787583 007 International Bonds, 7.3007%,
1,875 USD Nigeria Government International 20/04/2052 1,379,858 0.13
Bonds, 6.125%, 28/09/2028 1,567,088  0.I5 585 RON Romania Government Bonds,
1215 USD Nigeria Government International 4.150%, 26/01/2028 16,196 00l
Bonds, 8.375%, 24/03/2029 1096920  0.10 9,610 RON Romania Government Bonds,
1,515 USD Nigeria Government International 4.150%, 24/10/2030 1811473 0.7
Bonds, 7.143%, 23/02/2030 1274524  0.12 38,070 RON Romania Government Bonds,
3,115 EUR North Macedonia Government 6.700%, 25/02/2032 8322829 079
International Bonds, 3.675%, 28,805 RON Romania Government Bonds,
03/06/2026 3,186,368 0.30 8.250%, 29/09/2032 6,969,541 0.66
1,030 EUR North Macedonia Government 29,310 RON' Romania Government Bonds,
International Bonds, 6.960%, 4.750%, 1'1/10/2034 5,439,334 0.52
13/03/2027 [,149,711 0.11 3,184 USD Romania Government International
3245 EUR North Macedonia Government Bonds, 5.250%, 25/1 1/2027 3,115,783 030
International Bonds, 1.625%, 2270 EUR Romania Government International
10/03/2028 2,874,048 027 Bonds, 6.625%, 27/09/2029 2,575,658 0.24
1,375 USD Oman Government International 346 USD Romania Government International
Bonds, 5.375%, 08/03/2027 1,351,405 0.13 Bonds, 3.625%, 27/03/2032 295,263 0.03
1,550 USD Oman Government International 250 USD Romania Government International
Bonds, 6.750%, 28/10/2027 1,604,847 0.15 Bonds, 7.125%, 17/01/2033 265573 0.03
[,154 USD Oman Government International 10,624 USD Romania Government International
Bonds, 5.625%, 17/01/2028 1,142,725 0.11 Bonds, 6.000%, 25/05/2034 10,557,281 1.00
510 USD Oman Government International 140 USD Romania Government International
Bonds, 6.750%, 17/01/2048 491,191 0.05 Bonds, 6.125%,22/01/2044 135,146 001
4910 USD Oman Government International 150 USD Romania Government International
Bonds, 7.000%, 25/01/205 | 4,875,876 046 Bonds, 5.125%, 15/06/2048 128,567 001!
250 USD Pakistan Government International 54 USD Romania Government International
Bonds, 6.000%, 08/04/2026 122,756 001 Bonds, 7.625%, 17/01/2053 59,738 001
3443 USD Pakistan Government International 3,400 USD Russia Foreign Bonds - Eurobond,
Bonds, 6.875%, 05/12/2027 1,664,794 0.16 4.250%, 23/06/2027 1,479,000 0.14
115092 PEN Peru Government Bonds, 5.400%, 9,800 USD Russia Foreign Bonds - Eurobond,
12/08/2034 28,182,887 267 4.375%,21/03/2029 4,361,000 041
1,250 PLN Republic of Poland Government 8,295 USD Saudi Government International
Bonds, 2.500%, 25/04/2024 299,155 003 Bonds, 4.875%, 18/07/2033 8,286,041 0.78

The accompanying notes form an integral part of these financial statements.
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Wellington Blended Opportunistic Emerging Markets Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" _ccy USD  assets 000" _ccy USD  assets
Transferable securities (December 31,2022: 87.55%)
(continued) Real estate (December 31,2022:0.33%)
Non - US governments (December 31,2022: 67.53%) 1,505 USD Country Garden Holdings Co. Ltd,
(continued) 2.7009%, 12/07/2026 473,503 0.04
3,173 USD Saudi Government International 210 USD Country Garden Holdings Co. Ltd,
Bonds, 4.500%, 26/10/2046 2784228 026 5625%, 14/01/2030 66334 _ 00l
1,720 USD Saudi Government International
Bonds, 4.625%, 04/10/2047 1533681 0.I5 Total Real estate 539,837  0.05
4,730 USD Saudi Government International
Bonds, 3.250%, 17/11/2051 3327602 032 Supranationals (December 31,2022:0.71%)
3,485 USD Saudi Government International 11,994,600 IDR European Bank for Reconstruction &
Bonds, 5.000%, 18/01/2053 3,235,631 031 Development, 4.600%, 09/12/2025 7,255,539 0.69
2,080 USD Senegal Government International 6,450 MXN International Finance Corp., 7.750%,
Bonds, 6.250%, 23/05/2033 1,746,108 0.7 18/01/2030 354082 _ 003
650 USD Serbia International Bonds, 6.500%,
26/09/2033 638,147 0.06 Total Supranationals 7,609,621 0.72
240 USD Sri Lanka Government International
Bonds, 5.750%, 18/04/2023' 106,892 001 Transportation (December 31,2022:0.31%)
403 USD Sri Lanka Government International 555 USD Adani Ports & Special Economic
Bonds, 6.350%, 28/06/2024 180,544 0.02 Zone Ltd, 4.000%, 30/07/2027 474,050 0.05
725 USD Sri Lanka Government International 200 USD Adani Ports & Special Economic
Bonds, 6.850%, 03/1 /2025 340,717 0.03 Zone Ltd, 4.200%, 04/08/2027 171,090 0.02
565 USD Sri Lanka Government International 2,000 USD Adani Ports & Special Economic
Bonds, 6.825%, 18/07/2026 261827 003 Zone Ltd, 4.375%,03/07/2029 1,616,220 0.15
3,830 USD Sri Lanka Government International 700 USD Adani Ports & Special Economic
Bonds, 6.200%, | 1/05/2027 1,694,354 0.16 Zone Ltd, 3.100%, 02/02/2031 497,109 0.05
1,235 USD Sri Lanka Government International 200 USD Adani Ports & Special Economic
Bonds, 6.750%, 18/04/2028 546,352 0.05 Zone Ltd, 3.828%, 02/02/2032 150,500 00l
792 USD Sri Lanka Government International 2,663 USD Aeropuerto Internacional de
Bonds, 7.850%, 14/03/2029 352,404  0.03 Tocumen SA, 5.125%, 1 1/08/206 2,058,672 020
5565 USD SriLanka Government International 945 USD Rumo Luxembourg Sarl, 5.250%,
Bonds, 7.550%, 28/03/2030 2,461,900 023 10/01/2028 879,554 0.08
97,384 THB Thailand Government Bonds, 3.390%, 400 USD Rumo Luxembourg Sarl, 4.200%,
17/06/2037 2915518 028 18/01/2032 320,096 0.03
3,580 USD Turkey Government International 1,770 USD Transnet SOC Ltd, 8.250%,
Bonds, 4.250%, 14/04/2026 3204,190 030 06/02/2028 1,722,626  0.16
500 USD Turkey Government International
Bonds, 4.875%, 09/10/2026 447,630 0.04 Total Transportation 7,889,917 0.75
1,720 USD Turkey Government Interational
Bonds, 9.875%, 15/01/2028 1,755,492 0.17 Utilities (December 31,2022: 4.29%)
4,633 USD Turkey Government International 2,490 USD Al Candelaria Spain SA, 5.750%,
Bonds, 9.375%, 14/03/2029 4,649,100 044 15/06/2033 1,859,955 0.18
695 USD Turkey Government International 2,290 USD Alfa Desarrollo SpA, 4.550%,
Bonds, 5.250%, 13/03/2030 572,666 0.05 27/09/2051 1,680,035 0.16
5040 USD Turkey Government International 3,678 EUR Bulgarian Energy Holding EAD,
Bonds, 9.125%, 13/07/2030 5,005,552 048 2.4509%,22/07/2028 3,314,189 032
593 USD Turkey Government International 1,965 USD Consorcio Transmantaro SA, 5.200%,
Bonds, 5.875%, 26/06/203 | 495,469 0.05 1'1/04/2038 1,816,495 0.17
200 USD Turkey Government International 4014 USD Galaxy Pipeline Assets Bidco Ltd,
Bonds, 9.375%, 19/01/2033 201,083 0.02 2.1609%,31/03/2034 3,414,530 032
645 USD Turkey Government International 1,649 USD Greenko Dutch BV, 3.850%,
Bonds, 4.875%, 16/04/2043 415,035 0.04 29/03/2026 1,488367  0.14
3,675 USD Turkey Government International 475 USD Greenko Wind Projects Mauritius
Bonds, 5.750%, | 1/05/2047 2,521,656 024 Ltd, 5.500%, 06/04/2025 456,102 0.04
2,010 USD Ukraine Government International 1,980 USD Greensaif Pipelines Bidco Sarl,
Bonds, 7.750%, 01/09/2028 486,692 005 6.129%,23/02/2038 2,025,233 0.19
1,905 USD Ukraine Government International [,705 USD Greensaif Pipelines Bidco Sarl,
Bonds, 7.750%, 01/09/2029 459,934 0.04 6.5109%,23/02/2042 1,768,741 0.17
5030 USD Ukraine Government International 580 USD Israel Electric Corp. Ltd. 7.750%,
Bonds, 6.876%, 21/05/203 | I,161251 0.11 15/12/2027 618,709 0.06
270 USD Ukraine Government International 3580 USD Israel Electric Corp. Ltd., 4.250%,
Bonds, 7.375%, 25/09/2034 63,383 001 14/08/2028 3,338,673 032
14,765 USD Ukraine Government International 400 USD Kallpa Generacion SA, 4.875%,
Bonds, 7.253%, 15/03/2035 3440540 033 24/05/2026 386,392 0.04
2,138 USD Kallpa Generacion SA, 4.125%,
Total Non - US 16/08/2027 1,989,676 0.19
governments 707,213,693 67.11 5500 USD Lamar Funding Ltd. 3.958%,
07/05/2025 5272493 0.50

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Blended Opportunistic Emerging Markets Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" _ccy USD  assets 000" _ccy USD  assets
Transferable securities (December 31,2022: 87.55%) 1,217 USD Termocandelaria Power Ltd, 7.875%,
(continued) 30/01/2029 1,095,075 0.10
Utilities (December 31,2022: 4.29%) (continued)
1,500 USD NAK Naftogaz Ukraine via Kondor Total Utilities 34,933,812 3.32
Finance PLC, 7.375%, 19/07/2022' 870,000 0.08
200 USD OmGrid Funding Ltd, 5.196%, Short term securities (December 31,2022:0.18%)
16/05/2027 193,962 0.02 17,406 USD State Street Repurchased Agreement,
1,400 USD Oryx Funding Ltd, 5.800%, 4.500%, 03/07/2023* 17,406,000 1.65
03/02/2031 1,349,852 0.13
965 USD Saudi Electricity Sukuk Programme Total Short term securities 17,406,000 1.65
Co, 5.684%, 1 1/04/2053 956,793 0.09
1,054 USD Star Energy Geothermal Wayang Total Transferable securities 930,446,551 88.30
Windu Ltd, 6.750%, 24/04/2033 1,038,540 0.10
Financial derivative instruments (December 31,2022:(0.00%))
Forward foreign exchange contracts® (December 31,2022:0.13%)
Unrealised
gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty UsD assets
Hedge class forwards
31/07/2023 EUR 110,596,118  USD 120,568,570  State Street Bank 245,109 0.02
31/07/2023 EUR 1,021,349 USD [,113413  State Street Bank 2,294 0.00
31/07/2023 EUR 1,187,636 USD 1,297,862 State Street Bank (504) (0.00)
31/07/2023 GBP 17309 USD 22,006  State Street Bank 4 0.00
31/07/2023 GBP 109,982,451 USD 139,829,158 State Street Bank 22,894 0.00
31/07/2023 GBP 462 USD 587  State Street Bank 0 0.00
31/07/2023 GBP 3098336  USD 3,938,998  State Street Bank 800 0.00
31/07/2023 GBP 186 USD 237 State Street Bank 0 0.00
31/07/2023 GBP 1,149,608  USD 1,465,753 State Street Bank (3929) (0.00)
Portfolio management forwards
20/09/2023 AUD 4845000  USD 3,302,163  Australia and New Zealand Banking Group (70,185) 0.01)
20/09/2023 usbD 1,205,182 THB 42,040,000  Australia and New Zealand Banking Group 10,524 0.00
20/09/2023 INR 328,860,000  USD 3,968,767  Bank of America Merrill Lynch 28,637 0.00
24/07/2023 KZT 733250000  USD [,511,856  Bank of America Merrill Lynch 103,873 00l
20/09/2023 KZT 48,100,000  USD 105022  Bank of America Merrill Lynch (2,213) (0.00)
20/09/2023 PEN 28272000 USD 7,685,741 Bank of America Merrill Lynch 67,128 00l
20/09/2023 PHP 20,260,000  USD 359519 Bank of America Merrill Lynch 6,104 0.00
20/09/2023 PLN 7960000  USD 1,963,193 Bank of America Merrill Lynch (11,388) (0.00)
20/09/2023 usb 21,420,688  PEN 78,796,000  Bank of America Merrill Lynch (187,089) 0.02)
20/09/2023 usbD 4071878  PEN 14,899,000  Bank of America Merrill Lynch (13,790) (0.00)
20/09/2023 usb [,904395 RON 8,645000  Bank of America Merrill Lynch 6,625 0.00
20/09/2023 ZAR 78,860,000  USD 4,145,617 Bank of America Merrill Lynch (3423) (0.00)
20/09/2023 CzK 26,133,000  USD 1,183,308  Barclays Bank 12911 0.00
20/09/2023 HUF 47,400,000  USD 134,691 Barclays Bank 1,364 0.00
20/09/2023 MXN 360,846,000  USD 20,353,432 Barclays Bank 380,554 0.04
20/09/2023 MXN 104,824000  USD 5950,859  Barclays Bank 72,263 00l
09/08/2023 TRY 2,405,000  USD 112,095  Barclays Bank (20,876) (0.00)
20/09/2023 usD 3192317  CAD 4265000  Barclays Bank (34,630) (0.00)
20/09/2023 usb 10,653,892 CzK 235288,000  Barclays Bank (116,245) .01y
20/09/2023 usD 29964803  MXN 531,246,000  Barclays Bank (560,260) (0.05)
20/09/2023 usb 69,087 MXN 1,199,000  Barclays Bank 193 0.00
20/09/2023 usbD 1,017,658  RON 4,730,000  Barclays Bank (20,682) (0.00)
20/09/2023 usb 142,071 RON 645000  Barclays Bank 479 0.00
09/08/2023 usD 231437 TRY 5280000  Barclays Bank 30171 0.00
20/09/2023 HUF 2,207,177,000  USD 6,232,358 BNP Paribas 103,038 00l
20/09/2023 MXN 110258000  USD 6,273,178 BNP Paribas 62,178 00l
20/09/2023 MYR 12,156,000  USD 2,658502  BNP Paribas (40,931 (0.00)
20/09/2023 PLN 87,966,000  USD 20928295  BNP Paribas 641,118 0.06
20/09/2023 RON 41,084,000  USD 8828434  BNP Paribas 190,419 0.02
20/09/2023 RON 710000  USD 154,192 BNP Paribas 1,669 0.00
20/09/2023 RON 300,000  USD 66,118  BNP Paribas (261) (0.00)
20/09/2023 usbD 10573255  HUF 3,744497,000  BNP Paribas (174,805) 0.02)
20/09/2023 usb 9235531 MXN 162,324,620  BNP Paribas (91,540) .01y
20/09/2023 usD 1,540984  MYR 7,050,000  BNP Paribas 22,896 0.00

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Blended Opportunistic Emerging Markets Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: (0.00%)) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.13%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
20/09/2023 usbD [,122000  PLN 4,716,000  BNP Paribas (34371) (0.00)
20/09/2023 usbD 3295298  RON 15335000  BNP Paribas (71,076) .01y
05/09/2023 BRL 205000  USD 40,897  Citibank 1,126 0.00
20/09/2023 cop 152,300000  USD 35782  Citibank (52) (0.00)
26/07/2023 KZT 18,100,000  USD 38,754 Citibank 116 0.00
20/09/2023 MXN 330,775,000  USD 18,783,895  Citibank 222,230 0.02
20/09/2023 usb 1,005536  COP 4,340900,000  Citibank (12,852) (0.00)
20/09/2023 usD 7,728,629  IDR 115,028489,000  Citibank 87,888 00l
20/09/2023 usbD 27,654,107 MXN 486,975000  Citibank (327,173) (0.03)
20/09/2023 usb 1,856,676  PEN 6,814,000  Citibank (11,889) (0.00)
20/09/2023 usb 14519470  ZAR 281,669,000  Citibank (275/453) (0.03)
20/09/2023 ZAR 210,161,634 USD 10,833,409  Citibank 205,524 0.02
20/09/2023 EUR [,745000  USD 1,883,858  Commonwealth Bank of Australia 27,242 0.00
20/09/2023 PEN 8,205,000 USD 2,239,967  Credit Agricole 10,043 0.00
20/09/2023 usb 40,795  AUD 60,000  Credit Agricole 770 0.00
20/09/2023 EUR 843000 USD 908490  Deutsche Bank 14,752 0.00
31/07/2023 KZT 18,100,000  USD 37435 Deutsche Bank 2,399 0.00
20/09/2023 usb 53383133  EUR 49,534,928  Deutsche Bank (866,836) (0.08)
20/09/2023 usbD 1015653 IDR 15,151,000000  Deutsche Bank 9,251 0.00
05/09/2023 BRL 274625361 USD 54,092,055  Goldman Sachs 2,204,399 021
20/09/2023 KZT 171,650000  USD 372,626 Goldman Sachs (5,742) (0.00)
20/09/2023 TRY 7,040,000  USD 273,504 Goldman Sachs (13,069) (0.00)
05/09/2023 usD 2,005,656  BRL 10,035000  Goldman Sachs (51,455) ooty
20/09/2023 usbD 1,012,846  CzZK 22470000  Goldman Sachs (15,701 (0.00)
20/09/2023 usbD 3421566  EUR 3,100000  Goldman Sachs 26,489 0.00
20/09/2023 usb 52472  THB 1,830,000  Goldman Sachs 468 0.00
20/09/2023 usD 156,109  TRY 4,165,000  Goldman Sachs 2,031 0.00
20/09/2023 CAD 55,000 USD 41,867  HSBC (253) (0.00)
20/09/2023 usbD 2566221 CNH 18,187,000  HSBC 50,715 0.00
20/09/2023 usb 4875207  IDR 72,584,667,000  HSBC 53,787 0.00
20/09/2023 usb 208044  RON 961,000  HSBC (2917) (0.00)
20/09/2023 IDR 52,535015000  USD 3,521,468  JPMorgan Chase (31,841 (0.00)
20/09/2023 PLN 405,000  USD 97,159 JPMorgan Chase 2,147 0.00
20/09/2023 PLN 575000 USD 141,809  JPMorgan Chase (818) (0.00)
20/09/2023 THB 1,742,520,000  USD 50,423,786  JPMorgan Chase (906,310) (0.09)
20/09/2023 usb 41,833 CAD 55,000  JPMorgan Chase 220 0.00
20/09/2023 usD 10,181,897 IDR 151,898,624,000  JPMorgan Chase 92,065 00l
19/07/2023 UWu 84,745,000  USD 2,160,622 JPMorgan Chase 104,379 00l
20/09/2023 CLP 342,413,000  USD 430,140 Morgan Stanley (7,238) (0.00)
20/09/2023 CNH 248,118,000  USD 35051351 Morgan Stanley (733,306) (0.07)
20/09/2023 Ccop 418,300,000  USD 97957  Morgan Stanley 178 0.00
20/09/2023 EUR 3045000 USD 3,351,030 Morgan Stanley (16,188) (0.00)
20/09/2023 NZD 5230000  USD 3,246,360  Morgan Stanley (43,220) (0.00)
20/09/2023 PLN 150,000  USD 36816  Morgan Stanley (36) (0.00)
20/09/2023 usbD 3228538  AUD 4,845,000  Morgan Stanley (3/439) (0.00)
20/09/2023 usb 3954,193  CLP 3,147,735000  Morgan Stanley 66,540 00l
20/09/2023 usbD 10350,109  COP 44,197,553,000  Morgan Stanley (18,771) (0.00)
20/09/2023 usb 32834 CzZK 710000  Morgan Stanley 334 0.00
20/09/2023 usbD 1,425,144 EUR 1,300,000  Morgan Stanley 1,402 0.00
20/09/2023 usb 8280284 ZAR 156,581,000  Morgan Stanley 55,723 0.00
20/09/2023 AUD 60,000 USD 40,780  Royal Bank of Canada (755) (0.00)
20/09/2023 CAD 4265000 USD 3244301  Royal Bank of Canada (17,353) (0.00)
20/09/2023 NZD 65000 USD 40,300  Royal Bank of Canada (490) (0.00)
20/09/2023 usb 356,667  EUR 329,000  Royal Bank of Canada (3,649) (0.00)
20/09/2023 usD 3,158083  NzZD 5230,000  Royal Bank of Canada (45,057) ©.o1)
20/09/2023 usb 40345 NzD 65000  Royal Bank of Canada 536 0.00
20/09/2023 usD 2074245  ZAR 39010000  Société Générale 25,209 0.00
20/09/2023 EUR 128,000  USD 141,283 Standard Chartered Bank (1,099) (0.00)
20/09/2023 IDR 18,275233,000  USD 1,224,799  Standard Chartered Bank (10,871) (0.00)
20/09/2023 IDR 29,019,000000  USD 1,953,615  Standard Chartered Bank (26,035) (0.00)
20/09/2023 usD 1,745375  THB 59910000  Standard Chartered Bank 42903 0.00
20/09/2023 EUR 3966000 USD 4365995  State Street Bank (22,487) (0.00)

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Blended Opportunistic Emerging Markets Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: (0.00%)) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.13%) (continued)

Unrealised
gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
20/09/2023 usbD 451305  EUR 1,346,000  State Street Bank (22,815) (0.00)
20/09/2023 EUR 728000 USD 787,181 UBS 10,115 0.00
20/09/2023 HUF 1,765,065000  USD 5052281 UBS 14,093 0.00
20/09/2023 usb 1430528  EUR 1,300,000  UBS 6,786 0.00
20/09/2023 usbD 992,872 HUF 351,200,000  UBS (15,199) (0.00)
20/09/2023 usD 4,082,197  MXN 70,949,000  UBS 5512 0.00
20/09/2023 usb 1,015,659  PLN 4280000  UBS (33,804) (0.00)
Unrealised gain on forward foreign exchange contracts 5362617 048
Unrealised loss on forward foreign exchange contracts (5,002,371) (045)
Total forward foreign exchange contracts 360,246 0.03
Future contracts* (December 31,2022:0.25%)
Number of Unredlised
contracts gain/(loss) % net
long/(short)  Investment Delivery date  Counterparty usD assets
(109)  Euro Bobl Futures 07/09/2023  JPMorgan Chase 113,737 00l
(I'1'1)  Euro Bund Futures 07/09/2023  JPMorgan Chase 32,883 0.00
(1) Euro Buxl Futures, 30 Year 07/09/2023  JPMorgan Chase (4,430) (0.00)
(6) Euro Schatz Futures 07/09/2023  JPMorgan Chase (131) (0.00)
88 US. Long Bond Futures 20/09/2023  JPMorgan Chase (35981) (0.00)
205 US.Treasury Note Futures, 2 Year 29/09/2023  JPMorgan Chase (511,559) (0.05)
387  US.Treasury Note Futures, 5 Year 29/09/2023  JPMorgan Chase (639,055) (0.06)
(426)  US.Treasury Note Futures, 10 Year 20/09/2023  JPMorgan Chase 818,078 0.08
156 US. Ultra Bond Futures 20/09/2023  JPMorgan Chase 169,852 0.02
(155) US. Uttra Bond Futures, 10 Year 20/09/2023  JPMorgan Chase 118,480 0.01
Unrealised gain on future contracts 1,253,030 0.12
Unrealised loss on future contracts (1,191,156) 0.11)
Total future contracts 61,874 0.01
Credit default swaps® (December 31,2022: (0.03%))
Notional Termination Fair value % net
amount CCY  Underlying security Premium date Counterparty UsD assets
Protection bought
22,725000 USD CDX-EM S39V[-5Y 1.000%  20/06/2028 Goldman Sachs 1,081,124 0.10
4,065,000 USD Colombia Government International Bond, 1.000%  20/06/2028 Goldman Sachs 233,485 0.02
10.375%,20/01/2033
Protection sold
2,100,000 USD Turkey Government International Bond, | 1.875%, 1.000%  20/06/2028 Goldman Sachs (315,190) (0.03)
20/01/2030
Credit default swaps at positive fair value 1,314,609 0.12
Credit default swaps at negative fair value (315,190) (0.03)
Total credit default swaps 999,419 0.09
Interest rate swaps® (December 31,2022: (0.35%))
Notional Termination Fair value % net
amount CCY  Fund pays Fund receives date Counterparty usD assets
43,020,002 BRL | Day BRCDI 12.195% 02/01/2029 Bank of America Merrill 920,376 0.09
Lynch
31,528,720 BRL | Day BRCDI 12.880% 02/01/2029 BNP Paribas 969,133 0.09

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Blended Opportunistic Emerging Markets Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: (0.00%)) (continued)
Interest rate swaps® (December 31,2022: (0.35%)) (continued)

Notional Termination Fair value % net
amount CCY  Fund pays Fund receives date Counterparty usDh assets
13,668,632 BRL | Day BRCDI 12.840% 02/01/2029 Citibank 412,572 0.04
2,356,560 BRL | Day BRCDI 11.020% 02/01/2025 Goldman Sachs 1,278 0.00
84,191,770 BRL | Day BRCDI 10.980% 02/01/2025 Goldman Sachs 53,830 0.0l
144,940,000 HUF 6 Month BUBOR 9.766% 20/09/2025 Goldman Sachs 2,622 0.00
496,255,000 CZK 6 Month PRIBOR 5.086% 20/09/2025 Goldman Sachs (113,199) 0.01)
1,061,412,000 HUF 6 Month BUBOR 9.780% 20/09/2025 Goldman Sachs 19919 0.00
10,357,605 BRL | Day BRCDI 12.015% 04/01/2027 Goldman Sachs 12,193 0.00
48,167,064 BRL | Day BRCDI 11.900% 04/01/2027 Goldman Sachs 623,473 0.06
2,035,795,000 INR 6 Month MIBOR 6.087% 20/09/2028 Goldman Sachs (208,291) (0.02)
8,946,770,000 CLP 6 Month CLICP 4.350% 20/09/2028 Goldman Sachs (274,791) (0.03)
36,369,584 BRL | Day BRCDI 12.130% 02/01/2029 Goldman Sachs 768,132 0.07
20,928,717 BRL | Day BRCDI I'1.785% 02/01/2029 Goldman Sachs 354,160 0.03
5,249,395,000 CLP 6 Month CLICP 4.730% 20/09/2033 Goldman Sachs (87,843) 0.01)
1,314,305,000 HUF 6 Month BUBOR 6.975% 20/09/2033 Goldman Sachs 59,367 0.0l
408,985,000 COP 3 Month CPIBR 7.827% 20/09/2033 Goldman Sachs 3,657 0.00
1,846,766,000 HUF 6 Month BUBOR 7.319% 20/09/2033 Goldman Sachs 214,787 0.02
22,820,630 BRL | Day BRCDI 6.190% 02/01/2026 JPMorgan Chase (900,268) (0.08)
Interest rate swaps at positive fair value 4,415,499 0.42
Interest rate swaps at negative fair value (1,584,392) (0.15)
Total interest rate swaps 2,831,107 0.27

Total financial derivative instruments at positive fair value 12,345,755

Total financial derivative instruments at negative fair value (8,093,109

Total financial derivative instruments 4,252,646
Fair value % net
UsD assets

Net liquid assets

Cash and collateral® 108245911 10.27
Other net assets/(liabilities) 10,854,612 1.03
Total net assets of Fund 1,053,799,720 100.00

1 Security is in default.
2 Reverse repurchase agreement with State Street Corporation dated 30/06/2023 at 4.500% to be repurchased at $17,406,000 on 03/07/2023 collateralised
by 68,650,730 Freddie Mac Gold Pool, 4.000%, 01/07/2047 with a market value of $17,754,120.

3 OTC financial derivative instruments.

4 Exchange traded financial derivative instruments.

5 All cash holdings are held with State Street Bank and Trust Company with the exception of the cash collateral for open financial derivative instruments which
is held with Bank of America Merrill Lynch, BNP Paribas, Citibank, Goldman Sachs and JPMorgan Chase and for open future contracts which is held with
JPMorgan Chase.

Classifications
Transferable securities admitted to an official stock exchange listing
Transferable securities dealt in on another regulated market
Other transferable securities of the type referred to in Regulations 68(1)(a), (b) and (c)
Short term securities

OTC financial derivative instruments

Exchange traded financial derivative instruments
Other assets

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Emerging Local Debt Fund

Investment Manager’s report

Investment objective and policies

The investment objective of the Fund is to seek long-term total returns.

The Investment Manager will actively manage the Fund, seeking to outperform the JP Morgan Government Bond Index —
Emerging Markets Global Diversified Index (the “Index”), seeking to achieve the objective primarily through investment in
a diversified portfolio of emerging markets local currency-denominated debt securities and currency instruments.

The Investment Manager uses an investment approach that seeks to take advantage of opportunities in local currency
denominated debt and currency markets. The Investment Manager combines comprehensive top-down analysis with
detailed bottom-up country research to identify the best investment opportunities. Interest rates and currencies are
evaluated on two separate but parallel tracks, as the performance of those two components of the local debt market can be
driven by different factors. The Investment Manager’s review of individual markets includes both quantitative research
(looking purely at financial and economic data) and fundamental research (incorporating a more holistic analysis of
economic and political information).

The evaluation of Sustainability Risks through the analysis of ESG factors is part of the Fund’s investment process. In the
Investment Manager’s view, Sustainability Risks can materially affect a company’s or a country’s financial/economic
performance and competitiveness. However, Sustainability Risks are just some of a number of considerations in the overall
research process so may not in isolation drive the selection or exclusion of an issuer or security from the investment
universe.

The Investment Manager considers ESG factors as part of its broader analysis of individual issuers (including with regards
to Sustainability Risk assessment), using inputs from the Investment Manager’s team of ESG analysts to help identify global
best practices, prepare for company engagement and collaborate on new research inputs. The factors which will be
considered will vary depending on the security in question. For companies they will typically include ownership structure,
board structure and membership, capital allocation track record, management incentives, labour relations history, and
climate risks. For individual countries, key factors may include factors such as political stability, strength of institutions,
climate physical and transition risk, inequality, and human capital, among others.

The Investment Manager believes that the Fund will be exposed to a broad range of Sustainability Risks. In assessing these
risks, the Investment Manager draws upon a wide variety of internal (such as research by its team of global industry and
credit analysts) and external research (such as company and policymakers meetings) research to assess any potential impact
on the value of a security over the time horizon of the Fund. Whilst Sustainability Risks vary from issuer to issuer those that
are particularly relevant to the Fund include:

a) The willingness of sovereigns to make their bond payments. The Investment Manager uses a number of factors to
assess the ability and willingness of governments to pay their debts. This assessment will include an evaluation of a
country’s debt profile, which can be materially impacted by a country’s vulnerability to shocks, and the quality of
governance. When assessing the quality of governance, consideration is given to factors such as political stability, the
quality of macro policies, and the strength of government institutions.

b) Changes in climate are posing an increasing risk to some sovereign issuers. Where considered to be material, climate
change factors are incorporated into the assessment of sovereign risk and security selection, using a framework which
considers two key types of climate risk: physical risk and transition risk.

¢) Social factors such as inequality, education, labour market participation, and freedom and democracy metrics may
play a role in a given country’s degree of political stability and fiscal obligations.

It is not anticipated that any single Sustainability Risk will materially drive a negative financial impact on the value of the
Fund. Further details on the Sustainability Risks considered and their potential impacts are included in the Prospectus.

Pre-contractual disclosure information relating to ESG characteristics, or objectives, of the Fund is provided in the Fund’s
Prospectus.

The Index may be considered during portfolio construction and is used for performance comparison purposes.

The Fund will invest, either directly or indirectly through the use of FDIs and in a broad range of debt securities. The Fund
may also buy and sell exchange-traded and OTC FDIs. The Fund may hold equity securities where they are a result of a
corporate action, conversion or exercising a warrant. Full details of the types of securities and FDIs and the ways in which
the Fund may utilise them are further detailed in the Prospectus.

The Fund may invest in any country which is considered by the Investment Manager to be an emerging market. These are
primarily located in Latin/Central America and the Caribbean, Central and Eastern Europe, Middle East, Africa and Asia.
Developed market exposures are also permitted. The Fund may invest in securities traded in China via Bond Connect (see
also in the Prospectus) and may make substantial investment in securities traded on Russian markets.
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Wellington Emerging Local Debt Fund (continued)

Investment Manager’s report (continued)

Investment objective and policies (continued)

As a result of the invasion of Ukraine, the Investment Manager will not make any new purchases of Russian securities for
the Fund without giving notice to the shareholders in the Fund at that time. In future, subject to international sanctions
being lifted, and such notice being given, the Investment Manager may in its discretion consider making new investments
in Russia securities for the Fund.

The Fund is suitable for retail investors seeking long-term total return. Investors in the Fund should be prepared to accept,
in normal market conditions, a high degree of volatility of net asset value from time to time. The Fund is suitable as an

investment in a well-diversified portfolio.

An investment in the Fund should not constitute a substantial proportion of an investment portfolio and may not be
appropriate for all investors.

The Fund is denominated in USD.

The full investment objective and policies including the details of the types of securities and the ways in which the Fund
may invest in them are set out in the Fund’s Supplement section of the Prospectus.

Performance

The Wellington Emerging Local Debt Fund launched on March 29, 2010. The table below details the performance of all
funded share classes within the Fund.

Total returns (%)
Periods ended June 30, 2023

Share class’ 6 mths 1 vyear 3 vyears 5 vyears Since inception” Inception date
USD GR 8.45% 14.17% (0.63%) (0.17%) N/A May 24, 2010
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 7.79% 11.38% (1.42%)  0.29% N/A

EUR G 6.49% 10.26% 1.10%  1.96% N/A July 1, 2010
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 545% 6.73% (0.46%) 1.66% N/A

JPY G 19.24% 22.41% 10.38%  6.08% N/A August 17, 2010
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 18.08% 18.50%  8.68%  5.78% N/A

USD G 8.86% 15.06%  0.12%  0.58% N/A September 30, 2010
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 7.79% 11.38% (1.42%)  0.29% N/A

USDT 9.10% 15.58%  0.58%  1.03% N/A June 28, 2011
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 7.79% 11.38% (1.42%)  0.29% N/A

EUR NR (hedged) 6.86% 10.11% (2.82%) (2.67%) N/A September 19, 2011

JP Morgan Government Bond Index - Emerging
Markets Global Diversified Index hedged to

EUR 6.22%  7.85% (3.52%) (2.13%) N/A

USD NI 8.75% 14.83% (0.08%)  0.38% N/A September 19, 2011
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 7.79% 11.38% (1.42%)  0.29% N/A

USD NR 8.44% 14.19% (0.61%) (0.16%) N/A September 20, 2011
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 7.79% 11.38% (1.42%)  0.29% N/A

'All classes are accumulating and unhedged unless otherwise noted.

Fund returns are net of fees and expenses.

Returns for periods greater than one year are annualised.

Benchmark returns are expressed in the currency of the share class unless it is a hedged benchmark.
Past performance is no indication of current or future performance.

" The since inception total return is not disclosed for classes aged 10 years and more.
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Wellington Emerging Local Debt Fund (continued)

Investment Manager’s report (continued)

Performance (continued)

Total returns (%)
Periods ended June 30, 2023

Share class’ 6 mths 1 year 3 wyears 5 vyears Since inception” Inception date
USD GN 8.80% 14.92%  0.02%  0.47% N/A January 29, 2013
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 7.79% 11.38% (1.42%)  0.29% N/A

USD S 8.83% 15.01% 0.07%  0.54% 1.30% July 30, 2015
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 7.79% 11.38% (1.42%)  0.29% 1.32%

EUR S 6.46% 10.20%  1.05%  1.91% 1.41% August 5, 2015
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 545% 6.73% (0.46%)  1.66% 1.45%

GBP S (hedged) 8.03% 12.42% (1.20%) (1.23%) (1.08%) September 19, 2016

JP Morgan Government Bond Index - Emerging
Markets Global Diversified Index hedged to

GBP 7.03%  9.60% (2.48%) (1.13%) (0.85%)

CHEF S 524% 7.47% (1.82%) N/A (0.59%) September 27, 2018
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 423% 4.09% (3.29%) N/A (1.12%)

USD N 8.77% 14.89% (0.03%) N/A (0.13%)  February 21, 2019
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 7.79% 11.38% (1.42%) N/A (0.60%)

GBP S 2.97%  9.86% (0.87%) N/A 0.46% April 5, 2019
JP Morgan Government Bond Index — Emerging

Markets Global Diversified Index 1.99%  6.40% (2.35%) N/A (0.13%)

EUR S Q1 (distributing) 6.46% 10.22%  1.05% N/A (0.38%) July 10, 2019
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 545%  6.73% (0.46%) N/A (1.08%)

GBP T 3.22% 10.41% N/A N/A (1.00%) December 15, 2020
JP Morgan Government Bond Index — Emerging

Markets Global Diversified Index 1.99%  6.40% N/A N/A (3.13%)

EUR N (hedged) 7.22% 10.78% N/A N/A (4.45%) October 7, 2021

JP Morgan Government Bond Index - Emerging
Markets Global Diversified Index hedged to
EUR 622% 785% N/A N/A (6.71%)

'All classes are accumulating and unhedged unless otherwise noted.

Fund returns are net of fees and expenses.

Returns for periods greater than one year are annualised.

Benchmark returns are expressed in the currency of the share class unless it is a hedged benchmark.
Past performance is no indication of current or future performance.

" The since inception total return is not disclosed for classes aged 10 years and more.

Statistical information

As at June 30, 2023 As at December 31, 2022 As at June 30, 2022
Share class Net asset value”  NAV per share”  Net asset value”  NAV per share”  Net asset value” NAV per share”
USD G 277,521,809 10.0741 274,372,917 9.2545 475,011,306 8.7552
USD GN 4,418,782 8.6039 4,230,191 7.9083 4,004,693 7.4867
USD GR 4,199,747 10.4749 3,872,461 9.6586 3,678,516 9.1748
USD N 54,294 9.9443 45,226 9.1421 42,819 8.6556
USD NI 4,051,943 10.1517 3,725,956 9.3353 3,528,519 8.8406
USD NR 1,742,306 9.4983 1,605,449 8.7587 1,506,256 8.3178
USD S 316,607,564 11.0759 171,962,913 10.1774 173,858,448 9.6307
USD T 110,449,382 10.3689 136,688,476 9.5041 175,600,819 8.9709
CHF S 42,997,777 9.7327 40,838,530 9.2485 39,966,960 9.0559
EUR G 46,849,212 13.0091 46,900,250 12.2167 48,313,229 11.7986
EUR N (hedged) 4,836,639 9.2425 5,013,537 8.6203 5,679,358 8.3432
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Wellington Emerging Local Debt Fund (continued)

Investment Manager’s report (continued)

Statistical information (continued)

As at June 30, 2023 As at December 31, 2022 As at June 30, 2022
Share class’ Net asset value”  NAV per share”  Net asset value”  NAV per share”  Net asset value”  NAV per share”
EUR NR (hedged) 898,339 7.6859 755,074 7.1926 1,563,874 6.9799
EUR S 94,121,232 11.1694 88,321,494 10.4917 85,400,114 10.1352
EUR S Q1 (distributing) 23,762,390 8.2015 19,803,731 7.9456 33,665,148 7.8827
GBP S 53,176,822 10.1975 76,345,003 9.9034 100,122,384 9.2823
GBP S (hedged) 28,422,843 9.2904 37,466,174 8.6000 36,003,773 8.2643
GBP T 61,450,002 9.7467 86,513,726 9.4422 71,067,328 8.8278
JPY G 1,120,739,073 17,818.2788 939,649,633 14,942.8699 915,069,164 14,555.5725

! All classes are accumulating and unhedged unless otherwise noted.
“ All amounts presented in the currency of the share class.

The launch prices of the share classes were as follows: US Dollar = USD 10.00; Euro = EUR 10.00; Japanese Yen = JPY 10,000; Sterling = GBP 10.00; Swiss Franc
= CHF 10.00.

Wellington Management Company LLP
July 5, 2023
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Wellington Emerging Local Debt Fund (continued)

Statement of financial position
as at June 30, 2023

Notes

Assets

Current assets

Financial assets at fair value through profit or loss:
Transferable securities at fair value
Financial derivative instruments

Cash and cash equivalents
Cash held with brokers and counterparties for open financial derivative
instruments
Cash received as collateral
Debtors — amounts falling due within one year
Income receivable from assets held at fair value through profit or loss
Receivable for shares issued
Sales awaiting settlement
Other debtors

Total assets
Liabilities

Current liabilities
Financial liabilities at fair value through profit or loss:
Financial derivative instruments

Creditors — amounts falling due within one year
Collateral due to counterparties
Payable for shares redeemed
Purchases awaiting settlement
Investment management fees payable 5(a)
Distribution fees payable 5(b)
Administrative fees payable 5(c)
Distributions payable 7
Withholding and capital gains tax payable

Total liabilities

Net assets attributable to holders of
redeemable shares

The accompanying notes form an integral part of these financial statements.
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June 30, 2023

December 31,2022

US Dollars US Dollars
1,073,200,202 992,084,540
25447361 51,400,179
51,418962 29,258,929
7,480,952 21,224,881
6,829,000 6,770,000
18,051,959 15,886,123
15,748 763
4,619,843 -
1,502,161 1,185,963
1,188,566,188 1,117,811,378
(20,714,759) (47,528,944)
(6,829,000) (6,770,000)
(8,247) (933,624)
(16,118,805) -
(381,276) (964,076)
(7,259) (6,532)
(412,761) (393,308)
(441,175) (278,076)
(945,233) (593,162)
(45,858,515) (57,467,722)
1,142,707,673 1,060,343,656




Wellington Management Funds (Ireland) plc
Wellington Emerging Local Debt Fund (continued)

Statement of comprehensive income
for the financial period ended June 30, 2023

Notes

Income
Income from assets held at fair value through profit or loss
Other income
Bank interest income

Net realised gain/(loss) on financial assets and liabilities at fair value through profit or loss
Net change in unrealised gain/(loss) on financial assets and liabilities at fair value through profit or loss

Total net income/(loss)

Expenses
Investment management fees 5(@a)
Distribution fees 5(b)
Administrative fees 5(c)

Total operating expenses

Operating profit/(loss)

Finance costs

Distributions to holders of redeemable shares 7
Net income equalisation

Total finance costs

Profit/(loss) for the period before tax

Withholding tax

Capital gains tax

Profit/(loss) for the period after tax

Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations

Financial period ended

June 30,2023

Financial period ended

June 30,2022

US Dollars US Dollars
36,261,575 35,537,191
1,235 18,350
867,860 93,589
(4,565,648) (11,147,071)
63,495,970 (256,324,323)
96,060,992 (231,822,264)
(2,084,186) (2,931,445)
(15,081) (15,405)
(794,010) (1,144,284)
(2,893,277) (4,091,134)
93,167,715 (235,913,398)
(751,578) (1,503,442)
39,121 (475,187)
(712,457) (1,978,629)
92,455,258 (237,892,027)
(393,380) (364,811)
(504,987) 277,499
91,556,891 (237,979,339)
91,556,891 (237,979,339)

There are no recognised gains or losses arising in the period other than the increase/decrease in net assets attributable to holders of redeemable shares of each

Fund. In arriving at the results for the period all amounts above relate to continuing operations.

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

33 Wellington Management Funds (Ireland) plc



Wellington Management Funds (Ireland) plc
Wellington Emerging Local Debt Fund (continued)

Statement of changes in net assets attributable to holders of redeemable shares
for the financial period ended June 30, 2023

Notes

Net assets attributable to holders of redeemable
shares at the beginning of the period

Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations

Share transactions

Proceeds from redeemable shares issued

Cost of redeemable shares redeemed

Reinvestment of distributions 7

Net increase/(decrease) from share transactions

Increase/(decrease) in net assets attributable
to holders of redeemable shares

Net assets attributable to holders of redeemable shares at the
end of the period

The accompanying notes form an integral part of these financial statements.
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Financial period ended

June 30,2023

Financial period ended

June 30,2022

US Dollars US Dollars
1,060,343,656 1,654,095,286
91,556,891 (237,979,339)
159,342,962 15,141,170
(168,535,836) (1'11,460,118)
- 101,891
(9,192,874) (96,217,057)
82,364,017 (334,196,396)

1,142,707,673

1,319,898,890




Wellington Management Funds (Ireland) plc
Wellington Emerging Local Debt Fund (continued)

Statement of cash flows
for the financial period ended June 30, 2023

Financial period ended Financial period ended
June 30,2023 June 30,2022
Notes US Dollars US Dollars
Operating activities
Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations 91,556,891 (237,979,339)
Net income equalisation (39,121) 475,187
Distributions to holders of redeemable shares 7 751,578 1,503,442
Total comprehensive income/(expense) attributable to
holders of redeemable shares before finance costs 92,269,348 (236,000,710)
Adjustments for:
Movement in broker cash 13,743,929 (20,584,195)
Movement in financial assets at fair value through profit or loss (69,616,700) 283,512,848
Unrealised movement on derivative assets and liabilities (861,367) 30,170,267
Unrealised movement on foreign exchange 13,435,346 17,053,301
Operating cash flows before movements in working capital 48,970,556 74,151,511
Movement in receivables (2,482,034) (178,832)
Movement in payables (210,549) (571,045)
Cash inflow/(outflow) from movements in working capital (2,692,583) (749,877)
Net cash generated from/(used in) operating activities 46,277,973 73,401,634
Financing activities
Proceeds from subscriptions 159,327,977 15,141,539
Payment of redemptions (169,461,213) (1'11,454,727)
Net income equalisation 39,121 (475,187)
Distributions paid to holders of redeemable shares (588,479) (2,180,156)
Net cash generated from/(used in) financing activities (10,682,594) (98,968,531)
Net increase/(decrease) in cash and cash equivalents 35,595,379 (25,566,897)
Cash and cash equivalents at the start of the period 29,258,929 140,544,239
Unrealised movement on foreign exchange (13,435,346) (17,053,301)
Cash and cash equivalents at the end of the period 51,418,962 97,924,041
Supplementary information
Taxation paid (546,296) (342,175)
Interest income and income from financial assets at fair value through profit or loss received 34,095,739 35,623,930

The accompanying notes form an integral part of these financial statements.
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Wellington Emerging Local Debt Fund (continued)

Schedule of investments

June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" _ccy USD  assets 000" _ccy USD  assets
Transferable securities (December 31,2022: 93.56%) 16,120 CNY China Government Bonds, 3.250%,
Financials (December 31,2022: Nil) 22/11/2028 2,312,131 020
2,520 EUR BancaTransilvania SA, 8.875%, 93,110 CNY China Government Bonds, 2.800%,
27/04/2027 2,828,364 025 25/03/2030 12957813 I.13
2,600 EUR Ceska sporitelna AS, 5.943%, 35,890 CNY China Government Bonds, 2.880%,
29/06/2027 2,839,863 025 25/02/2033 5023335 0.44
2,600 EUR Nova Ljubljanska Banka dd, 7.125%, 12,620 CNY China Government Bonds, 3.810%,
27/06/2027 2,882,251 0.25 14/09/2050 1,963,810 0.17
12,800,000 COP Colombia TES, 10.000%,
Total Financials 8,550,478 0.75 24/07/2024 3,068,173 0.27
13,191,400 COP Colombia TES, 6.000%, 28/04/2028 2,712,849 024
Industrials (December 31,2022:0.11%) 47,071,900 COP Colombia TES, 7.750%, 18/09/2030 10,071,404 0.88
54,420 MXN America Movil SAB de CV, 9.500%, 22,754,400 COP Colombia TES, 13.250%,
27/01/2031 3,143925 028 09/02/2033 6,434,268 0.56
17,838900 COP Colombia TES, 7.250%, 18/10/2034 3,454,850 0.30
Total Industrials 3,143,925 0.28 14,173,000 COP Colombia TES, 6.250%, 09/07/2036 2475317 022
42,373,100 COP ColombiaTES, 9.250%, 28/05/2042 9118318 0.80
Municipals (December 31,2022: 0.02%) 50,060 CZK Czech Republic Government
60,295 ARS Ciudad Autonoma De Buenos Bonds, 0.450%, 25/10/2023 2,256,014 020
Aires/Government Bonds, 95,680 CZK Czech Republic Government
95.317%,29/03/2024 120335 0.0l Bonds, 6.000%, 26/02/2026 4,501,367 039
103,810 CZK Czech Republic Government
Total Municipals 120,335 0.01 Bonds, 2.500%, 25/08/2028 4,330,833 038
145290 CZK Czech Republic Government
Non - US governments (December 31,2022:84.51%) Bonds, 2.750%, 23/07/2029 6,084,715 053
2,670 ARS Argentine Bonos del Tesoro, 103230 CZK Czech Republic Government
16.000%, 17/10/2023 4,383 0.00 Bonds, 0.050%, 29/1 /2029 3,598,261 03I
65,844  ARS Argentine Bonos del Tesoro, 161,790 CZK Czech Republic Government
15.5009%, 17/10/2026 27,806 0.00 Bonds, 0.950%, 15/05/2030 5936,353 052
1,225000 CLP Bonos de laTesoreria de la 342,050 CZK Czech Republic Government
Republica en pesos, 4.500%, Bonds, 5.000%, 30/09/2030 16,281,296 142
01/03/2026 1,486,108 0.13 238540 CZK Czech Republic Government
3,165000 CLP Bonos de laTesoreria de la Bonds, 1.200%, 13/03/203 8,708,955 0.76
Republica en pesos, 5.000%, 128,680 CZK Czech Republic Government
01/102028 3,883,620 034 Bonds, 1.7509%, 23/06/2032 4,807,082 042
7,340,000 CLP Bonos de laTesoreria de la 168,130 CZK Czech Republic Government
Republica en pesos, 4.700%, Bonds, 2.000%, 13/10/2033 6,246,107 0.55
01/09/2030 8,858,509 078 98,280 CZK Czech Republic Government
12,680,000 CLP Bonos de laTesoreria de la Bonds, 4.900%, 14/04/2034 4,734,347 041
Republica en pesos, 6.000%, 32,110 CZK Czech Republic Government
01/04/2033 16,730,386 146 Bonds, 3.500%, 30/05/2035 1,363,287 0.12
1,005,000 CLP Bonos de laTesoreria de la 8470 CZK Czech Republic Government
Republica en pesos, 5.000%, Bonds, 4.200%, 04/12/2036 381,948 0.03
01/03/2035 1243005 0.1 28,630 CZK Czech Republic Government
960,000 CLP Bonos de laTesoreria de la Bonds, 1.950%, 30/07/2037 990,757 0.09
Republica en pesos, 6.000%, 741,000 HUF Hungary Government Bonds,
01/01/2043 1,325,780 0.12 1.000%, 26/11/2025 1,808,159 0.16
35574 BRL Brazil Notas do Tesouro Nacional, 3,428,130 HUF Hungary Government Bonds,
10.000%, 01/01/2029 7,530935 0.66 3.0009%,27/10/2027 8,352,929 073
22,114 BRL Brazil Notas do Tesouro Nacional, 2,617,740 HUF Hungary Government Bonds,
10.0009%,01/01/2033 4,595,540 040 6.750%,22/10/2028 7,340,790 0.64
4941 BRL Brazil Notas do Tesouro Nacional, 32,893,000 IDR Indonesia Treasury Bonds, 8.375%,
6.000%, 15/08/2050 4,614,195 040 15/03/2024 2234552 0.20
5160 CNY China Government Bonds, 2.280%, 7234000 IDR Indonesia Treasury Bonds, 5.500%,
17/03/2024 713233 0.06 15/04/2026 479,130 0.04
74910 CNY China Government Bonds, 1.990%, 16,616,000 DR Indonesia Treasury Bonds, 8.375%,
09/04/2025 10,283,714 090 15/09/2026 1,190,301 0.10
64,490 CNY China Government Bonds, 3.250%, 226,290,000 DR Indonesia Treasury Bonds, 6.375%,
06/06/2026 9,143934 080 15/08/2028 15,425,605 1.35
38,000 CNY China Government Bonds, 2.8507%, 2,147,000 IDR Indonesia Treasury Bonds, 8.250%,
04/06/2027 5,323,058 047 15/05/2029 158,098 001
37,050 CNY China Government Bonds, 3.280%, 53,548,000 IDR Indonesia Treasury Bonds, 7.000%,
03/12/2027 5,301,791 046 15/09/2030 3,721,662 033
39,950 CNY China Government Bonds, 2.620%, 117,825,000 IDR Indonesia Treasury Bonds, 6.500%,
15/04/2028 5553,163 049 15/02/2031 7957,166 0.70
29,240 CNY China Government Bonds, 3.010%, 65,274,000 DR Indonesia Treasury Bonds, 8.750%,
13/05/2028 4,134,123 0.36 15/05/2031 5,006,843 0.44

The accompanying notes form an integral part of these financial statements.
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Wellington Emerging Local Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" _ccy USD  assets 000" _ccy USD  assets
Transferable securities (December 31,2022: 93.56%) 222,217 MXN Mexico Bonos, 8.500%, 18/11/2038 12,632,937 I
(continued) 323,797 MXN Mexico Bonos, 7.750%, 13/11/2042 16,956,347 1.48
Non - US governments (December 31,2022: 84.51%) 108,979 MXN Mexico Bonos, 8.000%, 07/11/2047 5814,157 051
(continued) 92,786 MXN Mexico Bonos, 8.000%, 31/07/2053 4916443 043
74,836,000 IDR Indonesia Treasury Bonds, 6.375%, 9,144,279 MXN Mexico Cetes, zero coupon,
15/04/2032 5,026,503 044 23/01/2025 45426812 398
123,687,000 IDR Indonesia Treasury Bonds, 8.250%, 16,379,616 MXN Mexico Cetes, zero coupon,
15/06/2032 9,297,665 081 20/03/2025 80,272,104 7.02
74,409,000 DR Indonesia Treasury Bonds, 7.500%, 14,445 PEN Peru Government Bonds, 6.350%,
15/08/2032 5,365,091 047 12/08/2028 4,041,526 035
194,723,000 DR Indonesia Treasury Bonds, 7.000%, 38,785 PEN Peru Government Bonds, 5.940%,
15/02/2033 13,721,851 1.20 12/02/2029 10,514,156 092
155,659,000 IDR Indonesia Treasury Bonds, 8.375%, 56,180 PEN Peru Government Bonds, 6.950%,
15/03/2034 11,976,165 1.05 12/08/2031 15,785,041 1.38
27,313,000 IDR Indonesia Treasury Bonds, 7.500%, 17,630 PEN Peru Government Bonds, 6.150%,
15/06/2035 1,978,450 0.17 12/08/2032 4,662,685 041
57,048,000 IDR Indonesia Treasury Bonds, 7.500%, 41,806 PEN Peru Government Bonds, 7.300%,
15/05/2038 4,126,634 036 12/08/2033 11,913,349 1.04
72,122,000 IDR Indonesia Treasury Bonds, 8.375%, 23,335 PEN Peru Government Bonds, 6.900%,
15/04/2039 5,609,088 049 12/08/2037 6,394,143 0.56
31,490 MYR Malaysia Government Bonds, 7,810 PLN Republic of Poland Government
3.882%, 14/03/2025 6,806,967 0.60 Bonds, 6.990%, 25/01/2024 1,931,379 0.17
30975 MYR Malaysia Government Bonds, 34,535 PLN Republic of Poland Government
3.955%, 15/09/2025 6,713,528 0.59 Bonds, 3.250%, 25/07/2025 8,093,087 0.71
45,275 MYR Malaysia Government Bonds, 73,805 PLN Republic of Poland Government
3.906%, 15/07/2026 9,819,073 0.86 Bonds, 6.990%, 25/01/2026 18,067,279 1.58
17,820 MYR Malaysia Government Bonds, 19,695 PLN Republic of Poland Government
3.900%, 30/1 112026 3,861,204 0.34 Bonds, 2.500%, 25/07/2026 4,429,369 0.39
16,485 MYR Malaysia Government Bonds, 32,130 PLN Republic of Poland Government
3.502%, 31/05/2027 3,521,009 031 Bonds, 6.950%, 25/1 /2026 7,780,728 0.68
11,000 MYR Malaysia Government Bonds, 9290 PLN Republic of Poland Government
3.733%, 15/06/2028 2,369,814 021 Bonds, 2.750%, 25/04/2028 2,019,085 0.18
29,215 MYR Malaysia Government Bonds, 71,905 PLN Republic of Poland Government
4.504%, 30/04/2029 6,507,919 057 Bonds, 7.500%, 25/07/2028 19,109,126 |.67
3565 MYR Malaysia Government Bonds, 53910 PLN Republic of Poland Government
3.885%, 15/08/2029 767,852 0.07 Bonds, 2.750%, 25/10/2029 11332518 0.99
12,785 MYR Malaysia Government Bonds, 25,545 PLN Republic of Poland Government
2.632%, 15/04/2031 2,516,734 022 Bonds, 1.250%, 25/10/2030 4,687,814 041
15400 MYR Malaysia Government Bonds, 151,015 PLN Republic of Poland Government
3.582%, 15/07/2032 3229942 028 Bonds, 1.750%, 25/04/2032 27,149,211 238
2,660 MYR Malaysia Government Bonds, 21,630 PLN Republic of Poland Government
4.642%,07/11/2033 606,514 0.05 Bonds, 6.000%, 25/10/2033 5415392 047
42,255 MYR Malaysia Government Bonds, 232,000 ZAR Republic of South Africa Floating
3.828%,05/07/2034 8,924,654 0.78 Rate Note, 9.258%, | 1/07/2027 12,476,267 1.09
41,970 MYR Malaysia Government Bonds, 25,055 ZAR Republic of South Africa
4.254%,31/05/2035 9,186,372 0.80 Government Bonds, 8.000%,
45,650 MYR Malaysia Government Bonds, 31/01/2030 1,172,451 0.10
4.893%, 08/06/2038 1073085 094 389,545 ZAR Republic of South Africa
13810 MYR Malaysia Government Bonds, Government Bonds, 7.000%,
3.757%, 22/05/2040 2,822,166 0.25 28/02/203 1 16,517,546 |.45
4495 MYR Malaysia Government Investment 829,900 ZAR Republic of South Africa
Issue, 4.128%, 15/08/2025 975,952 0.09 Government Bonds, 8.250%,
10,655 MYR Malaysia Government Investment 31/03/2032 36,992,557 324
Issue, 3.726%, 31/03/2026 2,298,581 020 354310 ZAR Republic of South Africa
34,800 MYR Malaysia Government Investment Government Bonds, 8.875%,
Issue, 4.369%, 31/10/2028 7,698,461 0.67 28/02/2035 15,369,196 1.35
22,245 MYR Malaysia Government Investment 236,430 ZAR Republic of South Africa
Issue, 4.130%, 09/07/2029 4,858,990 043 Government Bonds, 6.250%,
19260 MYR Malaysia Government Investment 31/03/2036 7992051 070
Issue, 3.465%, 15/10/2030 4,033,975 0.35 344,750 ZAR Republic of South Africa
424,373 MXN Mexico Bonos, 5.500%, 04/03/2027 21,975,808 1.92 Government Bonds, 8.500%,
63,448 MXN Mexico Bonos, 7.500%, 03/06/2027 3515677 03I 31/01/2037 13964157 1.22
45,666 MXN Mexico Bonos, 8.500%, 31/05/2029 2,636,025 0.23 90,075 ZAR Republic of South Africa
37,389 MXN Mexico Bonos, 7.750%, 29/05/203 2063562 0.18 Government Bonds, 9.000%,
238,060 MXN Mexico Bonos, 7.500%, 26/05/2033 12,804,884 .12 31/0172040 3665157 032
58,081 MXN Mexico Bonos, 7.750%, 23/1 /2034 3162217 028 105,285 ZAR Republic of South Africa
73837 MXN Mexico Bonos, 10.000%, Government Bonds, 6.500%,
200112036 4765387 042 28/02/2041 3,299,676 0.29

The accompanying notes form an integral part of these financial statements.
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Wellington Emerging Local Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" _ccy USD  assets 000" _ccy USD  assets
Transferable securities (December 31,2022: 93.56%) 102,955 THB Thailand Government Bonds,
(continued) 1.600%, 17/06/2035 2578216 023
Non - US governments (December 31,2022: 84.51%) 194,760 THB Thailand Government Bonds,
(continued) 1.585%, 17/12/2035 4,827,637 042
258,840 ZAR Republic of South Africa 211,430 THB Thailand Government Bonds,
Government Bonds, 8.750%, 3.400%, 17/06/2036 6,331,391 0.55
31/01/2044 10,052,964 0.88 263,945 THB Thailand Government Bonds,
6,655 RON Romania Government Bonds, 3.300%, 17/06/2038 7,825,480 0.68
3.700%, 25/11/2024 1,416,347 0.12 83,020 THB Thailand Government Bonds,
16,980 RON Romania Government Bonds, 2.000%, 17/06/2042 2,004,738 0.18
5.800%, 26/07/2027 3,627,787 032 67,785 THB Thailand Government Bonds,
19,120 RON Romania Government Bonds, 34509, 17/06/2043 2,012,969 0.18
8.7509%, 30/10/2028 4563861 040 65,120 THB Thailand Government Bonds,
23,675 RON Romania Government Bonds, 2.875%, 17106/2046 1,741,186 0.15
5.000%, 12/02/2029 4,800,990 042 523,352 UYU Uruguay Government International
13,290 RON Romania Government Bonds, Bonds, 8.500%, 15/03/2028 13,453,454 I.18
4.850%, 25/07/2029 2,662,532 023
35,775 RON Romania Government Bonds, Total Non - US
3.6509%, 24/09/203 | 6,396,190 0.56 governments 1,056,195,005 92.43
46,460 RON Romania Government Bonds,
6.7009%,25/02/2032 10,157,044 0.89 Supranationals (December 31,2022: 1.36%)
38,775 RON Romania Government Bonds, 450900 ZAR Asian Development Bank, zero
8.2509,29/09/2032 9,381,842 0.82 coupon, 30/04/2040 3,853,854 0.34
21,895 RON Romania Government Bonds, 70,000 TRY European Bank for Reconstruction
4.750%, 1 1/10/2034 4,063,262 0.36 & Development, zero coupon,
401,250 THB Thailand Government Bonds, 15/10/2026 1,064,214 0.09
2.125%, 1711212026 11,268,159 0.99 21900 TRY International Finance Corp,, zero
259,485 THB Thailand Government Bonds, coupon, 09/05/2027 272,391 0.02
2.875%, 1711212028 7,507,903 0.66
53,056 THB Thailand Government Bonds, Total Supranationals 5,190,459  0.45
4.875%,22/106/2029 1,700,957 0.15
218,795 THB Thailand Government Bonds, US treasuries Nil (December 31,2022:7.24%)
1.6009%, 17/12/2029 5,867,569 051
90,240 THB Thailand Government Bonds, Utilities Nil (December 31,2022:0.32%)
3.650%, 20/06/203 1 2,763,894 024
233985 THB Thailand Government Bonds, Total Transferable securities 1,073,200,202 93.92
2.0009%, 1711212031 6,369,269 0.56
48,545 THB Thailand Government Bonds,
3.775%,25/06/2032 1,507,941 0.13

Financial derivative instruments (December 31,2022:0.37%)
Forward foreign exchange contracts' (December 31,2022: 1.40%)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty UsD assets
Hedge class forwards
31/07/2023 EUR 880,399  USD 959,784 State Street Bank 1,951 0.00
31/07/2023 EUR 4816609  USD 5250923  State Street Bank 10,675 0.00
31/07/2023 EUR 8520 USD 9,288  State Street Bank 19 0.00
31/07/2023 EUR 43835 USD 47,786 State Street Bank 98 0.00
31/07/2023 EUR 13,452 USD 14,686  State Street Bank 9 0.00
31/07/2023 GBP 27,509,629  USD 34,975,110 State Street Bank 5726 0.00
31/07/2023 GBP 951,846  USD 1,210,107  State Street Bank 246 0.00
31/07/2023 usD 2513 EUR 2,306  State Street Bank 5) (0.00)
31/07/2023 usbD 8,182 EUR 7460  State Street Bank 33 0.00
31/07/2023 usbD 8257  EUR 7574 State Street Bank (16) (0.00)
Portfolio management forwards
10/10/2023 BRL 37,507,000  USD 7,170,825  Bank of America Merrill Lynch 474,172 0.04
20/09/2023 EGP 21,886,000 USD 658,028  Bank of America Merrill Lynch 6,713 0.00
20/09/2023 EUR 3,189,000 USD 3,428,128 Bank of America Merrill Lynch 64,420 00l
20/09/2023 EUR 5,140,000  USD 5654922  Bank of America Merrill Lynch (25,665) (0.00)
20/09/2023 HUF 1,997,300000  USD 5,760,888  Bank of America Merrill Lynch (27916) (0.00)
13/07/2023 ILS 1,638,000  USD 452,674 Bank of America Merrill Lynch (11,201) (0.00)
13/07/2023 ILS 13,198000  USD 3,533,601  Bank of America Merrill Lynch 23514 0.00
07/09/2023 ILS 2,052,000  USD 550,872 Bank of America Merrill Lynch 3314 0.00

The accompanying notes form an integral part of these financial statements.
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Wellington Emerging Local Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 0.37%) (continued)
Forward foreign exchange contracts' (December 31,2022: 1.40%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
20/09/2023 ILS 4,805,000  USD 1,337,795  Bank of America Merrill Lynch (39,325) (0.00)
20/09/2023 INR [,155,637,000  USD 13,946,526  Bank of America Merrill Lynch 100,634 001
20/09/2023 INR 60,610000  USD 736,958  Bank of America Merrill Lynch (223) (0.00)
24/07/2023 KZT 727,650000  USD 1,500,309 Bank of America Merrill Lynch 103,080 001
11/08/2023 KZT 475,800,000  USD 1,042,849  Bank of America Merrill Lynch (133) (0.00)
13/07/2023 PLN 19,622,000  USD 4,664,131 Bank of America Merrill Lynch 163,436 001
05/09/2023 usb 1,490,196  BRL 7220000  Bank of America Merrill Lynch 10,142 0.00
10/08/2023 usD 7255062  CLP 5811,305000  Bank of America Merrill Lynch 44,707 0.00
20/09/2023 usbD 1,579,614 CNH 11375000  Bank of America Merrill Lynch 6,299 0.00
20/09/2023 usb 627531 GBP 493,000  Bank of America Merrill Lynch 624 0.00
20/09/2023 usb 5512021 HUF 1,927,400,000  Bank of America Merrill Lynch (20,313) (0.00)
20/09/2023 usbD 31,158,896  PEN 114618000  Bank of America Merrill Lynch (272,143) 0.02)
20/09/2023 usbD 6,896,829  PHP 388,657,000  Bank of America Merrill Lynch (117,089) ooty
13/07/2023 usD 4330626 PLN 18,665,000  Bank of America Merrill Lynch (261,492) 0.02)
20/09/2023 usb 5276613  TWD 161,095000  Bank of America Merrill Lynch 93418 00l
20/09/2023 ZAR 64,180,000  USD 3,458,067  Bank of America Merrill Lynch (86,954) ©.01)
20/09/2023 ZAR 60,810000  USD 3,281,174 Bank of America Merrill Lynch (87,073) (e}
20/09/2023 AUD 3,740000  USD 2,499,704 Barclays Bank (4,844) (0.00)
20/09/2023 CAD 885000 USD 662,415  Barclays Bank 7,186 0.00
12/09/2023 CNH 9,874,000  USD 1,391,217 Barclays Bank (26,421) (0.00)
20/09/2023 HUF 1434505000  USD 4042533 Barclays Bank 75015 00l
20/09/2023 HUF 667,900,000  USD 1,903,120 Barclays Bank 13,994 0.00
20/09/2023 HUF 208,300,000  USD 606,678  Barclays Bank (8,781) (0.00)
20/09/2023 ILS 7015000  USD 1,925,003  Barclays Bank (29,318) (0.00)
20/09/2023 ILS 5,790,000  USD 1,580,086  Barclays Bank (15,436) (0.00)
20/09/2023 INR 52,620000  USD 640,076  Barclays Bank (462) (0.00)
20/09/2023 MXN 45,468,000  USD 2,564,612 Barclays Bank 47951 0.00
20/09/2023 MXN 62,690000  USD 3,561,541 Barclays Bank 40,587 0.00
20/09/2023 NzZD 3900000 USD 2363575  Barclays Bank 24,999 0.00
20/09/2023 SGD 2,350,000  USD 1,756,651 Barclays Bank (15,201) (0.00)
20/09/2023 SGD 1,685,000  USD 1,265,767  Barclays Bank (17,110) (0.00)
20/09/2023 THB 203,000,000  USD 5926,142  Barclays Bank (157,458) .01y
20/09/2023 THB 30,540,000  USD 888,475  Barclays Bank (20,615) (0.00)
20/09/2023 usb 3544,109  CAD 4735000  Barclays Bank (38,446) (0.00)
20/09/2023 usD 667,630  CNH 4,748,000  Barclays Bank 10918 0.00
20/09/2023 usb 586,309  CNH 4,205,000  Barclays Bank 4,701 0.00
20/09/2023 usD 768061  COP 3,384,100,000  Barclays Bank (25,859) (0.00)
20/09/2023 usb 13326738 CZK 294317,000  Barclays Bank (145,408) .01y
20/09/2023 usD 4,547,186 GBP 3,659,000  Barclays Bank (105,658) .01y
20/09/2023 usb 3,097,603  IDR 46,526,000000  Barclays Bank 7,124 0.00
20/09/2023 usD 49593209  MXN 879,238,000  Barclays Bank (927,258) (0.08)
20/09/2023 usbD 3866923  MXN 68,160,000  Barclays Bank (49,508) (0.00)
20/09/2023 usD 56520  PLN 235000  Barclays Bank (1,103) (0.00)
20/09/2023 usb 602,458  RON 2,800,000  Barclays Bank (12,204) (0.00)
20/09/2023 usbD 3038076  SGD 4,065,000  Barclays Bank 25,737 0.00
20/09/2023 usb 1,836,347  SGD 2,470,000  Barclays Bank 5971 0.00
20/09/2023 usbD 925620 THB 31,920,000  Barclays Bank 18,544 0.00
20/09/2023 usb 2229221 THB 76,440,000  Barclays Bank 57,013 00l
20/09/2023 usbD 2,117060  THB 73,050,000  Barclays Bank 41,186 0.00
20/09/2023 usb 6300029 THB 217,540,000  Barclays Bank 118,159 00l
20/09/2023 usbD 5597874  THB 194,820,000  Barclays Bank 61,642 00l
20/09/2023 usb 1,725,193 THB 60,330,000  Barclays Bank 10,786 0.00
20/09/2023 usb 4,166,667 THB 145,610,000  Barclays Bank 28,843 0.00
20/09/2023 usb 4350000 THB 153990000  Barclays Bank (25,959) (0.00)
20/09/2023 usD 948011  ZAR 17,840,000  Barclays Bank 10949 0.00
20/09/2023 ZAR 11,080,000  USD 598452  Barclays Bank (16,465) (0.00)
05/09/2023 BRL 9,670,000  USD 1956246 BNP Paribas 26,042 0.00
20/09/2023 cop 11015200000 USD 2,583241  BNP Paribas 958 0.00
20/09/2023 CzK 103,350000  USD 4749922 BNP Paribas (19,152) (0.00)
20/09/2023 HUF 13,635335000 USD 38,501,799 BNP Paribas 636,539 0.06
20/09/2023 IDR 43,807,921,000  USD 2941272 BNP Paribas (31,341) (0.00)
20/09/2023 MXN 13,893,000 USD 790448  BNP Paribas 7,835 0.00

The accompanying notes form an integral part of these financial statements.
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Wellington Emerging Local Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 0.37%) (continued)
Forward foreign exchange contracts' (December 31,2022: 1.40%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
20/09/2023 MYR 19,607,000  USD 4,288,026  BNP Paribas (66,019) .01y
20/09/2023 PLN 3,305,000  USD 786,304 BNP Paribas 24,088 0.00
20/09/2023 RON 17,439,000  USD 3,747421  BNP Paribas 80,828 00l
20/09/2023 RON 10,450,000  USD 2,274,162 BNP Paribas 19,846 0.00
05/09/2023 usbD 1953455  BRL 10,050,000  BNP Paribas (106,731) .01y
20/09/2023 usD 1,527,689  CLP 1,235900,000  BNP Paribas 1,274 0.00
20/09/2023 usb 4364045 EUR 3985000  BNP Paribas (272) (0.00)
20/09/2023 usD 2,851,068  HUF 1,009,700,000  BNP Paribas (47,136) (0.00)
20/09/2023 usbD 1,062,283  IDR 15,812,000000  BNP Paribas I'1975 0.00
20/09/2023 usb 2567977  IDR 38,495,000,000  BNP Paribas 10,955 0.00
20/09/2023 usb 4358455  MXN 78,100,000  BNP Paribas (129,122) (e}
20/09/2023 usbD 15285291  MXN 268,655,800  BNP Paribas (151,504) .01y
20/09/2023 usbD 3383357 MXN 58,730,000  BNP Paribas 8,768 0.00
20/09/2023 usD 26,171 PLN 10,000  BNP Paribas (802) (0.00)
20/09/2023 usb 3877333  SGD 5195000  BNP Paribas 27,616 0.00
20/09/2023 cop 24,103,400000  USD 5,706,297  Citibank (51,567) (0.00)
20/09/2023 cop 12,465,000000  USD 2925370  Citibank (1,043) (0.00)
20/09/2023 CzK 15410000 USD 695,606  Citibank 9,776 0.00
11/07/2023 EGP 10,760,000  USD 309,774 Citibank 37,087 0.00
20/09/2023 EGP 10,760,000  USD 326,580  Citibank 232 0.00
20/09/2023 EUR 1,892,000  USD 2,047,775 Citibank 24318 0.00
20/09/2023 EUR 803,000 USD 872,135  Citibank 7,299 0.00
13/07/2023 HUF 177,745000  USD 503,384  Citibank 15,345 0.00
13/07/2023 HUF 908,035,000  USD 2,665,204 Citibank (15,203) (0.00)
13/09/2023 ILS 9,054,000  USD 2,523,060  Citibank (77,158) ooty
20/09/2023 MXN 41,679,000  USD 2,366,847  Citibank 28,002 0.00
20/09/2023 PEN 10,610,000  USD 2,894,478  Citibank 15,041 0.00
20/09/2023 PEN 17,817,000  USD 4,850,803  Citibank 35,051 0.00
20/09/2023 PEN 230000 USD 62910  Citibank 161 0.00
20/09/2023 PHP 62,810000 USD 1,120,527  Citibank 12977 0.00
20/09/2023 RSD 87,678,000  USD 799,617 Citibank 15918 0.00
20/09/2023 usb 715383  AUD 1,055,000  Citibank 11,619 0.00
05/09/2023 usbD 673311 BRL 3,351,000  Citibank (13,623) (0.00)
05/09/2023 usb 2277897  BRL [1,115000  Citibank (607) (0.00)
20/09/2023 usD 1,021,694 CAD 1,360,000  Citibank (7,297) (0.00)
20/09/2023 usb 2522799  COP 10,670,659,000  Citibank 19,430 0.00
20/09/2023 usD 1,197,583  COP 5,053,800000  Citibank [1,946 0.00
20/09/2023 usb 822282 COP 3,516,900,000  Citibank (2,793) (0.00)
11/07/2023 usD 348248  EGP 10,760,000  Citibank 1,388 0.00
20/09/2023 usb 1,730,074  EUR 1,578,000  Citibank 1,870 0.00
13/07/2023 usD 4664001 HUF 1,650,590,000  Citibank (153,066) ©.01)
13/07/2023 usbD 180,008  HUF 63,822,000  Citibank (6,249) (0.00)
2711212023 usD 3,169,894 HUF [,116278,000  Citibank 19,769 0.00
20/09/2023 usb 7402,893 ILS 27025000  Citibank 99,842 00l
20/09/2023 usbD 949,640 INR 78,560,000  Citibank (5,284) (0.00)
20/09/2023 usb 1,187,099  INR 97,620,000  Citibank 495 0.00
20/09/2023 usbD 1,386,559  KRW 1,796,870,000  Citibank 17,093 0.00
20/09/2023 usb 45768932 MXN 805,968,000  Citibank (541,487) (0.05)
20/09/2023 usb 3417531 PEN 12515000  Citibank (14,386) (0.00)
20/09/2023 usb 1,551,466 PEN 5,690,000  Citibank (8,871) (0.00)
20/09/2023 usbD 6,286,548  PLN 25,855,000  Citibank (53,142) (0.00)
20/09/2023 usb 1,275,615  SGD 1,720,000  Citibank 1,022 0.00
20/09/2023 usD 1591591 TWD 48,505,000  Citibank 30953 0.00
20/09/2023 usb 37257906  ZAR 722,781,025  Citibank (706,831) (0.06)
20/09/2023 ZAR 2,430,000  USD 125262 Citibank 2,376 0.00
20/09/2023 PEN 2,090,000  USD 568,506  Credit Agricole 4,622 0.00
20/09/2023 CLP 2,344500000  USD 2,897,664  Deutsche Bank (2,058) (0.00)
20/09/2023 CLP 915,600,000  USD 1,129,325  Deutsche Bank 1,499 0.00
20/09/2023 ILS 6715000  USD 1,880,320  Deutsche Bank (65,705) o0ty
20/09/2023 ILS 7,230,000  USD 2,030,013 Deutsche Bank (76,228) o0ty
20/09/2023 ILS 2970000  USD 822,392  Deutsche Bank (19,800) (0.00)
20/09/2023 KRW 3571930000  USD 2,758,141 Deutsche Bank (35,830) (0.00)

The accompanying notes form an integral part of these financial statements.
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Wellington Emerging Local Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 0.37%) (continued)
Forward foreign exchange contracts' (December 31,2022: 1.40%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
20/09/2023 MYR 13,700,000  USD 3,004057  Deutsche Bank (54,013) (0.00)
20/09/2023 MYR 5260000  USD 1,132,254  Deutsche Bank 390 0.00
20/09/2023 TWD 15,845,000  USD 519917  Deutsche Bank (10,108) (0.00)
20/09/2023 usb 1364983  CLP [,110,550,000  Deutsche Bank (6,617) (0.00)
20/09/2023 usbD 1183505  CLP 962,900,000  Deutsche Bank (5,737) (0.00)
20/09/2023 usD 762,243 CLP 617950000  Deutsche Bank (965) (0.00)
20/09/2023 usb 1,038,680  CLP 842,058,000  Deutsche Bank (1,315) (0.00)
20/09/2023 usb 5269378  CLP 4268,196000  Deutsche Bank (2,115) (0.00)
20/09/2023 usbD 2,621,130 CLP 2,133,600000  Deutsche Bank (14,001) (0.00)
20/09/2023 usb 10287597  EUR 9,546,000  Deutsche Bank (167,050) .01y
20/09/2023 usb 693339  EUR 635000  Deutsche Bank (2,104) (0.00)
20/09/2023 usbD 2,073,045 ILS 7,505,000  Deutsche Bank 44,945 0.00
20/09/2023 usbD 171,059 ILS 4225000  Deutsche Bank 29,324 0.00
13/09/2023 usD 3267862  MXN 57,583,000  Deutsche Bank (45,205) (0.00)
20/09/2023 usb 1,240,700  MYR 5670000  Deutsche Bank 19,770 0.00
20/09/2023 usbD 1,009,616  MYR 4,630,000  Deutsche Bank 12,631 0.00
20/09/2023 usbD 324586  MYR 1,509,000  Deutsche Bank (349) (0.00)
20/09/2023 usb 628513 PLN 2,570,000  Deutsche Bank (1,655) (0.00)
20/09/2023 usbD 1670217 TWD 50970000  Deutsche Bank 30,268 0.00
20/09/2023 ZAR 23,340,000  USD 1,240,412 Deutsche Bank (14,457) (0.00)
05/09/2023 BRL 545,584,000  USD 107,461,887  Goldman Sachs 4,379,366 038
05/09/2023 BRL 14,110,000  USD 2,736,082 Goldman Sachs 156,379 00l
05/09/2023 BRL 6,800,000 USD 1,340,694  Goldman Sachs 53,263 0.00
05/09/2023 BRL 14,280,000  USD 2815457  Goldman Sachs [11,852 00l
05/09/2023 BRL 5,634,000 USD [,I131,121 Goldman Sachs 23,813 0.00
13/10/2023 BRL 24,931,000  USD 4833463 Goldman Sachs 246,271 0.02
17/07/2023 CLP 404,187,000  USD 500,727 Goldman Sachs 2,390 0.00
20/09/2023 CLP 560,900,000  USD 691,752 Goldman Sachs 995 0.00
20/09/2023 CNH 26,587,000  USD 3685330  Goldman Sachs (7.991) (0.00)
24/08/2023 cop 16,417,505000  USD 3,546,663  Goldman Sachs 329,239 0.03
20/09/2023 CzK 37,293,000  USD 1,691,035  Goldman Sachs 16,025 0.00
30/08/2023 EGP [14,040000  USD 3,365998  Goldman Sachs 169,706 0.02
11/09/2023 EGP 12,807,000  USD 383214  Goldman Sachs 9,561 0.00
1171272023 EGP 12,807,000  USD 353589  Goldman Sachs 7518 0.00
20/09/2023 EUR 5274000 USD 5743818  Goldman Sachs 32,194 0.00
20/09/2023 EUR 5225000 USD 5738717  Goldman Sachs (16,369) (0.00)
20/09/2023 GBP 1,869,000  USD 2,401,114 Goldman Sachs (24,463) (0.00)
20/09/2023 HUF 358,800,000  USD 1,021,123 Goldman Sachs 8,763 0.00
20/09/2023 HUF 299,100,000  USD 864,680  Goldman Sachs (6,155) (0.00)
20/09/2023 ILS 15,480,000  USD 4,355,656 Goldman Sachs (172,447) .01y
20/09/2023 INR 234,550,000  USD 2,837,527  Goldman Sachs 13,508 0.00
09/08/2023 KZT 558,300,000  USD [,170,440  Goldman Sachs 54,912 0.00
10/08/2023 KZT 577,500,000  USD 1,265,060  Goldman Sachs 1481 0.00
18/08/2023 KZT 1,380,600,000  USD 2988312  Goldman Sachs 21,481 0.00
20/09/2023 MXN 45,200,000  USD 2,607,315  Goldman Sachs (10,152) (0.00)
20/09/2023 PLN 2,845,000  USD 686,780  Goldman Sachs 10819 0.00
20/09/2023 PLN 2,570,000  USD 627,600  Goldman Sachs 2,569 0.00
20/09/2023 RON 23,204,000  USD 5110901 Goldman Sachs (17,106) (0.00)
20/09/2023 SGD 1,230,000  USD 920214 Goldman Sachs (8,731) (0.00)
31/08/2023 TRY 55400000  USD 2,077,630 Goldman Sachs (952) (0.00)
20/09/2023 TRY 181,342,500  USD 6,921,469  Goldman Sachs (212936) 0.02)
05/09/2023 usb 3903425  BRL 20,130,000  Goldman Sachs (223,097) (0.02)
05/09/2023 usD 1,308254  BRL 6,705000  Goldman Sachs (66,228) ©.01)
05/09/2023 usb 2,650576  BRL 13,560,000  Goldman Sachs (129,138) .01y
05/09/2023 usD 873253  BRL 4,365,000  Goldman Sachs (21,544) (0.00)
05/09/2023 usb 643361  BRL 3,170000  Goldman Sachs (6,469) (0.00)
14/09/2023 usD 549,333 BRL 2,727,000  Goldman Sachs (8,833) (0.00)
17/07/2023 usb 667564  CLP 536,588,000  Goldman Sachs (361) (0.00)
20/09/2023 usbD 708091  CLP 575,600,000  Goldman Sachs (2,812) (0.00)
20/09/2023 usb 3504477  CNH 24,799,000  Goldman Sachs 74,443 00l
20/09/2023 usD 1674917 COP 7,186,400,000  Goldman Sachs (11,034) (0.00)
20/09/2023 usb 715613 COP 3,057,100,000  Goldman Sachs (1,592) (0.00)

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Emerging Local Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 0.37%) (continued)
Forward foreign exchange contracts' (December 31,2022: 1.40%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
20/09/2023 usbD 2303381 EUR 2,091,000  Goldman Sachs 13,346 0.00
20/09/2023 usb 2870962  GBP 2255000  Goldman Sachs 3,468 0.00
20/09/2023 usbD 450,224  HUF 158,000,000  Goldman Sachs (3,293) (0.00)
20/09/2023 usb 5993038 HUF 2,112,800000  Goldman Sachs (71,461) o.01)
20/09/2023 usbD 1,555246  IDR 23,422,000000  Goldman Sachs (555) (0.00)
20/09/2023 usb 1,648,739 ILS 6,135,000  Goldman Sachs 9,141) (0.00)
20/09/2023 usb 2,045296  ILS 7315000  Goldman Sachs 68,540 00l
20/09/2023 usb 2315176 ILS 8,305,000  Goldman Sachs 70,890 00l
20/09/2023 usbD 6817299 IS 24575000  Goldman Sachs 176,320 0.02
20/09/2023 usb 5343365 ILS 19,530,000  Goldman Sachs 65,712 00l
24/07/2023 usb 1083416  KZT 491,600,000  Goldman Sachs 167 0.00
24/07/2023 usbD 521,082  KZT 236,050,000  Goldman Sachs 942 0.00
09/08/2023 usbD 1,227,033  KZT 558,300,000  Goldman Sachs 1,681 0.00
10/08/2023 usD 980,883  KZT 446,400,000  Goldman Sachs 1,863 0.00
20/09/2023 usb 1,335789  MXN 23,630,000  Goldman Sachs (21,976) (0.00)
20/09/2023 usbD 2,780240  MXN 48,670,000  Goldman Sachs (16,308) (0.00)
20/09/2023 usbD 2457,167  MXN 42910000  Goldman Sachs (8,415) (0.00)
20/09/2023 usb 1631252  MXN 28,390,000  Goldman Sachs (20) (0.00)
20/09/2023 usbD 809,588  MXN 14,100,000  Goldman Sachs (589) (0.00)
20/09/2023 usbD 817,029  PEN 2,990,000  Goldman Sachs (2,901) (0.00)
31/08/2023 usb 2,780454  TRY 69,560,000  Goldman Sachs 172,986 0.02
20/09/2023 usbD 977,099  TRY 25,600,000  Goldman Sachs 30,060 0.00
20/09/2023 usD 3262092 TRY 82,955000  Goldman Sachs 193,278 0.02
20/09/2023 ZAR 78,060,000  USD 4,162,534  Goldman Sachs (62,361) ©.01)
20/09/2023 CNH 23,699,000  USD 3344246  HSBC (66,357) ooty
20/09/2023 CzK 14,070,000  USD 644,193 HSBC (149) (0.00)
20/09/2023 CzK 12,540,000  USD 573766  HSBC 244 0.00
20/09/2023 ILS 5365000 USD 1499968  HSBC (50,168) (0.00)
20/09/2023 PLN 2,390,000  USD 588,745  HSBC (2,713) (0.00)
20/09/2023 SGD 945000 USD 700967  HSBC (681) (0.00)
20/09/2023 THB 86,530,000  USD 2525487  HSBC (66,550) o0ty
20/09/2023 TWD 80,285,000  USD 2,607,536  HSBC (24,385) (0.00)
20/09/2023 usbD 791,039  CzK 17,490,000  HSBC (9,553) (0.00)
20/09/2023 usb 3,102,058  HUF 1,092,700,000  HSBC (34,386) (0.00)
20/09/2023 usD 1,201,649 MXN 21,050,000  HSBC (7,871) (0.00)
20/09/2023 usb 716791 PLN 2930000  HSBC (1,650) (0.00)
20/09/2023 usD 1,498,867  THB 51,250,000  HSBC 42,487 0.00
20/09/2023 usb 736845 THB 25,750,000  HSBC 5,103 0.00
20/09/2023 usD 7,089,121 UYU 276,738,000  HSBC (236,836) 0.02)
20/09/2023 ZAR 14,410,000  USD 774592 HSBC (17,693) (0.00)
20/09/2023 AUD 1435000  USD 972810  JPMorgan Chase (15,557) (0.00)
05/09/2023 BRL 4,630,000 USD 927,618  JPMorgan Chase 21,503 0.00
05/09/2023 BRL 5,070,000  USD 1,039,196  JPMorgan Chase 121 0.00
20/09/2023 CNH 17,068,000  USD 2,417,126 JPMorgan Chase (56,393) (0.00)
20/09/2023 EUR 1,984,000  USD 2,137802  JPMorgan Chase 35,048 0.00
20/09/2023 EUR 855000 USD 927917 JPMorgan Chase 8,467 0.00
20/09/2023 HUF [,174900,000  USD 3395051 JPMorgan Chase (22,664) (0.00)
20/09/2023 IDR 403,624,278,000  USD 27,055,286  JPMorgan Chase (244,636) 0.02)
20/09/2023 INR 145,170000  USD 1763570  JPMorgan Chase 1,021 0.00
20/09/2023 KRW 856,960,000  USD 657,193 JPMorgan Chase (4,070) (0.00)
11/08/2023 KZT 577,500,000  USD 1,267,838  JPMorgan Chase (2,246) (0.00)
20/09/2023 MXN 38248000 USD 2,190,193 JPMorgan Chase 7513 0.00
20/09/2023 MXN 43928000 USD 2528863  JPMorgan Chase (4,787) (0.00)
20/09/2023 PLN 2,455,000  USD 584,904  JPMorgan Chase 17,066 0.00
20/09/2023 PLN 5375000 USD 1,317,537  JPMorgan Chase 422 0.00
20/09/2023 THB 969,674,000  USD 28,059,727 JPMorgan Chase (504,341) (0.04)
20/09/2023 THB 33,130,000  USD 967,732 JPMorgan Chase (26,271) (0.00)
29/09/2023 THB 33,149,000  USD 988,342 JPMorgan Chase (45,538) (0.00)
20/09/2023 TWD 47,180,000  USD 1,526,564 JPMorgan Chase (8,559) (0.00)
20/09/2023 usb 507,859  BRL 2,488000  JPMorgan Chase (872) (0.00)
20/09/2023 usD 610320 CAD 805,000  JPMorgan Chase 1,248 0.00
12/09/2023 usb 1,029,076  CNH 7,291,000  JPMorgan Chase 21,305 0.00

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Emerging Local Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 0.37%) (continued)
Forward foreign exchange contracts' (December 31,2022: 1.40%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
12/09/2023 usbD 363885  CNH 2,583,000  JPMorgan Chase 6,859 0.00
20/09/2023 usbD 2617934  CNH 18,574,000  JPMorgan Chase 48,900 0.00
20/09/2023 usbD 1,409,535 CNH 10,013,000  JPMorgan Chase 24,603 0.00
20/09/2023 usb 3295859  CNH 23,749,000  JPMorgan Chase 11,054 0.00
28/09/2023 usbD 24,049,746 CNH 170,176,000  JPMorgan Chase 496,412 0.04
12/12/2023 usD 1,269,132 CNH 8922000  JPMorgan Chase 26,180 0.00
12/12/2023 usb 542,272 CNH 3826000  JPMorgan Chase 9,260 0.00
20/09/2023 usD 2,104401  CzK 46,600,000  JPMorgan Chase (28,680) (0.00)
20/09/2023 usbD 1,143,091 EUR 1,042,000  JPMorgan Chase 1,907 0.00
20/09/2023 usb 2,304,795  MXN 40,490,000  JPMorgan Chase (21,735) (0.00)
20/09/2023 usb 553,888 RON 2,550,000  JPMorgan Chase (5,894) (0.00)
20/09/2023 usbD 2,587,745  SGD 3465000  JPMorgan Chase 20,032 0.00
20/09/2023 usbD 1759249 SGD 2,375000  JPMorgan Chase (727) (0.00)
20/09/2023 usD 2929899  THB 101,250,000  JPMorgan Chase 52,662 0.00
20/09/2023 usb 5712898  THB 199,980,000  JPMorgan Chase 30,034 0.00
20/09/2023 usbD 2,492,839  TWD 75715000  JPMorgan Chase 56,726 00l
20/09/2023 usbD 1,286,117  TWD 39215000  JPMorgan Chase 24,383 0.00
10/08/2023 usb 3547248  ZAR 69,033,000  JPMorgan Chase (93,941) .01y
10/08/2023 usbD 3047543 ZAR 59,460,000  JPMorgan Chase (88,713) ooty
10/08/2023 usbD 3848468  ZAR 72,534,000  JPMorgan Chase 22,616 0.00
10/08/2023 ZAR 130,956,000  USD 7,086,364  JPMorgan Chase (179,006) 0.02)
10/08/2023 ZAR 66,783,000  USD 3435870  JPMorgan Chase 86,642 00l
20/09/2023 ZAR 24,308,000  USD 1,245,882  JPMorgan Chase 30918 0.00
03/10/2023 ZAR 43,803,000 USD 2,311,077 JPMorgan Chase (13,357) (0.00)
10/08/2023 CLP 2,730,582,000  USD 3374422 Morgan Stanley 13538 0.00
20/09/2023 CLP 1,602,600,000  USD 1,973,888  Morgan Stanley 5424 0.00
20/09/2023 CNH 611082311 USD 86,326912  Morgan Stanley (1,806,036) ©.16)
20/09/2023 cop 78,063,484000  USD 18,280,776 ~ Morgan Stanley 33,153 0.00
20/09/2023 CzK 14,620,000  USD 669,080  Morgan Stanley 140 0.00
20/09/2023 GBP 101,000 USD 125,785  Morgan Stanley 2,648 0.00
20/09/2023 HUF 234,900,000  USD 661921 Morgan Stanley 12,327 0.00
20/09/2023 HUF 221,700,000  USD 639,817 Morgan Stanley (3,458) (0.00)
20/09/2023 HUF 245,300,000  USD 705968  Morgan Stanley (1,868) (0.00)
20/09/2023 IDR [1,558,000000 USD 772,506  Morgan Stanley (4,768) (0.00)
20/09/2023 ILS 2,330,000  USD 638,708  Morgan Stanley (9,065) (0.00)
20/09/2023 ILS 6,065000 USD 1,707,802 Morgan Stanley (68,838) .01y
13/07/2023 INR 721,871,000  USD 8,744,652 Morgan Stanley 49,956 0.00
20/09/2023 INR 63,330,000  USD 767413 Morgan Stanley 2,385 0.00
08/12/2023 INR 166,133,000  USD 1996311 Morgan Stanley 17,104 0.00
31/07/2023 MXN 195,634,000 USD 10902,474  Morgan Stanley 446,968 0.04
20/09/2023 MXN 20,119,000  USD 1127992 Morgan Stanley 28,033 0.00
20/09/2023 MXN 15,880,000  USD 897,304  Morgan Stanley 15,150 0.00
20/09/2023 MXN 15,630,000  USD 901,514 Morgan Stanley (3424) (0.00)
20/09/2023 PHP 75,050,000  USD 1,340,538 Morgan Stanley 13,856 0.00
20/09/2023 PHP 62,740000  USD 1,124,776~ Morgan Stanley 7,465 0.00
20/09/2023 PHP 57,800,000  USD [,043510  Morgan Stanley (419) (0.00)
20/09/2023 PLN 10,395,000  USD 2,509,597 Morgan Stanley 39,275 0.00
20/09/2023 PLN 2,670,000  USD 643272 Morgan Stanley 1,417 0.00
20/09/2023 PLN 2,795,000  USD 683,898  Morgan Stanley 1441 0.00
21/07/2023 THB 57,330,000  USD 1,672,892  Morgan Stanley (53,387) (0.00)
21/07/2023 THB 486,453,000  USD 13,847,225  Morgan Stanley (105,506) ©.o1)
12/09/2023 THB 28,256,000  USD 819,490  Morgan Stanley (17,142) (0.00)
29/09/2023 THB 318512000  USD 9,252,346 Morgan Stanley (193/415) 0.02)
12/12/2023 THB 31,774000  USD 928,793 Morgan Stanley (18,646) (0.00)
20/09/2023 usD 6,680,309  AUD 10,025,000  Morgan Stanley (7,117) (0.00)
20/09/2023 usb 5588103  CLP 4448,409,000  Morgan Stanley 94,035 00l
20/09/2023 usD 2,072,504  CLP [,684,117,000  Morgan Stanley (7,487) (0.00)
20/09/2023 usb 666,003  EUR 617,000  Morgan Stanley (9,727) (0.00)
20/09/2023 usbD 8613122  EUR 7,886,000  Morgan Stanley (23516) (0.00)
20/09/2023 usb 11982,106  HUF 4250,652,000  Morgan Stanley (218,801) 0.02)
20/09/2023 usD 1,303947  IDR 19,397,000000  Morgan Stanley 15,506 0.00
13/07/2023 usb 6,662,605  INR 546,800,000  Morgan Stanley 901 0.00

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Emerging Local Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 0.37%) (continued)
Forward foreign exchange contracts' (December 31,2022: 1.40%) (continued)

Unrealised
gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
13/07/2023 usbD 1,499,032 INR 123925000  Morgan Stanley (10,755) (0.00)
20/09/2023 usb 928333  KRW [,210500,000  Morgan Stanley 5763 0.00
31/07/2023 usbD 3144394 MXN 57,882,000  Morgan Stanley (2135552) 0.02)
20/09/2023 usb 716,608  MXN 12,640,000  Morgan Stanley (9.679) (0.00)
20/09/2023 usbD 2435125  MXN 42,520,000  Morgan Stanley (8,048) (0.00)
307112023 usb 3350417  MXN 61,517,000 Morgan Stanley (138,783) (0.01)
20/09/2023 usb 1,365312  PHP 76,280,000  Morgan Stanley (11,279) (0.00)
20/09/2023 usb 5454843 PLN 22,360,000  Morgan Stanley (27,868) (0.00)
21/0712023 usbD [,158067  THB 39,548,000  Morgan Stanley 40,883 0.00
09/08/2023 usb 2517,101  THB 84,927,000  Morgan Stanley 113412 001
20/09/2023 usb 2265588  TWD 70245000  Morgan Stanley 5471 0.00
20/09/2023 usb 919982  ZAR 17240000  Morgan Stanley 14,435 0.00
20/09/2023 usbD 2509824  ZAR 46,780,000  Morgan Stanley 52,662 0.00
20/09/2023 ZAR 26,808,000  USD 1,430,063  Morgan Stanley (21,948) (0.00)
20/09/2023 ZAR 14,620,000  USD 776,839  Morgan Stanley (8910) (0.00)
20/09/2023 ZAR 13,630,000 USD 732,056  Morgan Stanley (16,127) (0.00)
20/09/2023 ZAR 84,473,000  USD 4482583  Morgan Stanley (45,562) (0.00)
20/09/2023 NZD 200000  USD 120,768  Royal Bank of Canada 1,723 0.00
20/09/2023 usbD 5742518  NzZD 9,510,000  Royal Bank of Canada (81,930) .01y
20/09/2023 usbD 978277  IDR 14,546,000000  Société Générale 12,062 0.00
20/09/2023 INR 88010000  USD 1,068,778  Standard Chartered Bank 1,014 0.00
20/09/2023 PEN 9,000,000  USD 2,443,660  Standard Chartered Bank 24,359 0.00
20/09/2023 PHP 62,040000  USD 1,107,363 Standard Chartered Bank 12,245 0.00
20/09/2023 SGD 4225000 USD 3,143,870  Standard Chartered Bank (12,965) (0.00)
05/09/2023 usbD 833,123 BRL 4,085,000  Standard Chartered Bank (4,276) (0.00)
20/09/2023 usb 665769  CNH 4714000  Standard Chartered Bank 13,760 0.00
20/09/2023 usD [,110470  EUR 1,014,000  Standard Chartered Bank (48) (0.00)
20/09/2023 usb 729,683  IDR 10,873,000000  Standard Chartered Bank 7,446 0.00
20/09/2023 usbD 8051,284  SGD 10,820,000  Standard Chartered Bank 33203 0.00
05/07/2023 EUR 7574 USD 8247  State Street Bank 16 0.00
20/09/2023 usb 1038810  CLP 842,059,000  State Street Bank (1,187) (0.00)
20/09/2023 usb 762,337 CLP 617,950,000  State Street Bank 871) (0.00)
03/07/2023 usbD 14663  EUR 13,452  State Street Bank (13) (0.00)
20/09/2023 AUD 955000 USD 657,822 UBS (20,766) (0.00)
20/09/2023 PHP 40,260,000  USD 715615  UBS 10939 0.00
13/07/2023 usb 1,592,558  CNH 10,888,000  UBS 94,966 00l
13/07/2023 usD 6,822,792 CNH 47,896,000  UBS 234,930 0.02
13/07/2023 usb 9418,104  CNH 66,327,000  UBS 295,148 0.03
28/09/2023 usD 2,857353  CNH 19,410,000  UBS 170,898 0.02
20/09/2023 usb 782481  KRW 991,450,000  UBS 26,857 0.00
20/09/2023 usD 3124090  MXN 54,297,000  UBS 4218 0.00
20/09/2023 usbD 652,097  PLN 2,720,000  UBS (14,851 (0.00)
Unrealised gain on forward foreign exchange contracts 12,767,387 098
Unrealised loss on forward foreign exchange contracts (11,563,507) (0.87)
Total forward foreign exchange contracts 1,203,880 0.11
Future contracts® (December 31,2022: 0.12%)
Number of Unrealised
contracts gain/(loss) % net
long/(short)  Investment Delivery date  Counterparty usD assets
(239)  Euro Bobl Futures 07/09/2023  Goldman Sachs 135,852 001
(6)  Euro Bund Futures 07/09/2023  Goldman Sachs 1,702 0.00

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Emerging Local Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 0.37%) (continued)
Future contracts® (December 31,2022: 0.12%) (continued)

Number of Unrealised
contracts gain/(loss) % net
long/(short)  Investment Delivery date  Counterparty usD assets
(76)  US.Treasury Note Futures, 5 Year 29/09/2023  Goldman Sachs 148,508 00l
(214)  US.Treasury Note Futures, 10 Year 20/09/2023  Goldman Sachs 307,406 0.03
Unrealised gain on future contracts 593,468 0.05
Total future contracts 593,468 0.05

Options purchased' (December 31,2022: 1.29%)

Notional Fair value % net
amount  Investment Expiry date ~ Counterparty UsD assets
7,776,000 Put at 763.00 USD call CLP 08/08/2023  Bank of America Merrill Lynch 13,841 0.00
15,404,000 Call at 5.71 USD put BRL 05/10/2023  Bank of America Merrill Lynch 32,379 0.00
11,447,000 Put at 333.20 USD call HUF 21/12/2023  Citibank 108,598 00l
22,893,000 Call at 17.60 USD put MXN [1/09/2023  Deutsche Bank 299,624 0.03
22,893,000 Putat 17.60 USD call MXN [1/09/2023  Deutsche Bank 588,556 0.05
11,623,000 Put at 4,388.00 USD call COP 22/08/2023  Goldman Sachs 551,953 0.05
5,754,000 Call at 495 USD put BRL 12/09/2023  Goldman Sachs 93813 00l
5,754,000 Put at 495 USD call BRL 12/09/2023  Goldman Sachs 207,950 0.02
10,217,000 Call at 5.63 USD put BRL 10/10/2023  Goldman Sachs 30,651 0.00
5,714,000 Call at 4.89 USD put BRL 18/09/2023  JPMorgan Chase 127,165 00l
5714000 Put at 489 USD call BRL 18/09/2023  JPMorgan Chase 159,489 0.02
11,429,000 Call at 20.00 USD put ZAR 29/09/2023  JPMorgan Chase 140,131 00l
10,244,000 Call at 34.85 USD put THB 07/08/2023  Morgan Stanley 155,555 00l
23,088,000 Call at 18.29 USD put MXN 28/11/2023  Morgan Stanley 360,173 003
23,088,000 Putat 1829 USD call MXN 28/11/2023  Morgan Stanley 1,258,296 0.1
[1,352,000 Call at 85.42 USD put INR 06/12/2023  Morgan Stanley 34,635 0.00
Total options purchased 4,162,809 0.36

Options written' (December 31,2022: (2.29%))

Notional Fair value % net
amount  Investment Expiry date  Counterparty UsD assets
(7,776,000)  Call at 848.75 USD put CLP 08/08/2023  Bank of America Merrill Lynch (35,801) (0.00)
(5,712,000) Call at 3.72 USD put ILS 05/09/2023  Bank of America Merrill Lynch (93,683) .01y
(5,712,000)  Put at 3.72 USD call ILS 05/09/2023  Bank of America Merrill Lynch (122,322) ooty
(15,404,000)  Put at 4.85 USD call BRL 05/10/2023  Bank of America Merrill Lynch (369,788) (0.03)
(10,217,000)  Call at 377.70 USD put HUF 1'1/07/2023  Citibank (10) (0.00)
(22,893,000) Call at 3.58 USD put ILS [1/09/2023  Citibank (863,249) (0.08)
(22,893,000)  Put at 3.58 USD call ILS 11/09/2023  Citibank (151,140) ooty
(11,623,000) Put at 4,629.00 USD call COP 22/08/2023  Goldman Sachs (1,123921) ©.10)
(10,217,000)  Put at 4.79 USD call BRL 10/10/2023  Goldman Sachs (203,318) 0.02)
(10,244,000) Call at 33.74 USD put THB 07/08/2023  Morgan Stanley (424,849) (0.04)
(13,666,000) Call at 34.45 USD put THB 08/09/2023  Morgan Stanley (323242) (0.03)
(13,666,000)  Put at 34.45 USD call THB 08/09/2023  Morgan Stanley (84,552) .0ty
(13,666,000) Call at 34.15 USD put THB 07/12/2023  Morgan Stanley (401,439) (0.03)
(13,666,000) Put at 34.15 USD call THB 07/12/2023  Morgan Stanley (165987) (0.01)
Total options written (4,363,301) (0.38)

Interest rate swaps' (December 31,2022:(0.15%))
Notional Termination Fair value % net
amount CCY  Fund pays Fund receives date Counterparty UsD assets
18,617,553 BRL | Day BRCDI 12.785% 04/01/2027 Bank of America Merrill 361,861 0.03

Lynch
18546951 BRL | Day BRCDI 12.910% 04/01/2027 Bank of America Merrill 379,733 0.03
Lynch

29,181,221 BRL | Day BRCDI 11.780% 02/01/2029 Barclays Bank 436,975 0.04

The accompanying notes form an integral part of these financial statements.
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Schedule of investments (continued)

June 30, 2023

Financial derivative instruments (December 31,2022: 0.37%) (continued)
Interest rate swaps' (December 31,2022:(0.15%)) (continued)

Notional Termination Fair value % net
amount CCY  Fund pays Fund receives date Counterparty usD assets
22,185,832 BRL | Day BRCDI 12.630% 02/01/2026 Citibank 277722 0.02
[,199,525,000 MXN 28 Day TIIE ['1.100% 23/05/2024 Morgan Stanley 1,223 0.00
61,417,370 BRL | Day BRCDI 12.820% 02/01/2025 Morgan Stanley 338711 0.03
58,688,921 BRL | Day BRCDI 11.675% 02/01/2025 Morgan Stanley 128,906 0.0l
1,209,055,000 MXN 9.860% 28 Day TIIE 22/05/2025 Morgan Stanley (33,087) (0.00)
66,506,200,000 CLP 6 Month CLICP 6.420% 20/09/2025 Morgan Stanley 944,466 0.08
773,185,000 CZK 6 Month PRIBOR 5.350% 20/09/2025 Morgan Stanley (1286) (0.00)
22,807,600,000 HUF = 6 Month BUBOR 10.065% 20/09/2025 Morgan Stanley 754,064 0.07
95,895,000 PLN 6 Month WIBOR 5.580% 20/09/2025 Morgan Stanley 64,988 0.0l
12,125,706,000 HUF 6 Month BUBOR 9.830% 20/09/2025 Morgan Stanley 258216 0.02
42,801,121 BRL | Day BRCDI 12.160% 02/01/2026 Morgan Stanley 153,137 0.0l
415,135,000 MXN 28 Day TIIE 9.110% 21/05/2026 Morgan Stanley 27,862 0.00
39543915 BRL | Day BRCDI 10.355% 01/07/2026 Morgan Stanley 68,403 0.0l
29,616,503 BRL | Day BRCDI 10.325% 01/07/2026 Morgan Stanley 55,326 0.00
14,773,010000 CLP 6 Month CLICP 5.620% 20/09/2026 Morgan Stanley 143,860 0.0l
8,464,545,000 CLP 6 Month CLICP 5.200% 20/09/2026 Morgan Stanley (38,332) (0.00)
8,464,540,000 CLP 6 Month CLICP 5.160% 20/09/2026 Morgan Stanley (49,833) (0.00)
31,062,307 BRL | Day BRCDI 12.810% 04/01/2027 Morgan Stanley 610,207 0.05
34263261 BRL | Day BRCDI [1.715% 04/01/2027 Morgan Stanley 382,757 0.03
38,101,443 BRL | Day BRCDI 1'1.420% 04/01/2027 Morgan Stanley 348,649 0.03
25,238,856 BRL | Day BRCDI 10.355% 04/01/2027 Morgan Stanley 56,872 0.0l
61,435,000 MXN 8.498% 28 Day TIIE 30/11/2027 Morgan Stanley (4.836) (0.00)
979,000,000 ZAR 9.165% 3 Month JIBAR 20/09/2028 Morgan Stanley (807,054) (0.07)
32,159,200,000 CLP  5.163% 6 Month CLICP 20/09/2028 Morgan Stanley (433,687) (0.04)
43,899,855,000 CLP  5.158% 6 Month CLICP 20/09/2028 Morgan Stanley (578,891) (0.05)
26,033,635000 CLP 5.161% 6 Month CLICP 20/09/2028 Morgan Stanley (348,249) (0.03)
14,989,045,000 HUF 7.850% 6 Month BUBOR 20/09/2028 Morgan Stanley (1,134,865) (0.10)
78,445,000 PLN  5.021% 6 Month WIBOR 20/09/2028 Morgan Stanley (123,266) (oor)
5262,554,000 HUF  7.760% 6 Month BUBOR 20/09/2028 Morgan Stanley (343,405) (0.03)
41,775,000 ILS 3 Month TELBO 3.395% 20/09/2028 Morgan Stanley (115,779) (oor)
426,885,000 CZK 6 Month PRIBOR 4.229% 20/09/2028 Morgan Stanley (68,621) 0.01)
15,834,637 BRL | Day BRCDI 10.595% 02/01/2029 Morgan Stanley 60,439 001
179,230,000 MXN 9.080% 28 Day TIIE 18/02/2030 Morgan Stanley (473,825) (0.04)
47,595,000 PLN 6 Month WIBOR 5.140% 20/09/2030 Morgan Stanley 176,477 0.02
3,010,060,000 CLP 6 Month CLICP 5.010% 20/09/2030 Morgan Stanley 34411 0.00
101,010,000 ZAR 3 Month JIBAR 9.610% 20/09/2030 Morgan Stanley 107,308 001
12,875,000 ZAR 3 Month JIBAR 9.491% 20/09/2030 Morgan Stanley 9,566 0.00
124,685,000 MXN 8.310% 28 Day TIIE 25/02/2032 Morgan Stanley (101,244) 0.01)
22,255,000 ILS  3.792% 3 Month TELBO 20/09/2033 Morgan Stanley (72,009) 0.01)
1,434,635,000 HUF 6 Month BUBOR 7.450% 20/09/2033 Morgan Stanley 205717 0.02
527,845,000 ZAR 3 Month JIBAR 10.083% 20/09/2033 Morgan Stanley 744,629 0.07
['1,345940,000 CLP 6 Month CLICP 4.940% 20/09/2033 Morgan Stanley 44,768 0.00
17,018,905000 CLP 6 Month CLICP 4.960% 20/09/2033 Morgan Stanley 100,672 0.0l
114,720,000 CZK 4.185% 6 Month PRIBOR 20/09/2033 Morgan Stanley (59,682) 0.01)
5,198,530,000 HUF 6 Month BUBOR 7.300% 20/09/2033 Morgan Stanley 584,187 0.05
231,090,000 CZK 3.979% 6 Month PRIBOR 20/09/2033 Morgan Stanley 61,585 0.0l
Interest rate swaps at positive fair value 7,923,697 0.69
Interest rate swaps at negative fair value (4,787,951) (042)
Total interest rate swaps 3,135,746 0.27

Total financial derivative instruments at positive fair value 25,447,361

Total financial derivative instruments at negative fair value 20,714,759)

Total financial derivative instruments 4,732,602

The accompanying notes form an integral part of these financial statements.
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Wellington Emerging Local Debt Fund (continued)

Schedule of investments (continued)
June 30, 2023

Fair value % net
UsD assets

Net liquid assets
Cash and collateral® 58,899,914 5.15
Other net assets/(liabilities) 5,874,955 0.52
Total net assets of Fund 1,142,707,673 100.00

1 OTC financial derivative instruments.

2 Exchange traded financial derivative instruments.

3 All cash holdings are held with State Street Bank and Trust Company with the exception of the cash collateral for open financial derivative instruments which
is held with Bank of America Merrill Lynch, Barclays Bank, BNP Paribas, Citibank, Credit Agricole, Deutsche Bank, Goldman Sachs, Morgan Stanley and Standard
Chartered Bank and for open future contracts which is held with Goldman Sachs.

% of total

Classifications current assets
Transferable securities admitted to an official stock exchange listing 59.90
Transferable securities dealt in on another regulated market 26.85
Other transferable securities of the type referred to in Regulations 68(1)(a), (b) and (c) 354
OTC financial derivative instruments 2.09
Exchange traded financial derivative instruments 0.05
Other assets 7.57
100.00

The accompanying notes form an integral part of these financial statements.
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Wellington Emerging Local Debt Advanced Beta Fund

Investment Manager’s report

Investment objective and policies

The investment objective of the Fund is to seek long-term total returns.

The Investment Manager will actively manage the Fund, seeking to achieve the objective primarily through investment in
a diversified portfolio of emerging markets local currency-denominated sovereign debt securities and currency instruments.

The Investment Manager seeks to build a portfolio that targets a return that is broadly equivalent to overall market returns
but with less risk. Overall market returns are considered to be the return of a market capitalisation weighted index. The
exposure of such an index to a market is broadly referred to as “Beta”. Such an index can provide a certain level of
diversification and return, however, traditional index methodology uses the market capitalisation of a country’s outstanding
debt to determine that country’s weighting, which results in more-indebted countries often dominating the index. The
Investment Manager considers that the Fund can be constructed to provide exposure to a market in an alternate manner to
that of the indices (beta) described above but with lower risk. The Investment Manager calls this “Advanced Beta”. In this
regard, by utilizing the "Advanced Beta” approach the Investment Manager seeks to reduce the risk of emphasizing larger
issues of debt due to strict focus on market capitalisation, by applying an additional screening process in the selection of
debt securities for the Fund to provide a similar level of exposure but with lower risk.

The assessment of Sustainability Risks through the analysis of ESG factors is part of the Fund’s investment process. In the
Investment Manager’s view, Sustainability Risks can materially affect an issuer’s financial performance and
competitiveness. However, Sustainability Risks are just some of a number of considerations in the overall research process
so may not in isolation drive the selection or exclusion of an issuer or security from the investment universe.

The Investment Manager considers ESG factors as part of its broader analysis of individual issuers (including with regards
to Sustainability Risk assessment), using inputs from the Investment Manager’s team of ESG analysts to help identify global
best practices, prepare for company engagement and collaborate on new research inputs. The factors, and the extent to
which they will be considered, will vary depending on the security in question, but typically include ownership structure,
board structure and membership, capital allocation track record, management incentives, labour relations history, and
climate risks. Further information on the ESG factors that the Investment Manager will consider can be found in the section
of the Prospectus entitled Sustainability Risks.

The Investment Manager believes that the Fund will be exposed to a broad range of Sustainability Risks. In assessing these
risks, the Investment Manager draws upon a wide variety of internal (such as research by its team of global industry
analysts) and external (such as company meetings) research to assess any potential impact on the value of a security over
the time horizon of the Fund. Whilst Sustainability Risks vary from issuer to issuer those that are particularly relevant to the
Fund include the following:

a) Changes in climate are posing an increasing risk to some sovereign issuers. Where considered to be material, climate
change factors are incorporated into the assessment of sovereign risk and security selection, using a framework which
considers two key types of climate risk: physical risk and transition risk.

It is not anticipated that any single Sustainability Risk will materially drive a negative financial impact on the value of the
Fund. Further details on the Sustainability Risks considered and their potential impacts are included in the Prospectus.

Pre-contractual disclosure information relating to ESG characteristics, or objectives, of the Fund is provided in the Fund’s
Prospectus.

The JP Morgan Government Bond Index — Emerging Markets Global Diversified Index (the “Index”) serves as a reference
benchmark for performance and regulated average ESG score comparison and as a proxy for the overall market returns for
volatility measurement.

The Fund will invest, either directly or indirectly through the use of FDIs and in a broad range of debt securities. The Fund
may also buy and sell exchange-traded and OTC FDIs. The Fund may also invest in collective investment schemes and in
ETFs that provide exposure to debt securities. Full details of the types of securities and FDIs and the ways in which the
Fund may utilise them are further detailed in the Prospectus.

The Fund may invest in any country which is considered by the Investment Manager to be an emerging market. These are
primarily located in Latin/Central America and the Caribbean, Central and Eastern Europe, Middle East, Africa and Asia.
Developed market exposures are also permitted. The Fund may invest in securities traded in China via Bond Connect (see
also in the Prospectus) and may make substantial investment in securities traded on Russian markets from time to time.
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Wellington Emerging Local Debt Advanced Beta Fund (continued)

Investment Manager’s report (continued)

Investment objective and policies (continued)

As a result of the invasion of Ukraine, the Investment Manager will not make any new purchases of Russian securities for
the Fund without giving notice to the shareholders in the Fund at that time. In future, subject to international sanctions
being lifted, and such notice being given, the Investment Manager may in its discretion consider making new investments
in Russia securities for the Fund.

The Fund is intended for professional investors seeking long-term total returns. Investors in the Fund should be prepared
to accept, in normal market conditions, a high degree of volatility of net asset value from time to time. The Fund is suitable

as an investment in a well-diversified portfolio.

An investment in the Fund should not constitute a substantial proportion of an investment portfolio and may not be
appropriate for all investors.

The Fund is denominated in USD.

The full investment objective and policies including the details of the types of securities and the ways in which the Fund
may invest in them are set out in the Fund’s Supplement section of the Prospectus.

Performance

The Wellington Emerging Local Debt Advanced Beta Fund launched on September 9, 2015. The table below details the
performance of all funded share classes within the Fund.

Total returns (%)
Periods ended June 30, 2023

Share class’ 6 mths 1 vyear 3 years 5 years Since inception Inception date
USD SB 13.47% 18.87%  4.21% 5.71% 5.57% September 9, 2015
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 7.79% 11.38% (1.42%) 0.29% 2.30%

EUR SC 12.10% 15.75%  2.58%  3.58% 3.53% September 9, 2015
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 545% 6.73% (0.46%) 1.66% 2.61%

GBP SC 12.86% 17.77% N/A N/A 4.01% December 29, 2020
JP Morgan Government Bond Index - Emerging

Markets Global Diversified Index 1.99%  6.40% N/A N/A (3.12%)

'All classes are accumulating and unhedged unless otherwise noted.

Fund returns are net of fees and expenses.

Returns for periods greater than one year are annualised.

Benchmark returns are expressed in the currency of the share class unless it is a hedged benchmark.
Past performance is no indication of current or future performance.

Statistical information

As at June 30, 2023 As at December 31, 2022 As at June 30, 2022
Share class Net asset value”  NAV per share”  Net asset value”  NAV per share”  Net asset value” NAV per share”
USD SB 27,794,965 15.2690 19,268,761 13.4568 20,726,121 12.8450
EUR SC 11,540,763 13.1145 5,147,753 11.6994 4,985,015 11.3296
GBP SC 66,532,121 11.0351 59,793,160 9.7781 81,598,402 9.3699

' All classes are accumulating and unhedged unless otherwise noted.
“ All amounts presented in the currency of the share class.
The launch prices of the share classes were as follows: US Dollar = USD 10.00; Euro = EUR 10.00; Sterling = GBP 10.00.

Wellington Management Company LLP
July 5, 2023
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Wellington Emerging Local Debt Advanced Beta Fund (continued)

Statement of financial position
as at June 30, 2023

June 30, 2023 December 31, 2022
Notes US Dollars US Dollars
Assets
Current assets
Financial assets at fair value through profit or loss:
Transferable securities at fair value 109,013,596 86,815,640
Financial derivative instruments 1,694,793 1,180,703
Cash and cash equivalents 12,899,659 7,258,575
Cash held with brokers and counterparties for open financial derivative
instruments 670,000 670,000
Cash received as collateral 380,000 270,000
Debtors — amounts falling due within one year
Income receivable from assets held at fair value through profit or loss 2,285,094 1,647,568
Receivable for shares issued 126,336 -
Sales awaiting settlement 257951 379,230
Other debtors 162,449 123,460
Total assets 127,489,878 98,345,176
Liabilities
Current liabilities
Financial liabilities at fair value through profit or loss:
Financial derivative instruments (1,985,868) (1,227,650)
Creditors — amounts falling due within one year
Collateral due to counterparties (380,000) (270,000)
Investment management fees payable 5(a) (30,248) (75921)
Administrative fees payable 5(c) (29,022) (25,306)
Withholding and capital gains tax payable (93,137) (58,383)
Total liabilities (2,518,275) (1,657,260)
Net assets attributable to holders of
redeemable shares 124,971,603 96,687,916

The accompanying notes form an integral part of these financial statements.
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Wellington Emerging Local Debt Advanced Beta Fund (continued)

Statement of comprehensive income
for the financial period ended June 30, 2023

Financial period ended Financial period ended
June 30,2023 June 30,2022
Notes US Dollars US Dollars
Income
Income from assets held at fair value through profit or loss 3,036,056 2,776,466
Other income - 1,291
Bank interest income 53,511 3,250
Net realised gain/(loss) on financial assets and liabilities at fair value through profit or loss 8,112,076 (4,221,899)
Net change in unrealised gain/(loss) on financial assets and liabilities at fair value through profit or loss 6,772,395 (10,022,925)
Total net income/(loss) 18,074,038 (11,463,817)
Expenses
Investment management fees 5(a) (165,178) (165,789)
Administrative fees 5(c) (55,059) (56,340)
Total operating expenses (220,237) (222,129)
Operating profit/(loss) 17,853,801 (11,685,946)
Profit/(loss) for the period before tax 17,853,801 (11,685,946)
Withholding tax (43,116) (95,666)
Capital gains tax (24,389) 17,206
Profit/(loss) for the period after tax 17,786,296 (11,764,406)
Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations 17,786,296 (11,764,406)

There are no recognised gains or losses arising in the period other than the increase/decrease in net assets attributable to holders of redeemable shares of each
Fund. In arriving at the results for the period all amounts above relate to continuing operations.

The accompanying notes form an integral part of these financial statements.
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Statement of changes in net assets attributable to holders of redeemable shares
for the financial period ended June 30, 2023

Financial period ended
June 30,2023

Financial period ended
June 30,2022

US Dollars US Dollars

Net assets attributable to holders of redeemable

shares at the beginning of the period 96,687,916 I11,955438
Increase/(decrease) in net assets attributable to

holders of redeemable shares from operations 17,786,296 (1'1,764,406)
Share transactions
Proceeds from redeemable shares issued 12,399,518 40,018,391
Cost of redeemable shares redeemed (1,902,127) (15,174,538)
Net increase/(decrease) from share transactions 10,497,391 24,843,853
Increase/(decrease) in net assets attributable

to holders of redeemable shares 28,283,687 13,079,447
Net assets attributable to holders of redeemable shares at the

end of the period 124,971,603 125,034,885

The accompanying notes form an integral part of these financial statements.
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Statement of cash flows
for the financial period ended June 30, 2023

Financial period ended Financial period ended
June 30,2023 June 30,2022
US Dollars US Dollars
Operating activities
Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations 17,786,296 (1'1,764,406)
Total comprehensive income/(expense) attributable to
holders of redeemable shares before finance costs 17,786,296 (11,764,406)
Adjustments for:
Movement in broker cash - (310,000)
Movement in financial assets at fair value through profit or loss (22,076,677) (15,827,594)
Unrealised movement on derivative assets and liabilities 244,128 (2,978,224)
Unrealised movement on foreign exchange 383277 (2,432,189)
Operating cash flows before movements in working capital (3,662,976) (33,312,413)
Movement in receivables (676,515) (474,722)
Movement in payables (7,203) (36,254)
Cash inflow/(outflow) from movements in working capital (683,718) (510,976)
Net cash generated from/(used in) operating activities (4,346,694) (33,823,389)
Financing activities
Proceeds from subscriptions 12,273,182 40,018,391
Payment of redemptions (1,902,127) (15,174,538)
Net cash generated from/(used in) financing activities 10,371,055 24,843,853
Net increase/(decrease) in cash and cash equivalents 6,024,361 (8,979,536)
Cash and cash equivalents at the start of the period 7,258,575 8,189,255
Unrealised movement on foreign exchange (383,277) 2,432,189
Cash and cash equivalents at the end of the period 12,899,659 1,641,908
Supplementary information
Taxation paid (32,751) (81,979)
Interest income and income from financial assets at fair value through profit or loss received 2,398,530 2,342,090

The accompanying notes form an integral part of these financial statements.
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Schedule of investments
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022: 89.79%) 7957 PEN Peru Government Bonds, 6.350%,
Non - US governments (December 31,2022: 88.19%) 12/08/2028 2,226,266 1.78
6,000 CNY China Government Bonds, 3.390%, 16825 PEN Peru Government Bonds, 6.950%,
21/05/2025 838,623 0.67 12/08/203 | 4,727,364 378
13,620 CNY China Government Bonds, 3.250%, 160,185 PHP Philippines Government Bonds,
06/06/2026 1,931,158 1.55 3.625%, 09/09/2025 2,751,611 220
6,080 CNY China Government Bonds, 3.290%, 71,040 PHP Philippines Government Bonds,
23/05/2029 874,385 0.70 4.750%, 04/05/2027 1,222,957 098
23200 CNY China Government Bonds, 2.750%, 62,090 PHP Philippines Government Bonds,
17/02/2032 3,204,947 257 6.250%, 22/03/2028 1,129,793 090
12,450 CNY China Government Bonds, 2.600%, 1,595 PLN Republic of Poland Government
01/09/2032 1,698,268 1.36 Bonds, 4.000%, 25/10/2023 389,902 03I
15,580,200 COP ColombiaTES, 7.500%, 26/08/2026 3,505,398 281 17355 PLN Republic of Poland Government
9,929,000 COP ColombiaTES, 7.750%, 18/09/2030 2,124,388 1.70 Bonds, 3.250%, 25/07/2025 4,067,049 326
146,470 CZK Czech Republic Government Bonds, 64,075 ZAR Republic of South Africa Government
2.4009%, 17/09/2025 6,332,751 5.07 Bonds, 8.875%, 28/02/2035 2,779,434 222
40,730 CZK Czech Republic Government Bonds, 139,870 ZAR Republic of South Africa Government
1.000%, 26/06/2026 1,668,367 1.34 Bonds, 8.750%, 31/01/2044 5,432,345 435
25500 DOP Dominican Republic International 7,690 RON Romania Government Bonds, 4.500%,
Bonds, 9.750%, 05/06/2026 470,111 0.38 17/06/2024 1,665,659 133
10,050 DOP Dominican Republic International 5070 RON Romania Government Bonds, 4.750%,
Bonds, 13.625%,03/02/2033 227,067 0.18 24/02/2025 1,088,941 0.87
16,375 EGP Egypt Government Bonds, 14.196%, 5555 RON Romania Government Bonds, 5.000%,
07/07/2023 528,345 042 12/02/2029 1,126,484 090
619,350 HUF Hungary Government Bonds, |.500%, 13,395 RON Romania Government Bonds, 8.250%,
22/04/2026 1,487,663 I.19 29/09/2032 3,241,000 2.59
15060 INR India Government Bonds, 7.680%, 210,290 RSD SerbiaTreasury Bonds, 4.500%,
15/12/2023 184,156 0.15 20/08/2032 1,737,396 1.39
145920 INR India Government Bonds, 7.590%, 21460 THB Thailand Government Bonds, 2.125%,
[1/01/2026 1,804,838 |44 1711212026 602,653 048
186,740  INR India Government Bonds, 7.260%, 31,070 THB Thailand Government Bonds, 2.875%,
14/01/2029 2,293,165 |.84 17/12/2028 898,975 0.72
103,340  INR India Government Bonds, 6.100%, 35000 THB Thailand Government Bonds, 3.650%,
12/07/203 1,185,055 095 20/06/203 1 1,071,989 0.86
16,254,000 IDR Indonesia Treasury Bonds, 8.250%, 65,750 THB Thailand Government Bonds, 3.775%,
15/05/2029 1,196,893 096 25/06/2032 2,042,376 1.63
78,426,000 DR Indonesia Treasury Bonds, 7.000%, 29,935 THB Thailand Government Bonds, 3.350%,
15/09/2030 5450,718 436 17/06/2033 901,643 072
14,032,000 IDR Indonesia Treasury Bonds, 6.375%, 67,485 THB Thailand Government Bonds, 3.450%,
15/04/2032 942,486 0.75 17/06/2043 2,004,060 1.60
18,680 ILS Israel Government Bonds - Fixed, 36,160 UYU Uruguay Government International
0.400%, 31/10/2024 4,775,772 3.82 Bonds, 8.500%, 15/03/2028 929,541 0.74
9965 MYR Malaysia Government Bonds, 3.478%,
14/06/2024 2,139,609 171 Total Non - US
13,160 MYR Malaysia Government Bonds, 3.899%, governments 107,393,978 85.93
16/11/2027 2,857,884 229
19,325 MYR Malaysia Government Bonds, 3.885%, Supranationals (December 31,2022: 1.60%)
15/08/2029 4,162,338 333 25,000,000 IDR European Bank for Reconstruction &
14,325 MYR Malaysia Government Bonds, 3.828%, Development, 4.600%, 09/12/2025 1,619,618 1.30
05/07/2034 3,025,575 242
36,750 MXN Mexico Bonos, 10.000%, 05/12/2024 2,126,718 1.70 Total Supranationals 1,619,618 1.30
112,677 MXN Mexico Bonos, 5.000%, 06/03/2025 6,052,533 4.84
41,081 MXN Mexico Bonos, 7.750%, 29/05/203 | 2267329 182 Total Transferable securities 109,013,596 87.23
Financial derivative instruments (December 31,2022: (0.05%))
Forward foreign exchange contracts' (December 31,2022: 0.60%)
Unrealised
gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty UsD assets
Hedge class forwards
31/07/2023 EUR 1364431 USD 12,389,162 State Street Bank 25,186 0.02
31/07/2023 EUR 102,611 USD [11,860  State Street Bank 231 0.00
31/07/2023 GBP 64,469,565  USD 81,965,123 State Street Bank 13,420 00l
31/07/2023 GBP [,714212  USD 2,179,324 State Street Bank 443 0.00

The accompanying notes form an integral part of these financial statements.
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Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: (0.05%)) (continued)
Forward foreign exchange contracts' (December 31,2022:0.60%) (continued)

Unrealised
gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards
20/09/2023 PEN 72,000 USD 19573 Bank of America Merrill Lynch 171 0.00
20/09/2023 MXN 16,152,000 USD 911,050  Barclays Bank 17,034 00l
20/09/2023 usbD 1679815 ILS 6,106,000  Barclays Bank 29,772 0.02
20/09/2023 HUF 1,970,529,000  USD 5564,140  BNP Paribas 91,990 0.07
20/09/2023 MXN 4935000  USD 280,779 BNP Paribas 2,783 0.00
20/09/2023 usD 9980536  MYR 45,636,000  BNP Paribas 153,662 0.12
20/09/2023 MXN 14,807,000  USD 840,853  Citibank 9,948 00l
20/09/2023 usD 3246042 ILS 11,850,000  Citibank 43,779 0.04
10/07/2023 usbD 16616302  NOK 183,870,000  Credit Agricole (548,892) (0.44)
05/09/2023 BRL 56,560,000  USD 11,140,437 Goldman Sachs 454,003 036
20/09/2023 TRY 24,845000  USD 951,733 Goldman Sachs (32,624) (0.03)
10/07/2023 usbD 6,169,892  CAD 8,300,000 HSBC (103,004) (0.08)
20/09/2023 usbD 7810982  THB 269,928,000  JPMorgan Chase 140,394 0.1
20/09/2023 CLP 4,465,694000 USD 5609816  Morgan Stanley (94,400) (0.07)
20/09/2023 cop 1,189,628000  USD 278585  Morgan Stanley 505 0.00
10/07/2023 usbD 11595473  GBP 9,253,000  Morgan Stanley (168,673) ©.13)
10/07/2023 usbD 8874826  SEK 96,080,000  Natwest Markets Plc (22,295) 0.02)
10/07/2023 usb 8572833  CHF 7,760,000  Royal Bank of Canada (105218) (0.08)
10/07/2023 usbD 14876217  JPY 2,055,100000  Standard Chartered Bank 647,006 052
20/09/2023 usbD 3077719 CNY 21,705000 = State Street Bank 64,466 0.05
10/07/2023 usb 18,056,378  EUR 16,782,000  State Street Bank (257,116) (0.20)
10/07/2023 usbD 18,199,727  AUD 27645000  Westpac Banking Corporation (204,735) (0.16)
Unrealised gain on forward foreign exchange contracts 1,694,793 1.34
Unrealised loss on forward foreign exchange contracts (1,536,957) (1.21)
Total forward foreign exchange contracts 157,836 0.13
Interest rate swaps' (December 31,2022:(0.65%))
Notional Termination Fair value % net
amount CCY Fund pays Fund receives date Counterparty UsD assets
2,756,989 BRL | Day BRCDI 6.515% 02/01/2029 Bank of America Merrill (153,523) 0.12)
Lynch
6,033991 BRL | Day BRCDI 6.985% 02/01/2029 Bank of America Merrill (295,388) (0.24)
Lynch
Interest rate swaps at negative fair value (448911) (0.36)
Total interest rate swaps (448,911) (0.36)
Total financial derivative instruments at positive fair value 1,694,793
Total financial derivative instruments at negative fair value (1,985,868)
Total financial derivative instruments 291,075
Fair value % net
UsD assets
Net liquid assets
Cash and collateral” 13,569,659 10.86
Other net assets/(liabilities) 2,679,423 2.14
Total net assets of Fund 124,971,603 100.00

1 OTC financial derivative instruments.

2 All cash holdings are held with State Street Bank and Trust Company with the exception of cash collateral for open financial derivative instruments which is held

with Bank of America Merrill Lynch and Goldman Sachs.

The accompanying notes form an integral part of these financial statements.
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Wellington Emerging Local Debt Advanced Beta Fund (continued)

Schedule of investments (continued)
June 30, 2023

% of total

Classifications current assets
Transferable securities admitted to an official stock exchange listing 57.88
Transferable securities dealt in on another regulated market 27.21
Other transferable securities of the type referred to in Regulations 68(1)(a), (b) and (c) 0.42
OTC financial derivative instruments 1.33
Other assets 13.16
100.00

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Euro High Yield Bond Fund

Investment Manager’s report

Investment objective and policies

The investment objective of the Fund is to seek long-term total returns.

The Investment Manager will actively manage the Fund, seeking to outperform the ICE Bank of America Euro High Yield
Constrained Index (the "Index”) and achieve the objective, primarily through investment in debt securities denominated in
European currencies issued worldwide. The Fund’s investment approach is based on a combination of the analysis of the
credit profile of individual high yield issuers and country-level macro-economic research. Total returns will be sought
through income and capital appreciation.

The Fund is denominated in Euro and the majority of debt securities held will be denominated in Euro with any non-Euro
exposures in the Fund generally hedged back to Euro. The Fund will also primarily invest in debt securities which are
considered by the Investment Manager to be below investment grade.

The evaluation of Sustainability Risks through the analysis of ESG factors is part of the Fund’s investment process. In the
Investment Manager’s view, Sustainability Risks can materially affect a company’s financial performance and
competitiveness. However, Sustainability Risks are just some of a number of considerations in the overall research process
so may not in isolation drive the selection or exclusion of an issuer or security from the investment universe.

The Investment Manager considers ESG factors as part of its broader analysis of individual issuers (including with regards
to Sustainability Risk assessment), using inputs from the Investment Manager’s team of ESG analysts to help identify global
best practices, prepare for company engagement and collaborate on new research inputs. The factors which will be
considered will vary depending on the security in question, but typically include ownership structure, board structure and
membership, capital allocation track record, management incentives, labour relations history and climate risks.

The Investment Manager believes that the Fund will be exposed to a broad range of Sustainability Risks. In assessing these
risks, the Investment Manager draws upon a wide variety of internal (such as research by its team of global industry
analysts) and external (such as company meetings) research to assess any potential impact on the value of a security over
the time horizon of the Fund. Whilst Sustainability Risks vary from issuer to issuer those that are particularly relevant to the
Fund include:

a) Generally lower public information and disclosure for high yield corporate bonds (in comparison to investment grade
corporate bonds) such that a greater level of engagement is required to identify risks.

b) In the high yield corporate bond market, higher levels of founder ownership are prevalent, which enhances
governance related risks such as concentration of control and reduced diversity.

¢) Climate change. Where climate change is considered to be material, climate change factors are incorporated into the
assessment of credit risk and security selection, using a framework which considers two key types of climate
risk: physical risk and transition risk.

Further details on the Sustainability Risks considered and their potential impacts are included in the Prospectus.

Pre-contractual disclosure information relating to ESG characteristics, or objectives, of the Fund is provided in the Fund’s
Prospectus.

The Index may be considered during portfolio construction and is used for performance comparison purposes.

The Fund will invest, either directly or indirectly through the use of FDIs and in a broad range of debt securities. The Fund
may also buy and sell exchange-traded and OTC FDIs. The Fund may also invest in collective investment schemes and in
ETFs that provide exposure to debt securities. The Fund may hold equity securities, up to 5% of the market value of the
Fund, if such securities are received as a result of a corporate restructuring or as a result of owning equity-linked securities.
Full details of the types of securities and FDIs and the ways in which the Fund may utilise them are further detailed in the
Prospectus.

The Fund is suitable for retail investors seeking long-term total returns. Investors in the Fund should be prepared to accept,
in normal market conditions, a high degree of volatility of net asset value from time to time. The Fund is suitable as an

investment in a well-diversified portfolio.

An investment in the Fund should not constitute a substantial proportion of an investment portfolio and may not be
appropriate for all investors.

The Fund is denominated in EUR.

The full investment objective and policies including the details of the types of securities and the ways in which the Fund
may invest in them are set out in the Fund’s Supplement section of the Prospectus.
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Wellington Euro High Yield Bond Fund (continued)

Investment Manager’s report (continued)

Performance

The Wellington Euro High Yield Bond Fund launched on May 15, 2019. The table below details the performance of all
funded share classes within the Fund.

Total returns (%)
Periods ended June 30, 2023

Share class’ 6 mths 1 year 3 years 5 years Since inception Inception date
EUR D 4.09% 9.77% 221% N/A 1.88% May 15, 2019
ICE Bank of America Euro High Yield Constrained

Index 453% 915% 1.19% N/A 0.86%

EUR N 432% 10.27% 2.67% N/A 2.34% May 15, 2019
ICE Bank of America Euro High Yield Constrained

Index 453% 9.15% 1.19% N/A 0.86%

EUR S 4.37% 10.38% 2.77% N/A 2.44% May 15, 2019
ICE Bank of America Euro High Yield Constrained

Index 453% 915% 1.19% N/A 0.86%

GBP N (hedged) 5.04% 11.51% 3.55% N/A 2.87% May 15, 2019
ICE Bank of America Euro High Yield Constrained

Index hedged to GBP 5.24% 10.56% 2.11% N/A 1.71%

EUR DL 392% 943% 190% N/A 5.27% March 16, 2020
ICE Bank of America Euro High Yield Constrained

Index 453% 915% 1.19% N/A 3.98%

EURT 4.61% 10.88% 3.24% N/A 4.93% April 20, 2020
ICE Bank of America Euro High Yield Constrained

Index 453% 915% 1.19% N/A 2.85%

USD T (hedged) 591% 14.27% N/A N/A 1.30% February 16, 2022
ICE Bank of America Euro High Yield Constrained

Index hedged to USD 5.76% 12.07% N/A N/A (0.50%)

EUR E 4.48% 10.60% N/A N/A 2.93% May 18, 2022
ICE Bank of America Euro High Yield Constrained

Index 453% 915% N/A N/A 1.33%

'All classes are accumulating and unhedged unless otherwise noted.

Fund returns are net of fees and expenses.

Returns for periods greater than one year are annualised.

Benchmark returns are expressed in the currency of the share class unless it is a hedged benchmark.
Past performance is no indication of current or future performance.

Statistical information

As at June 30, 2023 As at December 31, 2022 As at June 30, 2022
Share class’ Net asset value”  NAV per share”  Net asset value”  NAV per share”  Net asset value”  NAV per share”
EUR D 24,077 10.7975 23,131 10.3732 21,934 9.8363
EUR DL 10,625 11.8405 10,224 11.3941 9,710 10.8206
EUR E 77,143,386 10.3278 4,685,408 9.8853 8,879 9.3382
EUR N 46,312 11.0004 23,513 10.5445 22,244 9.9756
EUR S 33,970,015 11.0455 28,000,677 10.5828 25,351,573 10.0070
EURT 20,036,898 11.6606 16,532,514 11.1471 15,597,604 10.5168
GBP N (hedged) 21,829 11.2383 20,781 10.6990 19,575 10.0781
USD T (hedged) 37,079,969 10.1787 42,496,118 9.6107 49,417,724 8.9072

! All classes are accumulating and unhedged unless otherwise noted.
* All amounts presented in the currency of the share class.
The launch prices of the share classes were as follows: Euro = EUR 10.00; Sterling = GBP 10.00; US Dollar = USD 10.00.

Wellington Management International Ltd
July 5, 2023
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Wellington Euro High Yield Bond Fund (continued)

Statement of financial position
as at June 30, 2023

June 30, 2023 December 31, 2022
Notes Euro Euro
Assets
Current assets
Financial assets at fair value through profit or loss:
Transferable securities at fair value 162,149,635 85,686,119
Financial derivative instruments 210,193 586,826
Cash and cash equivalents 1,376,690 1,945,748
Cash held with brokers and counterparties for open financial derivative
instruments 838,179 209,171
Debtors — amounts falling due within one year
Income receivable from assets held at fair value through profit or loss 2,128,541 1,148,345
Receivable for shares issued 49,013 2,713
Other debtors [,120 -
Total assets 166,753,371 89,578,922
Liabilities
Current liabilities
Financial liabilities at fair value through profit or loss:
Financial derivative instruments (348,890) (404,253)
Creditors — amounts falling due within one year
Payable for shares redeemed (25,980) -
Purchases awaiting settlement (1,066,256) -
Investment management fees payable 5(a) (28,121) (33,393)
Distribution fees payable 5(b) (49) (45)
Administrative fees payable 5(c) (40,196) (22,651)
Withholding and capital gains tax payable - (1,337)
Total liabilities (1,509,492) (461,679)
Net assets attributable to holders of
redeemable shares 165,243,879 89,117,243

The accompanying notes form an integral part of these financial statements.
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Wellington Euro High Yield Bond Fund (continued)

Statement of comprehensive income
for the financial period ended June 30, 2023

Financial period ended Financial period ended
June 30,2023 June 30,2022
Notes Euro Euro
Income
Income from assets held at fair value through profit or loss 4,453,157 2,049,902
Other income 2,542 -
Bank interest income 33,228 -
Net realised gain/(loss) on financial assets and liabilities at fair value through profit or loss (3,360,996) 3,145,266
Net change in unrealised gain/(loss) on financial assets and liabilities at fair value through profit or loss 2,870,602 (14,965,834)
Total net income/(loss) 3,998,533 (9,770,666)
Expenses
Investment management fees 5(a) (149,350) (77,279)
Distribution fees 5(b) 94) %4
Administrative fees 5(c) (74,042) (46,827)
Total operating expenses (223,486) (124,200)
Operating profit/(loss) 3,775,047 (9,894,866)
Finance costs
Bank interest expense (22,463) (34,773)
Total finance costs (22,463) (34,773)
Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations 3,752,584 (9,929,639)

There are no recognised gains or losses arising in the period other than the increase/decrease in net assets attributable to holders of redeemable shares of each
Fund. In arriving at the results for the period all amounts above relate to continuing operations.

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

60  Wellington Management Funds (Ireland) plc



Wellington Management Funds (Ireland) plc
Wellington Euro High Yield Bond Fund (continued)

Statement of changes in net assets attributable to holders of redeemable shares
for the financial period ended June 30, 2023

Financial period ended
June 30,2023

Financial period ended
June 30,2022

Euro Euro

Net assets attributable to holders of redeemable

shares at the beginning of the period 89,117,243 68,700,860
Increase/(decrease) in net assets attributable to

holders of redeemable shares from operations 3,752,584 (9,929,639)
Share transactions
Proceeds from redeemable shares issued 100,217,542 49,118,819
Cost of redeemable shares redeemed (27,843,490) (19,586,019)
Net increase/(decrease) from share transactions 72,374,052 29,532,800
Increase/(decrease) in net assets attributable

to holders of redeemable shares 76,126,636 19,603,161
Net assets attributable to holders of redeemable shares at the

end of the period 165,243,879 88,304,021

The accompanying notes form an integral part of these financial statements.
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Wellington Euro High Yield Bond Fund (continued)

Statement of cash flows
for the financial period ended June 30, 2023

Financial period ended Financial period ended
June 30,2023 June 30,2022
Euro Euro
Operating activities
Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations 3,752,584 (9,929,639)
Total comprehensive income/(expense) attributable to
holders of redeemable shares before finance costs 3,752,584 (9,929,639)
Adjustments for:
Movement in broker cash (629,008) 649,574
Movement in financial assets at fair value through profit or loss” (75,397,260) 27,566,179
Unrealised movement on derivative assets and liabilities 321,270 (456,156)
Unrealised movement on foreign exchange 122,612 (175,793)
Operating cash flows before movements in working capital (71,829,802) 17,654,165
Movement in receivables (981,316) (351,107)
Movement in payables 10,940 (3,775)
Cash inflow/(outflow) from movements in working capital (970,376) (354,882)
Net cash generated from/(used in) operating activities (72,800,178) 17,299,283
Financing activities
Proceeds from subscriptions” 100,171,242 4,370,500
Payment of redemptions (27,817,510) (19,586,019)
Net cash generated from/(used in) financing activities 72,353,732 (15,215,519)
Net increase/(decrease) in cash and cash equivalents (446,446) 2,083,764
Cash and cash equivalents at the start of the period 1,945,748 [,164,746
Unrealised movement on foreign exchange (122,612) 175,793
Cash and cash equivalents at the end of the period 1,376,690 3,424,303
Supplementary information
Taxation paid (1,337) -
Bank interest paid (22,463) (34,773)
Interest income and income from financial assets at fair value through profit or loss received 347296 1,698,795

" Excludes in-specie transfer of assets during the financial period amounting to €Nil (2022: €44,748,319).

The accompanying notes form an integral part of these financial statements.
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Wellington Euro High Yield Bond Fund (continued)

Schedule of investments
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy EUR  assets 000" ccy EUR  assets
Transferable securities (December 31,2022: 96.15%) 1,765 USD Altice France SA, 5.125%, 15/07/2029 1,150,070 0.70
Bank loans (December 31,2022: 0.47%) 485 USD Altice France SA, 5.500%, 15/10/2029 318,358 0.19
332 USD Crown Finance US, Inc,, 5.194%, 1,485 EUR Ardagh Metal Packaging Finance USA
07/09/2023 307,727 0.19 LLC/Ardagh Metal Packaging Finance PLC,
2.000%,01/09/2028 1,239,149 075
Total Bank loans 307,727 0.19 [,100 EUR Ardagh Packaging Finance PLC/Ardagh
Holdings USA, Inc, 2.125%, 15/08/2026 981,065 059
Communications (December 31,2022:2.92%) 3430 EUR Arena Luxembourg Finance Sarl, 1.875%,
2,000 GBP Virgin Media Secured Finance PLC, 01/02/2028 2,828,138 [.71
4.125%, 15/08/2030 1,807,886 1.09 500 EUR Axalta Coating Systems Dutch Holding B
792 GBP Virgin Media Vendor Financing Notes |l BV, 3.750%, 15/01/2025 492345 030
DAC, 4.875%, 15/07/2028 734528 044 1,190 GBP B&M European Value Retail SA, 4.000%,
825 EUR VZ Secured Financing BV, 3.500%, 15/11/2028 1,191,689 0.72
15/01/2032 637577 039 1,275 EUR Ball Corp., 0.875%, 15/03/2024 1245356 075
1,600 EUR VZVendor Financing Il BV, 2.875%, 742 GBP Bellis Acquisition Co. PLC, 3.250%,
15/01/2029 1232830 075 16/02/2026 725776 044
600 EUR Ziggo Bond Co. BV, 3.375%, 28/02/2030 443,503 0.27 600 GBP Bellis Acquisition Co. PLC, 4.500%,
16/02/2026 601,152 036
Total Communications 4,856,324 2.94 1,510 GBP British Telecommunications PLC, 8.375%,
20/12/2083 1,732,490 1.05
Financials (December 31,2022: 16.13%) 590 EUR Burger King France SAS, 8.000%,
800 EUR Abanca Corp. Bancaria SA, 6.000%, 0171172026 591,330 036
20/01/2026 692960 042 805 EUR Carnival Corp, 10.125%,01/02/2026 847,414 052
915 GBP Admiral Group PLC, 8.500%, 06/01/2034 1078891 065 2,330 EUR Catalent Pharma Solutions, Inc, 2.375%,
2,140 EUR Alpha Bank SA, 6.875%, 27/06/2029 2,130702 129 01/03/2028 1885617  1.14
1470 EUR Banca Monte dei Paschi di Siena SpA, 1,800 EUR Cellnex Finance Co. SA, 2.250%,
1.875%, 09/01/2026 1,309,139 079 12/04/2026 1688855 102
980 EUR Banca Monte dei Paschi di Siena SpA, 1,100 EUR Cellnex Finance Co. SA, 1.250%,
6.750%, 02/03/2026 982251 059 15/01/2029 913381 055
650 EUR Banco BPM SpA, 1.750%, 28/01/2025 619,756 0.38 2,100 EUR Cellnex Telecom SA, 0.750%, 20/11/2031 1,682,711 1.02
600 EUR Banco de Credito Social Cooperativo SA, 2,400 EUR Clarios Global LP/Clarios U.S. Finance Co.,
|.750%,09/03/2028 489,999 0.30 4.375%, 15/05/2026 2,294,671 1.39
1,200 EUR Banco de Credito Social Cooperativo SA, 1,300 EUR Constellium SE, 4.250%, 15/02/2026 1,271,357 0.77
5250%,27/11/2031 998730  0.60 900 EUR Constellium SE, 3.125%, 15/07/2029 761,940 046
750 EUR Bank of Ireland Group PLC, 1.375%, 850 EUR Crown European Holdings SA, 2.625%,
1/08/2031 652,294 039 30/09/2024 833213 050
600 EUR CaixaBank SA, 6.375%, 19/09/2023 595709 036 410 EUR Crown European Holdings SA, 5.000%,
3500 EUR Castor SpA, 6.000%, 15/02/2029 3018505 183 15/05/2028 414613 025
1315 USD Credit Suisse AG, 6.500%, 08/08/2023 1200929 073 850 GBP Deuce Finco PLC, 5.500%, 15/06/2027 844213 051
900 USD Danske Bank AS, 7.000%, 26/06/2025 778772 047 4,121 EUR Dufry One BV,3.375%, 15/04/2028 3660235 222
1,000 USD Deutsche Bank AG, 4.789%, 30/04/2025 721916 044 1,040 EUR eircom Finance DAC, 2.625%, 15/02/2027 921,568 0.56
1,030 EUR Eurobank SA, 2.250%, 14/03/2028 888375  0.54 825 USD Energean Israel Finance Ltd, 5.375%,
400 EUR Eurobank SA, 7.000%, 26/01/2029 410,164 025 30/03/2028 683317 04
1690 EUR FinecoBank Banca Fineco SpA, 5.875%, 990 EUR Energizer Gamma Acquisition BV, 3.500%,
03/12/2024 1629915 099 30/06/2029 800,742 049
945 USD HSB Group, Inc, 6.170%, 15/07/2027 800779 048 700 EUR Forvia, 3.125%, 15/06/2026 660407 040
1400 EUR Ibercaja Banco SA, 9.125%, 25/01/2028 1319198 080 1,535 EUR Forvia, 7.250%, 15/06/2026 1599278 097
600 EUR Ibercaja Banco SA, 2.750%, 23/07/2030 538444 033 3730 EUR Forvia, 2.375%, 15/06/2027 3294941 199
1,844 EUR IMA Industria Macchine Automatiche SpA, 2,785 EUR Goldstory SASU, 5.375%, 01/03/2026 2,695,952 1.63
3.750%, 15/01/2028 1,621,798 098 859 EUR Graphic Packaging International LLC,
980 EUR Intesa Sanpaolo SpA, 5.500%, 01/03/2028 821258 049 2625%,01/02/2029 758266 046
2,000 EUR Novo Banco SA, 9.875%,01/12/2033 2063900 125 1,000 EUR Grifols Escrow Issuer SA, 3.875%,
650 EUR Permanent TSB Group Holdings PLC, 15/10/2028 858217 052
2.125%, 26/09/2024 645016 039 I,515 EUR House of HR Group BV, 9.000%,
1,260 EUR Permanent TSB Group Holdings PLC, 03/1172029 1,499,850 091
3.000%, 19/08/203 1 1,094,509 0.66 840 GBP Iceland Bondco PLC, 4.625%, 15/03/2025 934,837 0.57
1,100 USD UBS Group AG, 4.375%, 10/02/2031 712772 043 585 EUR IPD 3 BV, 8.000%, 15/06/2028 598,157 036
1,055 EUR IQVIA, Inc, 2.250%, 15/01/2028 933441 057
Total Financials 27,816,681 16.83 1,045 EUR IQVIA, Inc, 2.875%, 15/06/2028 943,839 057
1,500 EUR ltelyum Regeneration Spa, 4.625%,
Industrials (December 31, 2022: 65.65%) 01/10/2026 1392563 084
570 GBP AA Bond Co. Ltd, 8.450%, 31/01/2027 645,14 039 1,300 EUR JCDecaux SE, 5.000%, | 1/01/2029 1,305,472 0.79
320 GBP AA Bond Co. Ltd, 7.375%, 31/07/2029 337497 020 1660 EUR Kaixo Bondco Telecom SA, 5.125%,
224 EUR Adient Global Holdings Ltd. 3.500%, 30/09/2029 1450070 088
15/08/2024 220270 0.13 [,175 USD McAfee Corp,, 7.375%, 15/02/2030 937,584 0.57
665 EUR Allwyn Entertainment Financing UK. PLC, 700 EUR Midco GB SASU, 7.750%,01/11/2027 658,956 0.40
7.250%, 30/04/2030 676638 041 1450 EUR Motion Finco Sarl, 7.375%, 15/06/2030 1445324 087

The accompanying notes form an integral part of these financial statements.
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Wellington Euro High Yield Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy EUR  assets 000" ccy EUR  assets
Transferable securities (December 31,2022:96.15%)
(continued) Real estate (December 31,2022:0.61%)
Industrials (December 31,2022: 65.65%) (continued) 1175 GBP CanaWWQarf Group Investment Holdings
250 EUR Nexi SpA, 1.750%, 31/10/2024 242064 015 PLC,2.625%,23/04/2025 ‘ 110559 0.67
710 EUR Nexi SpA, 1.625%, 30/04/2026 648763 039 190 EUR Canary Wharf Group Investment Holdings
2,400 EUR Nexi SpA, zero coupon, 24/02/2028 1,817,107 1.10 PLC, 1.750%, 07/04/2026 ‘ 134751 008
490 EUR Ol European Group BV, 6.250%, 480 GBP Canary Wharf Group Investment Holdings
15/05/2008 501892 030 PLC, 3.375%, 23/04/2028 374894 023
750 USD OT Merger CO?’"D 7875% |5/|0/2029 430'432 026 |,43O EUR Castel\um AB, 3 ‘ 25%, 02/|2/2026 ‘,O' |,525 06‘
1300 EUR Parts Europe SA, 7.200%, 20/07/2027 1305720 079 580 USD CIFl Holdings Group Co. Ltd, 4.375%,
2,045 EUR PeopleCertWisdom Issuer PLC, 5.750%, 12/04/202/ ‘ 59808 004
15/09/2026 |1987y484 120 200 USD Country Garden H0|d\ﬁg5 Co. Ltd,,
O,
1948 EUR Picard Groupe SAS, 3875%,01/07/2026 1793377 1.09 3875%,22/102030 >3081 003
3050 EUR Q-Park Holding | BV, 5474%,01/032026 2935167 178 1860 BUR Emeria SASU, 7.750% 31/03/2028 1728210 104
2475 EUR Renk AG, 5.750%, |5/07/2025 2440843 148 485 USD @%ﬁ /%;TP Holdings Ltd. 7.400%, 8900 003
1,000 EUR Rheinmetall AG, | 875%, 07/02/2028 1058699 064 (975 EUR Poat P e G 4.3755% ' :
1,000 EUR SIG Combibloc PurchaseCo Sarl, 2.125%, : each Property finance GmbH, 4.3/57%,
SI06/075 966475 059 15/11/2025 1530625 093
1,175 EUR Sigan Holdings,Inc, 2250% 01/06/2028 1014554 082 1300 EUR Sirius Real Estate Ltd, |.750%, 24/11/2028 928600 056
2312 EUR TeamSystem SpA, 6.927%, 15/02/2028 2254489 1.36 >16 UsD TL}Toe|S/zC()h£;a Holdings Ltd, 5.750% w1 00
2,669 EUR Techem Verwaltungsgesellschaft 674 mbH, : :
6.000%, 30/07/2026 2625173 159
875 USD Telecom ltalia Capital SA, 7.200%, Total Real estate 7,011,962 4.24
18/07/2036 690351 042
1265 EUR Telecom ftalia Finance SA. 7.750% Telecommunication services (December 31,2022:2.53%)
' 24/01/2033 Y ' 1326112 080 3,490 EUR LorcaTelecom Bondco SA, 4.000%,
1,225 EUR Teva Pharmaceutical Finance Netherlands 18/09/2027 . ) o 3191609 193
1BV, 1.125%, 15/10/2024 | 171,664 071 1,565 EUR Vmed O2 UK. Financing | PLC, 3.250%,
1,330 EUR Teva Pharmaceutical Finance Netherlands 310172031 1,289,325 0.78
I BV, 1.875%, 31/03/2027 1134543 069 L
2,803 EUR Teva Pharmaceutical Finance Netherlands Tota‘ITeIecommunlcatlon
Il BV, 4.375%, 09/05/2030 2396761 145 services 4,480,934 2.7
1130 EUR Teva Ph tical Finance Netherland
”eé/\zj 7l8a;"5rncy:')icle;/(|)c9a/2(\)gince etheriands 1171821 071 Transportation (December 31,2022:4.20%)
2,100 EUR Titan Holdings Il BV, 5.125%, 15/07/2029 1672650 10l 1075 EUR é\;}gf;;%‘éezpe”"ta"a SpA 2:250%, g 053
1,520 EUR TK Elevator Midco GmbH, 4.375%, : o ' '
15/07/2027 | 364004 083 2,666 GBP Heathrow Finance PLC, 3.875%,
. B ' 01/032027 2659126 16|
1500 EUR TMNL Holding BV, 3.750%, 15/01/2029 1313301 080 07,
1,700 GBP Trainline PLC, 10005, 14/01/2026 1659047 100 975 BUR Loxam SAS, 3250%, 14/01/2025 956930 0.8
2395 EUR Trvium Packaging Finance BY,7.073% 1,030 EUR Loxam SAS, 5.750%, 15/07/2027 945540 057
' 15/08/2026 ' ' 2365098 |43 1,000 USD UberTechnologies, Inc, zero coupon,
1250 GBP TVL Finance PLC, 10250% 28/04/2028 1426397 086 |5/12/2025 840537 _ 051
835 EUR United Group BV, 5.250%, 01/02/2030 661951 040 )
510 EUR Verisure Holding AB, 3.875% 15/07/2026 479761 029 Total Transportation 6,276,967  3.80
1,844 EUR Verisure Holding AB, 3.250%, 15/02/2027 1642814 099 -
995 EUR Verisure Midho\iing 'AB, 5.250% Utilities (December 31,2022: 3.64%)
|5100/2025 e . 935 EUR lliad Holding SASU, 5.125%, 15/10/2026 895837 054
1915 EUR Vodafone Grous PLC. 2.675% ' ' 1,610 EUR lliad Holding SASU, 5.625%, 15/10/2028 1494764 090
' 5710812080 P £05% 1097979 066 1,100 EUR fiad SA, 1.500%, 14/10/2024 1060158 064
1500 EUR Wintershall Dea Finance 2 BV 3.000% T 300 EUR iliad SA, 1.875%, 25/04/2025 284631 0.7
' 20/0712008 ' ' 177563 071 1,300 EUR iliad SA, 5.375%, 14/06/2027 1286197 078
15/01/2030 2179277 132
Total Utilities 5,604,037 3.39
Total Industrials 104,265,776 63.10
Total Transferable securities 162,149,635 98.13
Materials (December 31,2022: Nil)
1530 EUR Emerald Debt Merger Sub LLC, 6375%,
15/12/2030 1529227 093
Total Materials 1,529,227 0.93

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Euro High Yield Bond Fund (continued)

Schedule of investments (continued)

June 30, 2023

Financial derivative instruments (December 31,2022: 0.20%)

Forward foreign exchange contracts' (December 31,2022:0.10%)

Unrealised
gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty EUR assets
Hedge class forwards
31/07/2023 EUR 399,739 USD 435772 State Street Bank 822 0.00
31/07/2023 GBP 21,598 EUR 25,190 State Street Bank (51 (0.00)
31/07/2023 GBP 376  EUR 438  State Street Bank ) (0.00)
31/07/2023 usb 37,769,209  EUR 34,645247  State Street Bank (70,300) 0.04)
Portfolio management forwards
31/07/2023 EUR 9952385 USD 10,869,000  Deutsche Bank 2,610 0.00
31/07/2023 EUR 17004518  GBP 14,580,000  JPMorgan Chase 34,660 0.02
31/07/2023 EUR 1,060,148 GBP 915000  State Street Bank (4.833) (0.00)
06/07/2023 GBP 915000 EUR 1,061,253  State Street Bank 4914 0.00
Unrealised gain on forward foreign exchange contracts 43,006 0.02
Unrealised loss on forward foreign exchange contracts (75,185) (0.04)
Total forward foreign exchange contracts (32,179) (0.02)
Future contracts? (December 31,2022:0.05%)
Number of Unrealised
contracts gain/(loss) % net
long/(short)  Investment Delivery date  Counterparty EUR assets
(17)  Euro Bobl Futures 07/09/2023  Morgan Stanley 6,110 0.00
(19)  Euro Bund Futures 07/09/2023  Morgan Stanley 5,150 0.00
435 Euro Schatz Futures 07/09/2023  Morgan Stanley (273,705) 0.16)
(34) Long Gift Bond Futures 27/09/2023  Morgan Stanley 4,055 0.00
(13)  US.Treasury Note Futures, 2 Year 29/09/2023  Morgan Stanley 34,394 0.02
(56)  US.Treasury Note Futures, 5 Year 29/09/2023  Morgan Stanley 100,302 0.06
(7) US.Uttra Bond Futures, 10 Year 20/09/2023  Morgan Stanley 9,116 0.0l
Unrealised gain on future contracts 159,127 009
Unrealised loss on future contracts (273,705) 0.16)
Total future contracts (114,578) (0.07)
Credit default swaps' (December 31,2022:0.05%)
Notional Termination Fair value % net
amount CCY Underlying security Premium date Counterparty EUR assets
Protection bought
1,095,000 EUR Next Group PLC, 3.625%, 20/05/2028 1.000%  20/06/2028 Goldman Sachs 8,060 0.00
Credit default swaps at positive fair value 8,060 0.00
Total credit default swaps 8,060 0.00
Total financial derivative instruments at positive fair value 210,193
Total financial derivative instruments at negative fair value 348,890
Total financial derivative instruments (138,697)

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

65 Wellington Management Funds (Ireland) plc



Wellington Management Funds (Ireland) plc
Wellington Euro High Yield Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Fair value % net
EUR assets

Net liquid assets
Cash and collateral® 2,214,869 1.34
Other net assets/(liabilities) 1,018,072 0.62
Total net assets of Fund 165,243,879 100.00

1 OTC financial derivative instruments.

2 Exchange traded financial derivative instruments.

3 All cash holdings are held with State Street Bank and Trust Company with the exception of cash collateral for open swaps contracts which is held with Goldman
Sachs and for open future contracts which is held with Morgan Stanley.

% of total

Classifications current assets
Transferable securities admitted to an official stock exchange listing 80.50
Transferable securities dealt in on another regulated market 14.22
Other transferable securities of the type referred to in Regulations 68(1)(a), (b) and (c) 2.52
OTC financial derivative instruments 0.03
Exchange traded financial derivative instruments 0.10
Other assets 2.63
100.00

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund

Investment Manager’s report

Investment objective and policies

The investment objective of the Fund is to seek long-term total returns.

The Investment Manager will actively manage the Fund, seeking to outperform the Bloomberg Global Aggregate Index (the
“Index”) and achieve the objective, primarily through investment in a globally diversified portfolio of fixed income
securities. The Fund’s investment approach seeks to identify a diversified set of independent investment ideas, to efficiently
allocate capital to those investment ideas and aims to manage Fund risk across a team of multiple internal portfolio
managers.

The assessment of Sustainability Risks through the analysis of ESG factors is part of the Fund’s investment process as, in the
Investment Manager’s view, Sustainability Risks can materially affect an issuer’s financial performance and
competitiveness.

The Investment Manager considers ESG factors as part of its broader analysis of individual issuers (including with regards
to Sustainability Risk assessment), using inputs from the Investment Manager’s team of ESG analysts to help identify global
best practices, prepare for company engagement and collaborate on new research inputs. The factors which will be
considered will vary depending on the security in question, but typically include ownership structure, board structure and
membership, capital allocation track record, management incentives, labour relations history, and climate risks.

The Investment Manager believes that the Fund will be exposed to a broad range of Sustainability Risks. In assessing these
risks, the Investment Manager draws upon a wide variety of internal (such as research by its team of global industry
analysts) and external (such as company meetings) research to assess any potential impact on the value of the assets over
the time horizon of the Fund. Whilst Sustainability Risks vary from issuer to issuer those that are particularly relevant to the
Fund include:

a) The willingness of sovereigns to make their bond payments. The Investment Manager uses a number of factors to
assess the ability and willingness of governments to pay their debts, including contingent liabilities of the state, total
debt to exports or revenue to debt, amongst others. The issue of willingness to pay also necessitates the inclusion of
politics into risk assessments, as it can be a major factor in determining how bond markets will behave.

b) Changes in climate are posing an increasing risk to some sovereign issuers. Where considered to be material, climate
change factors are incorporated into the assessment of sovereign risk and security selection, using a framework which
considers two key types of climate risk: physical risk and transition risk.

Through interactions with management teams, the Investment Manager seeks a better understanding of these and other
Sustainability Risks, incorporating them into their assessments, and looking to avoid investments in securities where the
likelihood of a Sustainability Risk event is under-represented in the price of the security. The Investment Manager believes
that active engagement with management can support changes in issuer behaviour and actions that benefit the Fund and
help mitigate Sustainability Risks. The Investment Manager also consults its ESG analysts for insight on how Sustainability
Risks may differ between issuers within regional and sector peer groups.

It is not anticipated that any single Sustainability Risk will drive a material negative financial impact on the value of the
Fund. Further details on the Sustainability Risks considered and their potential impacts are included in the Prospectus.

Pre-contractual disclosure information relating to ESG characteristics, or objectives, of the Fund is provided in the Fund’s
Prospectus.

The Index may be considered during portfolio construction and is used for performance comparison purposes.

The Fund will invest, either directly or indirectly through the use of FDIs and in a broad range of debt securities. The Fund
may also buy and sell exchange-traded and OTC FDIs. The Fund may hold equity securities where they are a result of a
corporate action, conversion or exercising a warrant. Full details of the types of securities and FDIs and the ways in which
the Fund may utilise them are further detailed in the Prospectus.

The Fund is suitable for retail investors seeking long-term total returns. Investors in the Fund should be prepared to accept,
in normal market conditions, a high degree of volatility of net asset value from time to time. The Fund is suitable as an
investment in a well-diversified portfolio.

The Fund is denominated in USD.

The full investment objective and policies including the details of the types of securities and the ways in which the Fund
may invest in them are set out in the Fund’s Supplement section of the Prospectus.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Investment Manager’s report (continued)

Performance

The Wellington Global Bond Fund launched on August 31, 1999. The table below details the performance of all funded share
classes within the Fund.

Total returns (%)
Periods ended June 30, 2023

Share class’ 6 mths 1 vear 3 vyears 5 years Since inception” Inception date
USD S 0.34% (2.08%) (5.09%) (1.16%) N/A August 31, 1999
Bloomberg Global Aggregate Index 1.43% (1.32%) (4.96%) (1.09%) N/A

GBP S (hedged) 1.30% (1.75%) (3.72%) (0.21%) N/A November 30, 2006
Bloomberg Global Aggregate Index hedged to

GBP 2.43% (0.80%) (3.51%) (0.04%) N/A

USD G (hedged) 1.71% (0.65%) (3.36%)  0.48% N/A April 2, 2007
Bloomberg Global Aggregate Index hedged to

USD 2.96%  0.52% (2.88%) 0.93% N/A

USD S (hedged) 1.86% (0.40%) (3.09%) 0.80% N/A April 9, 2010
Bloomberg Global Aggregate Index hedged to

USD 2.96%  0.52% (2.88%) 0.93% N/A

EUR S (hedged) 0.58% (3.06%) (4.61%) (1.20%) N/A March 18, 2011
Bloomberg Global Aggregate Index hedged to

EUR 1.66% (2.18%) (4.48%) (1.10%) N/A

USD D (hedged) 1.56% (1.02%) (3.67%)  0.20% N/A January 27, 2012
Bloomberg Global Aggregate Index hedged to

USD 2.96%  0.52% (2.88%) 0.93% N/A

USD D Q1 (hedged) (distributing) 1.56% (0.99%) (3.66%) 0.21% N/A February 9, 2012
Bloomberg Global Aggregate Index hedged to

USD 2.96%  0.52% (2.88%) 0.93% N/A

USD D 0.04% (2.66%) (5.66%) (1.75%) N/A  February 16, 2012
Bloomberg Global Aggregate Index 1.43% (1.32%) (4.96%) (1.09%) N/A

EUR D (hedged) 0.28% (3.61%) (5.16%) (1.79%) N/A April 26, 2012
Bloomberg Global Aggregate Index hedged to

EUR 1.66% (2.18%) (4.48%) (1.10%) N/A

GBP S Q1 (hedged) (distributing) 1.32% (1.75%) (3.72%) (0.21%) N/A June 8, 2012
Bloomberg Global Aggregate Index hedged to

GBP 2.43% (0.80%) (3.51%) (0.04%) N/A

USD N (hedged) 1.80% (0.57%) (3.21%)  0.68% N/A February 1, 2013
Bloomberg Global Aggregate Index hedged to

USD 2.96%  0.52% (2.88%) 0.93% N/A

USD N 0.29% (2.18%) (5.19%) (1.25%) N/A February 1, 2013
Bloomberg Global Aggregate Index 1.43% (1.32%) (4.96%) (1.09%) N/A

USD S Q1 (hedged) (distributing) 1.82% (0.44%) (3.12%) 0.75% N/A  February 25, 2013
Bloomberg Global Aggregate Index hedged to

USD 2.96%  0.52% (2.88%) 0.93% N/A

GBP T (4.90%) (6.13%) (5.66%) (0.06%) 2.98% April 23, 2014
Bloomberg Global Aggregate Index (4.03%) (5.74%) (5.86%) (0.34%) 2.68%

EUR N (1.90%) (6.27%) (4.27%)  0.09% (0.03%) March 31, 2016
Bloomberg Global Aggregate Index (0.78%) (5.44%) (4.04%) 0.27% 0.12%

EUR S Q1 (hedged) (distributing) 0.57% (3.05%) (4.64%) N/A (1.20%)  December 3, 2018
Bloomberg Global Aggregate Index hedged to

EUR 1.66% (2.18%) (4.48%) N/A (1.03%)

Al classes are accumulating and unhedged unless otherwise noted.

Fund returns are net of fees and expenses.

Returns for periods greater than one year are annualised.

Benchmark returns are expressed in the currency of the share class unless it is a hedged benchmark.
Past performance is no indication of current or future performance.

" The since inception total return is not disclosed for classes aged 10 years and more.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Investment Manager’s report (continued)

Performance (continued)

Total returns (%)
Periods ended June 30, 2023

Share class’ 6 mths 1 vear 3 vyears 5 years Since inception” Inception date
GBP N (hedged) 1.26% (1.85%) (3.83%) N/A (0.73%) January 25, 2019
Bloomberg Global Aggregate Index hedged to

GBP 2.43% (0.80%) (3.51%) N/A (0.32%)

USD DL (0.06%) (2.84%) (5.84%) N/A (3.76%) July 19, 2019
Bloomberg Global Aggregate Index 1.43% (1.32%) (4.96%) N/A (2.74%)

JPY S Q1 (hedged) (distributing) (1.02%) (5.20%) (5.20%) N/A (3.70%) November 15, 2019
Bloomberg Global Aggregate Index hedged to

JPY 0.04% (4.37%) (4.98%) N/A (3.38%)

EUR DL (2.25%) (6.90%) (4.94%) N/A (4.03%) March 17, 2020
Bloomberg Global Aggregate Index (0.78%) (5.44%) (4.04%) N/A (3.22%)

SGD T (hedged) 1.33% (1.08%) N/A N/A (4.30%) February 1, 2021
Bloomberg Global Aggregate Index hedged to

SGD 2.32% (0.36%) N/A N/A (4.30%)

CHF S (hedged) (0.29%) (4.29%) N/A N/A (6.23%) March 1, 2021
Bloomberg Global Aggregate Index hedged to

CHF 0.75% (3.53%) N/A N/A (5.97%)

USD T 0.52% (1.74%) N/A N/A (8.31%) May 28, 2021
Bloomberg Global Aggregate Index 1.43% (1.32%) N/A N/A (8.49%)

GBP N Q1 (hedged) (distributing) 1.25% (1.87%) N/A N/A (5.97%) October 12, 2021
Bloomberg Global Aggregate Index hedged to

GBP 2.43% (0.80%) N/A N/A (5.73%)

EUR S (1.84%) N/A N/A N/A (3.05%) December 22, 2022
Bloomberg Global Aggregate Index (0.78%) N/A N/A N/A (2.01%)

'All classes are accumulating and unhedged unless otherwise noted.

Fund returns are net of fees and expenses.

Returns for periods greater than one year are annualised.

Benchmark returns are expressed in the currency of the share class unless it is a hedged benchmark.
Past performance is no indication of current or future performance.

" The since inception total return is not disclosed for classes aged 10 years and more.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Investment Manager’s report (continued)

Statistical information

As at June 30, 2023 As at December 31, 2022 As at June 30, 2022
Share class’ Net asset value”  NAV per share”  Net asset value’  NAV per share”  Net asset value”  NAV per share”
UsD D 642,831 9.2969 697,171 9.2930 928,204 9.5510
USD D (hedged) 8,814,464 11.7096 10,015,399 11.5292 30,252,494 11.8300
USD D Q1 (hedged) (distributing) 2,904,722 10.5506 610,244 10.4947 875,935 10.8279
USD DL 74,769 8.5955 74,812 8.6004 111,061 8.8469
USD G (hedged) 138,959 15.9802 136,626 15.7113 290,137 16.0850
USD N 1,670,165 9.5318 5,963,601 9.5042 5,953,380 9.7440
USD N (hedged) 60,138,106 11.7775 41,854,504 11.5687 1,865,764 11.8453
USD S 715,816,051 20.9685 682,950,616 20.8972 739,442,643 21.4137
USD S (hedged) 255,564,890 13.9993 323,769,589 13.7435 328,210,412 14.0558
USD S Q1 (hedged) (distributing) 7,319,302 10.1872 4,336,003 10.1370 4,473,827 10.4592
USD T 67,148,824 8.3401 66,193,038 8.2973 45,292,609 8.4874
CHEF S (hedged) 128,476,012 8.6086 113,934,200 8.6340 111,398,729 8.9944
EUR D (hedged) 5,262,069 9.9576 4,172,094 9.9297 4,400,591 10.3300
EUR DL 12,355 8.7357 12,639 8.9364 13,270 9.3829
EUR N 9,071 9.9772 360,863 10.1702 273,692 10.6444
EUR S 68,829,858 9.6953 62,205,345 9.8773 - -
EUR S (hedged) 184,531,770 11.5712 258,529,238 11.5040 161,075,099 11.9366
EUR S Q1 (hedged) (distributing) 346,618 8.9197 891,227 8.9880 932,603 9.4053
GBP N (hedged) 11,681,417 9.6798 2,019,881 9.5591 137,649 9.8621
GBP N QI (hedged) (distributing) 65,689 8.7610 64,995 8.7606 67,199 9.1150
GBP S (hedged) 20,280,055 14.1520 10,118,411 13.9702 9,388,723 14.4047
GBP S Q1 (hedged) (distributing) 28,882 9.7905 28,875 9.7882 39,817 10.1834
GBP T 931,532 13.0960 1,041,510 13.7702 959,347 13.9517
JPY S Q1 (hedged) (distributing) 1,976,654,944 8,317.3825 1,958,743,670 8,518.7208 2,095,499,086 8,973.3746
SGD T (hedged) 280,769,688 8.9930 188,852,376 8.8753 168,248,703 9.0916

! All classes are accumulating and unhedged unless otherwise noted.
“ All amounts presented in the currency of the share class.

The launch prices of the share classes were as follows: US Dollar = USD 10.00; Euro = EUR 10.00; Japanese Yen = JPY 10,000; Singapore Dollar = SGD 10.00;
Sterling = GBP 10.00; Swiss Franc = CHF 10.00.

Wellington Management Company LLP
July 5, 2023
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Statement of financial position
as at June 30, 2023

Notes

Assets

Current assets

Financial assets at fair value through profit or loss:
Transferable securities at fair value
Financial derivative instruments

Cash and cash equivalents
Cash held with brokers and counterparties for open financial derivative
instruments
Cash received as collateral
Debtors — amounts falling due within one year
Income receivable from assets held at fair value through profit or loss
Receivable for shares issued
Sales awaiting settlement
Other debtors

Total assets
Liabilities

Current liabilities
Financial liabilities at fair value through profit or loss:
Financial derivative instruments

Creditors — amounts falling due within one year
Collateral due to counterparties
Payable for shares redeemed
Purchases awaiting settlement
Investment management fees payable 5(a)
Distribution fees payable 5(b)
Administrative fees payable 5(c)
Distributions payable 7
Withholding and capital gains tax payable

Total liabilities

Net assets attributable to holders of
redeemable shares

The accompanying notes form an integral part of these financial statements.
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June 30, 2023

December 31,2022

US Dollars US Dollars
1,751,187,718 1,675,318,566
99,078,298 167,858,436
52,331,777 83,881,887
7,455,984 4,332,157
315,000 260,000
10,987,648 8,608,096
770,064 1,812,499
23211416 21,257,694
75,830 60,323
1,945,413,735 1,963,389,658
(42,247,833) (41,800,609)
(315,000) (260,000)
(579,320) (110)
(91,565,048) (139,969,785)
(452,583) (1,220,407)
(22,609) (22,390)
(464,436) (395,385)
(167,760) (98,732)
(123,740) (148,308)

(135,938,329)

1,809,475,406

(183,915,726)

1,779,473,932




Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Statement of comprehensive income
for the financial period ended June 30, 2023

Notes

Income
Income from assets held at fair value through profit or loss
Other income
Bank interest income

Net realised gain/(loss) on financial assets and liabilities at fair value through profit or loss
Net change in unrealised gain/(loss) on financial assets and liabilities at fair value through profit or loss

Total net income/(loss)

Expenses
Investment management fees 5(@a)
Distribution fees 5(b)
Administrative fees 5(c)

Total operating expenses

Operating profit/(loss)

Finance costs

Distributions to holders of redeemable shares 7
Net income equalisation

Bank interest expense

Total finance costs

Profit/(loss) for the period before tax

Withholding tax

Capital gains tax

Profit/(loss) for the period after tax

Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations

Financial period ended

June 30,2023

Financial period ended

June 30,2022

US Dollars US Dollars
27,843,106 11,497,018
700 2,668
811,370 26,670
(38,751,482) (16,439,867)
35,538,261 (205,181,355)
25,441,955 (210,094,866)
(2,818,179) (2,539,412)
(42,284) (117,330)
(929,167) (805,867)
(3,789,630) (3,462,609)
21,652,325 (213,557,475)
(315,670) (119,577)
5,566 (5,636)
(2,394) (3,643)
(312,498) (128,856)
21,339,827 (213,686,331)
(85,874) (129,502)
(30,175) 29,949
21,223,778 (213,785,884)
21,223,778 (213,785,884)

There are no recognised gains or losses arising in the period other than the increase/decrease in net assets attributable to holders of redeemable shares of each

Fund. In arriving at the results for the period all amounts above relate to continuing operations.

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Statement of changes in net assets attributable to holders of redeemable shares
for the financial period ended June 30, 2023

Financial period ended Financial period ended
June 30,2023 June 30,2022
Notes US Dollars US Dollars
Net assets attributable to holders of redeemable
shares at the beginning of the period 1,779,473,932 1,785974,567
Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations 21,223,778 (213,785,884)
Share transactions
Proceeds from redeemable shares issued 382,343,186 242,566,334
Cost of redeemable shares redeemed (373,780972) (217,333,592)
Reinvestment of distributions 7 215482 91,378
Net increase/(decrease) from share transactions 8,777,696 25,324,120
Increase/(decrease) in net assets attributable
to holders of redeemable shares 30,001,474 (188,461,764)
Net assets attributable to holders of redeemable shares at the
end of the period 1,809,475,406 1,597,512,803

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

73 Wellington Management Funds (Ireland) plc



Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Statement of cash flows
for the financial period ended June 30, 2023

Operating activities

Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations

Net income equalisation

Distributions to holders of redeemable shares

Total comprehensive income/(expense) attributable to
holders of redeemable shares before finance costs

Adjustments for:
Movement in broker cash
Movement in financial assets at fair value through profit or loss
Unrealised movement on derivative assets and liabilities
Unrealised movement on foreign exchange

Operating cash flows before movements in working capital

Movement in receivables
Movement in payables

Cash inflow/(outflow) from movements in working capital
Net cash generated from/(used in) operating activities
Financing activities

Proceeds from subscriptions

Payment of redemptions

Net income equalisation
Distributions paid to holders of redeemable shares

Net cash generated from/(used in) financing activities

Net increase/(decrease) in cash and cash equivalents

Cash and cash equivalents at the start of the period
Unrealised movement on foreign exchange

Cash and cash equivalents at the end of the period

Supplementary information
Taxation paid
Bank interest paid

Interest income and income from financial assets at fair value through profit or loss received

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

Financial period ended
June 30,2023
Notes US Dollars

Financial period ended
June 30,2022
US Dollars

21223778
(5.566)
7 315,670

(213,785,884)
5636
119,577

21,533,882

(3.123,827)
(126227,611)
69,227,362
5,092,293

(213,660,671)

(6.118277)
123,095,304
67,457,707
(1275,247)

(33,497,901)

(30,501,184)

(2,395,059) 826,792
(723,122) (359.943)
(3,118,181) 466,849
(36,616,082) (30,034,335)
383,385,62 246,985.208
(373,201,762) (220,251 ,525)
5,566 (5.636)

(31,160) (20,409)
10,158,265 26,707,638
(26,457,817) (3,326,697)
83,881,887 35,548,043
(5092,293) 1275247
52,331,777 33,496,593
(140617) (106,500)
(2394) (3.643)
25,463,554 12,338,378
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022: 94.15%) 375 USD BOC Aviation USA Corp,, 1.625%,
Asset-backed securities (December 31,2022:0.12%) 29/04/2024 361,643 0.02
1,384 USD Credit Acceptance Auto Loan Trust, 2420 USD BPCE SA, 1.652%, 06/10/2026 2,171,583 0.12
1.000%, 15/05/2030 1,348575  0.08 1,725 USD BPCE SA,4.750%, 19/07/2027 1,669,710 0.09
1,800 EUR BPCE SA, 4.750%, 14/06/2034 1971915 0.11
Total Asset-backed securities 1,348,575 0.08 4500 EUR BPCE SFH SA, 3.250%, 12/04/2028 4,854,991 027
[,100 EUR CaixaBank SA, 1.000%, 25/09/2025 1,124,171 0.06
Communications (December 31,2022: 0.34%) 2,165 USD Capital One Financial Corp, 6.312%,
540 USD Comcast Corp, 5.250%, 07/11/2025 543,077 0.03 08/06/2029 2,152,175 0.12
1,200 USD Tencent Holdings Ltd, 3.840%, 1,315 USD Capital One Financial Corp., 6.377%,
22/04/2051 885714 005 08/06/2034 1,306,309 0.07
12,046 EUR CDP Financial, Inc., 1.125%, 06/04/2027 12,000,047 0.66
Total Communications 1,428,791 0.08 148,650 CNY China Development Bank, 2.690%,
16/06/2027 20,589,029 [.14
Energy (December 31,2022:0.19%) 84,730 CNY China Development Bank, 2.680%,
2,400 EUR Wintershall Dea Finance BV, 0.452%, 13/09/2029 [1,617,635 0.64
25/09/2023 2,594,846 0.14 25510 CNY China Development Bank, 3.660%,
1,200 EUR Wintershall Dea Finance BV, 1.823%, 01/03/2031 3,715,248 021
25/09/2031 1,026,544 006 6,380 CNY' China Development Bank, 3.490%,
08/11/2041 922,165 0.05
Total Energy 3,621,390 0.20 8,400 EUR Cie de Financement Foncier SA,
3.375%, 16/09/203 | 9,211,847 051
Financials (December 31,2022: 25.17%) 1,145 USD Citigroup, Inc., 4.075%, 23/04/2029 1,078,930 0.06
5600 EUR ABN AMRO Bank NV, 0.400%, 5 USD Citigroup, Inc., 3.057%, 25/01/2033 4177 0.00
17/09/204 | 3,726,967 021 1,520 USD Citigroup, Inc,, 6.174%, 25/05/2034 1,534,070 0.08
500 USD Abu Dhabi Commercial Bank PJSC, 600 EUR Commerzbank AG, 5.125%, 18/01/2030 653922 0.04
4.500%, 14/09/2027 491,720 0.03 18,300 USD Consolidated Edison Co. of New York,
1,260 USD AerCap lreland Capital DAC/AerCap Inc., zero coupon, 10/07/2023 18,273,363 101
Global Aviation Trust, 2.450%, 5200 EUR Cooperatieve Rabobank UA, 0.125%,
29/10/2026 1,126,342 0.06 01/12/2031 4,406,206 024
13250 CNY Agricultural Development Bank of 830 USD Corebridge Financial, Inc., 3.500%,
China, 3.300%, 05/11/2031 1,882,693 0.10 04/04/2025 791,259 0.04
34,930 CNY Agricuttural Development Bank of 10907 EUR CPPIB Capital, Inc, 0.250%, 06/04/2027 10,540,066 0.58
China, 3.060%, 06/06/2032 4875272 0.27 2,000 GBP Credit Agricole SA, 5.750%,29/11/2027 2,444,900 0.14
2,135 USD Air Lease Corp, 3.000%, 15/09/2023 2,122,268 0.12 1,400 EUR Credit Agricole SA, 3.875%,20/04/2031 1,509,458 0.08
1,000 EUR Allianz SE, 5.8249%, 25/07/2053 1,122,251 0.06 6,200 EUR Credit Mutuel Home Loan SFH SA,
655 USD Allstate Corp, 5.250%, 30/03/2033 653,561 0.04 3.125%,22/06/2027 6,666,389 037
490 USD American Express Co.,, 5.043%, 670 GBP Danske Bank AS, 4.625%, |3/04/2027 803,284 0.04
01/05/2034 479,536 003 2,065 EUR Danske Bank AS, 4.750%, 21/06/2030 2,246,648 0.12
[1,950 USD AT&T, Inc., zero coupon, 20/11/2023 [1,681,141 0.65 4610 EUR Danske Mortgage Bank PLC,0.010%,
14,825 USD AT&T, Inc, zero coupon, 21/11/2023 14,489,006 0.80 24/11/2026 4,463,656 025
8300 EUR AXA Home Loan SFH SA, 0.050%, 14,100 USD Electricite de France SA, zero coupon,
05/07/2027 7,890,845 044 03/07/2023 14,093,709 0.78
4200 EUR Banco de Sabadell SA, 3.500%, 19,450 USD Engie SA, zero coupon, 21/11/2023 19,032,525 1.05
28/08/2026 4,541,269 0.25 2,750 EUR European Financial Stability Facility,
685 USD Bank Gospodarstwa Krajowego, 1.4509%, 05/09/2040 2,320,484 0.13
5.375%,22/05/2033 680,719 0.04 70,050 CNY Export-mport Bank of China, 2.870%,
1,650 USD Bank of America Corp., 4.827%, 06/02/2028 9,752,085 0.54
22/07/2026 1,622,530 0.09 475 USD Export-mport Bank of Korea, 5.000%,
905 USD Bank of America Corp., 2.482%, [1/01/2028 477767 0.03
21/09/2036 692,764 004 400 USD Export-mport Bank of Korea, 4.500%,
1,900 USD Bank of New York Mellon, 5.224%, 15/09/2032 394,346 0.02
2171172025 1890453 0.10 495 USD Export-Import Bank of Korea, 5.125%,
1,430 USD Bank of Nova Scotia, 3.450%, [1/01/2033 512018 0.03
1'1/04/2025 1,377,350 0.08 2,920 USD General Motors Financial Co, Inc.,
400 EUR Banque Federative du Credit Mutuel 4.000%, 15/01/2025 2,831,371 0.16
SA, 4.375%, 02/05/2030 433439 0.02 1,675 USD Goldman Sachs Group, Inc,, 4.482%,
2,100 EUR Banque Federative du Credit Mutuel 23/08/2028 1,620,512 0.09
SA, 5.125%, 13/01/2033 2,254,044 0.12 2,695 EUR Goldman Sachs Group, Inc., 1.250%,
1,700 EUR Banque Federative du Credit Mutuel 07/02/2029 2,496,501 0.14
SA, 3.750%,01/02/2033 1,803,153 0.10 810 EUR Goldman Sachs Group, Inc., 4.000%,
1,225 GBP Barclays PLC, 6.369%,31/01/2031 1,492,536 0.08 21/09/2029 872,685 0.05
675 EUR Barclays PLC, 5.262%,29/01/2034 737,024 0.04 695 USD Goldman Sachs Group, Inc., 2.615%,
2,305 USD BlackRock, Inc, 4.750%, 25/05/2033 2,266,778 0.13 22/04/2032 570,177 0.03
3,350 USD BNP Paribas SA, 5.335%, 12/06/2029 3,306,033 0.18 1,280 USD Goldman Sachs Group, Inc., 3.102%,
1,200 EUR BNP Paribas SA, 0.875%, | 1/07/2030 1,058,843 0.06 24/02/2033 1,081,863 0.06
1,000 EUR BNP Paribas SA, 2.500%, 31/03/2032 971,767 0.05

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022: 94.15%) 13,432 EUR Ontario Teachers’ Finance Trust, 0.100%,
(continued) 19/05/2028 12,385,536 0.68
Financials (December 31,2022:25.17%) (continued) 8,746 USD Ontario Teachers' Finance Trust, 1.250%,
1,710 EUR HSBC Holdings PLC,4.787%, 27/09/2030 6,964,208 0.39
10/03/2032 1,873,998 0.10 I'1,761 USD Ontario Teachers' Finance Trust, 2.000%,
1,845 EUR HSBC Holdings PLC, 4.856%, 16/04/203 1 9,758,961 0.54
23/05/2033 2,025,309 0.11 5025 EUR Ontario Teachers' Finance Trust, |.850%,
1,440 USD ING Groep NV, 3.869%, 28/03/2026 1,383,855 0.08 03/05/2032 4,776,149 0.26
2,300 EUR ING Groep NV, 1.250%, 16/02/2027 2,298,193 0.13 4,090 USD Pacific Life Global Funding I, 0.500%,
1,200 EUR ING Groep NV, 5.250%, 14/11/2033 1,382,657 0.08 23/09/2023 4,042,431 022
2200 EUR ING Groep NV, 4.750%, 23/05/2034 2404833 0.3 1,500 USD Principal Life Global Funding II, 1.250%,
[,150 USD Intercontinental Exchange, Inc., 1.850%, 23/06/2025 1,369,301 0.08
15/09/2032 886,867 0.05 1,680 USD S&P Global, Inc, 2.450%, 01/03/2027 1,550,605 0.09
|,795 USD Intercontinental E)(dqamgeY Inc., 4.600%, 1,065 USD S&P Global, Inc., 2.700%, 01/03/2029 959,307 0.05
15/03/2033 1,742,460 0.10 2415 USD Santander UK. Group Holdings PLC,
305 USD Intercontinental Exchange, Inc,, 3.000%, 6.833%,21/11/2026 2421879 013
15/06/2050 211,780 0.0l 14,375 USD Sempra Energy, zero coupon,
7490 EUR Intesa Sanpaolo SpA, 3.625%, 08/09/2023 14217718 079
30/06/2028 8,121,615 0.45 2,000 GBP Societe Generale SA, 6.250%,
1,205 USD Israel Discount Bank Ltd, 5.375%, 22/06/2033 2,525991 0.14
26/01/2028 1,191,028 0.07 2,900 EUR Societe Generale SFH SA, 0.010%,
2225 GBP JPMorgan Chase & Co, 0.991%, 02/12/2026 2807500  0.16
28/04/2026 2,561,789 0.14 18,950 USD Southern California Edison, zero
1,635 USD JPMorgan Chase & Co, 4.851%, coupon, 01/08/2023 18,854,543 1.04
25/07/2028 1,614,123 0.09 2,550 EUR Thermo Fisher Scientific, Inc., 3.650%,
854 USD JPMorgan Chase & Co, 3.702%, 21/11/2034 2,741,653 0.15
06/05/2030 783,402 0.04 1,960 USD Toronto-Dominion Bank, 5.103%,
50 USD JPMorgan Chase & Co, 2.739%, 09/01/2026 1952650  O.I1
15/10/2030 43,118 0.00 1,280 EUR UBS Group AG, 2.875%, 02/04/2032 1,218,904 0.07
130 USD JPMorgan Chase & Co,, 1.953%, 2,475 USD Unum Group, 4.125%, 15/06/205 1,812,018 0.10
04/02/2032 103,624 0.0l 4,310 EUR Wells Fargo & Co,, 1.338%,04/05/2025 4,571,659 0.25
625 USD JPMorgan Chase & Co,, 2.580%, 425 USD Wells Fargo & Co., 4.897%,25/07/2033 407,895 0.02
22/04/2032 519,358 003 3315 USD Wells Fargo & Co,, 5.389%,24/04/2034 3,295,369 0.18
695 USD JPMorgan Chase & Co, 4.586%,
26/04/2033 662,809 0.04 Total Financials 443,367,795 24.50
2,605 USD JPMorgan Chase & Co, 4.912%,
25/07/2033 2,546,546 0.14 Health care (December 31,2022:0.09%)
700 USD KBC Group NV, 5.796%, 19/01/2029 695,861 0.04 9475 USD Baxter International, Inc., 0.868%,
2,600 EUR KBC Group NV, 4.375%,06/12/203 2,824,741 0.16 01/12/2023 9,278,791 0.51
3410 EUR Kreditanstalt fuer Wiederaufbau, zero
coupon, 02/04/2024 3,625,603 0.20 Total Health care 9,278,791  0.51
1,465 USD M&T Bank Corp,, 5.053%,27/01/2034 1,338914 0.07
775 GBP Metropolitan Life Global Funding I, Industrials (December 31,2022:7.41%)
4.125%,02/09/2025 935939 0.05 1,302 USD AbbVie, Inc., 4.700%, 14/05/2045 1,190,466 0.07
740 USD MFB Magyar Fejlesztesi Bank Zrt, 2,835 USD AbbVie, Inc,4.250%, 21/11/2049 2448794 0.4
6.500%, 29/06/2028 735123 004 2,585 USD Aker BP ASA, 6.000%, 13/06/2033 2587536 0.4
1,575 USD Morgan Stanley, 3.620%, 17/04/2025 1,544,185 0.09 1,200 USD America Movil SAB de CV, 2.875%,
[,160 USD Morgan Stanley, 5.123%, 01/02/2029 1,144,728 0.06 07/05/2030 | 044,468 0.06
1,070 USD Morgan Stanley, 3.622%, 01/04/203 | 964,725 0.05 3,090 USD Amgen, Inc, 5.150%, 02/03/2028 3,089,425 0.17
865 USD Morgan Stanley, 1.928%,28/04/2032 675,654 0.04 1,005 USD Amgen, Inc,4.200%, 01/03/2033 938,514 0.05
535 USD Morgan Stanley, 2.943%,21/01/2033 444985 0.02 400 USD Amgen, Inc, 5.600%, 02/03/2043 401,485 0.02
[,125 USD Morgan Stanley, 6.342%, 18/10/2033 1,197,293 0.07 270 USD Amgen, Inc,, 5.650%, 02/03/2053 273,626 0.02
1,090 GBP Morgan Stanley, 5.789%, 18/11/2033 1,330,285 0.07 275 USD Amgen, Inc, 5.750%, 02/03/2063 279,189 0.02
2,190 USD Morgan Stanley, 5.250%, 21/04/2034 2,163,542 0.12 2310 EUR Anglo American Capital PLC, 4.750%,
1,035 USD Morgan Stanley, 2.484%, 16/09/2036 785,740 0.04 21/09/2032 2,551,790 0.14
1,085 GBP Nationwide Building Society, 6.178%, 1,820 USD Anheuser-Busch Cos.
07/12/2027 1,336,811 0.07 LLC/Anheuser-Busch InBev Worldwide,
2,045 USD NatWest Group PLC, 1.642%, Inc., 4.700%,01/02/2036 1,771,475 0.10
14/06/2027 1,801,152 0.10 830 USD Anheuser-Busch Cos.
12976 EUR Nederlandse Waterschapsbank NV, LLC/Anheuser-Busch InBev Worldwide,
zero coupon, 16/11/2026 12,649,524 0.70 Inc.,4.900%, 01/02/2046 794,005 0.04
2,860 USD OMERS Finance Trust, 4.000%, 1,845 USD Anheuser-Busch InBev Worldwide, Inc,,
20/04/2028 2,768,208 0.15 4.439%, 06/10/2048 1,662,580 0.09
6,365 USD OMERS Finance Trust, 3.500%, 475 USD Anheuser-Busch InBev Worldwide, Inc.,
19/04/2032 5,840,573 0.32 5.550%, 23/01/2049 501,105 0.03
6,603 EUR Ontario Teachers' Finance Trust, 0.500%, 1,525 USD AstraZeneca PLC, 6.450%, 15/09/2037 1,749,471 0.10
06/05/2025 6,761,425 0.37 480 USD AstraZeneca PLC, 4.375%, 17/08/2048 448,110 003

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022: 94.15%) 2,625 USD Diageo Capital PLC, 5.300%,
(continued) 24/10/2027 2,669,092 0.15
Industrials (December 31,2022:7.41%) (continued) 275 USD Diageo Capital PLC, 5.500%,
2,625 USD AT&T, Inc, 5.539%,20/02/2026 2,625,770 0.15 24/01/2033 290,969 0.02
2300 EUR AT&T, Inc, 1.600%, 19/05/2028 2248233 0.12 660 USD Eaton Corp, 4.150%, 15/03/2033 627,282 0.03
3,000 EUR AT&T, Inc, 3.950%,30/04/2031 3,247,193 0.18 775 USD Eaton Corp, 4.700%, 23/08/2052 743935 0.04
2,045 USD AT&T, Inc, 2.550%,01/12/2033 1,607,004 0.09 5000 USD Eli Lilly & Co. 5.000%, 27/02/2026 5,004,799 028
1,725 USD AT&T, Inc, 3.500%, 01/06/204 | 1,325,927 0.07 1,000 USD Empresa Nacional de
1,140 EUR Autostrade per I'ltalia SpA, 5.125%, Telecomunicaciones SA, 3.050%,
14/06/2033 1,247,203 0.07 14/09/2032 787,625 004
690 EUR Bayer AG, 4.250%, 26/08/2029 759,382 0.04 1,130 USD Equinor ASA, 2.875%, 06/04/2025 1,083,456 0.06
340 EUR Bayer AG, 4.625%, 26/05/2033 376,941 0.02 310 USD ERAC USA Finance LLC, 5.400%,
7,835 USD Boeing Co, 1.433%,04/02/2024 7628293 042 01/05/2053 309,733 002
1,440 USD Boeing Co, 2.196%, 04/02/2026 1,322,250 0.07 300 USD Ford Motor Credit Co. LLC, 4.375%,
455 USD Boeing Co, 5.705%, 01/05/2040 454211 003 06/08/2023 299744 002
2,045 USD Boeing Co, 5.805%, 01/05/2050 2039271 0.1 635 USD Ford Motor Credit Co. LLC, 3.810%,
580 USD Boeing Co, 5.930%,01/05/2060 574889 003 090172024 626522 003
755 USD Bon Secours Mercy Health, Inc., 2.095%, 295 USD Freeport Indonesia PT, 6.200%,
01/06/2031 603393 003 14/04/2052 267561 002
2,125 EUR Booking Holdings, Inc., 3.625%, 2,400 USD GE HealthCare Technologies, Inc.,
12/11/2028 2293207 0.13 5.550%, 15/11/2024 2,389,360 0.13
1,785 EUR Booking Holdings, Inc, 4.250%, 580 USD HCA, Inc., 5.875%,01/02/2029 584,062 0.03
15/05/2029 1,974,680 0.1 3,180 USD HCA, Inc, 3.625%, 15/03/2032 2,761,654 0.15
155 EUR Booking Holdings, Inc. 4.500%, 985 USD HCA, Inc., 4.625%, 15/03/2052 810,297 0.05
15/11/2031 1,299,036 0.07 655 USD HCA, Inc,, 5.900%, 01/06/2053 649,493 0.04
1,595 EUR Boston Scientific Corp, 0.625%, 1,775 EUR Heineken NV, 4.125%, 23/03/2035 2,002,085 0.11
01/12/2027 1,522,500 0.08 1,850 USD Hess Corp., 4.300%, 01/04/2027 1775312 0.10
250 USD Boston Scientific Corp, 2.650%, 410 USD Hess Corp,, 7.300%, 15/08/203 449,849 003
01/06/2030 217981 00l 745 USD Home Depot, Inc., 3.250%, 15/04/2032 669,630 0.04
30 USD BP Capital Markets America, Inc,, 470 USD Home Depot, Inc, 3.300%, 15/04/2040 382,033 0.02
2.721%,12/01/2032 25487 0.00 465 USD Home Depot, Inc,, 3.125%, 15/12/2049 340,622 0.02
5 USD BP Capital Markets America, Inc., 450 USD Home Depot, Inc., 4.950%, 15/09/2052 447,290 0.03
2.772%, 10/11/2050 3312 0.00 2,230 EUR Honeywell International, Inc., 3.750%,
1,330 EUR BP Capital Markets BV, 3.773%, 17/05/2032 2,391,749 0.13
12/05/2030 1,432,124 0.08 1,905 EUR Honeywell International, Inc,, 4.125%,
440 USD Bristol-Myers Squibb Co.,, 3.550%, 02/11/2034 2,106,080 0.12
15/03/2042 365,245 0.02 2,080 USD Intel Corp, 4.875%, 10/02/2026 2,074,534 0.11
2,165 EUR British Telecommunications PLC, 255 USD Inversiones CMPC SA, 6.125%,
2.750%, 30/08/2027 2,256,351 0.12 23/06/2033 257,266 0.0l
1,395 USD Broadcom, Inc, 1.950%, 15/02/2028 1,207,365 0.07 1,800 USD John Deere Capital Corp,, 4.750%,
450 USD Broadcom, Inc,, 4.1509%, 15/04/2032 407,816 0.02 08/06/2026 1,797,333 0.10
570 USD Broadcom, Inc, 4.300%, 15/11/2032 523,076 0.03 280 USD Kenvue, Inc., 4.900%, 22/03/2033 283,483 0.02
240 USD Broadcom, Inc, 3.469%, 15/04/2034 196,960 00l 425 USD Kenvue, Inc, 5.100%, 22/03/2043 432,363 0.02
540 USD California State University, 2.939%, 2,000 EUR Koninklijke KPN NV, 3.875%,
01/11/2052 380,117 0.02 03/07/2031 2,173,181 0.12
2,550 USD Charter Communications Operating 380 USD Martin Marietta Materials, Inc., 2.400%,
LLC/Charter Communications 15/07/203 1 310,281 0.02
Operating Capital, 4.500%,01/02/2024 2,528,002 0.14 680 EUR McDonald's Corp, 4.250%, 07/03/2035 760,892 0.04
4,350 USD Cigna Group, 5.685%, 15/03/2026 4,356,126 0.24 1,900 USD Mercedes-Benz Finance North America
475 USD CK Hutchison International 23 Ltd,, LLC,5.375%,26/11/2025 1901218 0.1
4.750%, 21/04/2028 469,955 0.03 990 USD Merck & Co, Inc., 4.500%, 17/05/2033 982,441 0.05
1,250 USD CK Hutchison International 23 Ltd, 125 USD Merck & Co, Inc., 2.750%, 10/12/2051 86,353 0.0l
4.875%,21/04/2033 1238134 007 655 USD Merck & Co, Inc, 5.000%, | 7/05/2053 664052 004
489 USD CommonSpirit Health, 3.347%, 2,305 EUR Mondelez International, Inc., 1.625%,
01/10/2029 430495 002 08/03/2027 2318479 0.3
1,755 USD CommonSpirit Health, 2.782%, 885 GBP Nestle Holdings, Inc., 2.500%,
01/10/2030 1,476,698 0.08 04/04/2032 916,176 0.05
50 USD CommonSpirit Health, 3.910%, 885 USD Northeastern University, 2.894%,
01/10/2050 38,702 0.00 01/10/2050 610,866 0.03
800 USD Corp. Nacional del Cobre de Chile, 330 USD Nutrien Ltd, 4.900%, 27/03/2028 323907 002
5.125%,02/02/2033 790956 004 860 USD Nutrien Ltd, 5.800%,27/03/2053 863631 005
880 USD Corp. Nacional del Cobre de Chile, 1,175 USD PepsiCo, Inc., 3.600%, 18/02/2028 1131747 006
3.700%, 30/01/2050 667911 004 480 USD Petronas Capital Ltd. 3.500%,
2,000 USD CVS Health Corp, 5.300%, 01/06/2033 1,997,884 0.1 21/04/2030 445906 0.02
1,010 USD CVS Health Corp,, 5.875%, 01/06/2053 1,036,460 0.06 400 USD Petronas Capital Ltd,, 2.480%,
615 USD Diageo Capital PLC, 5200%, 28/01/2032 336,728 0.02
24/10/2025 616013 0.03

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022: 94.15%)
(continued) Information technology (December 31,2022:0.32%)
i : % i , racle Corp, 2. 6, ,758, .
Industrials (December 31,2022:7.41%) (continued) 11,840 USD Oracle Corp., 2.400%, 15/09/2023 11758868 _ 065
2,700 USD Pfizer Investment Enterprises Pte. Ltd,
4.450%, 19/05/2026 2,668254 0.15 Total Information technology 11,758,868  0.65
410 USD POSCO,5625%, 17/01/2026 408782 002 »
365 USD POSCO,5.750%, 17/01/2028 370782 002 Mortgage-backed securities
615 USD QatarEnergy, 2.250%, 12/07/203 516591 003 (December 31,2022: 5.94%)
500 USD QatarEnergy, 3.125%, 12/07/2041 383212 002 32 USD Federal Home Loan Mortgage Corp,
1,090 USD Raytheon Technologies Corp, 2.375%, 4000%,01/07/2026 31658 000
15/03/2032 893,825 005 9 USD Federal Home Loan Mortgage Corp,,
2015 USD Raytheon Technologies Corp, 4875%, 3.500%, 01/08/2026 8479 000
15/10/2040 1924774 0.1 42 USD Federal Home Loan Mortgage Corp,
700 EUR Robert Bosch GmbH, 4.000%, 3.500%, 01/09/2026 40890 000
02/06/2035 775719 0.04 160 USD Federal Home Loan Mortgage Corp,
2810 USD Roche Holdings, Inc, 1.930%, 3.000%, 01/0872027 154090 00l
13/12/2028 2441513 0.14 44 USD Federal Home Loan Mortgage Corp,
470 USD Saudi Arabian Oil Co, 2.250%, 3.000%, 01/09/2027 42750 000
24/11/2030 391407 002 2 USD Federal Home Loan Mortgage Corp.,
1600 EUR Schneider Electric SE, 3250%, 3.500%,01/09/2028 11487 000
09/11/2027 1726991 0.10 6 USD Federal Home Loan Mortgage Corp,,
1000 EUR Schneider Electric SE, 3.500%, 3500% 0110172029 >470 000
09/11/2032 1091340 0.06 0 USD Federal Home Loan Mortgage Corp.,
235 USD Shell International Finance BV, 2.875%, 4621%,01/04/2029 444 000
26/11/2041 175,884 001 142 USD Federal Home Loan Mortgage Corp,
4,000 GBP Siemens Financieringsmaatschappij NV, 3.500%, 01/04/2032 136:483 001
\.OOO%, 20/02/2025 41700'077 0.26 228 USD Federal Home Loan I"Iortgage Corp.,
2265 EUR Sika Capital BV, 3.750%, 03/05/2030 2464562 0.14 3.500%, 01/07/2032 218616 00
885 USD Suzano Austria GmbH, 3.750%, 1,137 USD Federal Home Loan Mortgage Corp,,
15/011203] 754064 004 3.000%,01/10/2032 1070658  0.06
870 USD T-Mobile USA, Inc, 4950%, 15/03/2028 856591  0.05 249 USD Federal Home Loan Mortgage Corp,

1375 USD T-Mobile USA, Inc, 5.050%, 15/07/2033 1350687 007 2000%, 01/06/2035 221285 00l
1250 USD T-Mobile USA, Inc, 3000%, 15/02204] 914616 005 121 UsD ;eodoegj' 'glo/rg;ztggg Mortgage Corp, s 00
845 USD Trinity Health Corp., 2.632%, U ' ’

01/12/2040 601945 003 322 USD Federoal Home Loan Mortgage Corp,
1240 USD UnitedHealth Group, Inc, 5.250%, 3.500%, 01/07/2035 305390 002
15/02/2028 1265021 007 120 USD Feder:l Home Loan Mortgage Corp,
1025 USD UnitedHealth Group, Inc, 4000%, 3.000%, 01/09/2035 112320 00l
15/05/2029 980,280 0.05 499 USD Feder;ll Home Loan Mortgage Corp,
510 USD UnitedHealth Group, Inc, 3.500%, 3.000%, 01/0472036 463,102 003
15/08/2039 428246 002 707 USD Feder;il Home Loan Mortgage Corp,
60 USD UnitedHealth Group, Inc, 4.375%, 2000%,01/05/2036 627,225 003
15/03/2042 54537 000 280 USD Feder;il Home Loan Mortgage Corp.,
232 USD UnitedHealth Group, Inc, 4750%, 2000%,01/0672036 248618 00l
15/07/2045 222286 001 | USD Federéll Home Loan Mortgage Corp.,
195 USD UnitedHealth Group, Inc, 4750%, 6.000%, 01/06/2036 648 000
15/05/2052 185,165 00! 3 UsSD Federgl Home Loan Mortgage Corp,
160 USD UnitedHealth Group, Inc, 5.875%, 6.000%,01/08/2036 2667 000
15/02/2053 177,888 00! 3 UsSD Federgl Home Loan Mortgage Corp,
515 USD UnitedHealth Group, Inc. 5.200%, 6.000%, 01/09/2037 3207 000
15/04/2063 515694 003 | USD Feder:ll Home Loan Mortgage Corp,,
535 EUR Visa, Inc, 2.000%, 15/06/2029 540819 003 . é.odoozi,au ‘ "ZLOW y c 1107000
4,400 USD Volkswagen Group of America Finance 66006(5‘; o%ﬁzggg ortgage Lorp, 5420 000
LLC, 3.350%, 13/05/2025 4216592 023 4 USD Fedo! Horme Lo M c ' :
1,505 USD Warnermedia Holdings, Inc, 3.638%, ederal Home Loan Mortgage Corp.
151032025 1452430 008 5.000%,01/03/2038 54632 000
2250 USD Warnermedia Holdings, Inc. 6412%, 13 USD Federal Home Loan Mortgage Corp,
1510372006 2252373 012 6.000%,01/03/2038 13291 000
2250 USD Warnermedia Holdings, Inc. 3.755%, 2 USD Federal Home Loan Mortgage Corp,
1510312007 2099625 0.2 4500%,01/02/2040 2239 000
635 USD Warermedia Holdings, Inc, 4054%, 7" USD Federal Home Loan Mortgage Corp,
151032009 580753 003 4500%, 01/03/2041 16755 000
1,140 USD Warnermedia Holdings, Inc. 5.050%, 49 USD Federal Home Loan Mortgage Corp.
151032042 061500 005 4500%, 01/04/2041 48082 000
_— 205 USD Federal Home Loan Mortgage Corp,,
. 4500%, 01/06/2041 202691 00
Total Industrials 168,030,488 9.29 713 USD Federal Home Loan Mortgage Corp,
2,000%,01/12/2041 606397 003

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)

June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022: 94.15%) 202 USD Federal Home Loan Mortgage Corp,,
(continued) 2.5009,01/08/2051 172,273 0.0l
Mortgage-backed securities 575 USD Federal Home Loan Mortgage Corp.,
(December 31,2022:5.94%) (continued) 1.500%, 01/09/205 445,345 0.02
61 USD Federal Home Loan Mortgage Corp,, 892 USD Federal Home Loan Mortgage Corp,,
4.500%, 01/09/2044 59,496 0.00 2.0009,01/09/2051 729,271 0.04
Il USD Federal Home Loan Mortgage Corp, 145 USD Federal Home Loan Mortgage Corp,
3.000%, 01/04/2045 10,371 0.00 1.500%,01/10/2051 112,429 0.0l
447 USD Federal Home Loan Mortgage Corp, 361 USD Federal Home Loan Mortgage Corp,,
4.500%, 01/08/2045 442,146 0.02 2.5009,01/10/2051 307,024 0.02
1,197 USD Federal Home Loan Mortgage Corp,, 682 USD Federal Home Loan Mortgage Corp,,
3.000%, 01/07/2046 1,078,763 0.06 3.000%, 01/10/205 | 605,662 0.03
509 USD Federal Home Loan Mortgage Corp, 429 USD Federal Home Loan Mortgage Corp,
3.000%,01/11/2046 456,868 0.03 3.500%, 01/10/205 | 391516 0.02
208 USD Federal Home Loan Mortgage Corp,, 221 USD Federal Home Loan Mortgage Corp,,
3.000%,01/12/2046 186473 0.0l 2.0009,01/11/2051 181,369 00l
17 USD Federal Home Loan Mortgage Corp, 553 USD Federal Home Loan Mortgage Corp.,
3.000%,01/01/2047 104,666 0.0l 1.500%,01/01/2052 428,003 0.02
520 USD Federal Home Loan Mortgage Corp., 259 USD Federal Home Loan Mortgage Corp.,,
4.000%, 01/01/2047 497,737 0.03 3.000%,01/01/2052 230,335 00l
99 USD Federal Home Loan Mortgage Corp., 1,327 USD Federal Home Loan Mortgage Corp.,
3.000%, 01/07/2047 88,663 0.0l 2.000%,01/04/2052 1,090436  0.06
1,531 USD Federal Home Loan Mortgage Corp,, 264 USD Federal Home Loan Mortgage Corp,,
3.5009%, 01/09/2047 1,404,475 0.08 2.500%, 01/04/2052 224257 00l
31 USD Federal Home Loan Mortgage Corp,, 485 USD Federal Home Loan Mortgage Corp,
4.000%, 01/12/2047 29,639 0.00 3.000%, 01/05/2052 430,353 0.02
310 USD Federal Home Loan Mortgage Corp,, 1,322 USD Federal Home Loan Mortgage Corp.,
3.500%, 01/03/2048 287,076 0.02 5.0009%, 01/09/2052 1,297,242 007
34 USD Federal Home Loan Mortgage Corp, 740 USD Federal Home Loan Mortgage Corp,
4.000%, 01/09/2048 32,559 0.00 5.0009%,01/10/2052 725814 0.04
973 USD Federal Home Loan Mortgage Corp, 662 USD Federal Home Loan Mortgage Corp,,
4.000%, 01/04/2049 928,111 0.05 6.000%, 01/12/2052 676,432 0.04
6 USD Federal Home Loan Mortgage Corp, 1,056 USD Federal Home Loan Mortgage Corp,,
5.0009%, 01/05/2049 5723 0.00 55009, 01/02/2053 1,054,993 0.06
27 USD Federal Home Loan Mortgage Corp, 295 USD Federal Home Loan Mortgage Corp,,
5.0009%, 01/08/2049 26977 0.00 6.000%, 01/03/2053 301,194 0.02
298 USD Federal Home Loan Mortgage Corp, 900 USD Federal Home Loan Mortgage Corp,,
2.5009, 01/05/2050 256,757 0.0l 5.0009%,01/04/2053 882,592 0.05
366 USD Federal Home Loan Mortgage Corp.,, 1,270 USD Federal Home Loan Mortgage Corp.
2.000%, 01/06/2050 301,352 0.02 Muttifamily Structured Pass-Through
359 USD Federal Home Loan Mortgage Corp, Certificates, 4.350%, 25/01/2033 1,258,621 0.07
2.5009%, 01/06/2050 306,315 0.02 465 USD Federal Home Loan Mortgage Corp.
1,658 USD Federal Home Loan Mortgage Corp., REMICS, 4.000%, 15/07/2041 433815 0.02
2.500%,01/07/2050 1418473 008 219 USD Federal Home Loan Mortgage Corp.
254 USD Federal Home Loan Mortgage Corp,, REMICS, 2.000%, |5/03/2042 191,361 001
3.0009%, 01/07/2050 225,402 0.0l 0 USD Federal National Mortgage Association,
785 USD Federal Home Loan Mortgage Corp, 5.000%, 01/02/2024 I 0.00
2.500%, 01/09/2050 667,640 0.04 4 USD Federal National Mortgage Association,
975 USD Federal Home Loan Mortgage Corp., 4.5009,01/07/2024 3,738 0.00
2.000%,01/10/2050 802,801 0.04 | USD Federal National Mortgage Association,
881 USD Federal Home Loan Mortgage Corp,, 4.000%, 01/08/2024 1,272 0.00
2.500%,01/11/2050 752,683 0.04 8 USD Federal National Mortgage Association,
268 USD Federal Home Loan Mortgage Corp, 4.500%, 01/04/2026 7479 0.00
2.500%, 01/02/2051 231,040 001 33 USD Federal National Mortgage Association,
1,926 USD Federal Home Loan Mortgage Corp, 4.000%, 01/08/2026 31,906 0.00
2.000%, 01/03/2051 1,579,800 0.09 29 USD Federal National Mortgage Association,
1,633 USD Federal Home Loan Mortgage Corp., 4.500%, 01/01/2027 28,343 0.00
2.500%, 01/03/2051 1,394,936 0.08 31 USD Federal National Mortgage Association,
1,376 USD Federal Home Loan Mortgage Corp, 3.000%, 01/06/2027 29915 0.00
2.000%, 01/04/2051 1,128,765 0.07 18 USD Federal National Mortgage Association,
923 USD Federal Home Loan Mortgage Corp, 3.000%, 01/08/2027 16,857 0.00
2.000%, 01/05/2051 761,974 0.05 120 USD Federal National Mortgage Association,
232 USD Federal Home Loan Mortgage Corp.,, 20009, 01/05/2028 112,775 001
2.500%, 01/05/2051 198,075 001 19 USD Federal National Mortgage Association,
367 USD Federal Home Loan Mortgage Corp,, 4.500%, 01/03/2030 19,020 0.00
2.500%,01/07/2051 312,909 0.02 19 USD Federal National Mortgage Association,
217 USD Federal Home Loan Mortgage Corp,, 4.500%,01/01/2031 18,923 0.00
2.0009,01/08/2051 178,108 00l

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)

June 30, 2023

Holding/ Holding/

Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets

Transferable securities (December 31,2022: 94.15%) 206 USD Federal National Mortgage Association,
(continued) 4.000%,01/01/204 1 198208 00l

Mortgage-backed securities 481 USD Federal National Mortgage Association,
(December 31,2022:5.94%) (continued) 4.500%, 01/04/204 | 474,896 0.03

39 USD Federal National Mortgage Association, 347 USD Federal National Mortgage Association,
4.500%, 01/02/203 | 38,341 0.00 5.000%, 01/04/2041 349,098 0.02

50 USD Federal National Mortgage Association, 318 USD Federal National Mortgage Association,
4.000%, 01/03/203 | 49,263 0.00 4.000%, 01/06/204 | 302,946 0.02

2 USD Federal National Mortgage Association, I55 USD Federal National Mortgage Association,
45009, 01/03/203 | 1,706 0.00 4.500%, 01/06/204 | 152,420 00l

60 USD Federal National Mortgage Association, 343 USD Federal National Mortgage Association,
4.000%, 01/02/2032 58,668 0.00 2.000%,01/10/2041 292,163 0.02

207 USD Federal National Mortgage Association, 9 USD Federal National Mortgage Association,
3.000%,01/08/2033 195,107 00l 3.500%,01/11/2041 8,159 0.00

91 USD Federal National Mortgage Association, 632 USD Federal National Mortgage Association,
4.5009%, 01/09/2035 89,635 00l 2.000%,01/01/2042 537959 0.03

612 USD Federal National Mortgage Association, 31 USD Federal National Mortgage Association,
2.000%,01/03/2036 546,521 0.03 2.500%,01/10/2042 26,781 0.00

139 USD Federal National Mortgage Association, 58 USD Federal National Mortgage Association,
3.000%, 01/03/2036 128,940 0.0l 2.5009%,01/01/2043 50,491 0.00

733 USD Federal National Mortgage Association, 17 USD Federal National Mortgage Association,
2.000%,01/05/2036 650,392  0.04 2.5009%,01/07/2043 14,520 0.00

1,081 USD Federal National Mortgage Association, 137 USD Federal National Mortgage Association,
2.000%,01/06/2036 964,924 0.05 3.500%,01/09/2043 127471 00l

880 USD Federal National Mortgage Association, 169 USD Federal National Mortgage Association,
2.000%, 01/08/2036 781,057 005 4.000%,01/11/2043 161,966 00l

526 USD Federal National Mortgage Association, 184 USD Federal National Mortgage Association,
2.000%, 01/09/2036 466912 0.03 4.000%, 01/06/2044 175836 00l

691 USD Federal National Mortgage Association, 4 USD Federal National Mortgage Association,
3.000%, 01/09/2036 639,889 0.04 4.000%, 01/08/2044 4,105 0.00

24 USD Federal National Mortgage Association, 240 USD Federal National Mortgage Association,
6.500%,01/10/2036 25,568 0.00 4.500%, 01/08/2044 236,786 00l

396 USD Federal National Mortgage Association, 69 USD Federal National Mortgage Association,
2.000%,01/12/2036 351,528 0.02 4.000%, 01/10/2044 66,341 0.00

22 USD Federal National Mortgage Association, 173 USD Federal National Mortgage Association,
6.500%,01/01/2037 22,204 0.00 3.500%, 01/02/2045 161,066 00l

528 USD Federal National Mortgage Association, 41 USD Federal National Mortgage Association,
2.500%, 01/04/2037 477377 0.03 2.500%, 01/05/2045 35536 0.00

48 USD Federal National Mortgage Association, 452 USD Federal National Mortgage Association,
6.000%, 01/07/2037 49,819 0.00 4.000%, 01/08/2045 431907 0.02

18 USD Federal National Mortgage Association, 108 USD Federal National Mortgage Association,
6.500%,01/10/2037 19,440 0.00 4.000%, 01/09/2045 103,444 00l

24 USD Federal National Mortgage Association, 219 USD Federal National Mortgage Association,
6.500%, 01/02/2038 25309 000 3.500%, 01/01/2046 203,372 0.0l

29 USD Federal National Mortgage Association, 325 USD Federal National Mortgage Association,
6.000%, 01/03/2038 30,133 0.00 4.000%, 01/01/2046 311,093 0.02

19 USD Federal National Mortgage Association, 184 USD Federal National Mortgage Association,
6.000%,01/05/2038 19,342 0.00 3.500%,01/02/2046 170,984 00l

68 USD Federal National Mortgage Association, 168 USD Federal National Mortgage Association,
6.500%,01/10/2038 69,780  0.00 3.500%,01/03/2046 156,538 00l

52 USD Federal National Mortgage Association, 56 USD Federal National Mortgage Association,
6.500%,01/10/2039 53989  0.00 4.000%, 01/05/2046 53,006 0.00

978 USD Federal National Mortgage Association, 98 USD Federal National Mortgage Association,
2.000%, 01/06/2040 841,036 0.05 4.000%, 01/06/2046 93266  0.00

966 USD Federal National Mortgage Association, 180 USD Federal National Mortgage Association,
2.500%, 01/06/2040 857,038 0.05 2.500%, 01/07/2046 154,685 00l

['13 USD Federal National Mortgage Association, 53 USD Federal National Mortgage Association,
6.000%, 01/06/2040 117442 00l 3.500%, 01/07/2046 49,536 0.00

516 USD Federal National Mortgage Association, 893 USD Federal National Mortgage Association,
2.000%, 01/09/2040 444,803 0.02 3.000%, 01/09/2046 798,128 0.04

100 USD Federal National Mortgage Association, 89 USD Federal National Mortgage Association,
4.000%, 01/10/2040 96,082  0.00 3.500%, 01/09/2046 82,385 0.00

44 USD Federal National Mortgage Association, 59 USD Federal National Mortgage Association,
4.000%,01/1'1/2040 42214 0.00 3.500%, 01/10/2046 54,893 0.00

72 USD Federal National Mortgage Association, 761 USD Federal National Mortgage Association,
5.0009%,01/11/2040 72952 0.00 3.500%, 01/12/2046 713274 0.04

786 USD Federal National Mortgage Association, 278 USD Federal National Mortgage Association,
2.000%,01/12/2040 674516 0.04 3.500%, 01/05/2047 259,161 0.0l

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)

June 30, 2023

Holding/ Holding/

Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets

Transferable securities (December 31,2022: 94.15%) 3,074 USD Federal National Mortgage Association,
(continued) 2.000%, 01/05/205 2519659  0.14

Mortgage-backed securities 7413 USD Federal National Mortgage Association,
(December 31,2022:5.94%) (continued) 2.500%, 01/05/205 6331098 035

607 USD Federal National Mortgage Association, 477 USD Federal National Mortgage Association,
3.500%, 01/09/2047 560515 004 3.000%,01/05/2051 426,355 0.02

85 USD Federal National Mortgage Association, 1,534 USD Federal National Mortgage Association,
3.500%,01/12/2047 78,644 0.00 2.500%, 01/06/205 1,307,030 0.07

263 USD Federal National Mortgage Association, 646 USD Federal National Mortgage Association,
3.500%, 01/02/2048 243,800 00l 2.500%,01/07/2051 552,173 0.03

[,162 USD Federal National Mortgage Association, 1,028 USD Federal National Mortgage Association,
4.000%, 01/06/2048 1,108,873 0.06 3.000%,01/07/2051 911,034 0.05

433 USD Federal National Mortgage Association, 1,192 USD Federal National Mortgage Association,
3.500%, 01/07/2048 403,322 0.02 2.500%,01/08/205| 1,020,718 0.06

143 USD Federal National Mortgage Association, 837 USD Federal National Mortgage Association,
4.000%, 01/09/2048 136,825 00l 3.000%,01/08/2051 742,124 004

2,528 USD Federal National Mortgage Association, 989 USD Federal National Mortgage Association,
4.000%,01/10/2048 2410697  0.13 1.500%, 01/09/205 | 765,841 0.04

532 USD Federal National Mortgage Association, 315 USD Federal National Mortgage Association,
4.000%, 01/01/2049 507,788 0.03 2.5009,01/09/2051 268,704 0.02

193 USD Federal National Mortgage Association, 270 USD Federal National Mortgage Association,
5.0009%, 01/03/2049 192,093 0.0l 2.0009,01/10/2051 222,059 00l

1,246 USD Federal National Mortgage Association, I,168 USD Federal National Mortgage Association,
4.000%, 01/04/2049 1,179,830 0.07 2.500%,01/10/2051 992510 005

124 USD Federal National Mortgage Association, 1,248 USD Federal National Mortgage Association,
5.000%, 01/04/2049 123,740 00l 3.000%,01/10/2051 [,106948 006

552 USD Federal National Mortgage Association, 4,671 USD Federal National Mortgage Association,
4.000%, 01/06/2049 526317 0.03 2.500%,01/11/2051 4010463 023

559 USD Federal National Mortgage Association, 2,248 USD Federal National Mortgage Association,
4.000%, 01/09/2049 534,145 0.03 3.000%,01/11/2051 1983832  O.II

255 USD Federal National Mortgage Association, 832 USD Federal National Mortgage Association,
3.000%, 01/02/2050 227294 00l 3.500%,01/11/2051 760,008 0.04

606 USD Federal National Mortgage Association, 946 USD Federal National Mortgage Association,
3.000%, 01/04/2050 540,039 0.03 2.000%,01/12/2051 773264 0.04

177 USD Federal National Mortgage Association, 539 USD Federal National Mortgage Association,
2.500%, 01/06/2050 151,109 00l 2.500%,01/12/2051 462,685 0.03

86 USD Federal National Mortgage Association, 697 USD Federal National Mortgage Association,
2.500%, 01/07/2050 73,228 0.00 3.000%,01/12/2051 617432 003

[,152 USD Federal National Mortgage Association, 530 USD Federal National Mortgage Association,
3.000%, 01/08/2050 1,022,518 0.05 2.500%,01/01/2052 454,054 0.03

1,410 USD Federal National Mortgage Association, 1,081 USD Federal National Mortgage Association,
2.000%, 01/09/2050 [,161,080 0.06 3.000%,01/01/2052 958515 005

777 USD Federal National Mortgage Association, 939 USD Federal National Mortgage Association,
2.5009%, 01/09/2050 665413 0.04 2.500%, 01/03/2052 801,585  0.05

958 USD Federal National Mortgage Association, 530 USD Federal National Mortgage Association,
2.500%,01/10/2050 824422 005 2.5009,01/04/2052 452,488 0.03

496 USD Federal National Mortgage Association, 533 USD Federal National Mortgage Association,
3.000%,01/10/2050 439,259 0.02 3.000%, 01/04/2052 473293 0.03

558 USD Federal National Mortgage Association, 910 USD Federal National Mortgage Association,
2.500%,01/11/2050 476431 0.03 3.500%, 01/04/2052 831,615 0.05

1,939 USD Federal National Mortgage Association, 531 USD Federal National Mortgage Association,
2.000%,01/12/2050 1,596,996  0.09 2.500%, 01/05/2052 454,425 0.03

683 USD Federal National Mortgage Association, 665 USD Federal National Mortgage Association,
3.000%, 01/12/2050 604,791 0.03 3.000%, 01/05/2052 590,099 0.03

323 USD Federal National Mortgage Association, 2,378 USD Federal National Mortgage Association,
2.000%,01/01/2051 265994 00l 5.000%, 01/09/2052 2334683  0.13

398 USD Federal National Mortgage Association, 375 USD Federal National Mortgage Association,
2.500%,01/01/2051 341,282 0.02 5.000%,01/10/2052 367,643 0.02

679 USD Federal National Mortgage Association, 655 USD Federal National Mortgage Association,
4.5009,01/01/2051 665,769 0.04 5.500%,01/10/2052 654,124 0.04

4,575 USD Federal National Mortgage Association, 173 USD Federal National Mortgage Association,
2.000%,01/02/2051 3,770,195 020 5.000%,01/11/2052 169511 001

2,022 USD Federal National Mortgage Association, 669 USD Federal National Mortgage Association,
2.000%,01/03/2051 1,660,130 0.10 5.500%,01/11/2052 668,987 0.04

926 USD Federal National Mortgage Association, 2,040 USD Federal National Mortgage Association,
2.5009,01/04/2051 789,949 0.04 5.5009%,01/12/2052 2,037,693 0.1

592 USD Federal National Mortgage Association, [,182 USD Federal National Mortgage Association,
3.000%, 01/04/205 | 524,626 0.03 4.500%, 01/03/2053 1,137,247 0.06

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022: 94.15%) 30 USD Government National Mortgage
(continued) Association, 3.000%, 20/05/2043 27896 0.00
Mortgage-backed securities 581 USD Government National Mortgage
(December 31,2022:5.94%) (continued) Association, 3.000%, 5/06/2043 530,109 003
499 USD Federal National Mortgage Association, 197 USD Government National Mortgage
6.000%, 01/05/2053 509,905 0.03 Association, 3.000%, 20/07/2043 180,495 00l
11,800 USD Federal National Mortgage Association, 6 USD Government National Mortgage
5.000%, 01/07/2053 11,569,002 0.64 Association, 3.000%, 5/08/2043 14,734 0.00
977 USD Federal National Mortgage Association, 278 USD Government National Mortgage
3.500%, 01/09/2057 891,296 0.05 Association, 5.500%, 15/09/2045 284,856 0.02
784 USD Federal National Mortgage Association, 25 USD Government National Mortgage
3.500%, 01/05/2058 715,881 0.04 Association, 5.500%, 15/11/2045 26,095 0.00
603 USD Federal National Mortgage Association 129 USD Government National Mortgage
REMICS, 3.5009%, 25/12/2057 560,225 0.03 Association, 4.500%, 20/01/2046 128,143 00l
0 USD Government National Mortgage 425 USD Government National Mortgage
Association, 6.500%, 15/01/2028 387 0.00 Association, 3.500%, 20/06/2046 399,276 0.02
| USD Government National Mortgage 394 USD Government National Mortgage
Association, 6.500%, 15/03/2028 1172 0.00 Association, 3.500%, 20/07/2047 368,850 0.02
20 USD Government National Mortgage 555 USD Government National Mortgage
Association, 6.000%, 15/10/2028 20,059 0.00 Association, 3.500%, 20/08/2047 518,755 0.03
| USD Government National Mortgage [12 USD Government National Mortgage
Association, 8.000%, 15/03/2030 533 0.00 Association, 3.500%, 20/09/2047 104,486 0.0l
0 USD Government National Mortgage 424 USD Government National Mortgage
Association, 8.000%, 15/07/2030 359 0.00 Association, 4.000%, 20/09/2047 407,897 0.02
0 USD Government National Mortgage 136 USD Government National Mortgage
Association, 8.000%, 15/01/2031 484 0.00 Association, 3.500%, 20/10/2047 126,947 00l
0 USD Government National Mortgage 98 USD Government National Mortgage
Association, 8.000%, 15/08/2031 67 0.00 Association, 3.500%, 20/1 1/2047 91,613 00l
8 USD Government National Mortgage 714 USD Government National Mortgage
Association, 6.000%, 15/02/2032 8230 0.00 Association, 3.500%, 20/03/2048 668,758 0.04
3 USD Government National Mortgage 343 USD Government National Mortgage
Association, 6.000%, 15/01/2033 3429 0.00 Association, 3.500%, 20/04/2048 320,445 0.02
2 USD Government National Mortgage 570 USD Government National Mortgage
Association, 7.000%, 15/05/2033 1,907 0.00 Association, 3.500%, 20/06/2048 532619 0.03
7 USD Government National Mortgage 1,063 USD Government National Mortgage
Association, 6.500%, 15/10/2034 6,885 0.00 Association, 4.000%, 20/07/2048 1,019,353 0.06
24 USD Government National Mortgage 15 USD Government National Mortgage
Association, 5.500%, 15/06/2035 23984 0.00 Association, 3.500%, 20/01/2051 107,217 00l
140 USD Government National Mortgage 3,196 USD Government National Mortgage
Association, 5.500%, 15/09/2035 142,684 0.0l Association, 3.000%, 20/04/205 | 2,874,849 0.16
7 USD Government National Mortgage 5546 USD Government National Mortgage
Association, 5.500%, 15/07/2038 6,838 0.00 Association, 2.000%, 20/08/205 | 4670938 026
38 USD Government National Mortgage 2,582 USD Government National Mortgage
Association, 5.000%, |5/06/2039 38,197 0.00 Association, 3.000%, 20/08/205 | 2,318,046 0.13
58 USD Government National Mortgage 1,043 USD Government National Mortgage
Association, 5.000%, 15/11/2039 58372 000 Association, 3.000%, 20/09/205 | 936,265 0.05
49 USD Government National Mortgage 5650 USD Government National Mortgage
Association, 5.500%, 15/12/2039 50,117 0.00 Association, 2.5009%, 20/10/2051 4900,629 027
41 USD Government National Mortgage 424 USD Government National Mortgage
Association, 5.000%, 15/04/2040 42,061 0.00 Association, 3.000%, 20/04/2052 379,303 0.02
103 USD Government National Mortgage 508 USD Government National Mortgage
Association, 5.000%, 15/07/2040 103,623 00l Association, 3.000%, 20/10/2052 454267 0.03
239 USD Government National Mortgage 370 USD Government National Mortgage
Association, 4.000%, 15/01/2041 232477 00l Association, 3.000%, 20/12/2052 331315 0.02
23 USD Government National Mortgage I USD Government National Mortgage
Association, 4.500%, 15/07/2041 23,046 0.00 Association REMICS, 7.500%,
431 USD Government National Mortgage 16/09/2035 949 0.00
Association, 4.500%, 20/09/204 | 427,946 0.02 258 USD Government National Mortgage
226 USD Government National Mortgage Association REMICS, 2.250%,
Association, 3.000%, 20/09/2042 206,858 00l 16/01/2040 236036 00l
63 USD Government National Mortgage
Association, 2.500%, 20/11/2042 55,890 0.00 Total Mortgage-backed
136 USD Government National Mortgage securities 150,158,613  8.30
Association, 3.000%, 20/ 1 1/2042 121,979 0.0l
67 USD Government National Mortgage Municipals (December 31,2022: 0.85%)
Association, 3.000%, |5/04/2043 60,955  0.00 2,030 USD Los Angeles County Metropolitan
71 USD Government National Mortgage Transportation Authority Sales Tax
Association, 3.000%, |5/05/2043 64,455 0.00 Revenue, 5.735%, 01/06/2039 2,190,299 0.12

The accompanying notes form an integral part of these financial statements.
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Wellington Global Bond Fund (continued)

Schedule of investments (continued)

June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022: 94.15%) 511 CAD Canada Government Bonds, 2.000%,
(continued) 01/12/2051 305,750 0.02
Municipals (December 31,2022: 0.85%) (continued) 1,021 CAD Canada Government Bonds, 1.750%,
575 USD Metropolitan Transportation Authority, 01/12/2053 569,477 0.03
6.548%, 15/11/2031 606,079 0.03 400 USD Chile Government International Bonds,
615 USD Metropolitan Transportation Authority, 2.5509%,27/07/2033 327,904 0.02
6.814%, 15/11/2040 667216 0.04 200 USD Chile Government International Bonds,
7,085 EUR State of North Rhine-Westphalia, 3.100%, 22/01/206 | 130,836 00l
0.1259%,04/06/203 | 6,167,673 0.34 64,080 CNY China Government Bonds, 2.180%,
1,600 EUR State of North Rhine-Westphalia, 25/08/2025 8,819,390 049
1.550%, 16/06/2048 1,268,132 0.07 63210 CNY China Government Bonds, 2.620%,
1,390 USD University of California, 1.316%, 25/09/2029 8,708,698 048
15/05/2027 1,233,328 0.07 36000 CNY China Government Bonds, 2.750%,
1,340 USD University of California, 1.614%, 17/02/2032 4973,193 027
15/05/2030 1,101,441 0.06 90,050 CNY China Government Bonds, 2.600%,
01/09/2032 12,283,459 0.68
Total Municipals 13,234,168 0.73 114,460 CNY China Government Bonds, 3.720%,
12/04/205 | 17,622,465 097
Non - US governments (December 31,2022: 35.66%) 7,380 CNY China Government Bonds, 3.530%,
200 USD Abu Dhabi Government International 18/10/2051 1099366 006
Bonds, 3.125%, 30/09/2049 146,779 001 5,437,700 COP ColombiaTES, 5.750%, 03/11/2027 1,123,617 0.06
2936 AUD Australia Government Bonds, 3.250%, 4213500 COP ColombiaTES, 13.250%, 09/02/2033 [,191,453 0.07
21/04/2025 1921915 0.11 635 EUR Croatia Government International
19426 AUD Australia Government Bonds, 0.250%, Bonds, 1.500%, 17/06/203 | 592,664 0.03
2171112025 11,812,620 0.65 30510 CZK Czech Republic Government Bonds,
448 AUD Australia Government Bonds, 2.250%, 2.5009, 25/08/2028 1,272,842 0.07
21/05/2028 275,859 0.02 12,260 CZK Czech Republic Government Bonds,
1,740 AUD Australia Government Bonds, 3.500%, 1.750%, 23/06/2032 457,995 0.03
21/12/2034 1,099,182 0.06 23,250 CZK Czech Republic Government Bonds,
2016 AUD Australia Government Bonds, 2.750%, 2.000%, 13/10/2033 863,748 0.05
21/05/2041 1,083,233 0.06 9,364 DKK Denmark Government Bonds, zero
1,450 AUD Australia Government Bonds, 3.000%, coupon, 15/11/2031 1,102,815 0.06
21/03/2047 773,728 0.04 3440 DKK Denmark Government Bonds, 4.500%,
9,688 AUD Australia Government Bonds, 1.750%, 15/11/2039 622,420 0.03
21/06/2051 3,756,748 0.21 2,085 EUR European Financial Stability Facility, zero
565 USD Bermuda Government International coupon, 15/10/2025 2,104,883 0.12
Bonds, 5.000%, 15/07/2032 554,158 003 1,920 EUR European Financial Stability Facility,
585,000 CLP Bonos de laTesoreria de la Republica 0.400%, 26/01/2026 1.941,161 0.11
en pesos, 6.000%, 01/04/2033 771,867 0.04 2,245 EUR Finland Government Bonds, 0.875%,
120,000 CLP Bonos de laTesoreria de la Republica 15/09/2025 2,330,356 0.13
en pesos, 6.000%, 01/01/2043 165,723 0.01 971 EUR Finland Government Bonds, |.125%,
635 EUR Bulgaria Government International 15/04/2034 878,330 0.05
Bonds, 4.500%, 27/01/2033 687215 0.04 272 EUR Finland Government Bonds, 0.125%,
6,384 EUR Bundesrepublik Deutschland 15/04/2052 139,448 001
Bundesanleihe, 2.300%, 15/02/2033 6914,193 0.38 1,058 EUR French Republic Government Bonds
6,207 EUR Bundesrepublik Deutschland OAT, zero coupon, 25/02/2026 1,063,866 0.06
Bundesanleihe, zero coupon, 13,532 EUR French Republic Government Bonds
15/05/2036 4,954,833 027 OAT, 2.7509%, 25/02/2029 14,649,000 08l
2,688 EUR Bundesrepublik Deutschland 8,135 EUR French Republic Government Bonds
Bundesanleihe, 3.250%, 04/07/2042 3,266,733 0.18 OAT, zero coupon, 25/1 1/203 | 7,008,824 039
3,586 EUR Bundesrepublik Deutschland 6,013 EUR French Republic Government Bonds
Bundesanleihe, 1.800%, 15/08/2053 3,419,374 0.19 OAT, 3.000%, 25/05/2033 6,596,404 0.36
6,600 EUR Caisse dAmortissement de la Dette 4,244 EUR French Republic Government Bonds
Sociale, 0.125%, 25/10/2023 7,122,692 039 OAT, 1.250%, 25/05/2036 3,740,484 021
7,300 EUR Caisse d Amortissement de la Dette 4,858 EUR French Republic Government Bonds
Sociale, 3.000%, 25/05/2028 7,896,367 044 OAT, 2.500%, 25/05/2043 4,716,255 026
1,800 EUR Caisse d'’Amortissement de la Dette 463 EUR French Republic Government Bonds
Sociale, 3.125%, 01/03/2030 1,963,772 0.11 OAT, 2.000%, 25/05/2048 399,240 0.02
2,805 CAD Canada Government Bonds, 1.250%, 1,295 EUR French Republic Government Bonds
01/03/2025 2,007,616 0.11 OAT, 1.5009, 25/05/2050 981,895 0.05
2,367 CAD Canada Government Bonds, 0.250%, 4499 EUR French Republic Government Bonds
01/03/2026 1,611,983 0.09 OAT, 0.7509%, 25/05/2052 2,674,264 0.15
12,061 CAD Canada Government Bonds, 3.500%, 330,200 HUF Hungary Government Bonds, 4.750%,
01/09/2028 8,962,993 050 24/11/2032 820,327 0.05
7,268 CAD Canada Government Bonds, 3.500%, 530 EUR Hungary Government International
01/12/2045 5774928 032 Bonds, 5.000%, 22/02/2027 582,075 0.03
1,353 CAD Canada Government Bonds, 2.500%, 490 USD Hungary Government International
01/12/2048 954,883 0.05 Bonds, 6.125%, 22/05/2028 498,408 0.03

The accompanying notes form an integral part of these financial statements.
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Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022: 94.15%) 231,700  JPY Japan Government Thirty Year Bonds,
(continued) 1.800%, 20/03/2043 1,832,988 0.10
Non - US governments (December 31,2022: 35.66%) [,161,450  JPY Japan Government Thirty Year Bonds,
(continued) 0.3009%, 20/06/2046 6,767,049 037
420 USD Hungary Government International 1450950  JPY" Japan Government Thirty Year Bonds,
Bonds, 5.250%, 16/06/2029 409,393 0.02 0.800%, 20/09/2047 9,360,706 052
415 USD Hungary Government International 1,252,800  JPY Japan Government Thirty Year Bonds,
Bonds, 5.500%, 16/06/2034 403,741 0.02 04009, 20/12/2049 7,105913 039
250 USD Hungary Government International 1,884,050  JPY Japan Government Twenty Year Bonds,
Bonds, 6.750%, 25/09/2052 258,483 0.0l 1.700%, 20/06/2033 14,655,787 038l
250 USD Indonesia Government International 985900 JPY Japan Government Twenty Year Bonds,
Bonds, 4.150%, 20/09/2027 242,861 0.0l 0.600%, 20/09/2037 6,728,965 0.37
1,300 USD Indonesia Government International 991,950  JPY Japan Government Twenty Year Bonds,
Bonds, 4.850%, | 1/01/2033 1,299,668 0.07 0.9009%, 20/06/2042 6,792,147 0.38
200 USD Indonesia Government International [,135100  JPY JapanTreasury Discount Bills, zero
Bonds, 5.450%, 20/09/2052 203,766 0.0l coupon, 03/07/2023 7,853,461 043
23,950,000 IDR Indonesia Treasury Bonds, 5.125%, 2,153,650  JPY Japan Treasury Discount Bills, zero
15/04/2027 1567912 0.09 coupon, 10/07/2023 14,900,855 0.82
36,279,000 DR Indonesia Treasury Bonds, 6.375%, 1,522,250  JPY Japan Treasury Discount Bills, zero
15/08/2028 2,473,046 0.14 coupon, 18/07/2023 10,532,629 0.58
55,914,000 IDR Indonesia Treasury Bonds, 6.625%, 1,500,000  JPY Japan Treasury Discount Bills, zero
15/05/2033 3,798,460 021 coupon, 31/07/2023 10,379,461 057
7,588,000 IDR Indonesia Treasury Bonds, 6.875%, 608,550  JPY Japan Treasury Discount Bills, zero
15/08/205 | 513,712 0.03 coupon, 07/08/2023 4,211,080 023
3,369 EUR lIreland Government Bonds, 1.000%, 516,100  JPY JapanTreasury Discount Bills, zero
15/05/2026 3,474,925 0.19 coupon, 14/08/2023 3,571,450 020
1,325 EUR Ireland Government Bonds, zero 174400  JPY JapanTreasury Discount Bills, zero
coupon, 18/10/2031 1,150,627 0.06 coupon, 21/08/2023 1,206,898 0.07
445 EUR lIreland Government Bonds, 0.350%, 2471,100  JPY Japan Treasury Discount Bills, zero
18/10/2032 389,096 0.02 coupon, 25/09/2023 17,103,214 095
535 EUR Ireland Government Bonds, 1.500%, 2,760 EUR Kingdom of Belgium Government
15/05/2050 411,003 0.02 Bonds, 1.000%, 22/06/2026 2,838,227 0.16
5711 ILS lsrael Government Bonds - Fixed, 3,465 EUR Kingdom of Belgium Government
1.000%, 31/03/2030 1,291,428 0.07 Bonds, zero coupon, 22/10/2027 3,336,008 0.18
2,054 LS lIsrael Government Bonds - Fixed, 670 EUR Kingdom of Belgium Government
1.300%, 30/04/2032 452,311 0.03 Bonds, 0.350%, 22/06/2032 580,662 0.03
6,890 EUR ltaly Buoni Poliennali Del Tesoro, zero 2418 EUR Kingdom of Belgium Government
coupon, 15/08/2024 7,210,163 040 Bonds, 1.250%, 22/04/2033 2,260,546 0.12
9,956 EUR ltaly Buoni Poliennali Del Tesoro, 400 EUR Kingdom of Belgium Government
3.800%, 15/04/2026 10,869,038 0.60 Bonds, 5.000%, 28/03/2035 514,967 0.03
2,770 EUR ltaly Buoni Poliennali Del Tesoro, 1,861 EUR Kingdom of Belgium Government
0.250%, 15/03/2028 2,576,920 0.14 Bonds, 4.250%, 28/03/2041 2,286,720 0.13
5326 EUR tltaly Buoni Poliennali Del Tesoro, 490 EUR Kingdom of Belgium Government
3.850%, 15/12/2029 5823922 032 Bonds, 1.400%, 22/06/2053 341,008 0.02
2413 EUR ftaly Buoni Poliennali Del Tesoro, 565 EUR Kingdom of Belgium Government
1.650%,01/12/2030 2,264,622 0.13 Bonds, 2.250%, 22/06/2057 485,264 0.03
4,038 EUR ltaly Buoni Poliennali Del Tesoro, 500 USD Korea Housing Finance Corp,, 4.625%,
0.9509%,01/12/2031 3,493,441 0.19 24/02/2028 492,713 0.03
6,045 EUR ltaly Buoni Poliennali Del Tesoro, 1,371,730 KRW KoreaTreasury Bonds, 1.500%,
4.000%, 30/04/2035 6,531,693 036 10/12/2026 967,980 0.05
639 EUR ltaly Buoni Poliennali Del Tesoro, 3,538,220 KRW Korea Treasury Bonds, 2.125%,
1.800%, 01/03/2041 490,450 0.03 10/06/2027 2,532,955 0.14
3,043 EUR ltaly Buoni Poliennali Del Tesoro, 6,073,140 KRW Korea Treasury Bonds, 2.375%,
1.500%, 30/04/2045 2,054,595 0.11 10/12/2027 4364777 024
180 EUR ltaly Buoni Poliennali Del Tesoro, 1,861,540 KRW Korea Treasury Bonds, 2.000%,
2.700%,01/03/2047 152,667 0.0l 10/06/203 | 1,250,199 0.07
2,300 EUR ltaly Buoni Poliennali Del Tesoro, 2,432,660 KRW Korea Treasury Bonds, 3.750%,
1.700%, 01/09/205 1,504,589 0.08 10/12/2033 1,852,956 0.10
748,100  JPY Japan Government Forty Year Bonds, 587,220 KRW Korea Treasury Bonds, 3.000%,
0.400%, 20/03/2056 3,959,525 022 10/12/2042 402,270 0.02
3,724,150  JPY Japan Government Ten Year Bonds, 3,547,450 KRW Korea Treasury Bonds, 2.750%,
0.300%, 20/12/2024 25,920,601 143 10/12/2044 2,326,787 0.13
1,287,200  JPY Japan Government Ten Year Bonds, 1,592,390 KRW Korea Treasury Bonds, 2.000%,
0.1009,20/12/2030 8,820,465 049 10/03/2049 877,872 0.05
330,200  JPY Japan Government Thirty Year Bonds, 4,221,990 KRW KoreaTreasury Bonds, 1.500%,
2.3009, 20/03/2039 2,788,850 0.15 10/03/2050 2,078,529 0.11
1,043,050  JPY Japan Government Thirty Year Bonds, 13,921 MYR Malaysia Government Bonds, 3.955%,
2.3009%, 20/03/2040 8,834,195 049 15/09/2025 3017241 0.17

The accompanying notes form an integral part of these financial statements.
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Schedule of investments (continued)
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Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022: 94.15%) 1,495 USD Province of Ontario, 2.500%,
(continued) 27/04/2026 1,407,156 0.08
Non - US governments (December 31,2022: 35.66%) 14,435 GBP Province of Ontario, 0.250%,
(continued) 15/12/2026 15,194,642 0.84
4,748 MYR Malaysia Government Bonds, 3.582%, 2,500 CAD Province of Ontario, 4.600%,
15/07/2032 995,829 0.06 02/06/2039 1,988,853 0.11
7,980 MYR Malaysia Government Bonds, 4.762%, 1,830 CAD Province of Ontario, 3.450%,
07/04/2037 1,836,041 0.10 02/06/2045 1,249,129 0.07
2,718 MYR Malaysia Government Bonds, 4.065%, 1,475 USD Province of Quebec, 2.750%,
15/06/2050 567,007 003 12/04/2027 1,379,723 0.08
970 MYR Malaysia Government Bonds, 4.457%, 10,560 CAD Province of Quebec, 2.750%,
31/03/2053 217,051 001 01/09/2027 7576317 042
78,462 MXN Mexico Bonos, 5.500%, 04/03/2027 4,063,092 022 3,095 CAD Province of Quebec, 3.500%,
56,567 MXN Mexico Bonos, 8.500%, 31/05/2029 3,265,283 0.18 01/12/2045 2,128,082 0.12
7,276 MXN Mexico Bonos, 8.000%, 31/07/2053 385516 0.02 400 USD Qatar Government International Bonds,
270 USD Mexico Government International 4.625%, 02/06/2046 381,044 0.02
Bonds, 5.400%, 09/02/2028 274,945 0.02 5,138 AUD Queensland Treasury Corp., 4.500%,
500 USD Mexico Government International 09/03/2033 3,404,149 0.19
Bonds, 4.500%, 22/04/2029 486,245 0.03 1,380 AUD Queensland Treasury Corp., 4.500%,
555 USD Mexico Government International 22/08/2035 896,228 0.05
Bonds, 3.250%, 16/04/2030 494,746 0.03 1,790 EUR Republic of Austria Government Bonds,
535 USD Mexico Government International 0.750%, 20/10/2026 1,814,899 0.10
Bonds, 6.350%, 09/02/2035 562,887 003 1,760 EUR Republic of Austria Government Bonds,
400 USD Mexico Government International zero coupon, 20/02/2031 1,533,803 0.08
Bonds, 4.500%, 31/01/2050 327,528 0.02 [,145 EUR Republic of Austria Government Bonds,
700 USD Mexico Government International 24009, 23/05/2034 1,176,295 0.07
Bonds, 5.000%, 27/04/205 609,697 0.03 514 EUR Republic of Austria Government Bonds,
400 USD Mexico Government International zero coupon, 20/10/2040 333218 0.02
Bonds, 6.338%, 04/05/2053 408,600 0.02 125 EUR Republic of Austria Government Bonds,
2,551 EUR Netherlands Government Bonds, zero 2.1009, 20/09/21 17 100,642 001
coupon, 15/01/2027 2515816 0.14 [,154 EUR Republic of Austria Government Bonds,
1910 EUR Netherlands Government Bonds, zero 0.8509%, 30/06/2120 522,470 003
coupon, 15/07/2031 1,686,713 0.09 6,200 PLN Republic of Poland Government Bonds,
6,497 EUR Netherlands Government Bonds, zero 2.750%,25/10/2029 1,303313 0.07
coupon, 15/01/2038 4,761,135 0.26 4,745 PLN Republic of Poland Government Bonds,
[,125 EUR Netherlands Government Bonds, zero 1.750%, 25/04/2032 853,048 0.05
coupon, 15/01/2052 598,096 003 200 USD Republic of Poland Government
635 NZD New Zealand Government Bonds, International Bonds, 5.500%, 16/11/2027 205,381 001
4.500%, 15/04/2027 386,458 0.02 830 USD Republic of Poland Government
17,141 NZD New Zealand Government Bonds, International Bonds, 4.875%, 04/10/2033 815475 0.05
2.0009%, 15/05/2032 8,537,784 047 500 EUR Republic of Poland Government
786 NZD New Zealand Government Bonds, International Bonds, 4.250%, 14/02/2043 537,309 0.03
3.500%, 14/04/2033 439316 0.02 470 USD Republic of Poland Government
12,781 NZD New Zealand Government Bonds, International Bonds, 5.500%, 04/04/2053 473511 0.03
4.250%, 15/05/2034 7,555,254 0.42 4,590 RON Romania Government Bonds, 8.250%,
7017 NZD New Zealand Government Bonds, 29/09/2032 [,110,578 0.06
2.750%, 15/05/205 2,974,867 0.16 468 USD Romania Government International
99,604 NOK Norway Government Bonds, 3.000%, Bonds, 6.625%, 17/02/2028 482,194 003
15/08/2033 8,804,599 0.49 937 EUR Romania Government International
200 USD Panama Government International Bonds, 2.124%, 16/07/2031 776,601 0.04
Bonds, 6.853%, 28/03/2054 208,399 0.0l 235 EUR Romania Government International
2,891 PEN Peru Government Bonds, 5.400%, Bonds, 2.750%, 14/04/2041 158,009 001
12/08/2034 707927 0.04 286 USD Romania Government International
900 USD Philippines Government International Bonds, 7.625%, 17/01/2053 316388 002
Bonds, 3.556%, 29/09/2032 818,365 0.05 1,055 USD Saudi Government International Bonds,
240 USD Philippines Government International 4.750%, 18/01/2028 1,046,650  0.06
Bonds, 5.500%, 17/01/2048 247429 0.0l 560 USD Saudi Government International Bonds,
4385 EUR Portugal Obrigacoes do Tesouro OT, 5.500%, 25/10/2032 589,089 0.03
0.700%, 15/10/2027 4,358,659 0.24 1,800 USD Saudi Government International Bonds,
1,340 CAD Province of Alberta, 3.100%, 2.250%,02/02/2033 1,453,743 0.08
01/06/2050 846,661 0.05 1,060 USD Saudi Government International Bonds,
8,020 USD Province of British Columbia, 4.200%, 4.875%, 18/07/2033 1,058,855 0.06
06/07/2033 7,999,848 0.44 700 USD Saudi Government International Bonds,
1,200 CAD Province of British Columbia, 2.950%, 5.000%, 18/01/2053 64991 1 0.04
18/06/2050 743,871 0.04 269 USD Saudi Government International Bonds,
10,000 CAD Province of Ontario, 2.650%, 3.450%, 02/02/206 | 189,820 001
05/02/2025 7,304,935 040 1915 SGD Singapore Government Bonds, 3.500%,
01/03/2027 1,426,978 0.08

The accompanying notes form an integral part of these financial statements.
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Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022: 94.15%)
(continued) Real estate (December 31,2022:0.13%)
Non - US governments (December 31,2022: 35.66%) 3040 EUR Prologis Euro Finance LLC, 4.625%,
(continued) 23/05/2033 3,338,388 0.18
I,I13 SGD Singapore Government Bonds, 2.625%,
01/08/2032 794,360 0.04 Total Real estate 3,338,388 0.18
1,050 SGD Singapore Government Bonds, 2.750%,
01/04/2042 800,05 | 0.04 Supranationals (December 31,2022:0.96%)
416 SGD Singapore Government Bonds, |.875%, 5300 EUR European Investment Bank, 2.875%,
01/1022051 277458 002 12/01/2033 5709693 032
495 EUR Slovenia Government Bonds, 1.750%, 1,310 EUR European Investment Bank, 3.000%,
03/11/2040 411953 0.02 14/10/2033 1,425,835 0.08
8331 EUR Spain Government Bonds, zero coupon, 6825 EUR European Investment Bank, 0.050%,
31/05/2025 8512719 047 13/10/2034 5321,198 0.29
724 EUR Spain Government Bonds, zero coupon, 3375 EUR European Investment Bank, I.125%,
31/01/2026 725,333 0.04 15/09/2036 2,889,965 0.16
3404 EUR Spain Government Bonds, 0.800%, 1,335 EUR European Stability Mechanism, zero
30/07/2029 3,217,708 0.18 coupon, 16/12/2024 1,383,671 0.08
8463 EUR Spain Government Bonds, 3.550%, 2,710 EUR European Stability Mechanism, zero
31/10/2033 9,317,665 051 coupon, 15/12/2026 2,644,955 0.15
1911 EUR Spain Government Bonds, 0.850%, 1,580 EUR European Union, 3.250%, 04/07/2034 1,745,276 0.10
30/07/2037 |, 455,762 0.08 1,879 EUR European Union, zero coupon,
2,774 EUR Spain Government Bonds, 1.000%, 04/07/2035 1416260  0.08
30/07/2042 1,906,333 0.11 [,194 EUR European Union, 0.400%, 04/02/2037 912,240 0.05
2,372 EUR Spain Government Bonds, 1.900%, 3,720 EUR European Union, 0.700%, 06/07/2051 2,261,209 0.12
31/10/2052 1,712,481 0.09 [,100 GBP International Finance Corp., 2.875%,
56,150 SEK Sweden Government Bonds, 0.125%, 18/12/2024 1,339,678 0.07
12/05/203 4,294,771 0.24
3316 CHF Swiss Confederation Government Total Supranationals 27,049,980 1.50
Bonds, 3.500%, 08/04/2033 4,588,052 0.25
750 CHF Swiss Confederation Government Telecommunication services
Bonds, 0.250%, 23/06/2035 773,615 0.04 (December 31,2022: Nil)
1,270 CHF Swiss Confederation Government 5311 USD Vodafone Group PLC, 3.750%,
Bonds, 1.500%, 30/04/2042 1,560,644 0.09 16/01/2024 5,255,820 0.29
29,700 THB Thailand Government Bonds, 4.875%,
22/06/2029 952,172 0.05 Total Telecommunication
85,357 THB Thailand Government Bonds, 1.600%, services 5,255,820 0.29
17/12/2029 2,289,075 0.13
24,695 THB Thailand Government Bonds, 4.675%, Transportation (December 31,2022:0.79%)
29/06/2044 861,560 0.05 400 USD Airport Authority, 4.875%, 12/01/2033 407,780 0.02
35,864 THB Thailand Government Bonds, 2.875%, 2440 EUR Autostrade per ['ltalia SpA, 4.750%,
17/06/2046 958936 0.05 24/01/2031 2,629,383 0.15
9,127 GBP UK Gilts,0.375%, 22/10/2026 9,943,721 0.55 85 USD Canadian Pacific Railway Co, 3.100%,
3,635 GBP UK Gilts, 4.125%,29/01/2027 4,459,150 0.25 02/12/2051 60,414 0.00
3,114 GBP UK Gilts,0.500%, 31/01/2029 3,149,769 0.17 740 USD' Union Pacific Corp,, 3.799%,01/10/205| 607,288 003
1,612 GBP UK Gilts,0.250%, 31/07/203 1,479,987 0.08 7,934 USD Williams Cos, Inc, 4.500%, 15/11/2023 7,900,965 0.44
1,698 GBP UK. Gilts,4.250%, 07/06/2032 2,147,884 0.12
2,356 GBP UK Gilts,0.875%, 31/07/2033 2,146,869 0.12 Total Transportation 11,605,830 0.64
I1,467 GBP UK Gilts, 3.750%, 29/01/2038 13,381,386 0.74
1,357 GBP UK Gilts,4.250%, 07/12/2046 1,662,564 0.09 US treasuries (December 31,2022: 12.64%)
3,002 GBP UK Gilts, 1.500%, 22/07/2047 2,158,666 0.12 37,109 USD US.Treasury Bonds, 1.375%,
6374 GBP UK Gilts, 3.750%, 22/10/2053 7205598 040 I5/11/2040 24857232 137
2,003 GBP UK Gilts, 4.000%, 22/10/2063 2446424 0.14 22,628 USD US.Treasury Bonds, 1.750%,
200 USD UAE INTERNATIONAL 15/08/2041 15,913,848 0.88
GOVERNMENT Bonds, 4.951%, 22,528 USD US.Treasury Bonds, 2.000%,
07/07/2052 198,397 001 15/08/205 15,364,800 0.85
400 USD Uruguay Government International 34,627 USD US.Treasury Notes, 2.750%,
Bonds, 5.750%, 28/10/2034 434108 002 31/07/2027' 32,652,179 1.80
2410 AUD Western Australian Treasury Corp,, 37417 USD US/Treasury Notes, 3.875%,
4.250%,20/07/2033 1574251 009 3071172027 36893016 204
11,491 USD US.Treasury Notes, 1.250%,
Total Non - US 15/08/2031 9,433,168 0.52
governments 686,862,682 37.96 1,324 USD US.Treasury Notes, 4.125%,
15/11/2032 1,353,169 0.08
2,278 USD US.Treasury Notes, 3.500%,
15/02/2033 2,219,270 0.12
Total US treasuries 138,686,682 7.66

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

86  Wellington Management Funds (Ireland) plc



Wellington Management Funds (Ireland) plc
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Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022: 94.15%) 290 USD Niagara Mohawk Power Corp,, 2.759%,
(continued) 10/01/2032 236,076 0.0l
Utilities (December 31,2022: 3.54%) 995 USD Niagara Mohawk Power Corp., 5.783%,
615 USD Ameren lllinois Co, 5.900%, 01/12/2052 671,999 0.04 16/09/2052 999,128 0.06
825 USD American Water Capital Corp.,, 2.800%, 1,090 USD NSTAR Electric Co, 4.950%,
01/05/2030 722,072 0.04 15/09/2052 1,059,718 0.06
1,450 USD American Water Capital Corp,, 4.200%, 1,500 USD ONEOCK Inc., 6.350%, 15/01/203 | 1,545,755 0.09
01/09/2048 1,223,069 0.07 1,600 USD ONEOK Inc, 6.100%, 15/11/2032 1,628,347 0.09
845 USD American Water Capital Corp,, 3.250%, 1,350 USD Pacific Gas & Electric Co,, 6.100%,
01/06/2051 615261 0.03 15/01/2029 1,329,305 0.07
95 USD Baltimore Gas & Electric Co,, 4.550%, 1,575 USD Pacific Gas & Electric Co,, 3.250%,
01/06/2052 84,649 0.00 01/06/2031 1,282,078 0.07
1,095 USD Boston Gas Co, 3.0019%,01/08/2029 945419 0.05 825 USD Pacific Gas & Electric Co, 6.150%,
925 USD Commonwealth Edison Co., 4.000%, 15/01/2033 807,353 0.04
01/03/2048 774,659 0.04 900 USD Pacific Gas & Electric Co., 6.400%,
210 USD Consolidated Edison Co. of New York, 15/06/2033 895,705 0.05
Inc., 3.2009%,01/12/2051 145,963 0.0l 870 USD Pacific Gas & Electric Co,, 3.300%,
645 USD Consolidated Edison Co. of New York, 01/08/2040 587,295 0.03
Inc., 6.1509%, 15/11/2052 710,380 0.04 685 USD Pacific Gas & Electric Co, 4.950%,
[,150 USD Consolidated Edison Co. of New York, 01/07/2050 538913 003
Inc., 4.3009%,01/12/2056 935,390 0.05 600 USD Pacific Gas & Electric Co,, 6.750%,
775 USD Consolidated Edison Co. of New York, 15/01/2053 592,885 003
Inc., 4.500%, 15/05/2058 647,765 0.04 325 USD Pacific Gas & Electric Co,, 6.700%,
405 USD Consumers Energy Co,, 3.600%, 01/04/2053 319,386 0.02
15/08/2032 365,561 0.02 1,050 USD Public Service Enterprise Group, Inc.,
845 USD Consumers Energy Co, 4.200%, 24509, 15/11/2031 849,718 0.05
01/09/2052 724,706 0.04 1,025 USD Sempra Energy, 3.300%, 01/04/2025 983,635 0.05
774 USD Consumers Energy Co., 2.500%, [,150 USD Sempra Energy, 3.700%, 01/04/2029 1,051,624 0.06
01/05/2060 446,559 0.02 685 USD Southern California Edison Co, 5.850%,
680 USD Duke Energy Corp, 4.300%, 15/03/2028 653734 0.04 01/11/2027 701,024 0.04
905 USD Duke Energy Corp,4.500%, 15/08/2032 853,535 0.05 520 USD Southern California Edison Co., 5.950%,
875 USD East Ohio Gas Co,, 2.000%, 15/06/2030 706,108 0.04 01/11/2032 544,686 0.03
400 USD Empresa Nacional de 29 USD Southern California Edison Co.,, 5.950%,
Telecomunicaciones SA, 4.750%, 01/02/2038 29,865 0.00
01/08/2026 390,362 0.02 29 USD Southern California Edison Co., 4.650%,
3,600 USD Enbridge, Inc, 5.969%, 08/03/2026 3,606,229 020 01/10/2043 25456 0.00
1,000 EUR Engie SA, 3.625%, | 1/01/2030 1,080,574 0.06 20 USD Southern California Edison Co., 4.000%,
2,300 EUR Engie SA, 4.000%, | 1/01/2035 2,503,009 0.14 01/04/2047 15,909 0.00
9,653 USD Eversource Energy, 3.800%,01/12/2023  9,585222 053 22 USD Southern California Edison Co, 4.125%,
890 USD Eversource Energy, 4.750%, 15/05/2026 872,766 005 01/03/2048 17879 000
1,060 USD Exelon Corp. 3.350%, 15/03/2032 921992 005 905 USD Southern California Gas Co, 6.350%,
245 USD Florida Power & Light Co, 5.300%, 15/11/2052 1,004,177 006
01/04/2053 253,724 001 1,425 USD Southern Co,, 5.200%, 15/06/2033 1,414,355 0.08
807 USD Galaxy Pipeline Assets Bidco Ltd, 515 USD Southern Co, 4.400%,01/07/2046 441,186 0.02
2.160%, 31/03/2034 686,676 0.04 140 USD Southern Co. Gas Capital Corp,
380 USD Galaxy Pipeline Assets Bidco Ltd, 4:400%, 30/05/2047 I6465 00l
2.940%, 30/09/2040 305,888 0.02 1,500 EUR Suez SACA, 2.375%,24/05/2030 1,474,279 0.08
315 USD Georgia Power Co, 4.950%, 17/05/2033 311,099 002 1,340 USD Targa Resources Corp,, 6.500%,
875 USD Greensaif Pipelines Bidco Sarl, 6.129%, 15/02/2053 1,369,835 0.08
23/02/2038 894,989 0.05 1,535 EUR TenneT Holding BV, 4.250%, 28/04/2032 1,758,105 0.10
250 USD ITC Holdings Corp., 4.950%, 620 USD TransCanada PipeLines Ltd, 2.500%,
22/09/2027 246291 001 12/10/203 1 500,456 0.03
970 USD KeySpan Gas East Corp,, 3.586%, 420 USD Western Midstream Operating LP
18/01/2052 657519 0.04 6.150%,01/04/2033 423,893 0.02
2,855 USD MPLX LP4.125%,01/03/2027 2,733,492 0.15 4,749 USD Williams Cos, Inc., 4.550%, 24/06/2024 4,686,242 026
3,485 CAD Muskrat Falls/Labrador Transmission [0 USD Williams Cos, Inc., 3.500%, 15/11/2030 8,947 0.00
Assets Funding Trust, 3.630%, 809 USD Xcel Energy, Inc, 4.000%, |5/06/2028 770,527 0.04
01/06/2029 2,593,898 0.14 764 USD Xcel Energy, Inc, 3.500%, 01/12/2049 555084 003
1,310 GBP National Gas Transmission PLC, 1.125%,
14/01/2033 1,061,542 0.06 Total Utilities 76,160,857  4.21
2,780 EUR National Grid PLC, 3.875%, 16/01/2029 3,009,114 0.17
405 EUR National Grid PLC, 2.949%, 30/03/2030 410,100 0.02 Total Transferable securities 1,751,187,718 96.78
710 USD National Grid PLC, 5.809%, 12/06/2033 722,974 0.04
1,900 USD Niagara Mohawk Power Corp., 1.960%,

27/06/2030 1,521,277 0.08

The accompanying notes form an integral part of these financial statements.
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Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022:7.08%)
Forward foreign exchange contracts” (December 31,2022: 0.09%)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards
31/07/2023 AUD I EUR - State Street Bank 0 (0.00)
31/07/2023 AUD 95988  EUR 58,719  State Street Bank (202) (0.00)
31/07/2023 AUD 88,197 EUR 53391  State Street Bank 429 0.00
31/07/2023 AUD 1,427  EUR 6958  State Street Bank I 0.00
31/07/2023 AUD 9235  JPY 881715  State Street Bank 28 0.00
31/07/2023 AUD 1,550  USD 1,036 State Street Bank 4) (0.00)
31/07/2023 AUD 15 USD [0 State Street Bank 0 0.00
31/07/2023 AUD 8455  USD 5665  State Street Bank (33) (0.00)
31/07/2023 AUD 26697  USD 17,641 State Street Bank 143 0.00
31/07/2023 CAD 165261 EUR 115016  State Street Bank (705) (0.00)
31/07/2023 CAD 151,848 EUR 104934  State Street Bank 168 0.00
31/07/2023 CAD 19,674  EUR 13,628  State Street Bank (14) (0.00)
31/07/2023 CAD 15900  JPY 1,727,023 State Street Bank 25 0.00
31/07/2023 CAD 2,669 USD 2,030 State Street Bank (12) (0.00)
31/07/2023 CAD 26 USD 9 State Street Bank 0 0.00
31/07/2023 CAD 14557  USD [1,055  State Street Bank (50) (0.00)
31/07/2023 CAD 45964  USD 34,673 State Street Bank 76 0.00
31/07/2023 CHF 1,819,360  AUD 3,052,310  State Street Bank 5,699 0.00
31/07/2023 CHF 3564022 CAD 5255112 State Street Bank 21,376 0.00
31/07/2023 CHF 79,726  CLP 72493232 State Street Bank (714) (0.00)
31/07/2023 CHF [1,108315  CNH 90,023,872 State Street Bank 49,669 0.00
31/07/2023 CHF 131,286  COP 621,766,013  State Street Bank (586) (0.00)
31/07/2023 CHF 182398 CzK 4442382  State Street Bank 649 0.00
31/07/2023 CHF 255,114 DKK 1,948,732 State Street Bank (66) (0.00)
31/07/2023 CHF 27975507  EUR 28,706,754 State Street Bank (6,446) (0.00)
31/07/2023 CHF 21,185  EUR 21,740 State Street Bank ) (0.00)
31/07/2023 CHF 19,466 EUR 19939 State Street Bank 35 0.00
31/07/2023 CHF 2522 EUR 2,587  State Street Bank | 0.00
31/07/2023 CHF 4998255  GBP 4407936 State Street Bank (3473) (0.00)
31/07/2023 CHF 17,026  HKD 149,385  State Street Bank 9 0.00
31/07/2023 CHF 92,689  HUF 35480827  State Street Bank 825 0.00
31/07/2023 CHF 578,723 IDR 9,748544,629  State Street Bank 515 0.00
31/07/2023 CHF 134207 ILS 546,337  State Street Bank 3,086 0.00
31/07/2023 CHF 14547436  JPY 2,329,623,506  State Street Bank 122,175 00l
31/07/2023 CHF 2,038 JPY 326425  State Street Bank 17 0.00
31/07/2023 CHF 1445575  KRW 2,116466,700  State Street Bank 11,799 0.00
31/07/2023 CHF 440,500  MXN 8,528,135  State Street Bank (1,076) (0.00)
31/07/2023 CHF 454,487  MYR 2,387,102 State Street Bank (3,227) (0.00)
31/07/2023 CHF 95870  NOK [,149317  State Street Bank 65 0.00
31/07/2023 CHF 190410  NzD 346,588  State Street Bank 1,081 0.00
31/07/2023 CHF 69,956  PEN 286210  State Street Bank (368) (0.00)
31/07/2023 CHF 228952 PLN 1,046,284  State Street Bank (584) (0.00)
31/07/2023 CHF 107303  RON 547250  State Street Bank (39) (0.00)
31/07/2023 CHF 466,971 SEK 5594912 State Street Bank 4751 0.00
31/07/2023 CHF 271,629 SGD 411,808  State Street Bank (152) (0.00)
31/07/2023 CHF 405985  THB 16,012,196  State Street Bank 2,208 0.00
31/07/2023 CHF 57,837,585  USD 64,850,157  State Street Bank (31,022) (0.00)
31/07/2023 CHF 342 USD 384 State Street Bank 0 (0.00)
31/07/2023 CHF 1,866  USD 2,089  State Street Bank 2 0.00
31/07/2023 CHF 3 UsSD 4 State Street Bank 0 0.00
31/07/2023 CHF 5892  USD 6,588  State Street Bank 15 0.00
31/07/2023 CLP 2,279,740  EUR 2573 State Street Bank 22 0.00
31/07/2023 CLP 2,094,708  EUR 2386 State Street Bank 4 (0.00)
31/07/2023 CLP 271393 EUR 310 State Street Bank (1 (0.00)
31/07/2023 CLP 219340 JPY 38,656  State Street Bank 4 0.00
31/07/2023 CLP 36816  USD 45 State Street Bank 0 0.00
31/07/2023 CLP 200816  USD 249 State Street Bank 0 0.00
31/07/2023 CLP 634066  USD 790  State Street Bank ) (0.00)
31/07/2023 CNH 19 EUR 2 State Street Bank 0 (0.00)
31/07/2023 CNH 2,831,038  EUR 358552 State Street Bank (1,741) (0.00)
31/07/2023 CNH 2,601,260  EUR 328999  State Street Bank (1,107) (0.00)
31/07/2023 CNH 9 EUR | State Street Bank 0 (0.00)

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

88  Wellington Management Funds (Ireland) plc



Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards (continued)
31/07/2023 CNH 337023 EUR 42,669  State Street Bank (191 (0.00)
31/07/2023 CNH I5 GBP 2 State Street Bank 0 (0.00)
31/07/2023 CNH 35 GBP 4 State Street Bank 0 (0.00)
31/07/2023 CNH 272382 JPY 5383867  State Street Bank 121 0.00
31/07/2023 CNH 45,720 USD 6328  State Street Bank (31) (0.00)
31/07/2023 CNH 438  USD 60  State Street Bank 0 (0.00)
31/07/2023 CNH 249378  USD 34,653 State Street Bank (304) (0.00)
31/07/2023 CNH 787,400  USD 108,708  State Street Bank (254) (0.00)
31/07/2023 Ccop 19,553,070  EUR 4245 State Street Bank 8 0.00
31/07/2023 COP 17966069  EUR 3,882 State Street Bank 28 0.00
31/07/2023 cop 2327709  EUR 506  State Street Bank I 0.00
31/07/2023 cop 1,881,256  JPY 63,723 State Street Bank 4 0.00
31/07/2023 cop 315772 USD 75 State Street Bank 0 0.00
31/07/2023 cop 1,722,376 USD 413 State Street Bank “) (0.00)
31/07/2023 cop 5438318  USD 1,285 State Street Bank 7 0.00
31/07/2023 CzK 139,702 EUR 5890  State Street Bank (26) (0.00)
31/07/2023 CzK 128364  EUR 5404  State Street Bank (15) (0.00)
31/07/2023 CzK 16631 EUR 700  State Street Bank ) (0.00)
31/07/2023 CzK | GBP - State Street Bank 0 (0.00)
31/07/2023 CzK 13441 JPY 88,431  State Street Bank 2 0.00
31/07/2023 CzK 2256 USD 04  State Street Bank 0 (0.00)
31/07/2023 CzK 22 UsSD | State Street Bank 0 (0.00)
31/07/2023 CzK 12306  USD 570  State Street Bank (6) (0.00)
31/07/2023 CzK 38856  USD 1,786 State Street Bank (3) (0.00)
31/07/2023 DKK 61,283  EUR 8233  State Street Bank 0 (0.00)
31/07/2023 DKK 56309 EUR 7566  State Street Bank 2 (0.00)
31/07/2023 DKK 7295  EUR 980  State Street Bank 0 (0.00)
31/07/2023 DKK 589  JPY 123,620  State Street Bank 7 0.00
31/07/2023 DKK 990  USD 145  State Street Bank 0 (0.00)
31/07/2023 DKK 5398 USD 795  State Street Bank (3) (0.00)
31/07/2023 DKK 17,045 USD 2,500  State Street Bank I 0.00
31/07/2023 EUR 73824  AUD 120,699  State Street Bank 242 0.00
31/07/2023 EUR 2,718,136 AUD 4444,008  State Street Bank 8909 0.00
31/07/2023 EUR 3332 AUD 5447  State Street Bank [ 0.00
31/07/2023 EUR 84 AUD I37  State Street Bank 0 0.00
31/07/2023 EUR | AUD | State Street Bank 0 (0.00)
31/07/2023 EUR 330 AUD 540  State Street Bank 0 0.00
31/07/2023 EUR 98  AUD |60  State Street Bank 0 0.00
31/07/2023 EUR I AUD 83  State Street Bank (h (0.00)
31/07/2023 EUR 1,566  AUD 2572 State Street Bank (3) (0.00)
31/07/2023 EUR 6527 CAD 9379  State Street Bank 40 0.00
31/07/2023 EUR 144,619  CAD 207,805  State Street Bank 879 0.00
31/07/2023 EUR 5324715 CAD 7,651,177 State Street Bank 32,366 0.00
31/07/2023 EUR l64 CAD 236 State Street Bank | 0.00
31/07/2023 EUR 191 CAD 275  State Street Bank 0 0.00
31/07/2023 EUR 644 CAD 930  State Street Bank 0 0.00
31/07/2023 EUR 217 CAD 314 State Street Bank 0 (0.00)
31/07/2023 EUR 3067 CAD 4427  State Street Bank 3 0.00
31/07/2023 EUR 27336  CHF 26,639 State Street Bank 6 0.00
31/07/2023 EUR 1,234 CHF 1,202 State Street Bank 0 0.00
31/07/2023 EUR 1006471 CHF 980,833 State Street Bank 226 0.00
31/07/2023 EUR 122 CHF 19  State Street Bank 0 (0.00)
31/07/2023 EUR 36 CHF 35  State Street Bank 0 (0.00)
31/07/2023 EUR 41 CHF 40  State Street Bank 0 (0.00)
31/07/2023 EUR 582  CHF 568  State Street Bank 0 (0.00)
31/07/2023 EUR 3236 CLP 2,866,571 State Street Bank (26) (0.00)
31/07/2023 EUR 19,158  CLP 105,546,521  State Street Bank (962) (0.00)
31/07/2023 EUR 146 CLP 129,376  State Street Bank (1 (0.00)
31/07/2023 EUR 4 CLP 3259  State Street Bank 0 (0.00)
31/07/2023 EUR 15  CLP 12,827  State Street Bank 0 (0.00)
31/07/2023 EUR 4 CLP 3797  State Street Bank 0 (0.00)
31/07/2023 EUR 70 CLP 61,076  State Street Bank 0 0.00
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Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards (continued)
31/07/2023 EUR 450,740  CNH 3559,856  State Street Bank 2,062 0.00
31/07/2023 EUR 16595786  CNH 131,070,198 State Street Bank 75927 0.00
31/07/2023 EUR 20343  CNH 160,663  State Street Bank 93 0.00
31/07/2023 EUR 513 CNH 4,048  State Street Bank 3 0.00
31/07/2023 EUR 4 CNH 29 State Street Bank 0 (0.00)
31/07/2023 EUR 597  CNH 4716 State Street Bank 3 0.00
31/07/2023 EUR 2017 CNH 15930  State Street Bank 10 0.00
31/07/2023 EUR 681 CNH 5385  State Street Bank 2 0.00
31/07/2023 EUR 9,603  CNH 75846  State Street Bank 43 0.00
31/07/2023 EUR 196219  COP 905,260,220  State Street Bank (724) (0.00)
31/07/2023 EUR 241 COP 1,109,646  State Street Bank ( (0.00)
31/07/2023 EUR 5329 COP 24,586,249 State Street Bank (20) (0.00)
31/07/2023 EUR 6 COP 27959  State Street Bank 0 (0.00)
31/07/2023 EUR 24 COP 110,022  State Street Bank 0 0.00
31/07/2023 EUR 7 COP 32,569 State Street Bank 0 0.00
31/07/2023 EUR 14 COP 523847  State Street Bank 0 (0.00)
31/07/2023 EUR 272501 CzZK 6,467,883  State Street Bank 1,003 0.00
31/07/2023 EUR 7401 CzZK 175,667  State Street Bank 27 0.00
31/07/2023 EUR 334 CzZK 7928  State Street Bank I 0.00
31/07/2023 EUR 8 CzK 200  State Street Bank 0 0.00
31/07/2023 EUR - K | State Street Bank 0 0.00
31/07/2023 EUR 33 CzZK 786 State Street Bank 0 0.00
31/07/2023 EUR 10 CzK 233 State Street Bank 0 0.00
31/07/2023 EUR I czK 266 State Street Bank 0 0.00
31/07/2023 EUR 58  CzK 3,743 State Street Bank I 0.00
31/07/2023 EUR 381,143 DKK 2,837,254 State Street Bank ) (0.00)
31/07/2023 EUR 467  DKK 3478  State Street Bank 0 (0.00)
31/07/2023 EUR 10352  DKK 77060  State Street Bank 0 (0.00)
31/07/2023 EUR 46 DKK 345 State Street Bank 0 (0.00)
31/07/2023 EUR 221 DKK 1,642 State Street Bank 0 0.00
31/07/2023 EUR 9,153 GBP 7867  State Street Bank 4 (0.00)
31/07/2023 EUR 202811 GBP 174305  State Street Bank (96) (0.00)
31/07/2023 EUR 7467297  GBP 6,417,731 State Street Bank (3519) (0.00)
31/07/2023 EUR 5 GBP 4 State Street Bank 0 (0.00)
31/07/2023 EUR 231 GBP 198  State Street Bank 0 (0.00)
31/07/2023 EUR 907  GBP 780  State Street Bank (1 (0.00)
31/07/2023 EUR 268 GBP 231 State Street Bank 0 (0.00)
31/07/2023 EUR 2 GPBP | State Street Bank 0 (0.00)
31/07/2023 EUR 305  GBP 264 State Street Bank @) (0.00)
31/07/2023 EUR Il GBP [0 State Street Bank 0 (0.00)
31/07/2023 EUR 4300  GBP 3714 State Street Bank (25) (0.00)
31/07/2023 EUR 691 HKD 5907  State Street Bank | 0.00
31/07/2023 EUR 31 HKD 267 State Street Bank 0 0.00
31/07/2023 EUR 25436 HKD 217497  State Street Bank 19 0.00
31/07/2023 EUR 3 HKD 26 State Street Bank 0 (0.00)
31/07/2023 EUR | HKD 8  State Street Bank 0 (0.00)
31/07/2023 EUR I HKD 9  State Street Bank 0 0.00
31/07/2023 EUR 15  HKD 126 State Street Bank 0 0.00
31/07/2023 EUR 138479  HUF 51,658,294  State Street Bank 1,233 0.00
31/07/2023 EUR 3761 HUF 1,403,037  State Street Bank 33 0.00
31/07/2023 EUR 170 HUF 63,321 State Street Bank 2 0.00
31/07/2023 EUR 4 HUF 1,595 State Street Bank 0 0.00
31/07/2023 EUR 7 HUF 6,278  State Street Bank 0 0.00
31/07/2023 EUR 5  HUF 1,859 State Street Bank 0 0.00
31/07/2023 EUR 6 HUF 2,122 State Street Bank 0 0.00
31/07/2023 EUR 80 HUF 29,893 State Street Bank 0 0.00
31/07/2023 EUR 23523 IDR 386,485,406  State Street Bank 3 0.00
31/07/2023 EUR 863864 IDR 14,193393,449  State Street Bank 123 0.00
31/07/2023 EUR 1,059 IDR 17397912 State Street Bank 0 0.00
31/07/2023 EUR 27 IDR 438,366  State Street Bank 0 (0.00)
31/07/2023 EUR 105 IDR 1,725,018  State Street Bank 0 0.00
31/07/2023 EUR 31 IDR 510639  State Street Bank 0 0.00
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Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards (continued)
31/07/2023 EUR 36 IDR 583,124  State Street Bank 0 0.00
31/07/2023 EUR 501 IDR 8213299  State Street Bank I 0.00
31/07/2023 EUR 5446  ILS 21,604 State Street Bank 123 0.00
31/07/2023 EUR 200505 LS 795439  State Street Bank 4536 0.00
31/07/2023 EUR 246 ILS 975  State Street Bank 6 0.00
31/07/2023 EUR 6 IS 25 State Street Bank 0 0.00
31/07/2023 EUR 7 LS 29 State Street Bank 0 0.00
31/07/2023 EUR 24 LS 97  State Street Bank 0 0.00
31/07/2023 EUR 8 IS 33 State Street Bank 0 0.00
31/07/2023 EUR 14 LS 460  State Street Bank I 0.00
31/07/2023 EUR 590292  JPY 92,121,518  State Street Bank 4962 0.00
31/07/2023 EUR 21,733,898  JPY 3391813803  State Street Bank 182,694 00l
31/07/2023 EUR 26641 JPY 4,157,603 State Street Bank 224 0.00
31/07/2023 EUR 86,857  JPY 13555495  State Street Bank 727 0.00
31/07/2023 EUR 671 JPY 104,756  State Street Bank 6 0.00
31/07/2023 EUR 5 Y 740  State Street Bank 0 (0.00)
31/07/2023 EUR 776 JPY 122,028  State Street Bank 0 0.00
31/07/2023 EUR 2,622 JPY 412,229 State Street Bank | 0.00
31/07/2023 EUR 887  JPY 139,349 State Street Bank I 0.00
31/07/2023 EUR 12502 JpY 1,962,743 State Street Bank 24 0.00
31/07/2023 EUR 2,160615  KRW 3,081,469,671  State Street Bank 18,665 0.00
31/07/2023 EUR 58681  KRW 83,690,610  State Street Bank 507 0.00
31/07/2023 EUR 2,648 KRW 3,777,189 State Street Bank 23 0.00
31/07/2023 EUR 67  KRW 95,171 State Street Bank | 0.00
31/07/2023 EUR 263 KRW 374511 State Street Bank 3 0.00
31/07/2023 EUR 78 KRW 110862  State Street Bank | 0.00
31/07/2023 EUR 88 KRW 126599  State Street Bank 0 0.00
31/07/2023 EUR 1242 KRW 1,783,155  State Street Bank 2 0.00
31/07/2023 EUR 17874  MXN 337232 State Street Bank (39) (0.00)
31/07/2023 EUR 658,111 MXN 12,416,532 State Street Bank (1,417) (0.00)
31/07/2023 EUR 807  MXN 15220  State Street Bank @) (0.00)
31/07/2023 EUR 20 MXN 383 State Street Bank 0 (0.00)
31/07/2023 EUR - MXN 3 State Street Bank 0 (0.00)
31/07/2023 EUR 80 MXN 1,509 State Street Bank 0 (0.00)
31/07/2023 EUR 24 MXN 447 State Street Bank 0 (0.00)
31/07/2023 EUR 27 MXN 510  State Street Bank 0 0.00
31/07/2023 EUR 383 MXN 7,185  State Street Bank I 0.00
31/07/2023 EUR 18449  MYR 94,392 State Street Bank (116) (0.00)
31/07/2023 EUR 679274  MYR 3475501 State Street Bank (4,254) (0.00)
31/07/2023 EUR 833 MYR 4260  State Street Bank 5) (0.00)
31/07/2023 EUR 21 MYR |07  State Street Bank 0 (0.00)
31/07/2023 EUR 24 MYR 125  State Street Bank 0 (0.00)
31/07/2023 EUR 83 MYR 422 State Street Bank ) (0.00)
31/07/2023 EUR 28 MYR 143 State Street Bank 0 (0.00)
31/07/2023 EUR 395 MYR 2011 State Street Bank 0 0.00
31/07/2023 EUR 3890  NOK 45448  State Street Bank 3 0.00
31/07/2023 EUR 176 NOK 2051 State Street Bank 0 0.00
31/07/2023 EUR 143230  NOK 1,673347  State Street Bank 125 0.00
31/07/2023 EUR 5 NOK 60  State Street Bank 0 (0.00)
31/07/2023 EUR 17 NOK 203 State Street Bank 0 (0.00)
31/07/2023 EUR 6 NOK 69 State Street Bank 0 (0.00)
31/07/2023 EUR 83  NOK 968 State Street Bank 0 (0.00)
31/07/2023 EUR 349 NzD 619 State Street Bank 2 0.00
31/07/2023 EUR 7726  NzZD 13,705  State Street Bank 44 0.00
31/07/2023 EUR 284455  NzZD 504,615  State Street Bank 1,617 0.00
31/07/2023 EUR 9 NzD 6 State Street Bank 0 0.00
31/07/2023 EUR 10 NzD I8  State Street Bank 0 0.00
31/07/2023 EUR 35 NzZD 61 State Street Bank 0 0.00
31/07/2023 EUR 12 NzD 2| State Street Bank 0 (0.00)
31/07/2023 EUR 163 NzD 292 State Street Bank (1 (0.00)
31/07/2023 EUR 104,556  PEN 416,707 State Street Bank (467) (0.00)
31/07/2023 EUR 2,840 PEN 1317  State Street Bank (13) (0.00)

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards (continued)
31/07/2023 EUR 128 PEN 511 State Street Bank ( (0.00)
31/07/2023 EUR 4 PEN I5  State Street Bank 0 (0.00)
31/07/2023 EUR 3 PEN 51 State Street Bank 0 (0.00)
31/07/2023 EUR 61 PEN 241 State Street Bank 0 0.00
31/07/2023 EUR 342054  PLN 1,523337  State Street Bank (776) (0.00)
31/07/2023 EUR 419 PLN 1,867  State Street Bank 0 (0.00)
31/07/2023 EUR 9290  PLN 41374 State Street Bank (1) (0.00)
31/07/2023 EUR I PLN 47 State Street Bank 0 (0.00)
31/07/2023 EUR 12 PLN 55 State Street Bank 0 (0.00)
31/07/2023 EUR 42 PLN 185  State Street Bank 0 (0.00)
31/07/2023 EUR 14 PLN 63 State Street Bank 0 (0.00)
31/07/2023 EUR 198 PLN 882  State Street Bank 0 (0.00)
31/07/2023 EUR 197 RON 977 State Street Bank 0 (0.00)
31/07/2023 EUR 160311 RON 796,768 State Street Bank (21) (0.00)
31/07/2023 EUR 4354  RON 21,640  State Street Bank ( (0.00)
31/07/2023 EUR 6 RON 29 State Street Bank 0 (0.00)
31/07/2023 EUR 19 RON 97 State Street Bank 0 (0.00)
31/07/2023 EUR 93 RON 461 State Street Bank 0 (0.00)
31/07/2023 EUR 697,658 SEK 8,145909  State Street Bank 7,074 0.00
31/07/2023 EUR 18948  SEK 221243 State Street Bank 192 0.00
31/07/2023 EUR 855  SEK 9985  State Street Bank 9 0.00
31/07/2023 EUR 22 SEK 252 State Street Bank 0 0.00
31/07/2023 EUR 25 SEK 293 State Street Bank 0 0.00
31/07/2023 EUR 84  SEK 990  State Street Bank 0 0.00
31/07/2023 EUR 399 SEK 4714 State Street Bank ( (0.00)
31/07/2023 EUR 405,802  SGD 599,572 State Street Bank (145) (0.00)
31/07/2023 EUR 497 SGD 735 State Street Bank 0 (0.00)
31/07/2023 EUR 1,022 SGD 16,284  State Street Bank “) (0.00)
31/07/2023 EUR 49  SGD 73 State Street Bank 0 0.00
31/07/2023 EUR 7 SGD 25 State Street Bank 0 0.00
31/07/2023 EUR 235 SGD 347 State Street Bank 0 0.00
31/07/2023 EUR 744 THB 28576 State Street Bank 4 0.00
31/07/2023 EUR 606,557  THB 23312946  State Street Bank 3,363 0.00
31/07/2023 EUR 16474  THB 633,179 State Street Bank 91 0.00
31/07/2023 EUR 9 THB 720 State Street Bank 0 0.00
31/07/2023 EUR 22 THB 839  State Street Bank 0 0.00
31/07/2023 EUR 73 THB 2,833 State Street Bank 0 0.00
31/07/2023 EUR 25 THB 958  State Street Bank 0 (0.00)
31/07/2023 EUR 349 THB 13491 State Street Bank (h (0.00)
31/07/2023 EUR 86,408,352  USD 94,417,197 State Street Bank (25,901) (0.00)
31/07/2023 EUR 2346927  USD 2564454 State Street Bank (703) (0.00)
31/07/2023 EUR 105919 USD [15736  State Street Bank (32) (0.00)
31/07/2023 EUR 3616  USD 3967  State Street Bank (17) (0.00)
31/07/2023 EUR 2,327,163 USD 2,543,152 State Street Bank (991 (0.00)
31/07/2023 EUR 14579 USD 15932  State Street Bank (6) (0.00)
31/07/2023 EUR 6,000  USD 6,556  State Street Bank 2 (0.00)
31/07/2023 EUR 17,867  USD 19523  State Street Bank 5) (0.00)
31/07/2023 EUR 3 USD 3 State Street Bank 0 (0.00)
31/07/2023 EUR 9 USD [0 State Street Bank 0 (0.00)
31/07/2023 EUR 140 USD I53  State Street Bank 0 (0.00)
31/07/2023 EUR 7000 USD 7,677  State Street Bank (31 (0.00)
31/07/2023 EUR 23657  USD 25946  State Street Bank (103) (0.00)
31/07/2023 EUR 79,522 USD 87,223  State Street Bank (355) (0.00)
31/07/2023 EUR 7979  USD 8711  State Street Bank 5 0.00
31/07/2023 EUR 2,147,621 USD 2,344,966  State Street Bank 1,066 0.00
31/07/2023 EUR 251,086  USD 274,158  State Street Bank 125 0.00
31/07/2023 EUR 23 USD 25  State Street Bank 0 0.00
31/07/2023 EUR 279,398 USD 304,685  State Street Bank 525 0.00
31/07/2023 EUR 12,143 USD 122,268  State Street Bank 236 0.00
31/07/2023 EUR 2515 USD 2,742 State Street Bank 5 0.00
31/07/2023 GBP 918  AUD 1,747 State Street Bank 4 0.00
31/07/2023 GBP 281,738 AUD 535954  State Street Bank 1,231 0.00

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards (continued)
31/07/2023 GBP 404 AUD 768  State Street Bank 2 0.00
31/07/2023 GBP 161,168  AUD 306593 State Street Bank 704 0.00
31/07/2023 GBP 168 AUD 319 State Street Bank | 0.00
31/07/2023 GBP 6 AUD 31 State Street Bank 0 0.00
31/07/2023 GBP 291 AUD 556 State Street Bank 0 (0.00)
31/07/2023 GBP 706 AUD 1,343 State Street Bank 3 0.00
31/07/2023 GBP 315712 CAD 527856  State Street Bank 2,396 0.00
31/07/2023 GBP 1,799  CAD 3,008  State Street Bank 14 0.00
31/07/2023 GBP 551,895  CAD 922,744 State Street Bank 4,189 0.00
31/07/2023 GBP 791 CAD 1,323 State Street Bank 6 0.00
31/07/2023 GBP 329 CAD 550  State Street Bank 3 0.00
31/07/2023 GBP - CAD | State Street Bank 0 0.00
31/07/2023 GBP 32 CAD 53 State Street Bank 0 0.00
31/07/2023 GBP 572 CAD 956  State Street Bank 4 0.00
31/07/2023 GBP 1,383 CAD 2312 State Street Bank 10 0.00
31/07/2023 GBP 150 CHF |70 State Street Bank 0 0.00
31/07/2023 GBP 340 CHF 386  State Street Bank 0 0.00
31/07/2023 GBP 104319  CHF [18290  State Street Bank 82 0.00
31/07/2023 GBP 59,676  CHF 67,668  State Street Bank 47 0.00
31/07/2023 GBP 62 CHF 70  State Street Bank 0 0.00
31/07/2023 GBP 6 CHF 7 State Street Bank 0 (0.00)
31/07/2023 GBP 109 CHF 123 State Street Bank | 0.00
31/07/2023 GBP 262 CHF 296  State Street Bank 2 0.00
31/07/2023 GBP 40 CLP 41,494 State Street Bank 0 (0.00)
31/07/2023 GBP 18 CLP 18246  State Street Bank 0 (0.00)
31/07/2023 GBP 7067  CLP 7281717 State Street Bank (60) (0.00)
31/07/2023 GBP 12354 CLP 12,729,072 State Street Bank (105) (0.00)
31/07/2023 GBP 7 CLP 7586  State Street Bank 0 (0.00)
31/07/2023 GBP | CLP 733 State Street Bank 0 (0.00)
31/07/2023 GBP 13 CLP 13,193 State Street Bank 0 0.00
31/07/2023 GBP 31 CLP 31,898 State Street Bank 0 0.00
31/07/2023 GBP 5607  CNH 51,529 State Street Bank 33 0.00
31/07/2023 GBP 1,720,167  CNH 15,807,274 State Street Bank 10,108 0.00
31/07/2023 GBP 984,022 CNH 9,042,552 State Street Bank 5782 0.00
31/07/2023 GBP 2466 CNH 22,659  State Street Bank 14 0.00
31/07/2023 GBP 1,025 CNH 9421  State Street Bank 6 0.00
31/07/2023 GBP 99  CNH 911 State Street Bank I 0.00
31/07/2023 GBP 1,792 CNH 16384  State Street Bank 22 0.00
31/07/2023 GBP 4330  CNH 39,613 State Street Bank 50 0.00
31/07/2023 GBP 29  COP 156,500  State Street Bank 0 (0.00)
31/07/2023 GBP 66  COP 355893  State Street Bank 0 (0.00)
31/07/2023 GBP 20344  COP 109,175773  State Street Bank (69) (0.00)
31/07/2023 GBP 1638 COP 62,454,444  State Street Bank (39) (0.00)
31/07/2023 GBP 12 COP 65069  State Street Bank 0 (0.00)
31/07/2023 GBP | COP 6290  State Street Bank 0 0.00
31/07/2023 GBP 21 COP [13,159  State Street Bank 0 0.00
31/07/2023 GBP 51 COP 273594 State Street Bank 0 0.00
31/07/2023 GBP 92 CzZK 2,543 State Street Bank 0 0.00
31/07/2023 GBP 40  CzK [,I18  State Street Bank 0 0.00
31/07/2023 GBP 16,158  CzZK 446,219 State Street Bank 78 0.00
31/07/2023 GBP 28245  CzZK 780,037 State Street Bank 137 0.00
31/07/2023 GBP 17 CzK 465  State Street Bank 0 0.00
31/07/2023 GBP - CK | State Street Bank 0 0.00
31/07/2023 GBP 2 CZK 45 State Street Bank 0 0.00
31/07/2023 GBP 29 CZK 808  State Street Bank 0 0.00
31/07/2023 GBP 71 CzZK 1,955 State Street Bank | 0.00
31/07/2023 GBP 39,506  DKK 342,177 State Street Bank 20 0.00
31/07/2023 GBP 57 DKK 490  State Street Bank 0 0.00
31/07/2023 GBP 22,599  DKK 195,742 State Street Bank 12 0.00
31/07/2023 GBP 129 DKK [,I15  State Street Bank 0 0.00
31/07/2023 GBP 24 DKK 204 State Street Bank 0 0.00
31/07/2023 GBP 2 DKK 20  State Street Bank 0 0.00
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards (continued)
31/07/2023 GBP 41 DKK 355 State Street Bank 0 0.00
31/07/2023 GBP 99  DKK 857  State Street Bank | 0.00
31/07/2023 GBP 2478,195  EUR 2,883,483  State Street Bank 1,359 0.00
31/07/2023 GBP 14,122 EUR 16431  State Street Bank 8 0.00
31/07/2023 GBP 6210 EUR 7226  State Street Bank 3 0.00
31/07/2023 GBP 4332130  EUR 5040613  State Street Bank 2375 0.00
31/07/2023 GBP I EUR | State Street Bank 0 0.00
31/07/2023 GBP 2582  EUR 3004  State Street Bank I 0.00
31/07/2023 GBP 138619  EUR 161,298  State Street Bank 66 0.00
31/07/2023 GBP 3 EUR 3 State Street Bank 0 0.00
31/07/2023 GBP 250  EUR 290  State Street Bank 0 0.00
31/07/2023 GBP 4520  EUR 5224  State Street Bank 41 0.00
31/07/2023 GBP 127368  EUR 147216 State Street Bank 1,143 0.00
31/07/2023 GBP 16502 EUR 19,107  State Street Bank 12 0.00
31/07/2023 GBP 10910 EUR 12,632 State Street Bank 74 0.00
31/07/2023 GBP 2,637 HKD 26230  State Street Bank 4 0.00
31/07/2023 GBP 1,508  HKD 15005  State Street Bank 2 0.00
31/07/2023 GBP 4 HKD 38  State Street Bank 0 0.00
31/07/2023 GBP 3 HKD 27 State Street Bank 0 0.00
31/07/2023 GBP 7 HKD 66 State Street Bank 0 0.00
31/07/2023 GBP 14353  HUF 6230071  State Street Bank 156 0.00
31/07/2023 GBP 21 HUF 8931  State Street Bank 0 0.00
31/07/2023 GBP 8211 HUF 3563938  State Street Bank 89 0.00
31/07/2023 GBP 47 HUF 20309  State Street Bank | 0.00
31/07/2023 GBP 9 HUF 3,713 State Street Bank 0 0.00
31/07/2023 GBP I HUF 359 State Street Bank 0 0.00
31/07/2023 GBP 5  HUF 6,457  State Street Bank 0 0.00
31/07/2023 GBP 36 HUF 15613  State Street Bank 0 0.00
31/07/2023 GBP 51,102 IDR 978223362  State Street Bank (50) (0.00)
31/07/2023 GBP 89421 DR [,711,745046  State Street Bank (87) (0.00)
31/07/2023 GBP 292 IDR 5579975  State Street Bank 0 (0.00)
31/07/2023 GBP 28 IDR 2,453,732 State Street Bank 0 (0.00)
31/07/2023 GBP 52 IDR 987,342 State Street Bank 0 (0.00)
31/07/2023 GBP 53 IDR 1,020201  State Street Bank 0 (0.00)
31/07/2023 GBP 5 IDR 98617  State Street Bank 0 0.00
31/07/2023 GBP 94 IDR 1,774,190 State Street Bank | 0.00
31/07/2023 GBP 226 IDR 4,289,622  State Street Bank 2 0.00
31/07/2023 GBP 30 ILS 138  State Street Bank | 0.00
31/07/2023 GBP 20,782 ILS 95931 State Street Bank 558 0.00
31/07/2023 GBP 11,889 ILS 54,878  State Street Bank 319 0.00
31/07/2023 GBP 68 ILS 313 State Street Bank 2 0.00
31/07/2023 GBP 12 IS 57 State Street Bank 0 0.00
31/07/2023 GBP I LS 6 State Street Bank 0 0.00
31/07/2023 GBP 21 LS 99  State Street Bank 0 0.00
31/07/2023 GBP 52 IS 240  State Street Bank | 0.00
31/07/2023 GBP 1,288,665  JPY 234,000949  State Street Bank 13,306 0.00
31/07/2023 GBP 2252721 JPY 409,058,136  State Street Bank 23,260 0.00
31/07/2023 GBP 7343 JPY 1,333,454 State Street Bank 76 0.00
31/07/2023 GBP 3229 JPY 586,371  State Street Bank 33 0.00
31/07/2023 GBP 13337 JPY 2,421,869  State Street Bank 137 0.00
31/07/2023 GBP 1,343 JPY 243798  State Street Bank 14 0.00
31/07/2023 GBP 129 JpY 23566  State Street Bank 0 0.00
31/07/2023 GBP 2337 JPY 423980  State Street Bank 27 0.00
31/07/2023 GBP 5638 JPY 1,025,096  State Street Bank 49 0.00
31/07/2023 GBP 128,145  KRW 212,592,427  State Street Bank 1,401 0.00
31/07/2023 GBP 224008  KRW 371,629974  State Street Bank 2,450 0.00
31/07/2023 GBP 730 KRW 1,211,445  State Street Bank 8 0.00
31/07/2023 GBP 321 KRW 532719  State Street Bank 4 0.00
31/07/2023 GBP 34 KRW 221491 State Street Bank 2 0.00
31/07/2023 GBP 13 KRW 21,410 State Street Bank 0 0.00
31/07/2023 GBP 233 KRW 385,187  State Street Bank 3 0.00
31/07/2023 GBP 560  KRW 931,302 State Street Bank 4 0.00
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Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards (continued)
31/07/2023 GBP 98  MXN 2,147 State Street Bank 0 (0.00)
31/07/2023 GBP 68214  MXN 1,497,454 State Street Bank (133) (0.00)
31/07/2023 GBP 222 MXN 4881  State Street Bank 0 (0.00)
31/07/2023 GBP 39,021 MXN 856,616  State Street Bank (76) (0.00)
31/07/2023 GBP 41 MXN 892  State Street Bank 0 (0.00)
31/07/2023 GBP 4 MXN 86  State Street Bank 0 0.00
31/07/2023 GBP 71 MXN 1,552 State Street Bank | 0.00
31/07/2023 GBP 173 MXN 3,753 State Street Bank 2 0.00
31/07/2023 GBP [0l MYR 601 State Street Bank O (0.00)
31/07/2023 GBP 40288 MYR 239,777  State Street Bank (257) (0.00)
31/07/2023 GBP 70426 MYR 419,151 State Street Bank (450) (0.00)
31/07/2023 GBP 230 MYR 1,366 State Street Bank (1 (0.00)
31/07/2023 GBP 42 MYR 250  State Street Bank 0 (0.00)
31/07/2023 GBP 4 MYR 24 State Street Bank 0 (0.00)
31/07/2023 GBP 74 MYR 434 State Street Bank 0 0.00
31/07/2023 GBP 178  MYR 1,050  State Street Bank I 0.00
31/07/2023 GBP 48 NOK 658  State Street Bank 0 0.00
31/07/2023 GBP 14846  NOK 201,808  State Street Bank 23 0.00
31/07/2023 GBP 8493  NOK [15444  State Street Bank 13 0.00
31/07/2023 GBP 21 NOK 289 State Street Bank 0 0.00
31/07/2023 GBP 9 NOK 120 State Street Bank 0 0.00
31/07/2023 GBP I NOK [2 State Street Bank 0 (0.00)
31/07/2023 GBP 5 NOK 209  State Street Bank 0 (0.00)
31/07/2023 GBP 37 NOK 506  State Street Bank 0 0.00
31/07/2023 GBP 96  NzZD 198  State Street Bank I 0.00
31/07/2023 GBP 42 NzD 87  State Street Bank 0 0.00
31/07/2023 GBP 29484  NzD 60,857  State Street Bank 212 0.00
31/07/2023 GBP 16866 NZD 34813 State Street Bank 121 0.00
31/07/2023 GBP 18 NzD 36 State Street Bank 0 0.00
31/07/2023 GBP 2 NzD 4 State Street Bank 0 0.00
31/07/2023 GBP 30 NzD 63 State Street Bank 0 (0.00)
31/07/2023 GBP 73 NzZD I53  State Street Bank 0 (0.00)
31/07/2023 GBP 6201 PEN 28,749 State Street Bank (27) (0.00)
31/07/2023 GBP 35  PEN |64 State Street Bank 0 (0.00)
31/07/2023 GBP 10840  PEN 50,256  State Street Bank (46) (0.00)
31/07/2023 GBP 6  PEN 72 State Street Bank 0 (0.00)
31/07/2023 GBP I PEN 3 State Street Bank 0 (0.00)
31/07/2023 GBP Il PEN 52 State Street Bank 0 0.00
31/07/2023 GBP 27 PEN 126 State Street Bank 0 0.00
31/07/2023 GBP 35454  PLN 183,717  State Street Bank (74) (0.00)
31/07/2023 GBP 20281 PLN 105,095  State Street Bank (42) (0.00)
31/07/2023 GBP [16  PLN 599  State Street Bank 0 (0.00)
31/07/2023 GBP 51 PLN 263 State Street Bank 0 (0.00)
31/07/2023 GBP 21 PLN 09  State Street Bank 0 (0.00)
31/07/2023 GBP 2 PLN Il State Street Bank 0 (0.00)
31/07/2023 GBP 37  PLN 190  State Street Bank 0 (0.00)
31/07/2023 GBP 89  PLN 460 State Street Bank 0 0.00
31/07/2023 GBP 16616  RON 96,091 State Street Bank 6 0.00
31/07/2023 GBP 54 RON 313 State Street Bank 0 0.00
31/07/2023 GBP 24 RON 138  State Street Bank 0 0.00
31/07/2023 GBP 9505  RON 54969  State Street Bank 4 0.00
31/07/2023 GBP [0 RON 57 State Street Bank 0 0.00
31/07/2023 GBP 17 RON 00 State Street Bank 0 0.00
31/07/2023 GBP 42 RON 241 State Street Bank 0 0.00
31/07/2023 GBP 236 SEK 3202  State Street Bank 3 0.00
31/07/2023 GBP 72313 SEK 982,410  State Street Bank 893 0.00
31/07/2023 GBP 104 SEK 1,408 State Street Bank | 0.00
31/07/2023 GBP 41366  SEK 561986  State Street Bank 511 0.00
31/07/2023 GBP 43 SEK 586  State Street Bank I 0.00
31/07/2023 GBP 4 SEK 57 State Street Bank 0 0.00
31/07/2023 GBP 75 SEK 1,018  State Street Bank I 0.00
31/07/2023 GBP 180  SEK 2462 State Street Bank | 0.00
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Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards (continued)
31/07/2023 GBP 42,062 SGD 72309  State Street Bank 6 0.00
31/07/2023 GBP 137 SGD 236 State Street Bank 0 0.00
31/07/2023 GBP 24,062 SGD 41,365  State Street Bank 4 0.00
31/07/2023 GBP 2 SGD 4 State Street Bank 0 0.00
31/07/2023 GBP 44 SGD 75 State Street Bank 0 0.00
31/07/2023 GBP 106  SGD 81  State Street Bank | 0.00
31/07/2023 GBP 35964 THB 1,608,362  State Street Bank 251 0.00
31/07/2023 GBP 205 THB 9,165  State Street Bank I 0.00
31/07/2023 GBP 90 THB 4030  State Street Bank I 0.00
31/07/2023 GBP 62,869  THB 2,811,578  State Street Bank 440 0.00
31/07/2023 GBP 38 THB 1,676  State Street Bank 0 0.00
31/07/2023 GBP 4 THB |62 State Street Bank 0 0.00
31/07/2023 GBP 65 THB 2914 State Street Bank 0 0.00
31/07/2023 GBP 157 THB 7046  State Street Bank 0 0.00
31/07/2023 GBP 5123656  USD 6514,140  State Street Bank 1,026 0.00
31/07/2023 GBP 29,196  USD 37,120 State Street Bank 6 0.00
31/07/2023 GBP 12,839 USD 16323  State Street Bank 3 0.00
31/07/2023 GBP 8956,395  USD 11,387,026  State Street Bank 1,793 0.00
31/07/2023 GBP 2239 USD 2,847  State Street Bank 0 0.00
31/07/2023 GBP 12,600  USD 16,018  State Street Bank 3 0.00
31/07/2023 GBP 12211 USD 15563  State Street Bank (37) (0.00)
31/07/2023 GBP 21 USD 27 State Street Bank 0 0.00
31/07/2023 GBP 8,669  USD 1,051 State Street Bank (28) (0.00)
31/07/2023 GBP 38554  USD 48623  State Street Bank 402 0.00
31/07/2023 GBP 24209  USD 30,538 State Street Bank 246 0.00
31/07/2023 GBP 71 USD 89  State Street Bank | 0.00
31/07/2023 GBP 53994 USD 68,144 State Street Bank 514 0.00
31/07/2023 HKD 4698  EUR 549  State Street Bank 0 (0.00)
31/07/2023 HKD 4317 EUR 505  State Street Bank 0 (0.00)
31/07/2023 HKD 559  EUR 65  State Street Bank 0 (0.00)
31/07/2023 HKD 452 JPY 8249  State Street Bank 0 0.00
31/07/2023 HKD 76 USD [0 State Street Bank 0 (0.00)
31/07/2023 HKD 414 USD 53 State Street Bank 0 (0.00)
31/07/2023 HKD 1,307 USD |67  State Street Bank 0 (0.00)
31/07/2023 HUF [,115788  EUR 2994 State Street Bank (29) (0.00)
31/07/2023 HUF 1025226  EUR 2,737 State Street Bank (12) (0.00)
31/07/2023 HUF 132830  EUR 354 State Street Bank ( (0.00)
31/07/2023 HUF 107353 JPY 44,878  State Street Bank 0 0.00
31/07/2023 HUF 18019  USD 53 State Street Bank 0 (0.00)
31/07/2023 HUF 98287  USD 290  State Street Bank “) (0.00)
31/07/2023 HUF 310335  USD 904 State Street Bank (3) (0.00)
31/07/2023 IDR 1,002,537 EUR 61 State Street Bank 0 (0.00)
31/07/2023 IDR 306,568,659  EUR 18,645  State Street Bank 13 0.00
31/07/2023 IDR 281,686,386  EUR I7,169  State Street Bank (30) (0.00)
31/07/2023 IDR 36495690  EUR 2225  State Street Bank “4) (0.00)
31/07/2023 IDR 29495837  JPY 279927  State Street Bank 16 0.00
31/07/2023 IDR 5044011  USD 335 State Street Bank 0 (0.00)
31/07/2023 IDR 4950926  USD 329 State Street Bank 0 0.00
31/07/2023 IDR 27,004,793 USD 1,805  State Street Bank (10) (0.00)
31/07/2023 IDR 85,266,302  USD 5683  State Street Bank (14) (0.00)
31/07/2023 ILS 17,181 EUR 4334 State Street Bank (102) (0.00)
31/07/2023 ILS 15,787  EUR 3940  State Street Bank (47) (0.00)
31/07/2023 ILS 2,045 EUR 509  State Street Bank 4 (0.00)
31/07/2023 ILS 1,653 JPY 65082  State Street Bank (6) (0.00)
31/07/2023 ILS 277 USD 76 State Street Bank @) (0.00)
31/07/2023 ILS 3 USD | State Street Bank 0 (0.00)
31/07/2023 ILS 513 USD 413 State Street Bank ) (0.00)
31/07/2023 ILS 4779 USD 1,302 State Street Bank (13) (0.00)
31/07/2023 JPY 30,175580  AUD 316,129 State Street Bank (991) (0.00)
31/07/2023 JPY 1,363 AUD [4  State Street Bank 0 (0.00)
31/07/2023 JPY 59,112,946  CAD 544273  State Street Bank (879) (0.00)
31/07/2023 JPY 2,665 CAD 25  State Street Bank 0 (0.00)

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards (continued)
31/07/2023 JPY I1,173346  CHF 69,772 State Street Bank (586) (0.00)
31/07/2023 JPY 505  CHF 3 State Street Bank 0 (0.00)
31/07/2023 JPY 1,324257  CLP 7,508,145  State Street Bank (130) (0.00)
31/07/2023 JPY 184,235462  CNH 9323799  State Street Bank (4.546) (0.00)
31/07/2023 JPY 8347 CNH 421 State Street Bank 0 0.00
31/07/2023 JPY 2,178884  COP 64,396,487  State Street Bank (165) (0.00)
31/07/2023 JPY 3025379  CzK 460,099 State Street Bank (90) (0.00)
31/07/2023 JPY 4231259  DKK 201831  State Street Bank (229) (0.00)
31/07/2023 JPY 192 DKK 9  State Street Bank 0 (0.00)
31/07/2023 JPY 463,995398  EUR 2973,167  State Street Bank (24,992) (0.00)
31/07/2023 JPY 21012 EUR I34  State Street Bank ( (0.00)
31/07/2023 JPY 73261,146  EUR 469,422 State Street Bank (3927) (0.00)
31/07/2023 JPY 497 EUR 3 State Street Bank 0 (0.00)
31/07/2023 JPY 67314994  EUR 428,676  State Street Bank (718) (0.00)
31/07/2023 JPY 8721426  EUR 55,554 State Street Bank (108) (0.00)
31/07/2023 JPY 82,898,754  GBP 456,531 State Street Bank (4,714) (0.00)
31/07/2023 JPY 3746 GBP 2| State Street Bank 0 (0.00)
31/07/2023 JPY 908  GBP 5  State Street Bank 0 (0.00)
31/07/2023 JPY 282383  HKD 15472 State Street Bank (14) (0.00)
31/07/2023 JPY 1,535307  HUF 3,674,760  State Street Bank ) (0.00)
31/07/2023 JPY 70 HUF |66 State Street Bank 0 0.00
31/07/2023 JPY 9579,149  IDR 1,009,659,600  State Street Bank (585) (0.00)
31/07/2023 JPY 2225929 ILS 56,584  State Street Bank 203 0.00
31/07/2023 JPY 24088249  KRW 219,203,071  State Street Bank 745 0.00
31/07/2023 JPY 7306073 MXN 883261  State Street Bank (494) (0.00)
31/07/2023 JPY 331 MXN 40  State Street Bank 0 (0.00)
31/07/2023 JPY 7543716 MYR 247233 State Street Bank (690) (0.00)
31/07/2023 JPY 1,590,094  NOK 119,035  State Street Bank (77) (0.00)
31/07/2023 JPY 71 NOK 5  State Street Bank 0 (0.00)
31/07/2023 JPY 3,157,968  NzZD 35896  State Street Bank (54) (0.00)
31/07/2023 JPY I,161,174  PEN 29,643 State Street Bank (93) (0.00)
31/07/2023 JPY 3797375  PLN 108364  State Street Bank (259) (0.00)
31/07/2023 JPY 172 PLN 5  State Street Bank 0 (0.00)
31/07/2023 JPY 1,776931  RON 56,679 State Street Bank (117) (0.00)
31/07/2023 JPY 7,745383  SEK 579467  State Street Bank 88 0.00
31/07/2023 JPY 4505,149  SGD 42,651 State Street Bank (252) (0.00)
31/07/2023 JPY 203 SGD 2 State Street Bank 0 (0.00)
31/07/2023 JPY 6,733,054 THB 1,658,388  State Street Bank (128) (0.00)
31/07/2023 JPY 304 THB 75 State Street Bank 0 (0.00)
31/07/2023 JPY 959,281,124 USD 6,716,550  State Street Bank (53,502) (0.00)
31/07/2023 JPY 31,809,344 USD 222736 State Street Bank (1,792) (0.00)
31/07/2023 JPY 1,183,129  USD 8285  State Street Bank (67) (0.00)
31/07/2023 JPY 1326  USD 79 State Street Bank 0 (0.00)
31/07/2023 JPY 6,453,373 USD 45,027  State Street Bank (203) (0.00)
31/07/2023 JPY 20,376,208  USD 141,642  State Street Bank (112) (0.00)
31/07/2023 KRW 66,557,869  EUR 46,716 State Street Bank (456) (0.00)
31/07/2023 KRW 61,155780  EUR 42,730 State Street Bank (207) (0.00)
31/07/2023 KRW 7923430  EUR 5518  State Street Bank ) (0.00)
31/07/2023 KRW 6,403,720  JPY 703,705  State Street Bank (22) (0.00)
31/07/2023 KRW 1,074,875  USD 824  State Street Bank 7) (0.00)
31/07/2023 KRW 5862900  USD 4524 State Street Bank (68) (0.00)
31/07/2023 KRW 18511818 USD 14,131 State Street Bank (64) (0.00)
31/07/2023 MXN 268,190  EUR 14216 State Street Bank 29 0.00
31/07/2023 MXN 246422  EUR 13,122 State Street Bank (38) (0.00)
31/07/2023 MXN 31927 EUR [,701  State Street Bank (6) (0.00)
31/07/2023 MXN 25803  JPY 213459  State Street Bank 14 0.00
31/07/2023 MXN 4331 USD 251 State Street Bank 0 0.00
31/07/2023 MXN 23624  USD 1,374 State Street Bank ) (0.00)
31/07/2023 MXN 74592 USD 4336 State Street Bank (8) (0.00)
31/07/2023 MYR 75069  EUR 14716  State Street Bank 44 0.00
31/07/2023 MYR 68976  EUR 13504  State Street Bank 59 0.00
31/07/2023 MYR 8937 EUR 1,757 State Street Bank (1 (0.00)

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

97  Wellington Management Funds (Ireland) plc



Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards (continued)
31/07/2023 MYR 7223 JPY 220936  State Street Bank 16 0.00
31/07/2023 MYR 1,212 USD 260  State Street Bank | 0.00
31/07/2023 MYR 6613 USD 1,418  State Street Bank 2 0.00
31/07/2023 MYR 20879  USD 4469  State Street Bank 14 0.00
31/07/2023 NOK 36,143 EUR 3094  State Street Bank (3) (0.00)
31/07/2023 NOK 33210  EUR 2817  State Street Bank 25 0.00
31/07/2023 NOK 4303 EUR 367  State Street Bank | 0.00
31/07/2023 NOK 3477 JPY 46,462  State Street Bank 2 0.00
31/07/2023 NOK 584  USD 55 State Street Bank 0 (0.00)
31/07/2023 NOK 3,184  USD 296 State Street Bank I 0.00
31/07/2023 NOK 10053  USD 931 State Street Bank 8 0.00
31/07/2023 NZD 10899  EUR 6,146 State Street Bank (37) (0.00)
31/07/2023 NZD 10015  EUR 5579  State Street Bank 40 0.00
31/07/2023 NzZD 1,298  EUR 723 State Street Bank 5 0.00
31/07/2023 NZD 1,049 JPY 92,289  State Street Bank I 0.00
31/07/2023 NzD 176 USD 108  State Street Bank (1 (0.00)
31/07/2023 NZD 2 USD | State Street Bank 0 0.00
31/07/2023 NZD 960  USD 593 State Street Bank ) (0.00)
31/07/2023 NzZD 3031 USD 1,844 State Street Bank 13 0.00
31/07/2023 PEN 9,001  EUR 2267  State Street Bank 0 0.00
31/07/2023 PEN 8270  EUR 2,079 State Street Bank 5 0.00
31/07/2023 PEN 1,071 EUR 270  State Street Bank 0 (0.00)
31/07/2023 PEN 866  JPY 34,038  State Street Bank 2 0.00
31/07/2023 PEN 145  USD 40  State Street Bank 0 0.00
31/07/2023 PEN 793 USD 218  State Street Bank I 0.00
31/07/2023 PEN 2,503 USD 688  State Street Bank | 0.00
31/07/2023 PLN 32903 EUR 7392 State Street Bank 12 0.00
31/07/2023 PLN 30233 EUR 6,722 State Street Bank 88 0.00
31/07/2023 PLN 3917 EUR 880  State Street Bank 2 0.00
31/07/2023 PLN 3,166 JPY 11,001 State Street Bank 7 0.00
31/07/2023 PLN 531 USD [30  State Street Bank 0 0.00
31/07/2023 PLN 2,898  USD 714 State Street Bank 2 (0.00)
31/07/2023 PLN 5 USD | State Street Bank 0 0.00
31/07/2023 PLN 9,151 USD 2221 State Street Bank 28 0.00
31/07/2023 RON 17210 EUR 3465  State Street Bank @) (0.00)
31/07/2023 RON 15813 EUR 3,179 State Street Bank 3 0.00
31/07/2023 RON 2,049 EUR 412 State Street Bank 0 0.00
31/07/2023 RON 1,656  JPY 52,096  State Street Bank 2 0.00
31/07/2023 RON 278 USD 61 State Street Bank 0 (0.00)
31/07/2023 RON 3 UsSD | State Street Bank 0 (0.00)
31/07/2023 RON 516  USD 334 State Street Bank ( (0.00)
31/07/2023 RON 4787  USD [,051  State Street Bank 2 0.00
31/07/2023 SEK 175947  EUR 15071 State Street Bank (155) (0.00)
31/07/2023 SEK 161,666  EUR 13717 State Street Bank 0 0.00
31/07/2023 SEK 20946  EUR I,773  State Street Bank 5 0.00
31/07/2023 SEK 16928  JPY 226304  State Street Bank (3) (0.00)
31/07/2023 SEK 2,841 USD 266 State Street Bank (3) (0.00)
31/07/2023 SEK 27 USD 3 State Street Bank 0 (0.00)
31/07/2023 SEK 15499  USD 1,446 State Street Bank (10) (0.00)
31/07/2023 SEK 48936  USD 4532 State Street Bank 3 0.00
31/07/2023 SGD 4015615  AUD 4443642 State Street Bank 9,809 0.00
31/07/2023 SGD 7,866,737  CAD 7,650547  State Street Bank 34,360 0.00
31/07/2023 SGD 1,486,885  CHF 980,752 State Street Bank 548 0.00
31/07/2023 SGD 176046  CLP 105,537,785  State Street Bank (916) (0.00)
31/07/2023 SGD 24517648  CNH 131,059,407  State Street Bank 81,421 00l
31/07/2023 SGD 289,896  COP 905,185293  State Street Bank (649) (0.00)
31/07/2023 SGD 402,570  CzK 6,467,351 State Street Bank 1,088 0.00
31/07/2023 SGD 563079  DKK 2,837,021 State Street Bank 118 0.00
31/07/2023 SGD 61,747,827  EUR 41,792,139 State Street Bank 14,940 0.00
31/07/2023 SGD 12950  EUR 8,766  State Street Bank 2 0.00
31/07/2023 SGD 11,899  EUR 8,065  State Street Bank ) (0.00)
31/07/2023 SGD 1,542 EUR 1,045 State Street Bank (1 (0.00)
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards (continued)
31/07/2023 SGD 1,031,841  GBP 6,417,203  State Street Bank (976) (0.00)
31/07/2023 SGD 37578  HKD 217479  State Street Bank 27 0.00
31/07/2023 SGD 204576  HUF 51,654,034  State Street Bank 1,275 0.00
31/07/2023 SGD 1,273,001 IDR 14,192,218,679  State Street Bank (1,973) (0.00)
31/07/2023 SGD 296218 LS 795374 State Street Bank 4,605 0.00
31/07/2023 SGD 32,108291  JPY 3391534582  State Street Bank 189,805 001
31/07/2023 SGD 1,246  JPY [31,625  State Street Bank 7 0.00
31/07/2023 SGD 3,192,307 KRW 3081214620  State Street Bank 19,632 0.00
31/07/2023 SGD 972,251 MXN 12415510  State Street Bank (1,201) (0.00)
31/07/2023 SGD 1,003,563  MYR 3475213 State Street Bank (3997) (0.00)
31/07/2023 SGD 211598  NOK [,673209  State Street Bank 172 0.00
31/07/2023 SGD 420,258  NzD 504,573  State Street Bank 1,727 0.00
31/07/2023 SGD 154476  PEN 416,673 State Street Bank (425) (0.00)
31/07/2023 SGD 505326  PLN [,523211  State Street Bank (665) (0.00)
31/07/2023 SGD 236834 RON 796,702 State Street Bank 32 0.00
31/07/2023 SGD 1,030,677  SEK 8,145,238  State Street Bank 7,303 0.00
31/07/2023 SGD 896,096  THB 23311027  State Street Bank 3567 0.00
31/07/2023 SGD 127,656,107  USD 94,410,771  State Street Bank 2457 0.00
31/07/2023 SGD 209 USD I55  State Street Bank 0 (0.00)
31/07/2023 SGD 141 USD 847  State Street Bank (3) (0.00)
31/07/2023 SGD 3602 USD 2,664 State Street Bank 0 (0.00)
31/07/2023 THB 503,546  EUR [3,116  State Street Bank (88) (0.00)
31/07/2023 THB 462,676  EUR 11926  State Street Bank 56 0.00
31/07/2023 THB 59945  EUR 1,549 State Street Bank 3 0.00
31/07/2023 THB 48448  JPY 196947  State Street Bank 2 0.00
31/07/2023 THB 8,132 USD 231 State Street Bank 2 (0.00)
31/07/2023 THB 44356  USD 1,261 State Street Bank ) (0.00)
31/07/2023 THB 78 USD 2 State Street Bank 0 0.00
31/07/2023 THB 140,052  USD 3941 State Street Bank 20 0.00
31/07/2023 usb 126,196  AUD 188822  State Street Bank 414 0.00
31/07/2023 usb 105444  AUD 157,771 State Street Bank 346 0.00
31/07/2023 usb 1,989  AUD 2976 State Street Bank 7 0.00
31/07/2023 usbD 3,662,747  AUD 5480422  State Street Bank 12,002 0.00
31/07/2023 usb 879499  AUD [,315959  State Street Bank 2,882 0.00
31/07/2023 usD 41,806  AUD 62,552 State Street Bank 137 0.00
31/07/2023 usb 33 AUD 49 State Street Bank 0 (0.00)
31/07/2023 usD 81,896 CAD 107,696  State Street Bank 478 0.00
31/07/2023 usb 7,175,163 CAD 9435555 State Street Bank 41,897 0.00
31/07/2023 usD 1722900  CAD 2265666  State Street Bank 10,060 0.00
31/07/2023 usb 247212 CAD 325091  State Street Bank 1,443 0.00
31/07/2023 usD 38%  CAD 5124 State Street Bank 23 0.00
31/07/2023 usbD 206559  CAD 271,632 State Street Bank 1,206 0.00
31/07/2023 usD ¢4 CAD 85  State Street Bank 0 (0.00)
31/07/2023 usb 1,356235  CHF 1,209,579 State Street Bank 649 0.00
31/07/2023 usbD 736 CHF 657 State Street Bank 0 0.00
31/07/2023 usb 39043 CHF 34,821 State Street Bank 19 0.00
31/07/2023 usbD 46,728  CHF 41,675  State Street Bank 22 0.00
31/07/2023 usb 15480  CHF 13,806  State Street Bank 7 0.00
31/07/2023 usbD 325659  CHF 290444  State Street Bank 156 0.00
31/07/2023 usb 12 CHF Il State Street Bank 0 (0.00)
31/07/2023 usbD 5533 CLP 4484578  State Street Bank (38) (0.00)
31/07/2023 usb 87 CLP 70,682  State Street Bank (1 (0.00)
31/07/2023 usD 38562 CLP 31254408  State Street Bank (268) (0.00)
31/07/2023 usb 1,833 CLP 1,485,716  State Street Bank (13) (0.00)
31/07/2023 usD 4623 CLP 3,747,104 State Street Bank (32) (0.00)
31/07/2023 usb 160595  CLP 130,162,368 State Street Bank (1,116) (0.00)
31/07/2023 usD 255249 CNH 1,844903  State Street Bank 1,140 0.00
31/07/2023 usb 12,144 CNH 87,775  State Street Bank 54 0.00
31/07/2023 usbD 770498  CNH 5569,046  State Street Bank 3,440 0.00
31/07/2023 usb 5369853  CNH 38,812,490  State Street Bank 23,977 0.00
31/07/2023 usD 22,363203  CNH 161,637,874  State Street Bank 99,852 00l
31/07/2023 usb 643794  CNH 4,653246  State Street Bank 2,875 0.00
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards (continued)
31/07/2023 usbD 201 CNH 1,457 State Street Bank 0 0.00
31/07/2023 usb 144 COP 606,235  State Street Bank 0 (0.00)
31/07/2023 usbD 264453  COP [,116387477  State Street Bank (777) (0.00)
31/07/2023 usb 9.1 COP 38463706  State Street Bank 27) (0.00)
31/07/2023 usbD 63,500 COP 268,065,420  State Street Bank (187) (0.00)
31/07/2023 usb 7613 COP 32,138477  State Street Bank (22) (0.00)
31/07/2023 usb 3019  COP 12,742,816  State Street Bank ) (0.00)
31/07/2023 usD 199  CzZK 4331 State Street Bank I 0.00
31/07/2023 usbD 4191 CzZK 91,040  State Street Bank 15 0.00
31/07/2023 usb 88,172 CzZK 1915269  State Street Bank 321 0.00
31/07/2023 usb 367200 CzZK 7976298  State Street Bank 1,337 0.00
31/07/2023 usbD 10571 CzK 229,622 State Street Bank 39 0.00
31/07/2023 usbD 12,651  CzK 274814 State Street Bank 46 0.00
31/07/2023 usD 3 CZK 72 State Street Bank 0 (0.00)
31/07/2023 usb 14,785  DKK 100,728  State Street Bank 4 0.00
31/07/2023 usbD 17,695  DKK 120,552 State Street Bank 4 0.00
31/07/2023 usbD 123324  DKK 840,167  State Street Bank 31 0.00
31/07/2023 usb 279 DKK 1,900  State Street Bank 0 0.00
31/07/2023 usbD 513594  DKK 3498948  State Street Bank 128 0.00
31/07/2023 usbD 5862  DKK 39,936 State Street Bank | 0.00
31/07/2023 usb 5 DKK 32 State Street Bank 0 (0.00)
31/07/2023 usbD 1,621,354  EUR 1,483,824  State Street Bank 445 0.00
31/07/2023 usD 56,320294  EUR 51,542,981  State Street Bank 15,450 0.00
31/07/2023 usbD 642,829  EUR 588,302  State Street Bank 176 0.00
31/07/2023 usbD 13523630 EUR 12,376,502 State Street Bank 3710 0.00
31/07/2023 usb 1,940,451 EUR 1,775,854  State Street Bank 532 0.00
31/07/2023 usD 30584  EUR 27990  State Street Bank 8 0.00
31/07/2023 usb 3634 EUR 3,325  State Street Bank | 0.00
31/07/2023 usbD 4613397  EUR 4222209  State Street Bank 114 0.00
31/07/2023 usb 4265  EUR 3,888  State Street Bank |7 0.00
31/07/2023 usb 14419 EUR 13,145  State Street Bank 59 0.00
31/07/2023 usb 4851 EUR 4442 State Street Bank 2 (0.00)
31/07/2023 usbD 4217,145  EUR 3862810  State Street Bank (2,535) (0.00)
31/07/2023 usb 506  EUR 465  State Street Bank 2 (0.00)
31/07/2023 usD 8,171 EUR 7504 State Street Bank (27) (0.00)
31/07/2023 usb 68,570  EUR 62,879 State Street Bank (118) (0.00)
31/07/2023 usD 546,022  EUR 500,807  State Street Bank (1,053) (0.00)
31/07/2023 usb 346,685  GBP 272,683  State Street Bank (55) (0.00)
31/07/2023 usD 114849  GBP 90,334  State Street Bank (18) (0.00)
31/07/2023 usb 5464  GBP 4298  State Street Bank (1 (0.00)
31/07/2023 usD 2416162  GBP 1,900,418  State Street Bank (380) (0.00)
31/07/2023 usbD 10062312  GBP 7914449  State Street Bank (1,584) (0.00)
31/07/2023 usD 289,675  GBP 227842 State Street Bank (46) (0.00)
31/07/2023 usb 3 GBP 3 State Street Bank 0 0.00
31/07/2023 usbD 8506  GBP 6,689  State Street Bank 0 (0.00)
31/07/2023 usb 730  GBP 574 State Street Bank 0 (0.00)
31/07/2023 usbD 9 GBP 7 State Street Bank 0 (0.00)
31/07/2023 usb 826 GBP 648 State Street Bank 2 0.00
31/07/2023 usbD 9552 GBP 7493 State Street Bank 24 0.00
31/07/2023 usb 4,169  GBP 3305  State Street Bank (34) (0.00)
31/07/2023 usbD 14675  GBP I1,636  State Street Bank (121) (0.00)
31/07/2023 usb 90  GBP 71 State Street Bank 0 (0.00)
31/07/2023 usD 35565  GBP 28,184 State Street Bank (274) (0.00)
31/07/2023 usb 4204  GBP 3,331 State Street Bank (32) (0.00)
31/07/2023 usD 19 HKD |46 State Street Bank 0 0.00
31/07/2023 usb 987  HKD 7,722 State Street Bank | 0.00
31/07/2023 usD [,I81  HKD 9241 State Street Bank | 0.00
31/07/2023 usb 8230 HKD 64,405  State Street Bank 8 0.00
31/07/2023 usbD 34276  HKD 268221  State Street Bank 33 0.00
31/07/2023 usb 391 HKD 3061  State Street Bank 0 0.00
31/07/2023 usD 101 HUF 34595 State Street Bank I 0.00
31/07/2023 usb 186,600  HUF 63,705,829  State Street Bank 1,569 0.00

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards (continued)
31/07/2023 usbD 5372 HUF [,833969  State Street Bank 45 0.00
31/07/2023 usb 2,130 HUF 727,126 State Street Bank 18 0.00
31/07/2023 usbD 6429  HUF 2,194916  State Street Bank 54 0.00
31/07/2023 usD 44,806  HUF 15,297,045  State Street Bank 377 0.00
31/07/2023 usbD 631 IDR 9,505,030  State Street Bank (1 (0.00)
31/07/2023 usD 279,117 IDR 4202943963  State Street Bank (287) (0.00)
31/07/2023 usb 13268 IDR 199,792,062 State Street Bank (14) (0.00)
31/07/2023 usb 33463 DR 503,892,742  State Street Bank (34) (0.00)
31/07/2023 usbD 1162413 IDR 17503615363  State Street Bank (1,195) (0.00)
31/07/2023 usb 40384 IDR 608,108,749  State Street Bank (42) (0.00)
31/07/2023 usb 9309 LS 33,798  State Street Bank 195 0.00
31/07/2023 usbD 270,183 LS 980,948  State Street Bank 5,667 0.00
31/07/2023 usbD 64876 ILS 235545 State Street Bank 1,361 0.00
31/07/2023 usD 7778 LS 28240  State Street Bank 163 0.00
31/07/2023 usb 3084 ILS [1,196  State Street Bank 65 0.00
31/07/2023 usbD 147 LS 533 State Street Bank 3 0.00
31/07/2023 usbD 2 LS 9  State Street Bank 0 0.00
31/07/2023 usb 334274 JPY 47,742,113 State Street Bank 2,663 0.00
31/07/2023 usbD 7,032,340 JPY 1,004383466  State Street Bank 56,018 0.00
31/07/2023 usbD 843,110  JPY 120415961  State Street Bank 6716 0.00
31/07/2023 usb 1,009,042 JPY 144,114,903  State Street Bank 8,038 0.00
31/07/2023 usbD 29,286,772 PY 4,182,839,312  State Street Bank 233,290 00l
31/07/2023 usD 15904  JPY 2271430 State Street Bank 127 0.00
31/07/2023 usbD 660 JPY 94,240  State Street Bank 6 0.00
31/07/2023 usbD 420083  JPY 60,000,000  State Street Bank 3,330 0.00
31/07/2023 usb 262 JPY 37,710 State Street Bank 0 (0.00)
31/07/2023 usD 33238 KRW 43376037  State Street Bank 277 0.00
31/07/2023 usb 2911961 KRW 3,800,138/428  State Street Bank 24,294 0.00
31/07/2023 usbD 699216 KRW 912483994  State Street Bank 5834 0.00
31/07/2023 usb 1,581 KRW 2,063,598 State Street Bank 13 0.00
31/07/2023 usb 100328  KRW 130,928,922  State Street Bank 837 0.00
31/07/2023 usb 83829  KRW 109,398,094  State Street Bank 699 0.00
31/07/2023 usbD 25530  MXN 440811  State Street Bank (43) (0.00)
31/07/2023 usb 212942 MXN 3,676,782 State Street Bank (361) (0.00)
31/07/2023 usD 30554 MXN 527566  State Street Bank (52) (0.00)
31/07/2023 usb 10,122 MXN 174,771 State Street Bank (17) (0.00)
31/07/2023 usD 886816  MXN 15312267  State Street Bank (1,505) (0.00)
31/07/2023 usb 482 MXN 8315  State Street Bank (1 (0.00)
31/07/2023 usD 26355  MYR 123387  State Street Bank (139) (0.00)
31/07/2023 usb 10450  MYR 48923  State Street Bank (55) (0.00)
31/07/2023 usD 219827  MYR 1,029,164  State Street Bank (1,162) (0.00)
31/07/2023 usbD 497 MYR 2327  State Street Bank (3) (0.00)
31/07/2023 usD 31,542 MYR 147,671 State Street Bank (167) (0.00)
31/07/2023 usb 915494  MYR 4286067  State Street Bank (4,840) (0.00)
31/07/2023 usbD 193005  NOK 2,063,598 State Street Bank 208 0.00
31/07/2023 usb 46,344 NOK 495511 State Street Bank 50 0.00
31/07/2023 usbD 5556  NOK 59,407  State Street Bank 6 0.00
31/07/2023 usb 105 NOK [,121 State Street Bank 0 0.00
31/07/2023 usbD 2203 NOK 23553 State Street Bank 2 0.00
31/07/2023 usb 6,650  NOK 71,099 State Street Bank 7 0.00
31/07/2023 usbD 2 NOK 9  State Street Bank 0 (0.00)
31/07/2023 usb 4375  NzZD 7,103 State Street Bank 24 0.00
31/07/2023 usD 383318  NzZD 622299  State Street Bank 2,109 0.00
31/07/2023 usb 92,042  NzD 149,426  State Street Bank 506 0.00
31/07/2023 usD 13207 NzZD 21,441 State Street Bank 73 0.00
31/07/2023 usb 11,035 NzD 7915 State Street Bank 61 0.00
31/07/2023 usD 208 NzD 338 State Street Bank | 0.00
31/07/2023 usb 3 NzZD 6  State Street Bank 0 (0.00)
31/07/2023 usbD 1,608  PEN 5866  State Street Bank (6) (0.00)
31/07/2023 usb 77 PEN 279 State Street Bank 0 (0.00)
31/07/2023 usD 4057  PEN 14794 State Street Bank (15) (0.00)
31/07/2023 usb 4855  PEN I7,706  State Street Bank (18) (0.00)

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards (continued)
31/07/2023 usbD 33837  PEN 123395  State Street Bank (123) (0.00)
31/07/2023 usb 140916  PEN 513893  State Street Bank (514) (0.00)
31/07/2023 usbD 460923 PLN 1,878,603  State Street Bank (831) (0.00)
31/07/2023 usb 250  PLN 1,020 State Street Bank 0 (0.00)
31/07/2023 usbD 13269  PLN 54,081 State Street Bank (24) (0.00)
31/07/2023 usb 5261 PLN 21,442 State Street Bank 9) (0.00)
31/07/2023 usb 110677  PLN 451,090  State Street Bank (199) (0.00)
31/07/2023 usb 15881  PLN 64,725  State Street Bank (29) (0.00)
31/07/2023 usbD 4 PLN |7 State Street Bank 0 (0.00)
31/07/2023 usb 7443 RON 33,854 State Street Bank I 0.00
31/07/2023 usb 6219 RON 28287  State Street Bank I 0.00
31/07/2023 usb 2466  RON 1215  State Street Bank 0 0.00
31/07/2023 usbD 216021 RON 982,587  State Street Bank 32 0.00
31/07/2023 usD 17 RON 534 State Street Bank 0 0.00
31/07/2023 usb 51,871 RON 235939 State Street Bank 8 0.00
31/07/2023 usbD 2 RON 9 State Street Bank 0 (0.00)
31/07/2023 usbD 225739 SEK 2,412,166 State Street Bank 2,157 0.00
31/07/2023 usb 10,730 SEK [14,659  State Street Bank 103 0.00
31/07/2023 usbD 32390  SEK 346,112 State Street Bank 310 0.00
31/07/2023 usbD 501 SEK 5455  State Street Bank 5 0.00
31/07/2023 usb 27,064 SEK 289,196  State Street Bank 259 0.00
31/07/2023 usbD 940,109  SEK 10,045,666  State Street Bank 8984 0.00
31/07/2023 usD 8 SEK 91 State Street Bank 0 (0.00)
31/07/2023 usbD 15742 SGD 21,286 State Street Bank 0 (0.00)
31/07/2023 usbD 546,840  SGD 739,402 State Street Bank (14) (0.00)
31/07/2023 usb 131,307 SGD 177545  State Street Bank (3) (0.00)
31/07/2023 usD 18841  SGD 25475 State Street Bank 0 (0.00)
31/07/2023 usb 297 SGD 402 State Street Bank 0 (0.00)
31/07/2023 usbD 6242 SGD 8439  State Street Bank 0 (0.00)
31/07/2023 usb 23530 THB 827,655  State Street Bank 126 0.00
31/07/2023 usb 817339 THB 28,749,900  State Street Bank 4,365 0.00
31/07/2023 usb 28,160  THB 990,545 State Street Bank 150 0.00
31/07/2023 usbD 9329 THB 328,146  State Street Bank 50 0.00
31/07/2023 usb 196,259  THB 6903427  State Street Bank 1,048 0.00
31/07/2023 usD 444 THB 15612  State Street Bank 2 0.00
31/07/2023 usb 7 THB 259 State Street Bank 0 (0.00)
Portfolio management forwards
07/07/2023 ush 108,089  EUR 100,000  Australia and New Zealand Banking Group (1,021) (0.00)
07/072023 AUD 2,675,000  USD 1,838,367  Bank of America Merrill Lynch (57,654) (0.00)
07/07/2023 CHF 3315000 USD 3,670,869  Bank of America Merrill Lynch 35220 0.00
07/072023 CHF 1,645,000  USD 1814922 Bank of America Merrill Lynch 24,148 0.00
07/07/2023 CHF 1,630,000  USD 1,818,466  Bank of America Merrill Lynch 3834 0.00
13/07/2023 CNH 12,826,000  USD 1,875201  Bank of America Merrill Lynch (111,047) o0ty
24/01/2024 CNH 12,826,000  USD 1,900,007 Bank of America Merrill Lynch (106,407) .01y
07/072023 EUR 254000  USD 271442 Bank of America Merrill Lynch 5,698 0.00
07/07/2023 EUR 1,694,000  USD 1,822,947  Bank of America Merrill Lynch 25,382 0.00
07/072023 INR 18,986,000  USD 229,067 Bank of America Merrill Lynch 2,333 0.00
07/07/2023 JPY 257,600,000  USD 1,844,396  Bank of America Merrill Lynch (61,602) (0.00)
07/072023 JPY 130,400000  USD 909,977 Bank of America Merrill Lynch (7,507) (0.00)
07/07/2023 KRW 2,356,100000  USD 1,832970  Bank of America Merrill Lynch (44,649) (0.00)
07/072023 SEK 19,650,000  USD 1811260  Bank of America Merrill Lynch 8,120 0.00
07/07/2023 SEK 19,720,000  USD 1,853,195  Bank of America Merrill Lynch (27,334) (0.00)
07/072023 TWD 39,070,000  USD 1,274,723 Bank of America Merrill Lynch (20,484) (0.00)
07/07/2023 usb 1,814,450  AUD 2,780,000  Bank of America Merrill Lynch (36,160) (0.00)
07/072023 usbD 1,836,465  AUD 2,705000  Bank of America Merrill Lynch 3578l 0.00
07/072023 usb 3627874 CAD 4940,000  Bank of America Merrill Lynch (105,468) o0ty
07/07/2023 usD 1,825259  CAD 2415000  Bank of America Merrill Lynch 153 0.00
07/07/2023 usb 3673089  CHF 3315000  Bank of America Merrill Lynch (32,999) (0.00)
07/07/2023 usD 612915  CLP 1,308,800,000  Bank of America Merrill Lynch (18313) (0.00)
24/01/2024 usb 1,933,082 CNH 12,826,000  Bank of America Merrill Lynch 139,481 00l
10/04/2024 usD 1,906,560  CNH 12,826,000  Bank of America Merrill Lynch 100,881 001
07/07/2023 usb 350348 JPY 48,975,000  Bank of America Merrill Lynch 11,403 0.00

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
07/072023 usbD 912,224 PY 130,300,000  Bank of America Merrill Lynch 10,445 0.00
07/08/2023 usD 4485797  JPY 608,550,000  Bank of America Merrill Lynch 254,389 00l
14/08/2023 usbD 3888368  JPY 516,100,000  Bank of America Merrill Lynch 295,857 0.02
07/07/2023 usb 1833276  KRW 2,365,110000  Bank of America Merrill Lynch 38,117 0.00
07/072023 usbD 274505  NOK 3,050,000  Bank of America Merrill Lynch (10,200) (0.00)
07/07/2023 usb 455246 PHP 25545000  Bank of America Merrill Lynch (7.265) (0.00)
07/0712023 ZAR 20,150,000  USD 1,076,705  Bank of America Merrill Lynch (10,277) (0.00)
07/07/2023 PLN 999,000  USD 234834 Bank of Montreal 11,022 0.00
07/072023 AUD 10,976,000  USD 7271600  Barclays Bank 34982 0.00
04/08/2023 AUD 8,241,000 USD 5463956  Barclays Bank 26,359 0.00
07/0712023 CAD 20,263,000  USD 14927,121  Barclays Bank 386,383 0.02
07/07/2023 CHF 245000 USD 272,586  Barclays Bank 1,318 0.00
07/072023 CHF 2,455,000  USD 2,741,087 Barclays Bank 3543 0.00
07/07/2023 EUR 1,695,000  USD 1,810,636 Barclays Bank 38,784 0.00
07/072023 EUR 420000 USD 458,862 Barclays Bank (598) (0.00)
07/07/2023 EUR 230000  USD 251,337 Barclays Bank (383) (0.00)
07/072023 GBP 1,458,000  USD 1827516  Barclays Bank 26,135 0.00
07/07/2023 GBP 1,451,000  USD 1814416  Barclays Bank 30,335 0.00
07/072023 GBP 1,439,000  USD 1,846,289  Barclays Bank (16,794) (0.00)
07/07/2023 HUF 98,581,000 USD 281861  Barclays Bank 6,320 0.00
07/072023 HUF 174,680,000  USD 500476  Barclays Bank 10,164 0.00
07/07/2023 HUF 360,300,000  USD 1,040,635  Barclays Bank 12,624 0.00
07/072023 IDR 15,888,365000  USD 1,060,610 Barclays Bank (1,747) (0.00)
07/07/2023 JPY 76,000,000  USD 547,536  Barclays Bank (21,556) (0.00)
07/072023 KRW 2379910000  USD 1,832250  Barclays Bank (25,857) (0.00)
07/07/2023 KRW [,164,160,000  USD 905,707 Barclays Bank (22,090) (0.00)
07/072023 MXN 15,660,000  USD 907,146  Barclays Bank 5596 0.00
07/07/2023 PLN 2,590,000  USD 615646  Barclays Bank 21,759 0.00
07/072023 PLN 5870000  USD 1,421,025  Barclays Bank 23,594 0.00
07/07/2023 RON 353000 USD 76,334 Barclays Bank 1,318 0.00
07/072023 SEK 50,650,000  USD 4,712,636 Barclays Bank (22,986) (0.00)
07/07/2023 THB 36,400,000  USD 1,051,582 Barclays Bank (24,739) (0.00)
07/072023 THB 42,860,000  USD 1,234803  Barclays Bank (25722) (0.00)
07/07/2023 THB 133,507,000  USD 3748091  Barclays Bank 18,141 0.00
07/072023 TWD 28095000  USD 917,088  Barclays Bank (15,172) (0.00)
07/07/2023 usb 5459663  AUD 8,241,000  Barclays Bank (26,265) (0.00)
04/08/2023 usD 7277318  AUD 10,976,000  Barclays Bank (35,107) (0.00)
05/07/2023 usb 1,038546  BRL 5210000  Barclays Bank (41,471) (0.00)
07/07/2023 usD 11091287 CAD 15,056,000  Barclays Bank (287,094) 0.02)
07/07/2023 usb 2,062,185  CHF 1,870,000  Barclays Bank (28,429) (0.00)
07/072023 usD 272422 GBP 219,000  Barclays Bank (6,007) (0.00)
07/07/2023 usbD [,815005  GBP 1465000  Barclays Bank (47,546) (0.00)
07/07/2023 usD 1,819,708  GBP 11428000  Barclays Bank 4,198 0.00
07/07/2023 usb 2729325  GBP 2,141,000  Barclays Bank 7,332 0.00
07/0712023 usbD 457,500  HUF 157,200000  Barclays Bank (2,041) (0.00)
04/08/2023 usb 1,060,044  IDR 15,888,365,000  Barclays Bank 3902 0.00
07/072023 usbD 3285150 IS 12,147,000  Barclays Bank 11,729 0.00
07/07/2023 usb 1816409  JPY 261,000000  Barclays Bank 10,084 0.00
07/072023 usbD 921,165  NOK 9,900,000  Barclays Bank (2,959) (0.00)
07/07/2023 usb 1,821,002 NzZD 3,000,000  Barclays Bank (16,926) (0.00)
07/072023 usbD 1,188,030  PLN 4,998,000  Barclays Bank (41,989) (0.00)
07/07/2023 usb 1,861  SEK 20,000  Barclays Bank 9 0.00
07/07/2023 usb 4600846 THB 159,256,000  Barclays Bank 108,235 00l
07/07/2023 usb 458,552  THB 15,820,000  Barclays Bank 12,270 0.00
07/072023 usD 553,157 THB 19,425000  Barclays Bank 5178 0.00
04/08/2023 usb 3,755,207  THB 133,507,000  Barclays Bank (21,564) (0.00)
07/07/2023 usD 6223401  ZAR 120,640000  Barclays Bank (161,405) ooty
07/072023 ZAR 41328000  USD 2,131,969 Barclays Bank 55,293 0.00
07/07/2023 AUD 2,785,000  USD 1,818401  BNP Paribas 35,538 0.00
07/07/2023 AUD 1,840,000  USD 1,229,378 BNP Paribas (4,513) (0.00)
07/07/2023 CAD 2,470,000  USD 1,815,057  BNP Paribas 51,615 0.00
07/07/2023 CAD 2,475,000  USD 1,818,624  BNP Paribas 51,826 0.00
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Wellington Management Funds (Ireland) plc
Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
07/072023 CHF 7,562,000  USD 8,384,921  BNP Paribas 69,209 0.00
07/07/2023 CHF 1,640,000  USD 1,838,286  BNP Paribas (4,806) (0.00)
07/072023 CHF 1,640,000  USD 1,839,029 BNP Paribas (5,549) (0.00)
07/07/2023 CNH 527,016,000  USD 74,611,170 BNP Paribas (2,156,019) ©.12)
07/072023 EUR 1,584,000  USD 1,696,381 BNP Paribas 31927 0.00
07/07/2023 EUR 3,909,000  USD 4233370  BNP Paribas 31,753 0.00
07/0712023 EUR 1,687,000  USD 1,842,690  BNP Paribas (1,999) (0.00)
07/07/2023 EUR 104,000 USD 112,887  BNP Paribas 587 0.00
04/08/2023 EUR 4,392,000  USD 4,808,269  BNP Paribas (9,560) (0.00)
04/08/2023 EUR 109,000 USD 118,773 BNP Paribas 321 0.00
07/0712023 GBP 2,178,000  USD 2,740,397 BNP Paribas 28,637 0.00
07/07/2023 GBP 1,442,000  USD 1,838,667  BNP Paribas (5,358) (0.00)
07/072023 GBP 1,431,000  USD 1,823,669  BNP Paribas (4,345) (0.00)
04/08/2023 GBP 260000  USD 329466  BNP Paribas [,156 0.00
07/072023 HUF 110,128000  USD 313296  BNP Paribas 8,639 0.00
07/07/2023 JPY 21,011,190,000  USD 151,441,496  BNP Paribas (6,027,588) (0.33)
07/072023 JPY 254,000,000  USD 1,830,790 BNP Paribas (72911) (0.00)
07/07/2023 JPY 260,600,000  USD 1,815,744 BNP Paribas (12,188) (0.00)
07/072023 JPY 259,400,000  USD 1,816,769 BNP Paribas (21,517) (0.00)
04/08/2023 JPY 261,500,000  USD 1,814,494  BNP Paribas 2956 0.00
07/072023 KRW 5875502000 USD 4,436,149 BNP Paribas 23,459 0.00
07/07/2023 NzD 2,332,000  USD 1,400,168  BNP Paribas 28515 0.00
07/072023 NZD 2,150,000  USD 1,338,442 BNP Paribas (21,260) (0.00)
07/07/2023 NzD 4015000 USD 2,476,697  BNP Paribas (16,937) (0.00)
07/072023 usbD 1817516  AUD 2,730,000  BNP Paribas 190 0.00
07/07/2023 usb 1,824,470  CHF 1,645,000  BNP Paribas (14,600) (0.00)
07/072023 usD 1,828528  CHF 1,635000  BNP Paribas 638 0.00
07/07/2023 usb 5898351  CNH 41,663,000  BNP Paribas 170,443 00l
07/072023 usbD 1,816,001  EUR 1,689,000  BNP Paribas (26,872) (0.00)
07/07/2023 usb 2366844  EUR 2,200,000  BNP Paribas (33,584) (0.00)
07/072023 usb 1919791 EUR 1,792,000  BNP Paribas (35/466) (0.00)
07/07/2023 usb 2,750,045 EUR 2,547,000  BNP Paribas (28,995) (0.00)
07/072023 usbD 1,008,447  EUR 929,000  BNP Paribas (5,188) (0.00)
07/07/2023 usb 1,814,080  EUR 1,659,000  BNP Paribas 3939 0.00
07/072023 usD 1,817,090  EUR 1,662,000  BNP Paribas 3676 0.00
07/07/2023 usb 1,822,213 GBP 1,466,000  BNP Paribas (41,608) (0.00)
07/072023 usD 1,007,716 GBP 806,000  BNP Paribas (17,005) (0.00)
07/07/2023 usb 7560450  HUF 2,657,604000  BNP Paribas (208,481) .01y
07/07/2023 usD 6487  JPY 900,000  BNP Paribas 258 0.00
07/07/2023 usb 2730517 JPY 381,200,000  BNP Paribas 92314 00l
07/072023 usD 1,836,754  JPY 254,300,000  BNP Paribas 76,799 0.00
07/07/2023 usbD 1,827,329  JPY 257,600,000  BNP Paribas 44,535 0.00
07/07/2023 usD 908,747 JPY 128,700000  BNP Paribas 18,043 0.00
18/07/2023 usb 4023602 JPY 522,250,000  BNP Paribas 403,263 0.02
07/0712023 usbD 2812686  KRW 3,725290000  BNP Paribas (14,874) (0.00)
07/07/2023 usb 2564816  NZD 4218000  BNP Paribas (19,310) (0.00)
04/08/2023 usbD 59,649  NzZD 97,000 BNP Paribas 230 0.00
07/07/2023 usb 1,082,872  ZAR 19,940,000  BNP Paribas 27,558 0.00
05/07/2023 BRL 3591,000 USD 720,795  Citibank 23,608 0.00
05/07/2023 BRL 2,394,000  USD 480916  Citibank 15,353 0.00
02/08/2023 BRL 7,795,000  USD 1614340  Citibank (6,316) (0.00)
07/07/2023 CAD 1,545,000  USD [,155419  Citibank 12,195 0.00
07/07/2023 CHF [,635000  USD 1,820,818  Citibank 7,072 0.00
07/07/2023 EUR 1,703,000  USD 1,834,116  Citibank 24,034 0.00
07/072023 EUR 5888000 USD 6,313,747 Citibank 110,670 00l
07/07/2023 EUR 3922000 USD 4239067  Citibank 40,240 0.00
07/07/2023 EUR 6425000 USD 6,936,978  Citibank 73,362 0.00
07/072023 GBP 1,450,000  USD 1,827,114 Citibank 16,366 0.00
07/07/2023 INR 16916000  USD 205092  Citibank 1,079 0.00
07/07/2023 JPY 255,300,000  USD 1,823520  Citibank (56,644) (0.00)
07/07/2023 NOK 19,470,000  USD 1816568  Citibank 876 0.00
07/07/2023 PEN 1,951,000  USD 529,042  Citibank 9,082 0.00

The accompanying notes form an integral part of these financial statements.
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Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
07/072023 PEN 17,000  USD 4,677 Citibank 12 0.00
04/08/2023 PEN 1,951,000  USD 535474  Citibank 1,276 0.00
07/072023 SEK 9,710,000  USD 906,323 Citibank (7,281) (0.00)
07/07/2023 SEK 19,570,000  USD 1,803,191  Citibank 8,783 0.00
05/07/2023 usbD 1,622,606  BRL 7,795,000  Citibank 6,727 0.00
07/07/2023 usb 3686209  CHF 3,280,000  Citibank 19,250 0.00
07/0712023 usb 1,840,643  CHF 1,640,000  Citibank 7,164 0.00
07/07/2023 usb 1825031  CHF 1635000  Citibank (2,859) (0.00)
07/072023 usbD 164,890  CzK 3,643,000  Citibank (2,398) (0.00)
07/07/2023 usb 1,282967  EUR 1,192,000  Citibank (17,628) (0.00)
07/0712023 usb 1,179,143 EUR 1,080,000  Citibank 751 0.00
07/07/2023 usbD 1,849,192 NOK 20,280,000  Citibank (43,862) (0.00)
07/072023 usbD 1,850,440  NOK 19,780,000  Citibank 4,059 0.00
07/07/2023 usD 967,081 NOK 10,190,000  Citibank 15,887 0.00
07/072023 usb 916077  NOK 9,650,000  Citibank 15,290 0.00
07/07/2023 usbD 1,812,229  NOK 19,570,000  Citibank (14,549) (0.00)
07/072023 usbD 4610 PEN 17,000  Citibank (79) (0.00)
07/07/2023 usb 536,726  PEN 1,951,000  Citibank (1,398) (0.00)
04/08/2023 usbD 4666  PEN 17,000  Citibank () (0.00)
07/07/2023 usbD 5462318  SEK 59,480,000  Citibank (44,896) (0.00)
07/072023 usb 2339583  SEK 24920000  Citibank 32,257 0.00
07/07/2023 usbD 1817206  SEK 19,460,000  Citibank 15417 0.00
07/072023 usD 1,799,820  SEK 19,440,000  Citibank (117) (0.00)
07/07/2023 usbD 1961416  TWD 60,260,000  Citibank 26,928 0.00
07/072023 CHF 1,640,000  USD 1,822,040  Credit Agricole ['1,440 0.00
07/07/2023 INR 16916000  USD 205080  Credit Agricole 1,091 0.00
07/072023 MXN 20,553,000  USD 1,176,353 Credit Agricole 21,577 0.00
07/07/2023 MXN 31,610000  USD 1,822,375  Credit Agricole 20011 0.00
07/072023 MXN 18,980,000  USD 1094200  Credit Agricole 12,047 0.00
07/07/2023 MXN 47,360,000 USD 2,767,648  Credit Agricole (7,275) (0.00)
07/072023 MXN 15,690,000  USD 913,372 Credit Agricole [118 0.00
07/07/2023 usb 3227,183  CAD 4,384,000  Credit Agricole (85,969) (0.00)
07/072023 usbD 2,750,752 MXN 47,300,000  Credit Agricole (6,124) (0.00)
07/07/2023 usb 2755218  MXN 47,360,000  Credit Agricole (5,155) (0.00)
07/072023 CHF 1,635000  USD 1826915  Deutsche Bank 975 0.00
07/07/2023 cop 6,429,586,000  USD 1,548925  Deutsche Bank (9,668) (0.00)
07/072023 EUR 15,234,000  USD 16397801 Deutsche Bank 224,069 00l
07/07/2023 JPY 252,400,000  USD 1,823,732 Deutsche Bank (76,926) (0.00)
07/07/2023 JPY 381,400,000  USD 2,741,114 Deutsche Bank (101,527) (0.00)
07/07/2023 JPY 254,900,000  USD 1,829959  Deutsche Bank (65,851) (0.00)
07/072023 JPY 383,000,000  USD 2,725,760  Deutsche Bank (75,099) (0.00)
07/07/2023 MXN 415,553,000 USD 24,249,160  Deutsche Bank (28,691) (0.00)
07/07/2023 usD 489,508  COP 2,059,360,000  Deutsche Bank (3,507) (0.00)
07/07/2023 usb 617462  COP 2,574200000  Deutsche Bank 1,193 0.00
04/08/2023 usbD 1536341  COP 6,429,586,000  Deutsche Bank 10,760 0.00
07/07/2023 usb 558,625  CzK 12,337,000  Deutsche Bank (7,894) (0.00)
07/072023 usbD 62,567,612 EUR 58,127,000  Deutsche Bank (854,958) (0.05)
07/07/2023 usb 1,822,832 JpPY 253,100,000  Deutsche Bank 71,182 0.00
07/072023 usbD 1813306 JPY 255,500,000  Deutsche Bank 45,046 0.00
07/07/2023 usb 1811540 JpPY 255400000  Deutsche Bank 43972 0.00
07/072023 usbD 1819331 JPY 259,400,000  Deutsche Bank 24,080 0.00
04/08/2023 usb 24,121,212 MXN 415,553,000  Deutsche Bank 32214 0.00
07/07/2023 AUD 2,690,000  USD 1,796,156 Goldman Sachs (5,458) (0.00)
05/07/2023 BRL 7,020,000  USD 1,398434  Goldman Sachs 56,790 0.00
07/072023 CAD 2,440,000  USD 1,833,710 Goldman Sachs 10,289 0.00
07/07/2023 CHF 1,640,000  USD 1,828,554  Goldman Sachs 4925 0.00
07/07/2023 CHF 1,630,000  USD 1819271 Goldman Sachs 3,029 0.00
07/072023 GBP 1,466,000  USD 1,809,129 Goldman Sachs 54,693 0.00
07/07/2023 GBP 1,082,000  USD 1,342,112 Goldman Sachs 33,506 0.00
07/07/2023 GBP 1,026,000  USD 1,282,719 Goldman Sachs 21,702 0.00
07/07/2023 GBP 389,000 USD 495,190 Goldman Sachs (629) (0.00)
07/07/2023 JPY 505,500,000  USD 3635922 Goldman Sachs (137,465) .01y

The accompanying notes form an integral part of these financial statements.
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Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
07/072023 JPY 262,200,000  USD 1,821,086  Goldman Sachs (6,457) (0.00)
07/07/2023 MXN 64,470,000  USD 3,646,823  Goldman Sachs 110,805 001
07/072023 MXN 31,620,000  USD 1,809,339 Goldman Sachs 33,630 0.00
07/07/2023 MXN 15610000 USD 906,767  Goldman Sachs 3,060 0.00
07/072023 MXN 15610000  USD 907,294 Goldman Sachs 2,533 0.00
07/07/2023 NOK 3,020,000  USD 273385  Goldman Sachs 8,520 0.00
07/0712023 NOK 30,330,000  USD 2,726,638  Goldman Sachs 104,542 00l
07/07/2023 NOK 20,230,000  USD 1815532 Goldman Sachs 72,855 0.00
07/072023 NOK 20,280,000  USD 1,848,126 Goldman Sachs 44928 0.00
07/07/2023 NOK 9650000  USD 910,684  Goldman Sachs (9,897) (0.00)
07/0712023 NOK 19,630,000  USD 1843918  Goldman Sachs (11,539) (0.00)
07/07/2023 SEK 19,760,000  USD 1,822,744 Goldman Sachs 6,822 0.00
07/072023 TRY 300000  USD 13,803 Goldman Sachs (2,306) (0.00)
07/07/2023 TRY 10,668,000  USD 421,078  Goldman Sachs (12,244) (0.00)
07/072023 usb 1,090,121 CAD 1,440,000  Goldman Sachs 1,860 0.00
07/07/2023 usbD 1,797,853 CHF [,635000  Goldman Sachs (30,037) (0.00)
07/072023 usbD 1833498  CHF 1,660,000  Goldman Sachs (22,341) (0.00)
07/07/2023 usb 1,839,585  CHF 1,650,000  Goldman Sachs (5,075) (0.00)
07/072023 usbD 1,847,826  CHF 1,655000  Goldman Sachs (2,424) (0.00)
07/07/2023 usbD 457,187  CzZK 10,100,000  Goldman Sachs (6,609) (0.00)
07/072023 usb 272201 EUR 253000  Goldman Sachs (3,848) (0.00)
07/07/2023 usbD 1,835472  EUR 1,699,000  Goldman Sachs (18313) (0.00)
07/072023 usD 1,808319  EUR 1,660,000  Goldman Sachs (2912) (0.00)
07/07/2023 usbD 1,826,412 EUR 1,667,000  Goldman Sachs 7542 0.00
07/072023 usbD 1819546  GBP 1,463,000  Goldman Sachs (40,461) (0.00)
07/07/2023 usb 2730894  JPY 381,200,000  Goldman Sachs 92,691 00l
07/072023 usD 1,837960  JPY 254,900,000  Goldman Sachs 73,852 0.00
07/07/2023 usb 1,840,158  JPY 255,700,000  Goldman Sachs 70513 0.00
07/072023 usbD 1824518  JPY 258,100,000  Goldman Sachs 38,264 0.00
07/07/2023 usb 4547278 JPY 652,000,000  Goldman Sachs 34,927 0.00
07/072023 usb 1833777  KRW 2,383910000  Goldman Sachs 24,348 0.00
07/07/2023 usb 3599,700  MXN 64,800,000  Goldman Sachs (177,162) .01y
07/072023 usbD 1,796,067  MXN 31,940,000  Goldman Sachs (65,553) (0.00)
07/07/2023 usb 1,812,207  MXN 31,845,000  Goldman Sachs (43,876) (0.00)
07/072023 usD 1810239  MXN 31,845,000  Goldman Sachs (45,844) (0.00)
07/07/2023 usb 1817201  NOK 20,130,000  Goldman Sachs (61,851 (0.00)
07/072023 usD 917,736 NOK 9,900,000  Goldman Sachs (6,388) (0.00)
07/07/2023 usb 1854451  SEK 19,820,000  Goldman Sachs 19,330 0.00
07/07/2023 usD 12931 TRY 300000  Goldman Sachs 1,434 0.00
07/07/2023 usb 869,751  TRY 21,335000  Goldman Sachs 52,123 0.00
04/08/2023 usD 416312 TRY 10,668,000  Goldman Sachs 10,593 0.00
07/07/2023 usbD 904426 TWD 28200000  Goldman Sachs (861) (0.00)
07/07/2023 usD 1027344  ZAR 19,120,000  Goldman Sachs 15,428 0.00
07/07/2023 ZAR 26,160,000  USD 1,331,142 Goldman Sachs 53,362 0.00
07/0712023 INR 16,460,000  USD 198972 HSBC 1,641 0.00
07/07/2023 INR 16916000  USD 204993  HSBC 1,178 0.00
07/072023 JPY 505,500,000  USD 3634863  HSBC (136,406) ©.01)
07/07/2023 JPY 253,600,000  USD 1,835,178  HSBC (80,068) (0.00)
07/072023 JPY 133,500000  USD 963,683  HSBC (39.759) (0.00)
07/07/2023 THB 14,975,000  USD 431,545  HSBC (9,100) (0.00)
07/072023 usbD 1,831,622  AUD 2,765000  HSBC (9,003) (0.00)
07/07/2023 usb 1818275 IDR 27,232,868000  HSBC 3,369 0.00
07/072023 usD 3628481  JPY 507,200000  HSBC 118,260 00l
07/07/2023 usb 3,669,114 JPY 507,200,000  HSBC 158,893 00l
07/072023 usD 1831527 JPY 254,300,000  HSBC 71572 0.00
07/07/2023 usb 1838296  JPY 255,700,000  HSBC 68,652 0.00
07/07/2023 usD 3643539 JPY 515200000  HSBC 77951 0.00
07/072023 usb 3,642,122 JPY 515200000  HSBC 76,534 0.00
07/07/2023 usb 8,191,879  JPY [,159,200000  HSBC 169,306 00l
07/07/2023 usb 223248  MYR 1,030,000  HSBC 2472 0.00
07/07/2023 AUD 2,680000 USD 1819211 JPMorgan Chase (35,169) (0.00)
07/07/2023 CAD 1,890,000  USD 1,418,722 JPMorgan Chase 9,622 0.00
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Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
07/072023 CAD 1,656,000  USD 1,239,784 JPMorgan Chase 11,717 0.00
07/07/2023 CAD 4860000 USD 3,649,155 JPMorgan Chase 23728 0.00
07/072023 CAD 2,430,000  USD 1,817,653 JPMorgan Chase 18,789 0.00
07/07/2023 CAD 2430000 USD 1,829,778  JPMorgan Chase 6,664 0.00
07/072023 CNH 7978000  USD [,124011  JPMorgan Chase (27,181) (0.00)
07/07/2023 CNH 13,070,000  USD 1,804,055  JPMorgan Chase (7.167) (0.00)
07/0712023 EUR 1,700,000  USD 1,824,897  JPMorgan Chase 29,978 0.00
07/07/2023 EUR 1,276,000  USD 1,371959  JPMorgan Chase 20,289 0.00
07/072023 EUR 308000 USD 336806  JPMorgan Chase (746) (0.00)
03/08/2023 EUR 1,662,000  USD 1,816,343  JPMorgan Chase (528) (0.00)
07/0712023 GBP 2914000  USD 3,626,150  JPMorgan Chase 78,609 00l
07/07/2023 GBP 1,465,000  USD 1,834206  JPMorgan Chase 28,344 0.00
07/072023 GBP 1,460,000  USD 1,813,736  JPMorgan Chase 42,457 0.00
07/07/2023 GBP 1,053,000  USD 1,341,445  JPMorgan Chase (2,697) (0.00)
07/072023 GBP 1434000  USD 1,829,014 JPMorgan Chase (5,876) (0.00)
07/07/2023 GBP 1,435,000  USD 1,830,077  JPMorgan Chase (5,668) (0.00)
07/072023 IDR 33,376,503,000  USD 2226436  JPMorgan Chase (2,094) (0.00)
07/07/2023 INR 39,504,000  USD 477852  JPMorgan Chase 3621 0.00
07/072023 INR 26,336000  USD 318356  JPMorgan Chase 2,626 0.00
07/07/2023 INR 56,296,000  USD 682,707  JPMorgan Chase 3,425 0.00
07/072023 INR 139,000000  USD 1,684,440  JPMorgan Chase 9,683 0.00
07/07/2023 INR 18412000 USD 1435384  JPMorgan Chase 7814 0.00
07/072023 INR 176,710000  USD 2,155000  JPMorgan Chase (1,269) (0.00)
07/07/2023 JPY 505,500,000  USD 3,633,619  JPMorgan Chase (135,163) .01y
07/072023 JPY 1,014300,000  USD 7338991 JPMorgan Chase (319,240) 0.02)
07/07/2023 JPY 255,300,000  USD 1,812,232 JPMorgan Chase (45,356) (0.00)
07/072023 JPY 383,000,000  USD 2,722,510 JPMorgan Chase (71,850) (0.00)
07/07/2023 JPY 130,300,000  USD 907,756  JPMorgan Chase (5,978) (0.00)
07/072023 JPY 260,800,000  USD 1,820,008  JPMorgan Chase (15,067) (0.00)
07/07/2023 JPY 130,400,000  USD 910,743 JPMorgan Chase (8,272) (0.00)
07/072023 JPY 261,000,000  USD 1819221 JPMorgan Chase (12,896) (0.00)
07/07/2023 NOK 25,837,000 USD 2,346,046  |PMorgan Chase 65,732 0.00
07/072023 NZD 5955000  USD 3,609,480  JPMorgan Chase 38,807 0.00
07/07/2023 NzZD 3,030,000 USD 1,834,801 JPMorgan Chase 21,507 0.00
07/072023 NZD 4,505,000  USD 2,738,635  JPMorgan Chase 21,321 0.00
07/07/2023 SEK 19,750,000  USD 1,831,553 JPMorgan Chase (2913) (0.00)
07/072023 SEK 19,750,000  USD 1,846,685  JPMorgan Chase (18,045) (0.00)
07/07/2023 SGD 1,965,000  USD 1,463,066  JPMorgan Chase (11,005) (0.00)
07/07/2023 SGD 2715000  USD 2,031,907 JPMorgan Chase (25,624) (0.00)
07/07/2023 TWD 27915000  USD 909,046  JPMorgan Chase (12,909) (0.00)
07/072023 usD 2,741,605  AUD 4,135,000  JPMorgan Chase (I1,011) (0.00)
07/07/2023 usbD 1,600,159  AUD 2,397,000  JPMorgan Chase 4,507 0.00
07/07/2023 usD 1824205 AUD 2,695000  JPMorgan Chase 30,178 0.00
07/07/2023 usb 920464  AUD 1,350,000  JPMorgan Chase 21,786 0.00
07/0712023 usbD 919,261 AUD 1,335000  JPMorgan Chase 30,568 0.00
07/07/2023 usb 1,827,509  AUD 2,700,000  JPMorgan Chase 30,153 0.00
07/072023 usbD 3644216  CAD 4,860,000  JPMorgan Chase (28,667) (0.00)
07/07/2023 usb 1,817,151 CAD 2395000  JPMorgan Chase 7,161 0.00
04/08/2023 usbD [,117932  CAD 1,480,000  JPMorgan Chase (1,010) (0.00)
07/07/2023 usb 1,838,030 CHF 1,645,000  JPMorgan Chase (1,040) (0.00)
07/072023 usbD 1823270  CNH 13,120,000  JPMorgan Chase 19,508 0.00
07/07/2023 usb [,390931  CzK 30,760,000  JPMorgan Chase (21,578) (0.00)
07/07/2023 usb 907,368  EUR 844,000  JPMorgan Chase (13,524) (0.00)
07/07/2023 usb 2435000 EUR 2,272,000  JPMorgan Chase (43,987) (0.00)
07/07/2023 usb 1821502  EUR 1,691,000  JPMorgan Chase (23,554) (0.00)
03/08/2023 usb 1,820327  EUR 1,662,000  JPMorgan Chase 4512 0.00
07/07/2023 usb 1,826,743  GBP 1,458,000  JPMorgan Chase (26,908) (0.00)
07/072023 usb 923487 IDR 13,844,000000  JPMorgan Chase 869 0.00
03/07/2023 usbD 6,830,627  JPY 897,650,000  JPMorgan Chase 620,020 003
07/07/2023 usb 3628326  JPY 505,600,000  JPMorgan Chase 129,178 00l
07/07/2023 usD 3630496  JPY 505,600,000  JPMorgan Chase 131,348 00l
07/07/2023 usb 955,626  JPY 133,100,000  JPMorgan Chase 34,469 0.00
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Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
07/072023 usbD 1,835559  JPY 253,700,000  JPMorgan Chase 79,756 00l
18/07/2023 usb 7543645 JPY 1,000,000,000  JPMorgan Chase 611,448 0.03
07/072023 usbD 6,507,242 MXN 115730000  JPMorgan Chase (238,070) ©.01)
07/07/2023 usD 2616562  MXN 46,293,000  JPMorgan Chase (81,621) (0.00)
07/072023 usbD 456,850  MXN 8,020,000  JPMorgan Chase (10,595) (0.00)
07/07/2023 usD 9,044,402  NOK 99,606,000  JPMorgan Chase (253,406) 0.01)
07/0712023 usb 918337  NOK 9,730,000  JPMorgan Chase 10,081 0.00
07/07/2023 usD 912,952 THB 31,500,000  JPMorgan Chase 24337 0.00
07/072023 AUD 5410000 USD 3,665,205  Morgan Stanley (63,837) (0.00)
07/07/2023 CHF 3280000 USD 3,677,324 Morgan Stanley (10,364) (0.00)
07/0712023 CLP 116747000  USD 144,283 Morgan Stanley 1,225 0.00
07/07/2023 CLP 1,434572,000 USD [,790976  Morgan Stanley (2991) (0.00)
04/08/2023 CLP 77835000  USD 96,818  Morgan Stanley (171) (0.00)
07/07/2023 cop 200,717,000  USD 44908  Morgan Stanley 3,144 0.00
07/072023 EUR 8,000 USD 8,623  Morgan Stanley 106 0.00
07/07/2023 EUR 101,000 USD 108,898  Morgan Stanley 1,303 0.00
04/08/2023 EUR 664000 USD 727,093 Morgan Stanley (1,605) (0.00)
04/08/2023 GBP 841,000 USD 1,064,553 Morgan Stanley 4,883 0.00
07/072023 JPY 260,800,000  USD 1821240  Morgan Stanley (16,300) (0.00)
07/07/2023 JPY 391,200,000  USD 2,731,805  Morgan Stanley (24,395) (0.00)
07/072023 JPY 390,900,000  USD 2,727,185 Morgan Stanley (21,851) (0.00)
07/07/2023 JPY 651,500,000  USD 4541864  Morgan Stanley (32973) (0.00)
07/072023 JPY 260,600,000  USD 1817363  Morgan Stanley (13,806) (0.00)
07/07/2023 KRW 1,703,800,000  USD 1,305294  Morgan Stanley (12,080) (0.00)
07/072023 NZD 3005000 USD 1,830,853 Morgan Stanley 10,138 0.00
07/07/2023 SGD 988,000 USD 731,573 Morgan Stanley (1,478) (0.00)
07/072023 usD 1,824,086  AUD 2,755,000  Morgan Stanley (9,883) (0.00)
07/07/2023 usb 1,825344  CHF 1,650,000  Morgan Stanley (19,315) (0.00)
07/072023 usbD 3675575  CHF 3320000  Morgan Stanley (36,103) (0.00)
07/07/2023 usb 1,828,663  CHF [,635000  Morgan Stanley 773 0.00
07/072023 usb 1819452 CHF 1,630,000  Morgan Stanley (2,848) (0.00)
07/07/2023 usb 1,041,772 CLP 842,950,000  Morgan Stanley (8,842) (0.00)
07/072023 usbD 97,172 CLP 77835000  Morgan Stanley 162 0.00
04/08/2023 usb 1,784,449  CLP 1,434,572,000  Morgan Stanley 3,145 0.00
07/072023 usD 122932 COP 514,840,000  Morgan Stanley (322) (0.00)
07/07/2023 usb 573015  CzK 12,643,000  Morgan Stanley (7,556) (0.00)
07/072023 usD 5902030  EUR 5508000  Morgan Stanley (107,768) ooy
07/07/2023 usb 2238242 EUR 2,061,000  Morgan Stanley (10,522) (0.00)
04/08/2023 usD 1863928  EUR 1,706,000  Morgan Stanley (51) (0.00)
07/07/2023 usb 496,718  GBP 396000  Morgan Stanley (6,742) (0.00)
07/072023 usD 1218737  GBP 958,000  Morgan Stanley 769 0.00
07/07/2023 usbD 547637 IDR 8,188,000000  Morgan Stanley 1,957 0.00
03/07/2023 usD 1,848,622  JPY 237450000  Morgan Stanley 205,767 00l
07/07/2023 usb 3667374 JPY 507,200,000  Morgan Stanley 157,152 00l
07/0712023 usbD 1836441 JPY 254,300,000  Morgan Stanley 76,485 0.00
07/07/2023 usb 1,145477  JPY 159,400,000  Morgan Stanley 42,304 0.00
07/072023 usbD 12223612 PY 1,724901,000  Morgan Stanley 285,945 0.02
07/07/2023 usb 4552252 JPY 652,000,000  Morgan Stanley 39,901 0.00
07/072023 usbD 2716017 JPY 391,500,000  Morgan Stanley 6,530 0.00
07/07/2023 usb 906,548  KRW [,171260,000  Morgan Stanley 17,541 0.00
07/072023 usbD 5155729  MXN 92,584000  Morgan Stanley (240,521) ©.0t1)
07/07/2023 usb 5200034 MXN 92,584000  Morgan Stanley (196,216) .01y
07/07/2023 usb 510,176 ~ SGD 689,000  Morgan Stanley 1,031 0.00
07/07/2023 NOK 14,580,000  USD 1,322,165  Natwest Markets Plc 38818 0.00
07/07/2023 CAD 4,860,000  USD 3,686,790  Royal Bank of Canada (13,907) (0.00)
07/07/2023 CAD 11,094,000 USD 8,367,778  Royal Bank of Canada 16,372 0.00
04/08/2023 CAD 20,028000  USD 15,112,324 Royal Bank of Canada 29,685 0.00
07/072023 GBP 1,070,000  USD 1,332,033 Royal Bank of Canada 28,328 0.00
07/07/2023 usb 1251298 CAD 1,705,000  Royal Bank of Canada (37.234) (0.00)
07/07/2023 usb 1,838,472  CAD 2465000  Royal Bank of Canada (24,420) (0.00)
07/07/2023 usD 15106351  CAD 20,028000  Royal Bank of Canada (29,555) (0.00)
04/08/2023 usb 8371086 CAD 11,094,000  Royal Bank of Canada (16,443) (0.00)

The accompanying notes form an integral part of these financial statements.
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Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised

gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
25/09/2023 usbD [7521,112  JPY 2,471,100000  Royal Bank of Canada 205,407 00l
07/07/2023 usbD 320942 MXN 5,782,000  Royal Bank of Canada (16,061) (0.00)
07/072023 EUR 705000  USD 760,232 Standard Chartered Bank 8996 0.00
07/07/2023 EUR 183,000 USD 200350  Standard Chartered Bank (678) (0.00)
07/072023 HUF 72,639,000  USD 207,700  Standard Chartered Bank 4,644 0.00
07/07/2023 INR 30,314,000  USD 367,532 Standard Chartered Bank 1,934 0.00
07/0712023 usb 333312 COP 1,481903,000  Standard Chartered Bank (21,459) (0.00)
07/07/2023 usD 1,840,672 GBP 1,439,000  Standard Chartered Bank I1,178 0.00
12/04/2024 usbD 2978321 HKD 23,135000  Standard Chartered Bank 5372 0.00
09/05/2024 usb 2824463  HKD 21,965000  Standard Chartered Bank 389 0.00
21/08/2023 usb 1,277,165  JPY 174,400,000  Standard Chartered Bank 61,857 0.00
07/07/2023 AUD 1,785,000  USD 1,205,128  State Street Bank (16,877) (0.00)
07/072023 CAD 4,185,000  USD 3,135360  State Street Bank 27,401 0.00
07/07/2023 CHF 1,645,000  USD 1,812,474  State Street Bank 26,595 0.00
07/072023 CHF 1,645,000  USD 1,819,258  State Street Bank 19,812 0.00
07/07/2023 CLP 717,178,000  USD 894237  State Street Bank (379) (0.00)
04/08/2023 CLP 38,912,000  USD 48,344  State Street Bank (27) (0.00)
07/07/2023 EUR 306000 USD 335214 State Street Bank (1,337) (0.00)
07/072023 MXN 19,270,000  USD 1,079,020  State Street Bank 44,130 0.00
07/07/2023 MXN 11,067,000  USD 633210  State Street Bank 11,829 0.00
07/072023 MXN 47,010,000  USD 2,727,668  State Street Bank 12,305 0.00
07/07/2023 SEK 19,820,000  USD 1,851,551 State Street Bank (16,430) (0.00)
07/072023 usD 2028320 CAD 2,759,000  State Street Bank (56,760) (0.00)
07/07/2023 usbD 884990 CAD 1,203,000  State Street Bank (24,162) (0.00)
07/072023 usbD 1837332  CHF 1,660,000  State Street Bank (18,507) (0.00)
07/07/2023 usb 48519 CLP 38,912,000  State Street Bank 21 0.00
04/08/2023 usD 891015 CLP 717,178,000  State Street Bank 497 0.00
07/07/2023 usb 14785435  CNY 104,156,000  State Street Bank 443,775 0.03
07/072023 usbD 10050536  CNY 71397000  State Street Bank 219,595 00l
07/07/2023 usb 2,763,784  EUR 2,582,000  State Street Bank (53,445) (0.00)
07/072023 usb 1,397970  EUR 1,298,000  State Street Bank (18,282) (0.00)
07/07/2023 usb 1,218,087  EUR [,136000  State Street Bank (21,406) (0.00)
07/072023 usbD 3,175,134 EUR 2953000  State Street Bank (46,894) (0.00)
07/07/2023 usb 1,828,725  EUR 1,697,000  State Street Bank (22,878) (0.00)
07/072023 usD 325432 EUR 301,000  State Street Bank (2,990) (0.00)
07/07/2023 usb 8165538  EUR 7483000  State Street Bank 811 0.00
07/072023 usD 3113843 GBP 2515000  State Street Bank (83,641) (0.00)
07/07/2023 usb 2433204  GBP 1,951,000  State Street Bank (47,230) (0.00)
07/07/2023 usD 2534381  GBP 1,985,000  State Street Bank 10,721 0.00
07/07/2023 usb 919974  JPY 129,800,000  State Street Bank 21,656 0.00
07/072023 usD 1,087,005 MXN 19,340,000  State Street Bank (40,225) (0.00)
07/07/2023 usbD 6478936  MXN 115730000  State Street Bank (266,376) ©.01)
07/07/2023 usD 1,081,683  MXN 18910000  State Street Bank (20,484) (0.00)
07/07/2023 AUD 18,141,000  USD 11,820,621  Toronto Dominion Bank 255,609 00l
07/0712023 CAD 2,958,000  USD 2,202,633 Toronto Dominion Bank 32,838 0.00
07/07/2023 EUR 2,151,000  USD 2,312,386  Toronto Dominion Bank 34,577 0.00
07/072023 GBP 7,377,000  USD 9,117965  Toronto Dominion Bank 260,897 0.02
07/07/2023 usb 6,743,377  AUD 10,349,000  Toronto Dominion Bank (145819) .01y
07/072023 usbD 1,820,742  CAD 2,430,000  Toronto Dominion Bank (15,700) (0.00)
07/07/2023 usb 1,073,485  EUR 1,000,000  Toronto Dominion Bank (I7 619) (0.00)
07/07/2023 usb 44,199,324 GBP 35,760,000  Toronto Dominion Bank (1,264,700) 0.07)
07/07/2023 usb 28013624  NzZD 46,392,000  Toronto Dominion Bank (408,096) (0.02)
07/07/2023 AUD 2,690000 USD 1,839,556  UBS (48,858) (0.00)
07/07/2023 AUD 2,690,000  USD 1,830,825  UBS (40,126) (0.00)
07/072023 CAD 1,386,000 USD 1,037,263 UBS 10,189 0.00
07/07/2023 CHF 3270000 USD 3597209 UBS 58,570 0.00
07/07/2023 DKK 7,789,000  USD 1,124,069  UBS 17,333 0.00
07/072023 EUR 3,153,000 USD 3,390,197 UBS 50,052 0.00
07/07/2023 EUR 174000  USD 187543 UBS 2,309 0.00
07/07/2023 EUR 372000 USD 406,049 UBS (158) (0.00)
07/07/2023 EUR 121,000  USD 131,630 UBS 393 0.00
04/08/2023 EUR 2,574,000  USD 2,822,744 UBS (10,385) (0.00)

The accompanying notes form an integral part of these financial statements.
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Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Forward foreign exchange contracts® (December 31,2022: 0.09%) (continued)

Unrealised
gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Portfolio management forwards (continued)
07/072023 NZD 2975000  USD 1,799,637 UBS 22,975 0.00
07/07/2023 NzD 3030000 USD 1,829,678  UBS 26,630 0.00
07/072023 NZD 2,990,000  USD 1,828546  UBS 3,255 0.00
07/07/2023 NzZD 28248000  USD 17118288  UBS 187,643 00l
04/08/2023 NZD 5610000 USD 3399312 UBS 37216 0.00
07/07/2023 THB 14,259,000  USD 400,646 UBS 1,600 0.00
07/0712023 usb 1,811,053  AUD 2,780,000  UBS (39,557) (0.00)
07/072023 usD 1,845,658  AUD 2,790,000  UBS (11,610) (0.00)
07/072023 usbD 1234532 AUD 1,855,000  UBS (317) (0.00)
07/07/2023 usb 1,832,684  CHF 1,655000  UBS (17.565) (0.00)
07/0712023 usb 91,353 EUR 85000  UBS (1,391) (0.00)
07/07/2023 usb 2,173209  EUR 1,982,000  UBS 10,642 0.00
10/07/2023 usbD 16,373,707  JPY 2,153,650,000  UBS 1,462,150 0.08
31/07/2023 usb 11387619 JPY 1,500,000,000  UBS 968,806 0.05
07/072023 usb 1,836,762 NZD 3015000  UBS (10,356) (0.00)
07/07/2023 usbD 3399,660 NzZD 5610000  UBS (37,265) (0.00)
04/08/2023 usbD 17,116537  NzZD 28248000  UBS (187,395) o0ty
07/07/2023 usb 455489  THB 16,000,000  UBS 4,129 0.00
04/08/2023 usbD 401,560  THB 14,259,000  UBS (1,812) (0.00)
07/07/2023 usbD 633893 CAD 862,000  Westpac Banking Corporation (17,552) (0.00)
Unrealised gain on forward foreign exchange contracts 15,325,181 0.62
Unrealised loss on forward foreign exchange contracts (18,684,720) (0.80)
Total forward foreign exchange contracts (3,359,539) (0.18)
Future contracts® (December 31,2022: 0.45%)
Number of Unrealised
contracts gain/(loss) % net
long/(short)  Investment Delivery date  Counterparty usDh assets
|6 Australia Treasury Bond Futures, 3 Year 15/09/2023  JPMorgan Chase (5,569) (0.00)
181  Australia Treasury Bond Futures, 10 Year 15/09/2023  JPMorgan Chase (61,394) (0.00)
(90)  CanadaTreasury Bond Futures, 5 Year 20/09/2023  JPMorgan Chase 80,665 0.00
54 Canada Treasury Bond Futures, 0 Year 20/09/2023  JPMorgan Chase 27,130 0.00
(242)  Euro Bobl Futures 07/09/2023  JPMorgan Chase 74952 0.00
6 Euro BTP Futures 07/09/2023  JPMorgan Chase (5499) (0.00)
(475)  Euro Bund Futures 07/09/2023  JPMorgan Chase 73,180 0.00
6 Euro Buxl Futures, 30 Year 07/09/2023  JPMorgan Chase 15972 0.00
(62) Euro OAT Futures 07/09/2023  JPMorgan Chase (13992) (0.00)
372 Euro Schatz Futures 07/09/2023  JPMorgan Chase (255,365) 0.01)
34 Japan Government Bond Futures, 10 Year 12/09/2023  JPMorgan Chase 8,960 0.00
(76)  Korea Government Bond Futures, 3 Year 19/09/2023  JPMorgan Chase 12,371 0.00
I Korea Government Bond Futures, 10 Year 19/09/2023  JPMorgan Chase (53) (0.00)
(192)  Long Gilt Bond Futures 27/09/2023  JPMorgan Chase (5,022) (0.00)
(14)  US.Long Bond Futures 20/09/2023  JPMorgan Chase 3,174 0.00
(60)  US.Treasury Note Futures, 2 Year 29/09/2023  JPMorgan Chase 59,875 0.00
486  US.Treasury Note Futures, 5 Year 29/09/2023  JPMorgan Chase (538,844) (0.03)
70  US.Treasury Note Futures, |0 Year 20/09/2023  JPMorgan Chase (20,187) (0.00)
220  US.Ultra Bond Futures 20/09/2023  JPMorgan Chase (72,719) (0.00)
(415)  US.Ultra Bond Futures, 10 Year 20/09/2023  JPMorgan Chase 510969 0.03
Unrealised gain on future contracts 867,248 003
Unrealised loss on future contracts (978,644) (0.04)
Total future contracts (111,396) (0.01)

Options purchased Nil (December 31,2022:0.00%)

The accompanying notes form an integral part of these financial statements.
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Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Interest rate swaps” (December 31,2022: (0.00%))

Notional Termination Fair value % net
amount CCY  Fund pays Fund receives date Counterparty UsD assets
152,422,000 HKD 5.030% 3 Month HIBOR 21/06/2024 Goldman Sachs (30,356) (0.00)
20,054,000 USD 12 Month SOFR 5.440% 21/06/2024 Goldman Sachs 12,285 0.00
105,040,000 CNY | Week CNRR7 2.498% 21/12/2027 Goldman Sachs 88,729 0.00
1,335000 NZD 3 Month NZDBB 4.264% 15/03/2028 Goldman Sachs (7,760) (0.00)
2,475,000 NZD 3 Month NZDBB 4.293% 15/03/2028 Goldman Sachs (12,460) (0.00)
2,475,000 NZD 3 Month NZDBB 4.320% 15/03/2028 Goldman Sachs (10,600) (0.00)
2,595,000 NZD 3 Month NZDBB 4.261% 15/03/2028 Goldman Sachs (15297) (0.00)
2,475,000 NZD 3 Month NZDBB 4.215% 15/03/2028 Goldman Sachs (17,701) (0.00)
2,475,000 NZD 3 Month NZDBB 4.065% 15/03/2028 Goldman Sachs (27,844) (0.00)
2,480,000 NZD 3 Month NZDBB 4.215% 15/03/2028 Goldman Sachs (17,736) (0.00)
2,230,000 NZD 3 Month NZDBB 4.315% 15/03/2028 Goldman Sachs (9.856) (0.00)
2,475,000 NZD 3 Month NZDBB 4.253% 15/03/2028 Goldman Sachs (15,165) (0.00)
2,480,000 NZD 3 Month NZDBB 4.253% 15/03/2028 Goldman Sachs (15,196) (0.00)
1,273,000 NZD 3 Month NZDBB 4.518% 15/03/2028 Goldman Sachs 1,417 0.00
8,161,000 NZD 4.344% 3 Month NZDBB 19/03/2028 Goldman Sachs (19.315) (0.00)
512,597,000 JPY 12 Month TONAR 0.469% 18/06/2028 Goldman Sachs 14,643 0.00
50,964,000 SEK  2.500% 3 Month STIBOR 18/06/2028 Goldman Sachs 52378 0.00
48,887,000 NOK 6 Month NIBOR 2.656% 18/06/2028 Goldman Sachs (134,235) 0.01)
4,358,000 GBP  3.656% 12 Month SONIA 18/06/2028 Goldman Sachs 108,331 001
4,774,000 EUR 6 Month EURIBOR 2813% 18/06/2028 Goldman Sachs (2532) (0.00)
12,495,000 CNY 3.060% | Week CNRR 21/06/2028 Goldman Sachs (53.,697) (0.00)
168,622,000 SEK 3 Month STIBOR 2.975% 21/06/2028 Goldman Sachs (295,686) (0.02)
159,183,000 SEK 3 Month STIBOR 3.160% 21/06/2028 Goldman Sachs (155,707) (0.0r)
40,768,000 MXN 28 Day TIIE 8.224% 13/09/2028 Goldman Sachs 8,560 0.00
7,646,000 AUD 3 Month BBSW 3.875% 17/09/2028 Goldman Sachs (7.363) (0.00)
6,766,000 CAD 2.938% 6 Month CORRA 17/09/2028 Goldman Sachs 2915 0.00
35,505,000 NOK' 6 Month NIBOR 3.500% 20/09/2028 Goldman Sachs (97.330) (oor)
5,057,000 AUD 6 Month BBSW 4.063% 20/09/2028 Goldman Sachs (35,883) (0.00)
3,182,000 EUR 6 Month EURIBOR 3.375% 20/09/2028 Goldman Sachs 25,648 0.00
12,351,000 NZD 4.155% 3 Month NZDBB 20/09/2028 Goldman Sachs 153,044 0.0l
14,087,000 CNY 2.654% | Week CNRR 20/09/2028 Goldman Sachs (20376) (0.00)
9,429,000 CAD 3.438% 6 Month CORRA 20/09/2028 Goldman Sachs 67251 0.00
7,051,000 USD  3.344% 12 Month SOFR 20/12/2028 Goldman Sachs 106517 001
35,959,000 SEK 3 Month STIBOR 3.000% 20/12/2028 Goldman Sachs (37,470) (0.00)
5916000 GBP  4.344% 12 Month SONIA 20/12/2028 Goldman Sachs 177,148 001
8,391,924 BRL | Day BRCDI 10.690% 02/01/2029 Goldman Sachs 38,169 0.00
9,010,000 EUR  2.940% 6 Month EURIBOR 15/08/2032 Goldman Sachs 70,442 0.00
6,280,000 NZD 3 Month NZDBB 4.185% 15/03/2033 Goldman Sachs (9.019) (0.00)
3996000 USD 12 Month SOFR 3.063% 21/06/2033 Goldman Sachs (11285) (0.00)
2,447,000 AUD 6 Month BBSW 4.313% 20/09/2033 Goldman Sachs (1'1,454) (0.00)
6,133,000 AUD 6 Month BBSW 4.594% 20/09/2033 Goldman Sachs 10,571 0.00
1,486,000 EUR 6 Month EURIBOR 3.188% 20/09/2033 Goldman Sachs 26,739 0.00
16,857,000 SEK 3 Month STIBOR 2781% 20/09/2033 Goldman Sachs (35286) (0.00)
1,630,000 USD  3.125% 12 Month SOFR 20/09/2033 Goldman Sachs 50,809 0.00
2,791,000 NZD 4.170% 3 Month NZDBB 20/09/2033 Goldman Sachs 40,999 0.00
2,100,000 CAD 3.375% 6 Month CORRA 20/09/2033 Goldman Sachs 3939 0.00
5,245,000 CAD 6 Month CORRA 3313% 20/09/2033 Goldman Sachs 29,140 0.00
1,327,000 GBP  4.031% 12 Month SONIA 20/12/2033 Goldman Sachs 28,836 0.00
182,650,000 JPY 12 Month TONAR 0.625% 20/12/2033 Goldman Sachs 183 0.00
5470000 EUR 2.660% 6 Month EURIBOR 15/08/2048 Goldman Sachs 6,786 0.00
6875000 EUR 12 Month CPTFE 2478% 15/02/2028 JPMorgan Chase (5.791) (0.00)
6,880,000 EUR 12 Month CPTFE 2478% 15/02/2028 JPMorgan Chase (5,795) (0.00)
7,239,500 EUR 12 Month CPTFE 2491% 15/03/2028 JPMorgan Chase (57938) (0.00)
7,239,500 EUR 12 Month CPTFE 2.530% 15/03/2028 JPMorgan Chase (43,248) (0.00)
6875000 EUR  2448% 12 Month CPTFE 15/02/2033 JPMorgan Chase 33513 0.00
6,880,000 EUR  2.448% 12 Month CPTFE 15/02/2033 JPMorgan Chase 33537 0.00
7,239,500 EUR  2.425% 12 Month CPTFE 15/03/2033 JPMorgan Chase 108,462 001
7,239,500 EUR  2.455% 12 Month CPTFE 15/03/2033 JPMorgan Chase 86,193 0.00
6,690,000 EUR 12 Month CPTFE 2310% 15/02/2028 Morgan Stanley (63961) (0.00)
6,693,000 EUR 12 Month CPTFE 2.335% 15/02/2028 Morgan Stanley (55,331) (0.00)
6956000 EUR 12 Month CPTFE 2.403% 15/02/2028 Morgan Stanley (32982) (0.00)
6,956,000 EUR 12 Month CPTFE 2.405% 15/02/2028 Morgan Stanley (32,260) (0.00)
6,690000 EUR  2.325% 12 Month CPTFE 15/02/2033 Morgan Stanley 17,110 00l
6,693,000 EUR  2.346% 12 Month CPTFE 15/02/2033 Morgan Stanley 102511 001

The accompanying notes form an integral part of these financial statements.
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Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
Interest rate swaps” (December 31,2022: (0.00%)) (continued)

Notional Termination Fair value % net
amount CCY  Fund pays Fund receives date Counterparty UsD assets
6956000 EUR  2.380% 12 Month CPTFE 15/02/2033 Morgan Stanley 82,401 0.00
6,956,000 EUR  2.395% 12 Month CPTFE 15/02/2033 Morgan Stanley 71,729 0.00
Interest rate swaps at positive fair value 1,760,935 0.07

Interest rate swaps at negative fair value (1,403915) (0.05)

Total interest rate swaps 357,020 0.02

TBA purchase commitments® (December 31,2022: 7.72%)

Fair value % net
Nominal  Investment Coupon Expiry date  Counterparty UsD assets
1,148,000 Fannie Mae Pool TBA 2.000 13/07/2053  Bank of America Merrill Lynch 936472 0.05
3,011,000 Ginnie Mae Il Pool TBA 2.000 20/07/2053  Bank of America Merrill Lynch 2,531,475 0.14
447,000  Ginnie Mae Il Pool TBA 2.500 20/07/2053  Bank of America Merrill Lynch 387,144 0.02
2,781,000 Ginnie Mae Il Pool TBA 3.000 20/07/2053  Bank of America Merrill Lynch 2485410 0.14
1,455,000  Ginnie Mae Il Pool TBA 5.000 20/07/2053  Bank of America Merrill Lynch 1,429,879 0.08
525,000 Fannie Mae Pool TBA 3.000 18/07/2038  Barclays Bank 489,768 0.03
2,175,000  Fannie Mae Pool TBA 5.500 13/07/2053  Barclays Bank 2,164,635 0.12
1,490,000  Ginnie Mae Il Pool TBA 2.500 20/07/2053  Barclays Bank 1,290,480 0.07
580,000 Fannie Mae Pool TBA 3.000 18/07/2038  Citigroup Global Markets 541,077 003
Incorporated
6,370,000 Fannie Mae Pool TBA 2.000 13/07/2053  Citigroup Global Markets 5,196,277 029
Incorporated
2,925,000  Fannie Mae Pool TBA 5.000 13/07/2053  Citigroup Global Markets 2,866,271 0.16
Incorporated
1,500,000  Fannie Mae Pool TBA 5.500 13/07/2053  Citigroup Global Markets 1,492,852 0.08
Incorporated
290,000  Ginnie Mae Il Pool TBA 5.000 20/07/2053  Citigroup Global Markets 284,993 00l
Incorporated
340,000  Fannie Mae Pool TBA 3.000 18/07/2038  Goldman Sachs 317,183 0.02
150,000 Fannie Mae Pool TBA 4.000 18/07/2038 ~ Goldman Sachs 144,803 00l
4,570,000 Fannie Mae Pool TBA 4.500 18/07/2038  Goldman Sachs 4481,099 025
1,850,000  Fannie Mae Pool TBA 2.000 13/07/2053  Goldman Sachs 1,509,123 0.08
1,262,000  Fannie Mae Pool TBA 3.000 13/07/2053  Goldman Sachs [,110,905 0.06
2,350,000  Fannie Mae Pool TBA 5.500 13/07/2053  Goldman Sachs 2,338,801 0.13
3,528,000 Ginnie Mae Il Pool TBA 2.500 20/07/2053  Goldman Sachs 3,055,579 0.17
6,000,000  Ginnie Mae Il Pool TBA 3.500 20/07/2053  Goldman Sachs 5538515 031
2,622,000  Ginnie Mae Il Pool TBA 4.000 20/07/2053  Goldman Sachs 2,481,375 0.14
2,475,000  Ginnie Mae Il Pool TBA 4.500 20/07/2053  Goldman Sachs 2,388,955 0.13
1,890,000  Ginnie Mae Il Pool TBA 5.000 20/07/2053  Goldman Sachs 1,857,368 0.10
550,000  Fannie Mae Pool TBA 4.500 18/07/2038  JPMorgan Chase 539,301 003
2,657,000  Fannie Mae Pool TBA 2.000 13/07/2053  JPMorgan Chase 2,167,427 0.12
1,925,000  Fannie Mae Pool TBA 4.500 13/07/2053  JPMorgan Chase 1,850,857 0.10
825,000 Fannie Mae Pool TBA 6.000 13/07/2053  JPMorgan Chase 832,348 0.05
165,000  Ginnie Mae Il Pool TBA 2.000 20/07/2053  JPMorgan Chase 138,722 00l
735,000  Ginnie Mae Il Pool TBA 2.500 20/07/2053  JPMorgan Chase 636,579 0.03
1,700,000  Ginnie Mae Il Pool TBA 3.500 20/07/2053  JPMorgan Chase 1,569,246 0.09
295,000  Ginnie Mae Il Pool TBA 5.000 20/07/2053  JPMorgan Chase 289,907 0.02
4,180,000  Fannie Mae Pool TBA 5.500 13/07/2053  Mizuho Securities USA, Inc. 4,160,080 023
580,000 Fannie Mae Pool TBA 3.000 18/07/2038  Morgan Stanley 541,077 0.03
645,000  Fannie Mae Pool TBA 3.500 18/07/2038  Morgan Stanley 613279 003
1,420,000  Fannie Mae Pool TBA 4.500 18/07/2038  Morgan Stanley 1,392,377 0.08
12,810,000  Fannie Mae Pool TBA 2.000 13/07/2053  Morgan Stanley 10,449,656 058
1,100,000  Fannie Mae Pool TBA 3.000 13/07/2053  Morgan Stanley 968,301 0.05
1,928,000  Fannie Mae Pool TBA 4.500 13/07/2053  Morgan Stanley 1,853,742 0.10
2925000  Fannie Mae Pool TBA 5.000 13/07/2053  Morgan Stanley 2,866,271 0.16
165,000  Ginnie Mae Il Pool TBA 2.000 20/07/2053  Morgan Stanley 138,722 00l
100,000  Ginnie Mae Il Pool TBA 3.500 20/07/2053  Morgan Stanley 92,309 0.00
795,000  Ginnie Mae Il Pool TBA 4.500 20/07/2053  Morgan Stanley 767,361 0.04
935,000 Fannie Mae Pool TBA 2.500 18/07/2038  Wells Fargo & Company 851,325 0.05
595,000  Fannie Mae Pool TBA 3.000 18/07/2038  Wells Fargo & Company 555,070 003

The accompanying notes form an integral part of these financial statements.
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Wellington Global Bond Fund (continued)

Schedule of investments (continued)
June 30, 2023

Financial derivative instruments (December 31,2022: 7.08%) (continued)
TBA purchase commitments? (December 31,2022: 7.72%) (continued)

Fair value % net
Nominal  Investment Coupon Expiry date  Counterparty UsD assets
125,000  Fannie Mae Pool TBA 1.500 13/07/2053  Wells Fargo & Company 96,616 0.00
436,000 Fannie Mae Pool TBA 5.500 13/07/2053  Wells Fargo & Company 433,922 0.02
Total TBA purchase commitments 81,124,934 4.48
TBA sale commitments® (December 31,2022: (1.18%))
Fair value % net
Nominal  Investment Coupon Expiry date  Counterparty UsD assets
11,800,000  Fannie Mae Pool TBA 5.000 13/07/2053  Bank of America Merrill Lynch (11,563,078) (0.64)
490,000  Ginnie Mae Il Pool TBA 3.500 20/07/2053  Bank of America Merrill Lynch (452,312) (0.03)
1,420,000  Fannie Mae Pool TBA 4.000 13/07/2053  Barclays Bank (1,332,748) 0.07)
480,000  Ginnie Mae Il Pool TBA 3.500 20/07/2053  Barclays Bank (443,081) (0.03)
1,400,000  Fannie Mae Pool TBA 3.000 13/07/2053  Citigroup Global Markets (1232,383) 0.07)
Incorporated

894,000 Fannie Mae Pool TBA 3.500 13/07/2053  Goldman Sachs (814,762) (0.05)
1,420,000  Fannie Mae Pool TBA 4.000 13/07/2053  Goldman Sachs (1,332,748) (0.07)
475,000  Ginnie Mae Il Pool TBA 3.500 20/07/2053  Goldman Sachs (438,466) 0.02)
512,000 Fannie Mae Pool TBA 2.500 13/07/2053  JPMorgan Chase (434,240) (0.02)
2,655,000  Fannie Mae Pool TBA 3.500 13/07/2053  JPMorgan Chase (2,419,680) ©.13)
764,000 Fannie Mae Pool TBA 4.000 13/07/2053  Morgan Stanley (717,056) (0.04)
Total TBA sale commitments (21,180,554) (1.17)

Total financial derivative instruments at positive fair value 99,078,298

Total financial derivative instruments at negative fair value (42,247,833)

Total financial derivative instruments 56,830,465
Fair value % net
UsD assets

Net liquid assets

Cash and collateral® 59,787,761 3.30
Other net assets/(liabilities) (58,330,538) (3.22)
Total net assets of Fund 1,809,475,406 100.00

! The Fund pledged fixed income securities to Goldman Sachs with a total nominal holding of 1,700,000 and a market value of $1,603,047 as collateral in respect
of open financial derivative instruments held by the Fund as of June 30, 2023.

2 OTC financial derivative instruments.

3 Exchange traded financial derivative instruments.

* All cash holdings are held with State Street Bank and Trust Company with the exception of the cash collateral for open financial derivative instruments which
is held with Goldman Sachs, JPMorgan Chase and Morgan Stanley and for open future contracts which is held with JPMorgan Chase.

* The holding/nominal value of the transferable securities with a holding/nominal value of less than 500 have been rounded to zero (“0”).

% of total

Classifications current assets
Transferable securities admitted to an official stock exchange listing 63.22
Transferable securities dealt in on another regulated market 18.32
Other transferable securities of the type referred to in Regulations 68(1)(a), (b) and (c) 8.48
OTC financial derivative instruments 5.05
Exchange traded financial derivative instruments 0.04
Other assets 4.89
100.00

The accompanying notes form an integral part of these financial statements.
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Wellington Global Credit Buy and Maintain Fund

Investment Manager’s report

Investment objective and policies

The investment objective of the Fund is to seek long-term total returns.

The Investment Manager will actively manage the Fund, seeking to achieve the objective primarily through investment in
debt securities on a hedged interest rate duration basis. The Fund will be managed with the aim of providing exposure to
credit whilst keeping portfolio turnover low and seeking to maximise total returns and mitigating against capital erosion
over the long-term. The Investment Manager will use a combination of top down analysis of global investment and
economic themes and bottom up credit analysis on individual industries and issuers to structure a Fund that seeks to hold
securities to maturity unless their credit outlook deteriorates or securities with a better forecast return are identified.

To determine the “buy and maintain” suitability of individual securities, the Investment Manager establishes and scores the
suitability of each security using a proprietary assessment tool. This tool maintains scores for securities in the Investment
Manager’s investment universe, which are based on four three factors: secular risks to the industry, cyclicality of the
industry and the underlying fundamental credit quality of the issue. These factors are important drivers of the Investment
Manager’s evaluation of the issuer’s willingness and ability to service its debt for the duration of the investment horizon. In
addition, when appropriate, this review may lead to the Investment Manager adding maturity restrictions if it foresees
longer term uncertainties.

The assessment of Sustainability Risks through the analysis of ESG factors is part of the Fund’s investment process. In the
Investment Manager’s view, Sustainability Risks can materially affect an issuer’s financial performance and
competitiveness.

The Investment Manager considers ESG factors as part of its broader analysis of individual issuers (including with regards
to Sustainability Risk assessment), using inputs from the Investment Manager’s team of ESG analysts to help identify global
best practices, prepare for company engagement and collaborate on new research inputs. The factors which will be
considered will vary depending on the security in question, but typically include ownership structure, board structure and
membership, capital allocation track record, management incentives, labour relations history and climate risks.

The Investment Manager believes that the Fund will be exposed to a broad range of Sustainability Risks. In assessing these
risks, the Investment Manager draws upon a wide variety of internal (such as research by its team of global industry
analysts) and external (such as company meetings) research to assess any potential impact on the value of a security over
the time horizon of the Fund.

Whilst Sustainability Risks vary from issuer to issuer, particularly relevant to the Fund are changes in climate, which are
posing an increasing risk to some corporate issuers. Where considered to be material, climate change factors are
incorporated into the assessment of risk and security selection, using a framework which considers two key types of climate
risk: physical risk and transition risk.

It is not anticipated that any single Sustainability Risk will materially drive a negative financial impact on the value of the
Fund. Further details on the Sustainability Risks considered and their potential impacts are included under Sustainability
Risks within the Prospectus.

Pre-contractual disclosure information relating to ESG characteristics, or objectives, of the Fund is provided in the Fund’s
Prospectus.

The Fund does not consider a benchmark during portfolio construction or for performance comparison purpose.

The Fund will invest, either directly or indirectly through the use of FDIs and in a broad range of debt securities. The Fund
may also buy and sell exchange-traded and OTC FDIs. The Fund may also invest in collective investment schemes and in
ETFs that provide exposure to debt securities. The Fund may hold equity securities where they are a result of a corporate
action, conversion or exercising a warrant. Full details of the types of securities and FDIs and the ways in which the Fund
may utilise them are further detailed in the Prospectus.

The Fund is suitable for retail investors seeking long-term total returns. Investors in the Fund should be prepared to accept,
in normal market conditions, a high degree of volatility of net asset value from time to time. The Fund is suitable as an

investment in a well-diversified portfolio.

An investment in the Fund should not constitute a substantial proportion of an investment portfolio and may not be
appropriate for all investors.

The Fund is denominated in USD.
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Wellington Management Funds (Ireland) plc
Wellington Global Credit Buy and Maintain Fund (continued)

Investment Manager’s report (continued)

Investment objective and policies (continued)

The full investment objective and policies including the details of the types of securities and the ways in which the Fund
may invest in them are set out in the Fund’s Supplement section of the Prospectus.

Performance

The Wellington Global Credit Buy and Maintain Fund launched on June 18, 2014. The table below details the performance
of all funded share classes within the Fund.

Total returns (%)
Periods ended June 30, 2023

Share class’ 6 mths 1 year 3 years 5 years Since inception Inception date
GBP S (hedged) 2.89% 715% 2.74% 1.77% 1.63% June 18, 2014
GBP S Q1 (hedged) (distributing) 2.85% 7.13% 2.74% 1.79% 1.60% April 5, 2018

T All classes are accumulating and unhedged unless otherwise noted.
Fund returns are net of fees and expenses.

Returns for periods greater than one year are annualised.

Past performance is no indication of current or future performance.

Statistical information

As at June 30, 2023 As at December 31, 2022 As at June 30, 2022
Share class Net asset value”  NAV per share”  Net asset value”  NAV per share”  Net asset value” NAV per share”
GBP S (hedged) 78,001,170 11.5767 105,293,324 11.2512 113,756,483 10.8041
GBP S Q1 (hedged) (distributing) 63,233,511 9.5867 63,415,640 9.4507 88,613,155 9.1857

T All classes are accumulating and unhedged unless otherwise noted.
" All amounts presented in the currency of the share class.
The launch price of the share classes was: Sterling = GBP 10.00.

Wellington Management International Ltd
July 5, 2023
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Wellington Management Funds (Ireland) plc
Wellington Global Credit Buy and Maintain Fund (continued)

Statement of financial position
as at June 30, 2023

June 30, 2023 December 31, 2022
Notes US Dollars US Dollars
Assets
Current assets
Financial assets at fair value through profit or loss:
Transferable securities at fair value 166,452,434 195,481,007
Financial derivative instruments 4,746,461 7,009,109
Cash and cash equivalents 8,885,237 3,289,280
Cash held with brokers and counterparties for open financial derivative
instruments 1,645,075 871,892
Debtors — amounts falling due within one year
Income receivable from assets held at fair value through profit or loss 1,844,652 1,726,610
Total assets 183,573,859 208,377,898
Liabilities
Current liabilities
Financial liabilities at fair value through profit or loss:
Financial derivative instruments (2,106,799) (4,864,723)
Creditors — amounts falling due within one year
Purchases awaiting settlement (1,316,678) -
Investment management fees payable 5(a) (22,138) (78,546)
Administrative fees payable 5(c) (26,937) (31,419)
Distributions payable 7 (542,490) (463,124)
Total liabilities (4,015,042) (5,437,812)
Net assets attributable to holders of
redeemable shares 179,558,817 202,940,086

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Credit Buy and Maintain Fund (continued)

Statement of comprehensive income
for the financial period ended June 30, 2023

Financial period ended Financial period ended
June 30,2023 June 30,2022
Notes US Dollars US Dollars
Income
Income from assets held at fair value through profit or loss 2,691,973 2,922,188
Bank interest income 166,796 1,370
Net realised gain/(loss) on financial assets and liabilities at fair value through profit or loss 2,640,373 124,717
Net change in unrealised gain/(loss) on financial assets and liabilities at fair value through profit or loss 10,009,803 (41,744,362)
Total net income/(loss) 15,508,945 (38,696,087)
Expenses
Investment management fees 5(a) (142,532) (200,990)
Administrative fees 5(c) (57,013) (80,401)
Total operating expenses (199,545) (281,391)
Operating profit/(loss) 15,309,400 (38,977,478)
Finance costs
Distributions to holders of redeemable shares 7 (1,098,599) (1,130,412)
Net income equalisation (9,203) -
Bank interest expense (274) (831)
Total finance costs (1,108,076) (1,131,243)
Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations 14,201,324 (40,108,721)

There are no recognised gains or losses arising in the period other than the increase/decrease in net assets attributable to holders of redeemable shares of each
Fund. In arriving at the results for the period all amounts above relate to continuing operations.

The accompanying notes form an integral part of these financial statements.
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Wellington Global Credit Buy and Maintain Fund (continued)

Statement of changes in net assets attributable to holders of redeemable shares
for the financial period ended June 30, 2023

Financial period ended
June 30,2023

Financial period ended
June 30,2022

US Dollars US Dollars

Net assets attributable to holders of redeemable

shares at the beginning of the period 202,940,086 285,866,700
Increase/(decrease) in net assets attributable to

holders of redeemable shares from operations 14,201,324 (40,108,721)
Share transactions
Proceeds from redeemable shares issued 9,283 9,831
Cost of redeemable shares redeemed (37,591,876) -
Net increase/(decrease) from share transactions (37,582,593) 9,831
Increase/(decrease) in net assets attributable

to holders of redeemable shares (23,381,269) (40,098,890)
Net assets attributable to holders of redeemable shares at the

end of the period 179,558,817 245,767,810

The accompanying notes form an integral part of these financial statements.
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Wellington Global Credit Buy and Maintain Fund (continued)

Statement of cash flows
for the financial period ended June 30, 2023

Financial period ended Financial period ended
June 30,2023 June 30,2022
Notes US Dollars US Dollars
Operating activities
Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations 14,201,324 (40,108,721)
Net income equalisation 9,203 -
Distributions to holders of redeemable shares 7 1,098,599 1,130,412
Total comprehensive income/(expense) attributable to
holders of redeemable shares before finance costs 15,309,126 (38,978,309)
Adjustments for:
Movement in broker cash (773,183) 3,865,897
Movement in financial assets at fair value through profit or loss 30,345,251 35,151,140
Unrealised movement on derivative assets and liabilities (495,276) 568,548
Unrealised movement on foreign exchange (2,504,269) 2,803,601
Operating cash flows before movements in working capital 41,881,649 3,410,877
Movement in receivables (118,042) (19,928)
Movement in payables (60,890) (14914)
Cash inflow/(outflow) from movements in working capital (178,932) (34,842)
Net cash generated from/(used in) operating activities 41,702,717 3,376,035
Financing activities
Proceeds from subscriptions 9,283 9,831
Payment of redemptions (37,591,876) -
Net income equalisation (9,203) -
Distributions paid to holders of redeemable shares (1,019,233) (1,143,870)
Net cash generated from/(used in) financing activities (38,611,029) (1,134,039)
Net increase/(decrease) in cash and cash equivalents 3,091,688 2,241,996
Cash and cash equivalents at the start of the period 3,289,280 8,402,929
Unrealised movement on foreign exchange 2,504,269 (2,803,601)
Cash and cash equivalents at the end of the period 8,885,237 7,841,324
Supplementary information
Bank interest paid (274) (831)
Interest income and income from financial assets at fair value through profit or loss received 2573931 2,902,260

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Credit Buy and Maintain Fund (continued)

Schedule of investments
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022: 96.32%) [,100 GBP Deutsche Bank AG, 4.000%, 24/06/2026 1,294,322 0.72
Asset-backed securities Nil (December 31,2022:0.12%) 275 GBP EON International Finance BV, 6.375%,
07/06/2032 356,826 0.20
Bank loans (December 31,2022:0.27%) 1,005 USD Equitable Financial Life Global Funding,
525 EUR Peer Holding Il BV, 6.848%, 16/01/2027 564,040 0.31 1.800%, 08/03/2028 848,781 047
125 USD Equitable Holdings, Inc., 7.000%,
Total Bank loans 564,040 0.31 01/04/2028 130,659 0.07
410 GBP General Motors Financial Co,, Inc., 2.250%,
Communications (December 31,2022: 1.09%) 06/09/2024 494,519 028
1,040 USD Comcast Corp., 1.950%, 15/01/2031 851368 048 380 GBP General Motors Financial Co, Inc., 1.550%,
120 USD Sirius XM Radio, Inc, 3.125%, 01/09/2026 107,560  0.06 30/07/2027 394464 02
310 GBP Virgin Media Secured Finance PLC, 1,000 GBP Goldman Sachs Group, Inc, 1.875%,
4,125%, 15/08/2030 305722 017 16/12/2030 943883 053
620 EUR VZ Secured Financing BV, 3.500%, [,100 GBP HSBC Holdings PLC, 6.750%, | 1/09/2028 1,362,912 0.76
15/01/2032 522,752 029 900 EUR ING Groep NV, 4.875%, 14/11/2027 989,603 055
640 USD JPMorgan Chase & Co,, 3.625%,
Total Communications 1,787,402 1.00 0171212027 600,568 033
550 USD JPMorgan Chase & Co., 4.493%,
Energy (December 31,2022: 1.16%) 24/03/2031 528969 029
[,100 EUR Wintershall Dea Finance BV, 0.840%, 1,380 EUR Jyske Bank AS, 0.375%, 15/10/2025 1,424,935 0.79
25/09/2025 1,105,991 0.62 250 USD Liberty Mutual Group, Inc., 4.569%,
400 EUR Wintershall Dea Finance BV, 1.332%, 01/02/2029 235,994 0.13
25/09/2028 367,476 0.20 780 GBP London Stock Exchange Group PLC,
1.625%, 06/04/2030 774,549 043
Total Energy 1,473,467 0.82 1,025 EUR Macquarie Group Ltd, 0.350%,
03/03/2028 931,613 052
Financials (December 31,2022:26.32%) 665 GBP Macquarie Group Ltd, 2.125%,
1,000 USD ABN AMRO Bank NV, 4.800%, 0171072031 621,002 035
18/04/2026 958,161 0.53 515 EUR Marsh & McLennan Cos,, Inc.,, 1.979%,
870 EUR AIA Group Ltd, 0.880%, 09/09/2033 752,184 042 21/03/2030 488602 027
850 USD Air Lease Corp, 3.875%, 03/07/2023 850000 047 200 EUR Morgan Stanley, |.875%, 27/04/2027 200499 0.1
1,350 USD Aon Corp/Aon Global Holdings PLC, [,170 EUR Morgan Stanley, 4.656%, 02/03/2029 1,284,183 0.72
2.850%, 28/05/2027 11235722 0.69 1,465 EUR NatWest Group PLC, 1.7509%, 02/03/2026 1,517,982 0.85
1,700 EUR Argenta Spaarbank NV, 1.000%, 800 EUR Nova Ljubljanska Banka dd, 7.125%,
29/01/2027 1618134 090 27/06/2027 886,846 049
480 EUR AXA SA, |.875%, 10/07/2042 395758 022 1,150 EUR Nykredit Realkredit AS, 4000%,
290 EUR AXA SA, 3.250%, 28/05/2049 283607 016 17/07/2028 1214385 068
400 EUR Banco de Sabadell SA, 1.750%, 1,340 EUR OP Corporate Bank PLC, |.625%,
10/05/2024 425960 024 09/06/2030 1,347,402 0.75
200 EUR Banco de Sabadell SA, 0.625%, 1,440 USD Prudential Funding Asia PLC, 2.950%,
07/11/2025 206,374 011 03/11/2033 1,220,335 0.68
300 EUR Banco de Sabadell SA, 5.250%, 960 USD S&P Global, Inc., 2.700%, 01/03/2029 864,728 0.48
07/02/2029 320,985 0.18 1,020 USD Standard Chartered PLC, 7.767%,
400 GBP Banco Santander SA, 3.125%, 06/10/2026 460815 026 16/11/2028 1083251 0.60
775 USD Bank of America Corp., 2.496%, 805 GBP UBS Group AG, 2.125%, 12/09/2025 958,351 0.53
13/02/2031 649,240 036 400 GBP UBS Group AG, 2.250%, 09/06/2028 420,168 0.23
1,200 EUR Banque Federative du Credit Mutuel SA, 1,020 EUR UBS Group AG, 0.250%, 05/11/2028 913,572 051
2.500%, 25/05/2028 1,183,845 0.66 860 USD UBS Group AG, 3.126%, 13/08/2030 725,487 0.40
1,250 USD Barclays PLC, 3.650%, 16/03/2025 1,198,888  0.67 1,300 EUR UNIQA Insurance Group AG, 3.250%,
700 EUR BNP Paribas SA, 0.625%, 03/12/2032 551,293 0.31 09/10/2035 1,315,346 073
1,100 GBP BPCE SA, 5.250%, |6/04/2029 1245517 069 300 GBP Virgin Media Secured Finance PLC,
400 EUR CaixaBank SA, 0.500%, 09/02/2029 362,586 020 5.000%, 15/04/2027 346879 0.19
800 EUR Capital One Financial Corp., 0.800%, 1,800 EUR Volksbank Wien AG, 5.192%, 06/10/2027 1,879,770 1.05
12/06/2024 836710 047 1,000 USD Wells Fargo & Co,, 3.908%, 25/04/2026 967,318 054
1,250 EUR Chubb INA Holdings, Inc., 1.400%,
15/06/2031 1,105,759 0.62 Total Financials 50,582,709 28.17
400 USD Citigroup, Inc., 6.783%, 01/07/2026 404,063 0.23
575 USD Citigroup, Inc,, 4.412%, 31/03/2031 540935 030 Industrials (December 31,2022: 34.73%)
800 EUR Credit Agricole Assurances SA, 2.000%, 625 USD Alcon Finance Corp,, 5.375%, 06/12/2032 633,759 0.35
17/07/2030 706,064 0.39 710 EUR Almirall SA, 2.125%, 30/09/2026 724,140 0.40
600 EUR Credit Agricole Assurances SA, 2.625%, 1,000 EUR American Medical Systems Europe BV,
29/01/2048 575,571 032 1.625%,08/03/203 | 936,369 052
1,200 EUR Credit Mutuel Arkea SA, 3.500%, 1,400 USD Amgen, Inc, 2.450%, 21/02/2030 1,201,073 0.67
09/02/2029 [,215871 0.68 1,535 USD Anheuser-Busch InBev Worldwide, Inc.,
1,200 EUR Crelan SA, 5.750%, 26/01/2028 1,308,624 0.73 3.5009%, 01/06/2030 1,428,738 0.80
445 EUR Danske Bank AS, 0.500%, 27/08/2025 461,600 026 805 EUR Ardagh Packaging Finance PLC/Ardagh
1,090 GBP Danske Bank AS,2.250%, 14/01/2028 1,159,740 065 Holdings USA, Inc,, 2.125%, 15/08/2026 783296 044

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

120  Wellington Management Funds (Ireland) plc



Wellington Management Funds (Ireland) plc
Wellington Global Credit Buy and Maintain Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value 9% net ~ Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022:96.32%) 685 EUR Organon & Co./Organon Foreign Debt
(continued) Co-lssuer BV, 2.875%, 30/04/2028 650,492 036
Industrials (December 31,2022:34.73%) (continued) 1,000 USD Paramount Global, 4.000%, 15/01/2026 952214 0.53
500 GBP AT&T, Inc, 2.900%, 04/12/2026 566,180 032 485 GBP Petrobras Global Finance BV, 6.250%,
510 GBP AT&T, Inc,4.375%, 14/09/2029 585,081 033 14/12/2026 584,865 033
600 GBP B&M European Value Retail SA, 3.625%, 510 EUR Q-Park Holding I BV, 5.474%, 01/03/2026 53546 030
15/07/2025 735,151 041 1,015 USD RELX Capital, Inc, 4.750%, 20/05/2032 996,381 0.55
1,800 EUR Bayer AG, 1.125%, 06/01/2030 1,635,291 091 860 USD Siemens Financieringsmaatschappij NV,
1,470 EUR Becton Dickinson Euro Finance Sarl, 1.700%, 1 1/03/2028 747570 042
0.3349%, 13/08/2028 1,348,437 0.75 525 EUR SIG Combibloc PurchaseCo Sarl, 2.125%,
493 GBP Bellis Acquisition Co. PLC, 3.250%, 18/06/2025 553544 031
16/02/2026 526,103 029 825 USD Steel Dynamics, Inc., 1.650%, 15/10/2027 701,496 039
795 EUR Boston Scientific Corp,, 0.625%, [,135 EUR Stryker Corp, 2.625%, 30/11/2030 1,136,159 0.63
01/12/2027 758,864 042 [,153 GBP Telefonica Emisiones SA, 5.375%,
721 USD Broadcom, Inc,, 3.459%, 15/09/2026 681,557 0.38 02/02/2026 1,422,362 0.79
1,850 EUR CCEP Finance Ireland DAC, 0.875%, 965 GBP Tesco Corporate Treasury Services PLC,
06/05/2033 1,542,500 0.86 2.750%, 27/04/2030 990,838 0.55
600 EUR Cellnex Finance Co. SA, 1.000%, 735 EUR Teva Pharmaceutical Finance Netherlands
15/09/2027 563,826 031 I BV, 3.750%, 09/05/2027 726,292 040
700 EUR Cellnex Finance Co. SA, 1.250%, I75 EUR Thermo Fisher Scientific, Inc., 1.4009,
15/01/2029 634,135 035 23/01/2026 179,307 0.10
760 USD Centene Corp, 4.250%, |5/12/2027 711,292 040 1,230 EUR Thermo Fisher Scientific, Inc., 1.375%,
725 USD Central American Bottling Corp./CBC 12/09/2028 1,197,497 0.67
Bottling Holdco SL/Beliv Holdco SL, 905 USD T-Mobile USA Inc., 3.750%, 15/04/2027 857,115 048
5.250%, 27/04/2029 672,260 0.37 455 EUR Trivium Packaging Finance BV, 3.750%,
715 USD Charter Communications Operating 15/08/2026 459,506 0.26
LLC/Charter Communications Operating 705 EUR Utah Acquisition Sub, Inc., 2.250%,
Capital, 4.200%, 15/03/2028 670,604 0.37 22/11/2024 745,603 042
375 USD Cigna Group, 2.400%, 15/03/2030 318,849 0.18 1,000 USD Var Energi ASA, 7.500%, 15/01/2028 1,029,582 057
690 USD CommonSpirit Health, 3.347%, 566 USD Verizon Communications, Inc., 4.016%,
01/10/2029 607,447 0.34 03/12/2029 530,253 0.30
350 USD CommonSpirit Health, 2.782%, 1,350 EUR Vodafone Group PLC, 1.625%,
01/10/2030 294,498 0.16 24/11/2030 1,263,806 0.70
945 USD Cox Communications, Inc., 3.850%, 800 USD Warnermedia Holdings, Inc., 4.054%,
01/02/2025 914,767 051 15/03/2029 731,658 041
910 USD CVS Health Corp, 3.750%, 01/04/2030 835257 047 280 USD Workday, Inc,, 3.700%, 01/04/2029 259,808 0.14
1,355 USD Daimler Truck Finance North America 680 USD Workday, Inc., 3.800%, 01/04/2032 612,447 0.34
LLC,2.000%, 14/12/2026 1,210,470 0.67 845 USD WPP Finance 2010, 3.750%, 19/09/2024 819,550 046
1,745 EUR Danfoss Finance | BV, 0.375%, 28/10/2028 1,579,973 0.88 660 EUR WPP Finance SA, 2.375%, 19/05/2027 678,509 0.38
340 USD Deutsche Telekom International Finance
BV, 8.750%, 15/06/2030 407417 023 Total Industrials 59,390,478 33.08
275 USD Devon Energy Corp., 5.850%, 15/12/2025 277,287 0.15
1,365 EUR DH Europe Finance Il Sarl, 0.750%, Mortgage-backed securities (December 31,2022:2.49%)
18/09/2031 1,180,668  0.66 1,650 GBP Westfield Stratford City Finance No.
350 USD Ecopetrol SA, 5.375%, 26/06/2026 335,190 0.19 2 PLC, 1.642%,04/08/203 1774213 099
425 USD Elevance Health, Inc, 2.875%, 15/09/2029 374,746 021
845 GBP Equinor ASA, 6.125%,27/11/2028 1,083,294 0.60 Total Mortgage-backed
1,820 EUR Essity AB, 0.2509%, 08/02/203 1,525,939 0.85 securities 1,774,213  0.99
775 USD Fair Isaac Corp., 4.000%, |15/06/2028 711,687 040
1,450 EUR Fidelity National Information Services, Inc,, Municipals Nil (December 31,2022:0.18%)
1.500%, 21/05/2027 1,437,650 0.80
1,220 GBP Fiserv, Inc, 2.2509%, 01/07/2025 1,423,780 0.79 Non - US governments (December 31,2022:2.99%)
565 EUR Forvia, 2.625%, 15/06/2025 589,062 033 2,200 EUR Bulgaria Government International Bonds,
730 USD Fox Corp, 3.500%, 08/04/2030 655478 0.36 0.375%,23/09/2030 1,843,702 1.03
1,250 USD Global Payments, Inc., 2.900%, 15/05/2030 1,060,634 0.59 675 EUR Colombia Government International
1,350 USD Haleon US. Capital LLC, 3.625%, Bonds, 3.875%, 22/03/2026 707,900 0.39
24/03/2032 1,210,812 0.67 810 EUR Croatia Government International Bonds,
935 USD Home Depot, Inc., 3.250%, 15/04/2032 840,408 047 2.875%, 22/04/2032 832,177 046
555 EUR IQVIA Inc. 2.875%, 15/06/2028 546,889 030 1,875 EUR Hungary Government International
375 GBP Kraft Heinz Foods Co, 4.125%, Bonds, 0.500%, 18/11/2030 1,491,241 0.83
01/07/2027 441308 0.25 [,110 EUR Mexico Government International Bonds,
575 USD McDonald's Corp, 3.600%, 01/07/2030 535461 030 1.450%, 25/10/2033 898448 0.0
425 EUR McKesson Corp., |.625%, 30/10/2026 431350 024 690 EUR Romania Government International
574 USD Mondelez International, Inc., 2.750%, Bonds, 3.624%, 26/05/2030 660453 _ 0.37
13/04/2030 504,275 028
310 EUR Nokia Oyj, 3.125%, 15/05/2028 319347 018 Total Non - US
835 GBP Orange SA, 5.250%,05/12/2025 1035564 058 governments 6,433,921  3.58

The accompanying notes form an integral part of these financial statements.
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Wellington Global Credit Buy and Maintain Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022:96.32%) [,165 USD American Water Capital Corp,, 2.800%,
(continued) 01/05/2030 1,019,654 057
Real estate (December 31,2022:5.90%) 1,400 GBP Anglian Water Osprey Financing PLC,

1,500 EUR American Tower Corp, 0.500%, 2.000%, 31/07/2028 1,339,007 0.74
15/01/2028 1,377,175 0.77 925 USD Berkshire Hathaway Energy Co, 3.700%,

725 GBP Assura Financing PLC, 3.000%, 19/07/2028 776,870 043 15/07/2030 851,885 047
1,300 USD Crown Castle, Inc., 3.700%, 15/06/2026 1,235,788 0.69 1,210 EUR Cadent Finance PLC, 4.250%, 05/07/2029 1,314,282 0.73
1,000 EUR Equinix, Inc, 0.250%, 15/03/2027 951,166 053 750 USD Columbia Pipeline Group, Inc., 4.500%,

890 GBP Grainger PLC, 3.375%, 24/04/2028 936,199 052 01/06/2025 732,174 041

690 GBP Grainger PLC, 3.000%, 03/07/2030 664774 037 400 USD Dominion Energy, Inc,, 4.250%, 01/06/2028 381,894 021

910 GBP Orbit Capital PLC,2.000%, 24/11/2038 713,712 040 475 USD Dominion Energy, Inc, 3.375%, 01/04/2030 425343 0.24
1,700 EUR Prologis Euro Finance LLC, 0.500%, 1,350 USD Dugquesne Light Holdings, Inc., 2.5329%,

16/02/2032 1,355,758 0.75 01/10/2030 1,081,523 0.60
1250 GBP Realty Income Corp, 1.625%, 15/12/2030 1154245 064 1,500 EUR EDP Finance BV, 1.875%, 21/09/2029 1460484 08l

320 EUR Segro Capital Sarl, 1.875%,23/03/2030 293298 016 1,200 EUR Electricite de France SA, 1.000%,

900 USD VICI Properties LP4.750%, |5/02/2028 853,091 048 29/11/2033 947259 053
1,200 EUR Vonovia Finance BV, 0.500%, 14/09/2029 982,497 055 1,780 USD  Enel Finance International NV, 2.250%,

12/07/203 | 1,395,869 0.78

Total Real estate 11,294,573  6.29 375 USD Energy Transfer LP 4.050%, 15/03/2025 364,652 020
940 USD Enterprise Products Operating LLC,

Telecommunication services (December 31,2022: 0.37%) 3.700%, 15/02/2026 906,803 050

560 EUR LorcaTelecom Bondco SA, 4.000%, 1,050 USD Exelon Corp,4.050%, 15/04/2030 982,399 0.55

18/09/2027 558724 03l 450 USD Firstenergy Corp,, 2.650%, 01/03/2030 379921 021
920 USD FirstEnergy Transmission LLC, 4.350%,
Total Telecommunication 15/0172025 897,585 050
services 558,724  0.31 1,090 USD Florida Power & Light Co,, 5.100%,
01/04/2033 1,106,529 0.62
Transportation (December 31,2022: 3.84%) 475 USD Georgia Power Co, 3.250%, 01/04/2026 450,842 0.25
1,190 USD Ashtead Capital, Inc., 1.500%, 12/08/2026 1040733 058 450 USD Georgia Power Co,, 2.650%, 15/09/2029 388116 022
375 USD ERAC USA Finance LLC, 3.300%, 775 EUR National Grid Electricity Distribution East
01/12/2026 348,801 0.19 Midlands PLC, 3.530%, 20/09/2028 823,960 0.46
1,055 GBP Heathrow Funding Ltd, 6.750%, 980 GBP Orsted AS, 2.125%, 17/05/2027 1,078,934 0.60
03/12/2028 1,339,525 074 505 EUR Orsted AS, 3.250%, |3/09/2031 531,683 030
1,330 GBP Mobico Group PLC, 2.375%,20/11/2028 1,376,335 0.77 475 USD Sabine Pass Liquefaction LLC, 5.750%,
950 USD Penske Truck Leasing Co. Lp/PTL Finance 15/05/2024 474317 026
Corp, 3.950%, 10/03/2025 913,619 051 425 USD Sabine Pass Liquefaction LLC, 5.625%,
01/03/2025 423515 024
Total Transportation 5,019,013  2.79 1,600 EUR Suez SACA, 2.375%, 24/05/2030 1,572,564  0.88
US treasuries (December 31,2022:5.93%) Total Utilities 22,423,163 12.49
5,300 USD US.Treasury Notes, 3.500%, 30/04/2028 5,150,731 2.87
Total Transferable securities 166,452,434 92.70
Total US treasuries 5,150,731 2.87
Utilities (December 31,2022: 10.93%)
1,350 USD AES Corp, 2.450%, 15/01/203 1 1,091,969 061
Financial derivative instruments (December 31,2022: 1.06%)
Forward foreign exchange contracts' (December 31,2022: (0.69%))
Unrealised
gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty UsD assets
Hedge class forwards
31/07/2023 GBP 44575  USD 55367  State Street Bank 1,313 0.00
31/07/2023 GBP 71,046 USD 88,248  State Street Bank 2,093 0.00
31/07/2023 GBP 426,181 USD 529,373 State Street Bank 12,553 00l
31/07/2023 GBP 26393762 USD 32784484  State Street Bank 777,433 043
31/07/2023 GBP 436964  USD 542,766  State Street Bank 12,871 00l
31/07/2023 GBP 20665327  USD 25,669,022 State Street Bank 608,701 034
31/07/2023 GBP 3,037,105  USD 3,760,207 State Street Bank 101,731 0.06
31/07/2023 GBP 394452 USD 501,497 State Street Bank 82 0.00
31/07/2023 GBP 323,780  USD 411,647  State Street Bank 67 0.00
31/08/2023 GBP 26909040  USD 33327250  State Street Bank 892017 050
31/08/2023 GBP 23751 USD 29416  State Street Bank 787 0.00
31/08/2023 GBP 21,153,070  USD 26,198,395  State Street Bank 701,210 039

The accompanying notes form an integral part of these financial statements.
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Wellington Global Credit Buy and Maintain Fund (continued)

Schedule of investments (continued)

June 30, 2023

Financial derivative instruments (December 31,2022: 1.06%) (continued)
Forward foreign exchange contracts' (December 31,2022: (0.69%)) (continued)

Unrealised
gain/(loss) % net
Maturity date Amount bought Amount sold Counterparty usD assets
Hedge class forwards (continued)
31/08/2023 GBP 432,893  USD 536,149 State Street Bank 14,345 00l
31/08/2023 GBP 348260  USD 431,329 State Street Bank I1,541 00l
31/08/2023 GBP 768552 USD 968,342 State Street Bank 8998 0.00
31/08/2023 GBP 627285  USD 803,612  State Street Bank (5916) (0.00)
29/09/2023 GBP 394471 USD 501,497 State Street Bank 107 0.00
29/09/2023 GBP 20,630474  USD 26227811 State Street Bank 5610 0.00
29/09/2023 GBP 24735940  USD 31,447,146 State Street Bank 6,727 0.00
29/09/2023 GBP 323,797  USD 411,647 State Street Bank 88 0.00
29/09/2023 GBP 946,856  USD 1,203,731 State Street Bank 277 0.00
29/09/2023 GBP 769,494  USD 978252  State Street Bank 226 0.00
31/07/2023 usb 5695677  GBP 4573291 State Street Bank (119,652) (0.07)
31/07/2023 usD 58832  GBP 47518  State Street Bank (1,592) (0.00)
31/08/2023 usbD 1,880,103  GBP [,518030  State Street Bank (50,322) (0.03)
31/08/2023 usb 823294  GBP 647,586  State Street Bank (218) (0.00)
31/08/2023 usb 1,002994  GBP 788,934 State Street Bank (265) (0.00)
29/09/2023 usbD 1,402,249  GBP [,100,000  State Street Bank 3,505 0.00
Portfolio management forwards
07/07/2023 GBP 286000 USD 364,194 Bank of America Merrill Lynch (583) (0.00)
07/072023 GBP 1,000 USD 1,247 Barclays Bank 24 0.00
07/07/2023 usb 357,176 EUR 326000  Barclays Bank 1,476 0.00
07/072023 usbD 72,649,128  EUR 67493000  Deutsche Bank (992,718) (0.55)
07/07/2023 GBP 337,000  USD 418463  Goldman Sachs 9,988 0.00
07/072023 usD 326,191 EUR 304000  Goldman Sachs (5,505) (0.00)
07/07/2023 EUR 1,861,000  USD 1,996,855  Royal Bank of Canada 33,689 0.02
07/072023 EUR 375000  USD 408,573  Royal Bank of Canada 591 0.00
07/07/2023 usb 32,503,066  GBP 26,297,000  Toronto Dominion Bank (930,028) (0.52)
Unrealised gain on forward foreign exchange contracts 3,208,050 178
Unrealised loss on forward foreign exchange contracts (2,106,799) (1.17)
Total forward foreign exchange contracts 1,101,251 0.61
Future contracts? (December 31,2022: 1.75%)
Number of Unrealised
contracts gain/(loss) % net
long/(short)  Investment Delivery date  Counterparty UsD assets
(341)  Euro Bobl Futures 07/09/2023  JPMorgan Chase 363,947 020
(') Euro Bund Futures 07/09/2023  JPMorgan Chase 32,883 0.02
(91)  Euro Schatz Futures 07/09/2023  JPMorgan Chase 61,554 0.04
(101)  Long Gilt Bond Futures 27/09/2023  JPMorgan Chase 35738 0.02
(60)  US.Treasury Note Futures, 2 Year 29/09/2023  JPMorgan Chase 173,195 0.10
(282) US.Treasury Note Futures, 5 Year 29/09/2023  JPMorgan Chase 523,672 029
(1'18)  US.Treasury Note Futures, 10 Year 20/09/2023  JPMorgan Chase 250,750 0.14
(68) US. Ultra Bond Futures, 10 Year 20/09/2023  JPMorgan Chase 96,672 0.05
Unrealised gain on future contracts 1,538,411 0.86
Total future contracts 1,538,411 0.86
Total financial derivative instruments at positive fair value 4,746,461
Total financial derivative instruments at negative fair value g2, 106,799
Total financial derivative instruments 2,639,662

The accompanying notes form an integral part of these financial statements.
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Wellington Global Credit Buy and Maintain Fund (continued)

Schedule of investments (continued)
June 30, 2023

Fair value % net
UsD assets

Net liquid assets
Cash and collateral® 10,530,312 5.86
Other net assets/(liabilities) (63,591) (0.03)
Total net assets of Fund 179,558,817 100.00

1 OTC financial derivative instruments.

2 Exchange traded financial derivative instruments.

3 All cash holdings are held with State Street Bank and Trust Company with the exception of cash collateral for open future contracts which is held with JPMorgan
Chase.

% of total

Classifications current assets
Transferable securities admitted to an official stock exchange listing 7878
Transferable securities dealt in on another regulated market 7.74
Other transferable securities of the type referred to in Regulations 68(1)(a), (b) and (c) 4.15
OTC financial derivative instruments I.75
Exchange traded financial derivative instruments 0.84
Other assets 6.74
100.00

The accompanying notes form an integral part of these financial statements.
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Wellington Global Credit ESG Fund

Investment Manager’s report

Investment objective and policies

The investment objective of the Fund is to seek long-term total returns in excess of the Custom Bloomberg Global Aggregate
Corporate (Fin 40% cap) USD/Euro/GBP 1% Cap $500M Min Index (ex Tier 1, Upper Tier 2, and Capital Credit securities)
Index (the “Index”). The Index is composed of investment grade corporate bonds with minimum amounts outstanding
denominated in US Dollars, Euros, and Sterling within the industrial, utility and financial services sectors with individual
issuers capped at 1%, financials capped at 40% and excluding certain subordinated debt instruments.

The Investment Manager will actively manage the Fund, seeking to achieve the objective, primarily investing in a
diversified portfolio of investment grade corporate debt instruments. The Fund’s strategy is based on the philosophy that
credit is a cyclical asset class, and so a thorough understanding of macro and market environments is critical to interpreting
and anticipating changes in credit cycles. The Investment Manager also believes inefficiencies exist in the pricing of credit
risk and so the Fund seeks to generate consistent active returns through a disciplined investment process that integrates
top-down analysis of global investment themes (e.g. long-term trends, economic cycles), and specialist research (e.g.
industry and issuer analysis) on individual credit sectors with bottom-up corporate security selection.

The assessment of Sustainability Risks through the analysis of ESG factors is part of the Fund’s investment process. In the
Investment Manager’s view, Sustainability Risks can materially affect a company’s financial performance and their
sustainability risk profiles. The Investment Manager considers ESG factors as part of its broader analysis of individual
issuers, using inputs from the Investment Manager’s team of ESG analysts to help identify potential risks. The factors which
will be considered by the Investment Manager will vary depending on the security in question, but typically include risks
related to climate change, environmental disclosure and transparency, labour relations, product safety and quality,
ownership structure and management incentives.

The Investment Manager believes that the Fund will be exposed to a broad range of Sustainability Risks. In assessing
Sustainability Risks the Investment Manager draws upon a wide variety of internal (such as research by its team of ESG
analysts) and external (such as company meetings) research to assess any potential impact on the value of the assets over
the time horizon of the Fund. Whilst Sustainability Risks vary from company to company, the following is particularly
relevant to the Fund:

a) Climate change transition risk reflects the risk created by the low-carbon energy transition. Companies with high
emissions (generally due to the use of fossil fuels) potentially face higher expenses and lower margins due to carbon
taxes, higher litigation costs, higher costs of capital, and higher potential for stranded assets. These headwinds can
materially impact company fundamentals as sectors, regions, businesses, and technologies attempt to mitigate and
adapt to the effects of climate change.

Through interactions with company management teams, the Investment Manager seeks a better understanding of any
underlying Sustainability Risks, incorporating them into their assessments of a company’s outlook, and looking to avoid
investments in securities where the likelihood of a Sustainability Risk event is under-represented in the price of the security.
The Investment Manager believes that active engagement with companies can support changes in corporate behaviour and
actions that benefit the Fund and help mitigate Sustainability Risks. The Investment Manager also consults its ESG analysts
for insight on how Sustainability Risks may differ between companies within regional and sector peer groups.

As the Fund is broadly diversified, it is not anticipated that any single Sustainability Risk will drive a material negative
financial impact on the value of the Fund. Further details on the Sustainability Risks considered and their potential impacts
are included in the Prospectus.

The Fund will invest, either directly or indirectly through the use of FDIs and in a broad range of debt securities. The Fund
may also buy and sell exchange-traded and OTC FDIs. The Fund may also invest in collective investment schemes. The
Fund may hold equity securities where they are a result of a corporate action, conversion or exercising a warrant. Full
details of the types of securities and FDIs and the ways in which the Fund may utilise them are further detailed in the
Prospectus.

Pre-contractual disclosure information relating to ESG characteristics, or objectives, of the Fund is provided in the Fund’s
Prospectus.

The Index may be considered during portfolio construction and is used for performance comparison and baseline WACI
purposes.

The Fund is suitable for retail investors seeking long-term total returns. Investors in the Fund should be prepared to accept,
in normal market conditions, a high degree of volatility of net asset value from time to time. The Fund is suitable as an
investment in a well-diversified portfolio.

The Fund is denominated in USD.
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Wellington Global Credit ESG Fund (continued)

Investment Manager’s report (continued)

Investment objective and policies (continued)

The full investment objective and policies including the details of the types of securities and the ways in which the Fund
may invest in them are set out in the Fund’s Supplement section of the Prospectus.

Performance

The Wellington Global Credit ESG Fund launched on February 15, 2012. The table below details the performance of all
funded share classes within the Fund.

Total returns (%)
Periods ended June 30, 2023

Share class’ 6 mths 1 vyear 3 vyears 5 years Since inception” Inception date

CHF G (hedged) 0.15% (4.40%) (5.43%) (1.10%) N/A  February 15, 2012
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index hedged to CHF 0.87% (2.53%) (5.16%) (1.17%) N/A

GBP G QI (hedged) (distributing) 1.77% (1.88%) (3.99%)  0.28% N/A June 21, 2012
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index hedged to GBP 2.55%  0.20% (3.66%) 0.36% N/A

USD G (hedged) 2.40% (0.24%) (3.17%) 1.58% N/A August 1, 2012
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index hedged to USD 3.15% 1.75% (2.85%) 1.51% N/A

UsD G 2.83%  0.30% (3.81%) 0.58% N/A June 4, 2013
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index 358%  2.27% (3.54%) 0.49% N/A

USD S (hedged) 235% (0.31%) (3.22%) 1.52% 2.78%  December 2, 2013
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index hedged to USD 315% 1.75% (2.85%) 1.51% 2.55%

GBP T Q1 (hedged) (distributing) 1.90% (1.81%) (3.78%) 0.54% 1.61% June 30, 2015
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index hedged to GBP 2.55% 0.20% (3.66%) 0.36% 1.22%

UsD S 2.80%  0.25% (3.86%) 0.54% 1.59% July 29, 2015
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index 358%  2.27% (3.54%) 0.49% 1.43%

GBP S (hedged) 1.74% (2.02%) (4.06%)  0.22% (0.27%)  December 5, 2017
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index hedged to GBP 255%  0.20% (3.66%)  0.36% (0.17%)

CHF S (hedged) 0.13% (4.44%) (5.47%) (1.15%) (1.60%) December 19, 2017
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index hedged to CHF 0.87% (2.53%) (5.16%) (1.17%) (1.64%)

GBP N (hedged) 1.69% (2.08%) (4.15%) N/A 0.06% January 9, 2019
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index hedged to GBP 2.55%  0.20% (3.66%) N/A 0.37%

!All classes are accumulating and unhedged unless otherwise noted.

Fund returns are net of fees and expenses.

Returns for periods greater than one year are annualised.

Benchmark returns are expressed in the currency of the share class unless it is a hedged benchmark.
Past performance is no indication of current or future performance.

" The since inception total return is not disclosed for classes aged 10 years and more.
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Investment Manager’s report (continued)

Performance (continued)

Total returns (%)
Periods ended June 30, 2023

Share class’ 6 mths 1 vear 3 vyears 5 years Since inception” Inception date

EUR D (hedged) 078% (3.71%) (5.32%) N/A (3.27%) August 7, 2019
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index hedged to EUR 1.77% (1.17%) (4.61%) N/A (2.82%)

EUR S (hedged) 1.02% (3.17%) (4.88%) N/A (2.94%)  September 6, 2019
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index hedged to EUR 1.77% (1.17%) (4.61%) N/A (3.07%)

USD DL (hedged) 1.99% (1.00%) (3.92%) N/A (1.67%) October 11, 2019
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index hedged to USD 3.15%  1.75% (2.85%) N/A (1.07%)

USD D (hedged) 2.14% (0.73%) (3.64%) N/A (1.49%) November 21, 2019
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index hedged to USD 315% 1.75% (2.85%) N/A (1.26%)

uUsbh D 2.57% (0.20%) (4.29%) N/A (2.28%) December 10, 2019
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index 3.58% 227% (3.54%) N/A (2.07%)

USD N 2.75%  0.16% (3.95%) N/A (0.85%) April 2, 2020
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index 358%  2.27% (3.54%) N/A (0.66%)

GBP S M1 (hedged) (distributing) 1.73% (2.01%) N/A N/A (9.02%) September 10, 2021
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index hedged to GBP 2.55%  0.20% N/A N/A (8.12%)

EUR G (hedged) 1.04% (3.10%) N/A N/A (9.89%) November 16, 2021
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index hedged to EUR 1.77% (1.17%) N/A N/A (9.40%)

GBP G (hedged) 1.76% (1.96%) N/A  N/A (8.89%) November 16, 2021
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index hedged to GBP 2.55%  0.20% N/A N/A (8.23%)

USD T 2.98%  0.60% N/A N/A (7.85%) February 7, 2022
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index 3.58%  2.27% N/A N/A (7.44%)

USD T (hedged) 255% N/A N/A N/A 0.04%  December 7, 2022
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index 315% N/A N/A N/A 0.55%

SGD S (hedged) 158% N/A N/A N/A (0.91%) December 14, 2022
Custom Bloomberg Global Aggregate Corporate

(Fin 40% cap) USD/Euro/GBP 1% Cap $500M

Min Index 244% N/A N/A N/A (0.02%)

'All classes are accumulating and unhedged unless otherwise noted.

Fund returns are net of fees and expenses.

Returns for periods greater than one year are annualised.

Benchmark returns are expressed in the currency of the share class unless it is a hedged benchmark.
Past performance is no indication of current or future performance.

" The since inception total return is not disclosed for classes aged 10 years and more.
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Wellington Global Credit ESG Fund (continued)

Investment Manager’s report (continued)

Performance (continued)

Total returns (%)

Periods ended June 30, 2023
Share class’ 6 mths 1 vear 3 vyears 5 years Since inception” Inception date
USD G Q1 (hedged) (distributing) N/A N/A N/A N/A (0.78%) April 27, 2023
Custom Bloomberg Global Aggregate Corporate
(Fin 40% cap) USD/Euro/GBP 1% Cap $500M
Min Index hedged to USD N/A N/A N/A N/A (0.19%)
EUR G Q1 (hedged) (distributing) N/A N/A N/A N/A (1.16%) April 27, 2023
Custom Bloomberg Global Aggregate Corporate
(Fin 40% cap) USD/Euro/GBP 1% Cap $500M
Min Index hedged to EUR N/A N/A N/A N/A (0.63%)

'All classes are accumulating and unhedged unless otherwise noted.

Fund returns are net of fees and expenses.

Returns for periods greater than one year are annualised.

Benchmark returns are expressed in the currency of the share class unless it is a hedged benchmark.
Past performance is no indication of current or future performance.

" The since inception total return is not disclosed for classes aged 10 years and more.

Statistical information

As at June 30, 2023 As at December 31, 2022 As at June 30, 2022
Share class Net asset value”  NAV per share”  Net asset value”  NAV per share”  Net asset value” NAV per share”
USD D 2,225,305 9.2113 2,169,478 8.9803 2,384,548 9.2297
USD D (hedged) 3,534,095 9.4725 3,668,329 9.2737 4,256,131 9.5420
USD DL (hedged) 296,435 9.3912 290,651 9.2079 1,843,736 9.4859
USsDh G 84,706,589 11.7583 82,376,987 11.4350 84,452,635 11.7231
USD G (hedged) 9,688,041 13.4459 9,420,364 13.1314 6,019,551 13.4778
USD G Q1 (hedged) (distributing) 1,440,250 9.8536 - - - -
USD N 10,548 9.7262 10,266 9.4660 444,212 9.7103
USD S 67,141,829 11.3287 75,942,427 11.0199 87,401,435 11.3004
USD S (hedged) 12,745,208 13.0013 70,971,758 12.7023 48,732,576 13.0412
USD T 10,271 8.9222 13,439,085 8.6644 20,144,809 8.8693
USD T (hedged) 44,923,738 10.0041 6,829,018 9.7557 - -
CHF G (hedged) 154,106,211 11.5029 153,868,212 11.4852 144,006,725 12.0318
CHF S (hedged) 58,212,829 9.1481 58,141,506 9.1363 60,816,042 9.5733
EUR D (hedged) 50,405 8.7861 50,013 8.7177 70,767 9.1248
EUR G (hedged) 307,776 8.4458 73,608 8.3585 76,757 8.7161
EUR G Q1 (hedged) (distributing) 89,105 9.8152 - - - -
EUR S (hedged) 165,203,189 8.9235 105,040,460 8.8334 27,620,958 9.2158
GBP G (hedged) 222,542 8.5975 87,892 8.4487 218,881 8.7691
GBP G Q1 (hedged) (distributing) 159,996,578 9.5381 50,817,997 9.5539 280,040,971 10.0511
GBP N (hedged) 106,402 10.0260 79,443 9.8592 35,532 10.2388
GBP S (hedged) 21,060,389 9.8514 20,438,572 9.6830 13,764,406 10.0541
GBP S M1 (hedged) (distributing) 236,863 8.0345 59,643 8.0502 61,953 8.4670
GBP T Q1 (hedged) (distributing) 115,900,485 8.9704 31,585,246 8.9870 97,071,808 9.4716
SGD S (hedged) 29,673,744 9.9090 29,200,174 9.7552 - -

! All classes are accumulating and unhedged unless otherwise noted.

“ All amounts presented in the currency of the share class.

The launch prices of the share classes were as follows: US Dollar = USD 10.00; Euro = EUR 10.00; Singapore Dollar = SGD 10.00; Sterling = GBP 10.00; Swiss
Franc = CHF 10.00.

Wellington Management Company LLP
July 5, 2023
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Wellington Global Credit ESG Fund (continued)

Statement of financial position
as at June 30, 2023

Notes

Assets

Current assets

Financial assets at fair value through profit or loss:
Transferable securities at fair value
Financial derivative instruments

Cash and cash equivalents
Cash held with brokers and counterparties for open financial derivative
instruments
Debtors — amounts falling due within one year
Income receivable from assets held at fair value through profit or loss
Receivable for shares issued
Sales awaiting settlement

Total assets
Liabilities

Current liabilities
Financial liabilities at fair value through profit or loss:
Financial derivative instruments

Creditors — amounts falling due within one year
Payable for shares redeemed
Purchases awaiting settlement
Investment management fees payable 5(a)
Distribution fees payable 5(b)
Administrative fees payable 5(c)
Distributions payable 7
Withholding and capital gains tax payable

Total liabilities

Net assets attributable to holders of
redeemable shares

June 30, 2023

December 31,2022

*

US Dollars US Dollars
1,017,412,596 732,497,486
2,586,525 47,042,795
20,615,223 7,878,743
12,293,935 5,153,360
10,344,059 5,709,462
1,468,075 -
2,128,229 -
1,066,848,642 798,281,846
(6311,375) (3816512)
(59,830) (15,142)
(11,567,843) (40,831,532)
(223,525) (500,586)
(5713) (6,341)
(170,871) (119,275)
(3,559,106) (728,180)

- (6,277)
(21,898,263) (46,023,845)
1,044,950,379 752,258,001

* Wellington Global Credit Plus Fund changed name to Wellington Global Credit ESG Fund on November 4, 2022.

The accompanying notes form an integral part of these financial statements.
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Wellington Global Credit ESG Fund (continued)

Statement of comprehensive income
for the financial period ended June 30, 2023

Notes

Income
Income from assets held at fair value through profit or loss
Other income
Bank interest income

Net realised gain/(loss) on financial assets and liabilities at fair value through profit or loss
Net change in unrealised gain/(loss) on financial assets and liabilities at fair value through profit or loss

Total net income/(loss)

Expenses
Investment management fees 5(@a)
Distribution fees 5(b)
Administrative fees 5(c)

Total operating expenses

Operating profit/(loss)

Finance costs

Distributions to holders of redeemable shares 7
Net income equalisation

Bank interest expense

Total finance costs

Profit/(loss) for the period before tax

Withholding tax

Profit/(loss) for the period after tax

Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations

* Wellington Global Credit Plus Fund changed name to Wellington Global Credit ESG Fund on November 4, 2022.

Financial period ended

June 30,2023

Financial period ended

June 30, 2022"

US Dollars US Dollars
18,449,322 12,241,979
3,825 218316
556,059 -
(12,514,107) (84,086,588)
28,614,499 (155,831,716)
35,109,598 (227,458,009)
(1,237,255) (1,516,876)
(11,672) (18,495)
(312,984) (338,459)
(1,561,911) (1,873,830)
33,547,687 (229,331,839)
(4,644,488) (5,002,427)
833,582 (70,454)
(91,051 (8,254)
(3,901,957) (5,081,135)
29,645,730 (234,412,974)
(5,965) (16,705)
29,639,765 (234,429,679)
29,639,765 (234,429,679)

There are no recognised gains or losses arising in the period other than the increase/decrease in net assets attributable to holders of redeemable shares of each

Fund. In arriving at the results for the period all amounts above relate to continuing operations.

The accompanying notes form an integral part of these financial statements.
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Wellington Global Credit ESG Fund (continued)

Statement of changes in net assets attributable to holders of redeemable shares
for the financial period ended June 30, 2023

Notes

Net assets attributable to holders of redeemable
shares at the beginning of the period

Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations

Share transactions

Proceeds from redeemable shares issued

Cost of redeemable shares redeemed

Reinvestment of distributions 7

Net increase/(decrease) from share transactions

Increase/(decrease) in net assets attributable
to holders of redeemable shares

Net assets attributable to holders of redeemable shares at the
end of the period

Financial period ended

June 30,2023

Financial period ended

June 30, 2022"

US Dollars US Dollars
752,258,001 1,368,959,774
29,639,765 (234,429,679)
382,568,491 54,318,204
(121,393,125) (216,064,367)
1,877,247 958,904

263,052,613

(160,787,259)

292,692,378

(395,216,938)

1,044,950,379

973,742,836

* Wellington Global Credit Plus Fund changed name to Wellington Global Credit ESG Fund on November 4, 2022.

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Credit ESG Fund (continued)

Statement of cash flows
for the financial period ended June 30, 2023

Operating activities

Increase/(decrease) in net assets attributable to
holders of redeemable shares from operations

Net income equalisation

Distributions to holders of redeemable shares

Total comprehensive income/(expense) attributable to
holders of redeemable shares before finance costs

Adjustments for:
Movement in broker cash
Movement in financial assets at fair value through profit or loss
Unrealised movement on derivative assets and liabilities
Unrealised movement on foreign exchange

Operating cash flows before movements in working capital

Movement in receivables
Movement in payables

Cash inflow/(outflow) from movements in working capital
Net cash generated from/(used in) operating activities
Financing activities™

Proceeds from subscriptions

Payment of redemptions

Net income equalisation
Distributions paid to holders of redeemable shares

Net cash generated from/(used in) financing activities

Net increase/(decrease) in cash and cash equivalents

Cash and cash equivalents at the start of the period
Unrealised movement on foreign exchange

Cash and cash equivalents at the end of the period

Supplementary information
Taxation paid
Bank interest paid

Interest income and income from financial assets at fair value through profit or loss received

Notes

Financial period ended

June 30,2023

Financial period ended

June 30, 2022"

US Dollars US Dollars
29,639,765 (234,429,679)
(833,582) 70,454
4,644,488 5,002,427
33,450,671 (229,356,798)
(7,140,575) (13,302,064)
(316,307,028) 413,025,030
46,951,133 3,566,835
4,372,612 6,199,386
(238,673,187) 180,132,389
(4,634,597) 2,038,152
(232,370) (389,202)
(4,866,967) 1,648,950
(243,540,154) 181,781,339
354,765,488 54,689,278
(95,013,509) (260,440,726)
833,582 (70,454)
63,685 (4,527,362)
260,649,246 (210,349,264)
17,109,092 (28,567,925)
7,878,743 37,653,576
(4,372,612) (6,199,386)
20,615,223 2,886,265
(12,242) (24,343)
(91,051 (8,254)
13,814,725 14,280,131

“ Wellington Global Credit Plus Fund changed name to Wellington Global Credit ESG Fund on November 4, 2022.
" Internal share class transactions of $26,334,928 (2022: $Nil) that did not require the use of cash have been excluded.

The accompanying notes form an integral part of these financial statements.
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Wellington Global Credit ESG Fund (continued)

Schedule of investments
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022:97.37%) 6,845 USD BNP Paribas SA, 5.335%, 12/06/2029 6,755,162 0.65
Asset-backed securities (December 31,2022: 1.14%) 200 EUR BNP Paribas SA, 4.250%, 13/04/203 | 214,481 0.02
2,067 USD Sprint Spectrum Co. LLC/Sprint 800 EUR BNP Paribas SA, 2.500%, 31/03/2032 777414 007
Spectrum Co. Il LLC/Sprint Spectrum 1,800 GBP BNP Paribas SA, 5.750%, |3/06/2032 2,173,197 021
Co. Il LLC, 4.738%, 20/03/2025 2040924 020 445 USD BNP Paribas SA, 3.132%, 20/01/2033 365498 003
5714 USD Sprint Spectrum Co. LLC/Sprint 1700 EUR BPCE SA,0.625%, 26/09/2024 1774153 0.17
Spectrum Co. Il LLC/Sprint Spectrum 1,500 EUR BPCE SA, 1.375%, 23/03/2026 1514954  0.14
Co.lll LLC, 5.152%,20/03/2028 2655470 _ 054 2,000 EUR BPCE SA, 0.500%, 15/09/2027 1911936  0.18
3400 EUR BPCE SA 4.375%, 13/07/2028 3682582 035
Total Asset-backed securities 7,696,394 0.74 990 USD BPCE SA,2.277%,20/01/2032 765,296 007
1900 EUR BPCE SA,5.750%,01/06/2033 2072443 020
Communications (December 31,2022: 1.02%) 4,800 EUR BPCE SA, 5.125%,25/01/2035 5077981 049
2,395 USD Charter Communications Operating 2,700 EUR BPCE SFH SA, 3.250%, 12/04/2028 2912995 028
LLC/Charter Communications 4,045 USD Capital One Financial Corp. 6.312%,
Operating Capital, 5.250%,01/04/2053 1935758 0.19 08/06/2029 4021038 038
475 USD Comcast COI”p., 3300%,0”04/2027 449,464 0.04 3'075 UusD Capital One Financial CO?"D., 6.377%,
130 USD Comcast Corp, 5.500%, 15/11/2032 135134 00l 08/06/2034 3054676 029
420 USD Comcast Corp, 2.450%, 15/08/2052 257,162 0.03 4300 EUR Cie de Financement Foncier SA, 3.375%,
200 GBP Virgin Media Vendor Financing Notes Il 16/09/203 | 4,715,589 045
DAC, 4.875%, 15/07/2028 202366 _ 002 1,255 USD Citigroup, Inc, 3.700%, 12/01/2026 1204549 0.2
2,855 USD Citigroup, Inc., 3.200%, 21/10/2026 2674358 026
Total Communications 2,979,884  0.29 110 USD Citigroup, Inc., 3.070%, 24/02/2028 101,289 00l
. 435 USD Citigroup, Inc,, 3.057%, 25/01/2033 363370 003
Consumer staples Nil (December 31,2022:0.49%) 4,130 USD Citigroup, Inc. 6.174%, 25/05/2034 4168229 040
o [,100 EUR Commerzbank AG, 5.125%, 18/01/2030 1,198,857 0.1
Energy (December 31,2022:0.45%) 5600 EUR Cooperatieve Rabobank UA, 4233%,
3,197 EUR National Grid North America, Inc., 25/04/2029 6,042,335 058
0.750%, 08/08/2023 3477921 _ 033 1,060 USD Corebridge Financil, Inc., 3.850%,
05/04/2029 954761 009
Total Energy 3,477,921 033 1236 USD Corebridge Financial, Inc., 3900%,
o 05/04/2032 1075623 0.10
Financials (December 31,2022:27.30%) 1,900 EUR Credit Agricole Assurances SA, 2.625%,
1,890 USD AerCap Ireland Capital DAC/AerCap 29/01/2048 1,822,642 0.17
Global Aviation Trust, 2450%, 1,200 USD Credit Agricole Corporate & Investment
291102026 _ 1689513 016 Bank SA, 5.514%, 05/07/2033 1208108  0.12
1510 USD AerCap lreland Capital DAC/AerCap 1500 GBP Credit Agricole SA,5.750%,29/1172027 1833675 0.18
%‘7?&' gvz‘gt'O”TfU“v3-OO% esss 0 2,100 EUR Credit Agricole SA, 3.875%, 2000472031 2264187 022
) ' . - o ()
1900 EUR Allana SE 56245 250071053 2132077 020 3365 EUR Dands Bk ASATSORI0GI00 3661003 03
2,165 USD Alistate Corp, 5.250%, 30/03/2033 2160243 02 1600 EUR Deutsche BankAG, 5.375%, 111012029 1736560  0.17
2925 UsD 'glr*/‘gg‘/cz%gixwess Co., 5.043%, s 0o 370 USD Deutsche Bank AG, 6720%, 18012029 370814 004
0% : 600 EUR Deutsche Bank AG, 1 375%, 17/02/2032 485687 005
6,250 USD AT&T, Inc, zero coupon, 17/10/2023 6,144,463 0.59 1915 GBP EON International Finance BV, 6.375%
7850 USD AT&T,Inc, zero coupon, 19/12/2023 7635056 073 ' 0710672032 T
9075 USD AT&T,Inc. zero coupon, 21/02/2024 8728878 084 6525 USD Engie SA, zero coupon, 21/11/2023 6384947 06
2400 USD gg?g;/ez(gzbal Funding, 2.514%, 2334713 022 8,265 USD General Motors Financial Co, Inc,,
: 2% : 1.050%, 08/03/2024 7994673 077
4435 EUR Aviva PLC, 3.875%,03/07/2044 4741358 045 3430 EUR General Motors Finandial Co. Inc.
1,395 EUR AXA SA,5500%, | 1/07/2043 1524490  0.I5 ’ 1 000%, 24/02/2025 T 350064 034
2,235 USD Bank of America Corp, 3559%, 8510 EUR Goldman Sachs Group, Inc., 1.250%,
23/04/2027 2119976 020 01/05/2025 8810017 084
1,515 USD Bank of America Corp, 2:482%, 575 USD Goldman Sachs Group, Inc., 4482%,
21/09/2036 1159709 0.l 53/08/2028 556295 005
3,600 EUR Banque Federative du Credit Mutuel o
SA, 4.375%, 02/05/2030 3900952 037 2390 ELR gﬁgg‘;&?ws Group,Inc. 1.250% 221396 02
3500 EUR Banque Federative du Credit Mutuel o
SA,5.125%, 1310112033 3756741 036 A R ok sachs Group,Inc, 4000% 457890 004
2,500 EUR Banque Federative du Credit Mutuel 9
SA, 3.750%, 01/02/2033 2651695 025 2350 D g;gﬂ;g;;m Group,Inc. 2615% 1927938 0.8
2,790 EUR Barclays PLC, 0.577%, 09/08/2029 2440086 023 6360 USD Goldrman Sachs Group,Inc, 3.100%
1260 GBP Barclays PLC, 6.369%, 31/01/203] 1535180  0.I5 241022033 5375500 05|
300 EUR Barclays PLC, ||25%, 22/03/2031 283,583 0.03 |,765 GBP HSBC HO‘d\ﬂgS PLC, BOOO%,
710 EUR Barclays PLC, 1.106%, 12/05/2032 579505 006 /0772008 1927097 018
1,395 USD BlackRock, Inc., 2.100%, 25/02/2032 1,126,350 0.11 2580 EUR HSBC Holdings PLC, 4.787%,
4,920 USD BlackRock, Inc., 4.750%, 25/05/2033 4838414 046 10/03/2032 2827436 027
2,000 EUR BNP Paribas SA, 1.125%, 10/10/2023 2,166,764 021 2470 EUR HSBC Holdings PLC, 4.856%,
700 EUR BNP Paribas SA, I.125%, 17/04/2029 652334 006 23/05/2033 2711389 026

The accompanying notes form an integral part of these financial statements.
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Wellington Global Credit ESG Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022:97.37%) 4,125 USD Trane Technologies Financing Ltd,
(continued) 5.250%, 03/03/2033 4177950 040
Financials (December 31,2022:27.30%) (continued) 925 USD Travelers Cos, Inc,, 5.450%, 25/05/2053 968,936 0.09
3,100 EUR ING Groep NV, 4.500%, 23/05/2029 3348426 032 2280 EUR UBS Group AG, |.250%, 17/07/2025 2381840 023
1,000 EUR ING Groep NV, 0.250%, 01/02/2030 865200  0.08 1,330 GBP UBS Group AG, 2.125%, 12/09/2025 1583362 0.I5
800 EUR ING Groep NV.5250%, 14/11/2033 921771 009 580 EUR UBS Group AG, 7.750%, 01/03/2029 701,779 007
3000 EUR ING Groep NV, 4.750%, 23/05/2034 3279318 03I 200 GBP UBS Group AG, 2.125%, 15/11/2029 198880 002
1,250 USD Intercontinental Exchange, Inc., 2.100%, 1,305 EUR UBS Group AG, 2.875%, 02/04/2032 1,242,711 0.12
15/06/2030 1045585  0.10 670 USD UBS Group AG, 6537%, 12/08/2033 686,759 007
2,500 USD Intercontinental Exchange, Inc., 1.850%, 3,700 EUR UNIQA Insurance Group AG, 2.375%,
15/09/2032 1927972 0.8 09/12/2041 2988612 029
905 USD Intercontinental Exchange, Inc., 2.650%, 912 USD Unum Group, 4.500%, 15/12/2049 701,283 0.07
15/09/2040 645291 006 1,085 EUR Wels Fargo & Co, 1.741%,04/05/2030 1,012,970 0.10
2,845 USD Intesa Sanpaolo SpA, 6.625%, 3685 USD Wells Fargo & Co,2.572%, 11/02/2031 3122234 030
20/06/2033 2837073 027 1,610 USD Wells Fargo & Co, 4.897%,25/07/2033 1545203  0.I5
2,845 USD JPMorgan Chase & Co,, 4.203%, 7,675 USD Wells Fargo & Co., 5.389%,24/04/2034 7629549 0.73
23/07/2029 2706339 026 4855 USD Willis North America, Inc, 5.350%,
1,885 USD JPMorgan Chase & Co,, 3.702%, 15/05/2033 4,737,639 0.45
06/05/2030 1729172 0.17 I —
1,160 USD JPMorgan Chase & Co, 2.739%, Total Financials 324,917,591 31.09
15/10/2030 1000337  0.10
145 USD JPMorgan Chase & Co, 1.953%, Health care (December 31,2022:2.71%)
04/02/2032 115,580 001 7,750 USD Baxter International, Inc., 0.868%,
585 USD JPMorgan Chase & Co,, 2.545%, 01/12/2023 7589512 073
08/11/2032 ) 479,547 005 1,245 USD Cigna Group, 3.000%, 15/07/2023 1243558 0.12
760 USD JPMorgan Chase & Co, 4.586%, 7,874 USD Gilead Sciences, Inc., 3.700%,
26/04/2033 . 724799 007 01/04/2024 7762362 074
7360 USD JPMorgan Chase & Co., 4.912%, 4775 USD HCA, Inc, 5.000%, | 5/03/2024 4745662 046
250712033 7194848 069 2485 EUR Thermo Fisher Scientific, Inc, 0.125%,
1,785 USD JPMorgan Chase & Co, 5.717%, 01/03/2025 2,544,585 024
14/09/2033 1811745 0.7 e
1200 EUR KBC Group NV, 4.375%,23/11/2027 1300863  0.12 Total Health care 23.885.679  2.29
3,165 USD KBC Group NV, 5.796%, 19/01/2029 3146288 030 T
4200 EUR KBC Group NV, 4.375%, 06/12/203 4563043 044 Industrials (December 31,2022: 37.51%)
1750 EUR Kreditanstalt fuer Wiederaufbau, 0.125%, 3,825 USD AbbVie, Inc, 3.850%, 15/06/2024 3761846 036
30/06/2025 ) 789,791 017 6,197 USD AbbVie, Inc, 2.600%,21/11/2024 5948829 057
3810 USD Liberty Mutual Group, Inc, 4.300% 2085 USD AbbVie, Inc, 2950%, 21/11/2026 1948837 0.19
01/027206] 2407587 023 3.940 USD AbbVie, Inc, 4050%,21/11/2039 3432377 033
6,380 USD M&T Bank Corp, 5.053%,27/01/2034 5830903 056 350 USD AbbVie. Inc. 4400% 06/1 1/2042 33617 003
80 LD e S ennan Cos e A500% il o3 1084 USD AbbVie, Inc, 4.700%, 14/05/2045 991,140 009
=7 : 571 USD AbbVie, Inc, 4450%, 14/05/2046 503345 005
3450 USD Morgan Stanley, 1.794%, 13/02/2032 2678069 026 & e, A%
5480 USD AbbVie, Inc, 4.250%, 21/11/2049 4733470 045
1,600 USD Morgan Stanley, 1.928%, 28/04/2032 1,249,765 0.12 2850 USD Air Lease Corp, 3.750%, 01/06/2026 2695 131 026
340 EUR Morgan Stanley, 2.950%, 07/05/2032 335332 003 830 USD Air Lease Corp. 5.850% 15/12/2027 89677 008
4880 USD Morgan Stanley, 6.342%, 18/10/2033 5193591 050 400 EUR Air Liauide Finance SA 2 875%
1,350 GBP Morgan Stanley, 5.789%, 18/11/2033 1647601 0.16 | 6/09(}2032 R 415087 004
5,140 USD Morgan Stanley, 5.250%, 21/04/2034 5,077,903 0.49 3525 USD Amazon.com. Inc. 3.800%. 05/12/2024 3459Y|48 033
1,760 USD Morgan Stanley, 2.484%, 16/09/2036 1336,138  0.I3 175 USD Amazon com Inc. 2.700% 03/06/2060 12719 00l
860 USD Morgan Stanley, 5.948%, 19/01/2038 849,341 0.08 400 USD Amazon.comy Inc.y 3250%’ 12/05/2061 289y898 003
1125 EUR g‘éalgvz\gggoup PLC,0.780%, 51969 009 500 USD Amazon.com, Inc. 4.100%, 13/04/2062 430990 004
o ' ’ 1,410 EUR American Medical Systems Europe BV,
1,485 GBP NatWest Group PLC, 2.105%, 0750% 08/03/2025 1456294 0,14
28/11/2031 1555408 0.15 o Pt '
202 1,880 USD Amgen, Inc., 5.150%, 02/03/2028 1879650  0.18
1875 EUR NN Group NV, 6000%, 03/ 1/2043 2049,130 020 67 LS A 030033 o 007
2,300 EUR Novo Banco SA, 9.875%,01/12/2033 2589473 025 4145 USD Amgenymc'éﬁ S0% 2 1/00/2040 3173054 030
4120 EUR Zeg;;i}‘?g{)i?zgggup Holdings PLC, a9995s 043 1565 USD Amgen, Inc, 5.600%, 02/03/2043 1570808 0.5
L7 . e : 2,185 USD Amgen, Inc, 4.400%, 01/05/2045 1894,135 0.8
4725 USD S&P Global, Inc., 2.450%, 01/03/2027 4361076 042 805 USD Amsen Inc. 5 6509 02/030053 815811 008
2,080 USD S&P Global, Inc, 2.700%, 01/03/2029 1873576 0.8 085 Ush Amgenylnc" 5'750;' 021037063 0156 0]
5315 USD Santander UK. Group Holdings PLC, 2'970 FUR A BEN, Ny 2.7 - o o '
o , nglo American Capital PLC, 4.750%,
6.833%,21/11/2026 5330139 05|
‘ . 21/09/2032 3280872 03
2,300 GBP Societe Generale SA, 6.250%, 3085 USD Anheuser-Busch Cos
22/06/2033 2904889 028 ' : .
o LLC/Anheuser-Busch InBev Worldwide,
1,725 USD Societe Generale SA, 6.69 1%, Inc.. 4700%. 01/02/2036 3002.748 029
10/01/2034 1757403 0.17 o e '
! o 2910 USD Anheuser-Busch Cos.
3,290 EUR Thermo Fisher Scientific, Inc., 3.650%, LLC/Anheuser-Busch InBev Worldwide
21/11/2034 3537270 034 ’

Inc., 49009%, 01/02/2046 2,783,801 027

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Credit ESG Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022:97.37%) 9,195 USD Celanese U.SS. Holdings LLC, 6.165%,
(continued) 15/07/2027 9,153,842 0.88
Industrials (December 31,2022:37.51%) (continued) 4,100 USD Comcast Corp, 3.375%, 15/08/2025 3957272 0.38
1,660 EUR Anheuser-Busch InBev SA, 1.650%, 805 USD Comcast Corp, 3.900%, 01/03/2038 700,175 0.07
28/03/2031 1,573,657 0.15 1,470 USD CommonSpirit Health, 3.910%,
1,810 USD Anheuser-Busch InBev Worldwide, Inc., 01/10/2050 1,137,830 0.11
4.375%, 15/04/2038 1,677,853 0.16 4,695 EUR Corning, Inc,,4.125%, 15/05/203 | 5,073,482 0.49
2,235 USD Anheuser-Busch InBev Worldwide, Inc., 1,405 USD Corp. Nacional del Cobre de Chile,
5.450%, 23/01/2039 2,314,496 022 5.125%,02/02/2033 1,389,116 0.13
1,690 USD Anheuser-Busch InBev Worldwide, Inc,, 605 USD CSL Finance PLC, 3.850%, 27/04/2027 578,002 0.06
4.950%, 15/01/2042 1,651,611 0.16 745 USD CSL Finance PLC, 4.625%, 27/04/2042 692,312 007
2,340 USD Anheuser-Busch InBev Worldwide, Inc,, 3,800 USD CVS Health Corp,, 5.3009%, 01/06/2033 3,795,980 0.36
5.550%, 23/01/2049 2468603 0.24 4,640 USD CVS Health Corp, 5.875%,01/06/2053 4,761,557 046
4466 USD Apple, Inc, 2.850%, | 1/05/2024 4370895 042 700 USD CVS Health Corp, 6.000%, 01/06/2063 720881 007
3,025 USD AstraZeneca PLC, 6.450%, 15/09/2037 3,470,262 0.33 4565 USD Daimler Truck Finance North America
590 USD AstraZeneca PLC, 4.375%, 17/08/2048 550,802 0.05 LLC, 5.200%, 17/01/2025 4,530,546 043
10,550 USD AT&T, Inc, 0.900%, 25/03/2024 10,192,649 098 2,885 EUR Danaher Corp, 1.700%, 30/03/2024 3,096,118 030
1,915 USD AT&T, Inc, 2.300%, 01/06/2027 1,723,200 0.16 3,005 EUR Danfoss Finance Il BV, 4.125%,
1,795 USD AT&T, Inc, 4.350%, 01/03/2029 1,724,995 0.16 02/12/2029 3,301,992 0.32
2,875 EUR AT&T, Inc., 2.350%, 05/09/2029 2,853,593 0.27 2,215 EUR Deutsche Telekom International Finance
1,595 EUR AT&T, Inc, 3.950%, 30/04/2031 1,726,425 0.16 BV, 1.500%, 03/04/2028 2,195015 0.21
750 GBP AT&T, Inc, 5.200%, 18/11/2033 890,734 0.09 930 USD Diageo Capital PLC, 5.300%,
2,070 USD AT&T, Inc, 2.550%,01/12/2033 1,626,649 0.16 24/10/2027 945,621 0.09
1,440 EUR AT&T, Inc,4.300%, 18/11/2034 1,575,928 0.15 1,535 USD Diageo Capital PLC, 5.500%,
1,050 EUR AT&T, Inc., 2.600%, 19/05/2038 921,062 0.08 24/01/2033 1,624,134 0.16
3,685 USD AT&T, Inc, 3.500%, 01/06/204 | 2832487 027 3,025 USD Dow Chemical Co, 6.300%, 15/03/2033 3,255,671 031
1,505 USD AT&T, Inc, 3.650%, 01/06/2051 1,105,704 0.1 380 GBP E.ON International Finance BV, 6.250%,
1,480 USD AT&T Inc, 3.500%, 15/09/2053 1048764 0.0 03/06/2030 486,806 005
281 USD AT&T, Inc, 3.650%, 15/09/2059 195,837 002 2,635 USD Eaton Corp, 4.350%, 18/05/2028 2,587,008 0.25
490 USD AT&T, Inc,, 3.850%, 01/06/2060 355,237 003 770 USD Eaton Corp, 4.150%, 15/03/2033 731,829 0.07
3,035 EUR Autostrade per I'talia SpA, 5.125%, 1,300 USD Eaton Corp,, 4.700%, 23/08/2052 1,247,891 0.12
14/06/2033 3,320,404 0.32 3,550 USD Elevance Health, Inc., 5.350%,
1,545 USD AutoZone, Inc., 4.750%, 01/08/2032 1492001  0.14 15/1072025 3543469 034
5920 USD Baxter International, Inc, 1.322%, 1925 USD ERAC USA Finance LLC, 5.400%,
29/11/2024 5557320 053 01/05/2053 1923339 0.8
1,285 EUR Bayer AG, 4.250%, 26/08/2029 1414211 0.14 6,640 USD Estee Lauder Cos, Inc, 4.650%,
640 EUR Bayer AG, 4.625%, 26/05/2033 709536 007 15/05/2033 6531762 062
2475 EUR Becton Dickinson Euro Finance Sarl, 640 USD  Estee Lauder Cos, Inc., 5.150%,
1.213%, 12/02/2036 1947376  0.19 15/05/2053 652324 006
3450 USD Berry Global, Inc, 5.500%, 15/04/2028  3,398057  0.32 2400 USD  Ford Motor Credit Co. LLC, 5.584%,
3,104 USD Biogen, Inc, 2.250%, 01/05/2030 2594744 025 18/03/2024 2385231 023
4005 EUR Booking HO|dith, Inc., 4.500%, [,.810 USD Ford Motor Credit Co. LLC, 3.664%,
15/11/2031 450445| 043 08/09/2024 1,750,679 0.17
1,500 EUR Booking H0|diﬂg5, Inc., 4.125%, 895 USD Ford Motor Credit Co. LLC, 4.134%,
12/05/2033 1629291 0.16 04/08/2025 849,625 008
710 EUR Booking Holdings, Inc., 4.750%, 1,015 USD Haleon UK. Capital PLC, 3.125%,
15/11/2034 810,876 0.08 24/03/2025 970,268 0.09
9,291 EUR Boston Scientific Corp, 0.625%, 3,120 USD Haleon US. Capital LLC, 3.024%,
017122007 8868634 085 24/03/2024 3053013 029
2,300 EUR Bouygues SA, 3.875%, 17/07/2031 2486363 024 3,381 USD HCA, Inc, 5.375%,01/02/2025 3353165 032
680 USD Bristol-Myers Squibb Co, 2.350%, 1,025 USD HCA, Inc, 3.375%, 15/03/2029 912091 009
13/11/2040 478318 005 7,775 USD HCA, Inc, 3.625%, 15/03/2032 6,752,157 0.65
930 USD Bristol-Myers Squibb Co, 3550%, 1,665 USD HCA, Inc, 5.125%, 15/06/2039 1546035  0.I5
15/03/2042 771,994 007 2,010 USD HCA Inc, 4.625%, 15/03/2052 1,653,500 0.16
505 USD Bristol-Myers Squibb Co, 2.550%, 1,925 USD HCA, Inc, 5900%, 01/06/2053 1908816 0.8
13/11/2050 328,762 0.03 2,855 EUR Heineken NV, 4.125%, 23/03/2035 3,220,255 0.31
[,115 EUR British Telecommunications PLC, 2.750%, 685 USD Home Depot, Inc., 2.700%, 15/04/2025 657,327 0.06
30/08/2027 1,162,047 0.1 900 USD Home Depot, Inc., 4.000%, 15/09/2025 882,853 0.08
3,555 EUR British Telecommunications PLC, 3.375%, 370 USD Home Depot, Inc., 2.875%, 15/04/2027 347914 0.03
30/08/2032 3,662,733 0.35 2,910 USD Home Depot, Inc,, 1.500%, 15/09/2028 2,492,098 0.24
2,430 USD Broadcom, Inc., 1.950%, 15/02/2028 2,103,152 0.20 2,140 USD Home Depot, Inc., 3.250%, 15/04/2032 1,923,502 0.18
1,760 USD Broadcom, Inc, 4.150%, 15/11/2030 1,620,125 0.15 945 USD Home Depot, Inc., 3.300%, 15/04/2040 768,130 0.07
2,000 USD Broadcom, Inc., 2.450%, 15/02/2031 1,627,434 0.16 96 USD Home Depot, Inc,, 3.125%, 15/12/2049 70,322 0.01
2,625 USD Broadcom, Inc,, 4.150%, 15/04/2032 2,378,926 0.23 2,290 USD Home Depot, Inc., 4.950%, 15/09/2052 2,276,210 0.22
860 USD Broadcom, Inc.,4.300%, 15/11/2032 789,202 0.08 2,855 USD Intel Corp, 5.625%, 10/02/2043 2,901,324 0.28
425 USD Broadcom, Inc,, 3.469%, 15/04/2034 348,783 0.03 565 USD Intel Corp,, 5.700%, 10/02/2053 575,182 0.05

The accompanying notes form an integral part of these financial statements.
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Wellington Management Funds (Ireland) plc
Wellington Global Credit ESG Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022:97.37%) 2,230 USD Roche Holdings, Inc., 2.314%,
(continued) 10/03/2027 2050,168 020
Industrials (December 31,2022:37.51%) (continued) 3,805 USD Rogers Communications, Inc., 3.800%,
2,470 USD John Deere Capital Corp., 4.550%, 15/03/2032 3327538 032
[1/10/2024 2,446,972 0.23 850 USD Rogers Communications, Inc., 5.450%,
505 USD Kenvue, Inc, 4900%, 22/03/2033 501282 005 01/10/2043 779337 007
145 USD Kenvue, Inc, 5.100%, 22/03/2043 1164836 0.1 905 USD Rogers Communications, Inc., 4.550%,
3500 EUR Koninklijke KPN NV, 3.875%, 15/03/2052 728447 007
03/07/203 1 3803067 036 1,100 EUR Schneider Electric SE, 3.250%,
800 EUR Koninklijke KPN NV, 0.875%, 09/11/2027 1187306  O.I
15/11/2033 653685 006 2200 EUR Schneider Electric SE, 3.500%,
2,260 USD LKQ Corp., 5.750%, 15/06/2028 2253961 022 09/11/2032 2400947 023
4,670 USD LKQ Corp, 6.250%, 15/06/2033 4707478 045 3255 EUR Sika Capital BV, 3.750%, 03/05/2030 3541788 034
180 USD Lowe's Cos, Inc, 5.625%, 15/04/2053 1180234 0. 5050 USD T-Mobile USA, Inc, 3.500%, 15/04/2025 ~ 4,857,865 046
2,645 USD Marriott International, Inc., 4.900%, 2,685 USD T-Mobile USA, Inc., 2.625%, 15/02/2029 2334414 022
15/04/2029 2574574 025 3,145 USD T-Mobile USA, Inc, 5.050%, 15/07/2033  3,089390  0.30
730 USD Martin Marietta Materials, Inc., 2.400%, 4,095 USD T-Mobile USA Inc., 3.000%, 15/02/2041 2,996,283 0.29
15/07/203 596067 006 908 USD Toyota Motor Corp, 0.681%,
2025 EUR McDonald's Corp, 4250%,07/03/2035 2265891 022 25/03/2024 876684 008
1,095 USD McDonald's Corp, 5.150%, 09/09/2052 1,092,308 0.10 2,610 GBP Toyota Motor Credit Corp., 0.750%,
1,660 USD Merck & Co, Inc, 4.500%, 17/05/2033 1647324 016 19/11/2026 2777700 027
805 USD Merck & Co, Inc, 2.750%, 10/12/205 | 556,115 005 1,005 EUR Toyota Motor Credit Corp., 4.050%,
1,095 USD Merck & Co., Inc., 5.000%, 17/05/2053 1,110,133 0.1l 13/09/2029 1,109,889 O.I'
3396 USD Micron Technology, Inc., 4.185%, 625 USD Trane Technologies Global Holding Co.
15/02/2027 3255371 03I Ltd, 5.750%, 15/06/2043 652,883 006
3275 USD Microsoft Corp., 2.700%, 12/02/2025 3159937 030 4,126 USD UnitedHealth Group, Inc, 3.500%,
2,000 EUR Mondelez International Holdings ‘5/_02/2024 4078973 039
Netherlands BV, 0.625%, 09/09/2032 1666693  0.16 5950 USD UnitedHealth Group, Inc., 2.375%,
3310 EUR Mondelez International, Inc., 0.250%, 15/08/2024 5751920 055
17/03/2028 3,079,084 029 1,235 USD UnitedHealth Group, Inc., 5.250%,
1,450 EUR NBN Co.Ltd, 4.125%, 15/03/2029 1593404  0.I5 15/02/2028 1259920 Q.12
1,995 EUR NBN Co. Ltd, 4.375%, 15/03/2033 2224658 02l 950 USD UnitedHealth Group, Inc., 3.500%,
3950 USD Nestle Holdings, Inc. 0.375%, 15/08/2039 797714 008
15/01/2024 3,844,440 037 1,300 USD UnitedHealth Group, Inc., 2.750%,
1270 GBP Nestle Holdings, Inc. 2.125%, 15/05/2040 966,742 009
04/04/2027 1418225 0.14 500 USD UnitedHealth Group, Inc., 3.050%,
1,595 GBP Nestle Holdings, Inc., 2.500%, 15/05/2041 386920 004
04/04/2032 1,651,188 0.16 675 USD UnitedHealth Group, Inc,, 4.750%,
3220 USD Nutrien Ltd,, 5800%, 27/03/2053 3233594 03 15/05/2052 . 640956 0.06
3650 USD OpenText Corp, 6900%,01/12/2027 3719861 036 180 USD UnitedHealth Group, Inc, 5.875%,
2,640 USD Oracle Corp. 2.800%,01/04/2027 2427855 023 15/02/2053 ) 200124 002
1,885 USD Oracle Corp. 6250%,09/1 1/2032 2001720 019 390 USD UnitedHealth Group, Inc., 5.050%,
1285 USD Oracle Corp, 3600%, 01/04/2040 994668 009 |5/04/2053 ) 38793 004
1860 USD Oracle Corp. 5.550%, 06/02/2053 1802463 0.17 410 Usb %’g‘/‘é@j’%ﬁth Group Inc, 4950%, w76l 004
1,100 EUR Orange SA, 1.250%, 07/07/2027 1097,659 0.0 190 USD UnitedHiontth Grous, Inc. 60506 ' :
3300 EUR Orange SA, 5.375%, 18/01/2030 3572946 034 ‘ 5”/'562/2066? roup, inc. 65507, 49000 00
400 EUR Orange SA, 2.375%, 18/05/2032 398768 004 £30 USD UnitecHenth Groun, Inc. 5.200% : '
2291 USD Paramount Global, 4750%, 15/05/2025 2237559 02l priedrieatth Sroup, inc. 2.2V
15/04/2063 630,848 006
35 USD Paramount Global, 3.700%, 01/06/2028 30,158 0.00 2170 USD Vertron Communications Inc. 3.500%
2,060 USD  Pfizer; Inc, 3.400%, 15/05/2024 2016191 0.19 ' oL/l 172004 T 8493 030
105 USD Pfizer, Inc., 4.000%, 15/03/2049 93889 00l . o . A '
2,000 USD Verizon Communications, Inc., 3.376%,
2,410 USD Regal Rexnord Corp., 6.050%, 15/02/2025 1932720 0.18
15/04/2028 2394586 023 ) o . o '
638 USD Verizon Communications, Inc., 2.355%,
7,185 USD Regal Rexnord Corp,, 6.300%,
15/03/2032 513352 005
15/02/2030 7168840 069 ) -~ .
665 USD Verizon Communications, Inc., 4.400%,
670 USD Regal Rexnord Corp,, 6.400%,
v o888 006 01/11/2034 614,137 006
et ' : 1330 EUR Visa, Inc, 2.375%, 15/06/2034 1322816  0.I3
590 USD RioTinto Finance USA PLC, 4.125%,
825 EUR Volvo Treasury AB, zero coupon,
21/08/2042 517221 005 181052006 806717 008
1,200 EUR Robert Bosch GmbH, 4.000% ‘ '
' OI0E0% et 139805 013 2,730 GBP Walmart, Inc, 5.625%, 27/03/2034 3590128 034
1700 USD Rache Holdings Inc. 1 889% el ' 1,250 USD Walmart, Inc., 4.500%, 09/09/2052 1223076  0.12
' oche Foldings, inc, 1,682/, 1,610 USD Walt Disney Co, 3.700%, 15/09/2024 1575500  0.I5
08/03/2024 1658301 0.6 , ‘
‘ 5 1,700 USD Warnermedia Holdings, Inc., 3.428%,
3,850 USD Roche Holdings, Inc., 3.350%, 15/03/2004 | 669 54 0l
30109/2024 3752556 036 > 669,546 016
‘ o R 3935 USD Warnermedia Holdings, Inc., 3.755%,
2950 USD Roche Holdings, Inc., 2.132%, 15/032027 367201 | 035
10/03/2025 2803767 027 oL '

The accompanying notes form an integral part of these financial statements.
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Wellington Global Credit ESG Fund (continued)

Schedule of investments (continued)
June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022:97.37%) 795 EUR Republic of Poland Government
(continued) International Bonds, 4.250%, 14/02/2043 854,322 0.08
Industrials (December 31,2022:37.51%) (continued) 1,060 GBP UK Gilts, 1.250%, 31/07/205 668277 006
5000 USD Warnermedia Holdings, Inc., 5.050%,
15/03/2042 4217,104 040 Total Non - US
2,155 USD Warnermedia Holdings, Inc., 5.14 1%, governments 10,277,152  0.98
15/03/2052 1,756,133 0.17
2985 EUR WPP Finance SA, 4.125%, 30/05/2028 3254522 03l Real estate (December 31,2022: 1.53%)
3,834 EUR Castellum Helsinki Finance Holding Abp,
Total Industrials 432,388,067 41.38 0.875%, 17/09/2029 2,863,853 027
2,175 GBP Grainger PLC, 3.375%, 24/04/2028 2,287,903 022
Information technology (December 31,2022: 1.29%) 455 EUR Hammerson Ireland Finance DAC,
1,320 USD Microchip Technology, Inc., 2.670%, 1.750%, 03/06/2027 407,222 0.04
01/09/2023 1,314,630 0.13 1,850 GBP Land Securities Capital Markets PLC,
1,252 USD NXP BV/NXP Funding LLC, 4.875%, 4.875%, 15/09/2032 2,232,007 021
01/03/2024 1,239,223 0.12 835 EUR Prologis Euro Finance LLC, 1.875%,
4,175 USD Oracle Corp, 2.400%, 15/09/2023 4,146,391 040 05/01/2029 796,449 0.08
2,360 USD VMware, Inc., 0.600%, 15/08/2023 2345915 022 1,705 EUR Prologis Euro Finance LLC, 4.625%,
23/05/2033 1,872,353 0.18
Total Information technology 9,046,159  0.87 2,700 EUR Prologis Euro Finance LLC, 4.250%,
31/01/2043 2,730,332 026
Mortgage-backed securities 2,115 EUR Realty Income COI"p., 4.875%,
(December 31,2022:0.00%) 06/07/2030 2,296,715 022
3 USD Federal National Mortgage Association 1,685 EUR Realty Income Corp, 5.125%,
Interest Strips, 5.000%, 25/09/2033 476 0.00 06/07/2034 1,838345  0.18
6 USD Federal National Mortgage Association
Interest Strips, 5.000%, 25/01/2034 833 0.00 Total Real estate 17,325,179  1.66
3 USD Federal National Mortgage Association
REMICS, 1.290%, 25/05/2037 209 0.00 Supranationals Nil (December 31,2022:0.10%)
26 USD Federal National Mortgage Association
REMICS, 1.5909, 25/05/2037 2,660 0.00 Telecommunication services
0 USD Government National Mortgage (December 31,2022: 0.45%)
Association, 6.500%, 15/09/2028 32 0.00 4,400 USD Sprint LLC, 7.875%, 15/09/2023 4414586 042
0 USD Government National Mortgage
Association, 6.000%, 15/12/2028 45 0.00 Total Telecommunication
0 USD Government National Mortgage services 4,414,586 0.42
Association, 8.000%, 15/11/2029 24 000
Transportation (December 31,2022: 1.76%)
Total Mortgage-backed 1,560 USD Ashtead Capital, Inc., 5.550%,
securities 4,279 0.00 30/05/2033 1,522,181 0.14
1,000 EUR Autoroutes du Sud de la France SA,
Municipals (December 31,2022:0.99%) 3.250%, 19/01/2033 1,051,259 0.10
500 USD Bay AreaToll Authority, 6.263%, 2,620 EUR Autostrade per ['talia SpA, 2.000%,
01/04/2049 593,688 0.06 04/12/2028 2,502,259 024
1,425 USD Los Angeles County Metropolitan 2,690 EUR Autostrade per ['talia SpA, 4.750%,
Transportation Authority Sales Tax 24/01/2031 2,898,787 0.28
Revenue, 5.735%, 01/06/2039 1,537,525 0.15 695 EUR Autostrade per ['ltalia SpA, 2.250%,
625 USD Metropolitan Transportation Authority, 25/01/2032 617,059 0.06
6.668%, 15/11/2039 665,030 0.06 2,000 USD Canadian Pacific Railway Co, 1.350%,
1,660 USD Metropolitan Transportation Authority, 02/12/2024 1,879,868 0.18
6.814%, 15/11/2040 1,800,942 0.17 1,635 USD Canadian Pacific Railway Co., 2.900%,
2,185 USD Michigan Finance Authority, 3.384%, 01/02/2025 1,570,348 0.15
01/12/2040 1,772,442 0.17 780 USD Canadian Pacific Railway Co,, 3.100%,
70 USD Regents of the University of California 02/12/2051 554,385 0.05
Medical Center Pooled Revenue, 690 GBP Heathrow Funding Ltd., 2.750%,
6.548%, 15/05/2048 81,850 0.0l 13/10/203 1 716956 007
2,170 USD University of California, 4.765%,
15/05/2044 2,096,336 020 Total Transportation 13,313,102  1.27
Total Municipals 8,547,813 0.82 US treasuries (December 31,2022:3.53%)
30,930 USD US. Cash Management Bills -
Non - US governments (December 31,2022:5.16%) Reopening, zero coupon, 17/08/2023 30,730,617 294
2,635 EUR Bulgaria Government International 10,470 USD US.Treasury Bills, zero coupon,
Bonds, 4.500%, 27/01/2033 2,851,672 027 24/08/2023 10,391,737 1.00
11,851 NZD New Zealand Government Bonds,
2.000%, 15/05/2032 5902,881 057 Total US treasuries 41,122,354 3.94

The accompanying notes form an integral part of these financial statements.
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Wellington Global Credit ESG Fund (continued)

Schedule of investments (continued)

June 30, 2023

Holding/ Holding/
Nominal Fair value % net Nominal Fair value % net
000" ccy USD  assets 000" ccy USD  assets
Transferable securities (December 31,2022:97.37%) 725 USD Eversource Energy, .650%, 15/08/2030 575478 0.06
(continued) 565 USD Eversource Energy, 2.550%, 15/03/203 1 469,980 0.05
Utilities (December 31,2022: 11.94%) 890 USD Exelon Corp, 3.350%, 15/03/2032 774,125 0.07
2960 USD American Water Capital Corp,, 3.850%, 1,555 USD Florida Power & Light Co,, 5.300%,
01/03/2024 2922616 0.28 01/04/2053 1,610,368 0.15
3985 USD American Water Capital Corp,, 2.800%, 1,625 USD Georgia Power Co, 4.950%, 17/05/2033 1,604,875 0.15
01/05/2030 3,487,829 033 10 USD Georgia Power Co,, 4.300%, 15/03/2042 8,633 0.00
1,505 USD American Water Capital Corp,, 2.300%, 2,050 USD Georgia Power Co, 3.700%, 30/01/2050 1,572,152 0.15
01/06/2031 1250447 0.12 2,040 EUR Hera SpA, 4.250%, 20/04/2033 2209547 021
355 USD American Water Capital Corp,, 3.750%, 1,300 EUR Iberdrola Finanzas SA, 3.125%,
01/09/2047 281,481 0.03 22/11/2028 1,393,985 0.13
235 USD American Water Capital Corp., 4.150%, 330 USD Metropolitan Edison Co,, 5.200%,
01/06/2049 197,080 0.02 01/04/2028 326,938 0.03
285 USD American Water Capital Corp., 3.450%, 1,200 GBP National Gas Transmission PLC, 1.625%,
01/05/2050 212,863 002 14/01/2043 754,861 007
1,430 USD American Water Capital Corp, 3.250%, 2,690 EUR National Grid PLC, 2.179%, 30/06/2026 2,787,103 027
01/06/2051 1041212 010 2,805 USD National Grid PLC, 5.809%, 12/06/2033  2,856258  0.27
1,125 USD Baltimore Gas & Electric Co., 4.550%, 3220 EUR National Grid PLC,4.275%, 16/01/2035  3,472210 033
01/06/2052 1,002,425 0.10 1,310 USD New England Power Co, 2.807%,
980 USD Boston Gas Co., 3.757%, 16/03/2032 864,285 0.08 06/10/2050 844774 008
2,355 USD Brooklyn Union Gas Co, 4.632%, 1,015 USD NextEra Energy Capital Holdings, Inc.,
05/08/2027 2259469 022 5.000%, 15/07/2032 1,001,903  0.10
4,200 USD Cleveland Electric llluminating Co.,, 390 USD Niagara Mohawk Power Corp, 1.960%,
5.500%, 15/08/2024 4,191,520 0.40 27/06/2030 312262 0.03
|06 USD Consolidated Edison Co. of New York, 1,289 USD Niagara Mohawk Power Corp., 2.759%,
Inc., 3.850%, 15/06/2046 82,208 0.01 10/01/2032 1,049,316 0.10
234 USD Consolidated Edison Co. of New York, 1,005 USD Niagara Mohawk Power Corp,, 4.278%,
Inc., 3.875%, 15/06/2047 183,845 0.02 01/10/2034 890,826 0.09
|05 USD Consolidated Edison Co. of New York, 2,125 