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13,383,207
562,723

37,654,874

3,003,129,618

Robeco QI Global Dynamic Duration

2018 12 31 1

Robeco QI Global
Dynamiic Duration

2,632,164,712

59,391,025
1,349,532
75,161
10,245

60,825,963

12,268,478
251,523
3,127,018
1,051,324
662,185
4,823

17,365,351

43,460,612

(51,187,997)
(42,591,539)
(4,902,919)

(98,682, 455)

94,161,104
4,537,315
(564,067)

98,134,352
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42,912,509

1,249,828,163

(906,081,447)

343,746,716

(15,694,319)

3,003,129,618

Robeco QI Global Dynamic Duration IBH JPY 2019 4

US TREASURY N/B 15-JAN-2022 2.500 2022/1/15 90,463,096.48 2.8%
US TREASURY N/B 15-FEB-2022 2.500 2022/2/15 90,312,219.43 2.8%
US TREASURY N/B 31-JAN-2022 1.875 2022/1/31 88,762,478.09 2.8%
JAPAN (10 YEAR ISSUE) 20-DEC-2022 0.800 | 2022/12/20 85,669,360.16 2.7%
US TREASURY N/B 15-FEB-2025 2.000 2025/2/15 77,848,187.27 2.4%
JAPAN (30 YEAR ISSUE) 20-SEP-2036 2.500 2036/9/20 77,352,104.18 2.4%
JAPAN (5 YEAR ISSUE) 20-JUN-2020 0.100 2020/6/20 76,759,399.23 2.4%
US TREASURY N/B 15-MAY-2040 4.375 2040/5/15 74,237,757.35 2.3%
JAPAN (20 YEAR ISSUE) 20-MAR-2038 0.500 2038/3/20 72,730,257.95 2.3%
US TREASURY N/B 15-FEB-2023 2.000 2023/2/15 69,415,192.02 2.2%
US TREASURY N/B 15-MAY-2041 4.375 2041/5/15 62,499,819.69 1.9%
US TREASURY N/B 15-AUG-2027 2.250 2027/8/15 59,960,620.95 1.9%
JAPAN (20 YEAR ISSUE) 20-SEP-2028 2.100 2028/9/20 56,523,856.26 1.8%
US TREASURY N/B 15-MAY-2045 3.000 2045/5/15 56,141,519.51 1.7%
US TREASURY N/B 15-NOV-2026 2.000 | 2026/11/15 52,990,042.64 1.6%
JAPAN (10 YEAR ISSUE) 20-JUN-2027 0.100 2027/6/20 52,620,969.71 1.6%
JAPAN (20 YEAR ISSUE) 20-JUN-2024 2.400 2024/6/20 52,261,694.03 1.6%
FRANCE (GOVT OF) 25-MAY-2031 1.500 2031/5/25 50,301,075.39 1.6%
FRANCE (GOVT OF) 25-MAY-2025 0.500 2025/5/25 50,039,099.04 1.6%
JAPAN (20 YEAR ISSUE) 20-DEC-2030 2.000 | 2030/12/20 49,966,453.02 1.6%
BUONI POLIENNALI DEL TES 01-SEP-2024 3.750 2024/9/1 47,116,181.28 1.5%
US TREASURY N/B 15-AUG-2023 2.500 2023/8/15 45,083,021.58 1.4%
US TREASURY N/B 30-JUN-2022 1.750 2022/6/30 44,221,421.60 1.4%
US TREASURY N/B 15-NOV-2025 2.250 | 2025/11/15 43,825,829.02 1.4%
US TREASURY N/B 15-NOV-2022 1.625 | 2022/11/15 43,648,444.63 1.4%
JAPAN (30 YEAR ISSUE) 20-DEC-2047 0.800 | 2047/12/20 42,111,848.14 1.3%
BUONI POLIENNALI DEL TES 01-MAY-2021 3.750 2021/5/1 42,002,720.00 1.3%
FRANCE (GOVT OF) 25-0CT-2020 2.500 | 2020/10/25 41,281,371.69 1.3%
BUONI POLIENNALI DEL TES 15-MAR-2023 0.950 2023/3/15 41,072,272.78 1.3%
US TREASURY N/B 31-AUG-2025 2.750 2025/8/31 38,203,578.56 1.2%
US TREASURY N/B 15-FEB-2045 2.500 2045/2/15 37,230,612.04 1.2%
US TREASURY N/B 31-JAN-2024 2.500 2024/1/31 37,169,807.26 1.2%
US TREASURY N/B 15-AUG-2028 5.500 2028/8/15 36,739,265.15 1.1%
JAPAN (5 YEAR ISSUE) 20-MAR-2021 0.100 2021/3/20 34,623,266.61 1.1%
US TREASURY N/B 15-DEC-2021 2.625 | 2021/12/15 31,846,636.14 1.0%
BONOS Y OBLIG DEL ESTADO 31-JAN-2024 4.800 2024/1/31 31,534,208.31 1.0%
FRANCE (GOVT OF) 25-0CT-2022 2.250 | 2022/10/25 30,399,023.60 0.9%
US TREASURY N/B 31-0CT-2023 1.625 | 2023/10/31 30,279,686.67 0.9%
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UK TSY 4 1/4% 2055 07-DEC-2055 4.250 2055/12/7 29,226,518.57 0.9%
UK TSY 4 1/4% 2032 07-JUN-2032 4.250 2032/6/7 29,020,565.65 0.9%
UK TSY 2 3/4% 2024 07-SEP-2024 2.750 2024/9/7 28,813,887.40 0.9%
BONOS Y OBLIG DEL ESTADO 31-0CT-2027 1.450 2027/10/31 28,730,433.78 0.9%
US TREASURY N/B 15-AUG-2046 2.250 2046/8/15 28,520,323.97| 0.9%
UK TSY 1 1/2% 2021 22-JAN-2021 1.500 2021/1/22 27,267,081.03 0.8%
US TREASURY N/B 31-JAN-2023 1.750 2023/1/31 26,578,002.90 0.8%
UK TSY 4 1/4% 2039 07-SEP-2039 4.250 2039/9/7 26,141,014.23 0.8%
JAPAN (10 YEAR ISSUE) 20-MAR-2029 0.100 2029/3/20 26,014,321.18 0.8%
BUONI POLIENNALI DEL TES 01-JUN-2027 2.200 2027/6/1 23,748,544.70 0.7%
BONOS Y OBLIG DEL ESTADO 30-APR-2021 5.500 2021/4/30 23,433,065.67| 0.7%
UK TSY 4 1/2% 2042 07-DEC-2042 4.500 2042/12/7 23,281,055.45 0.7%
NETHERLANDS GOVERNMENT 15-JAN-2024 0.000 2024/1/15 22,859,325.00 0.7%
US TREASURY N/B 15-FEB-2036 4.500 2036/2/15 22,481,736.68 0.7%
FRANCE (GOVT OF) 25-APR-2029 5.500 2029/4/25 21,935,768.78 0.7%
BUONI POLIENNALI DEL TES 01-NOV-2029 5.250 2029/11/71 21,802,025.00 0.7%
FRANCE (GOVT OF) 25-MAY-2027 1.000 2027/5/25 21,587,449.40 0.7%
UK TSY 3 3/4% 2021 07-SEP-2021 3.750 2021/9/7 20,398,038.99 0.6%
BUONI POLIENNALI DEL TES 01-MAR-2020 4.250 2020/3/1 20,319,289.38 0.6%
NETHERLANDS GOVERNMENT 15-JUL-2021 3.250 2021/7/15 19,997,674.56 0.6%
US TREASURY N/B 15-MAY-2022 1.750 2022/5/15 19,502,060.53 0.6%
BELGIUM KINGDOM 28-MAR-2026 4.500 2026/3/28 19,049,379.79 0.6%
BUNDESREPUB. DEUTSCHLAND 04-SEP-2022 1.500 2022/9/4 18,727,276.3]] 0.6%
BUNDESREPUB. DEUTSCHLAND 15-AUG-2024 1.000 2024/8/15 17,858,707.19 0.6%
BUONI POLIENNALI DEL TES 01-FEB-2037 4.000 2037/2/1 17,624,495.88 0.5%
FRANCE (GOVT OF) 25-APR-2041 4.500 2041/4/25 16,745,377.00 0.5%
JAPAN (20 YEAR ISSUE) 20-MAR-2033 1.500 2033/3/20 15,257,873.44 0.5%
UK TSY 4 1/4% 2027 07-DEC-2027 4.250 2027/12/7 15,022,226.02 0.5%
BONOS Y OBLIG DEL ESTADO 30-JUL-2040 4.900 2040/7/30 14,980,054.20 0.5%
BONOS Y OBLIG DEL ESTADO 31-0CT-2028 5.150 2028/10/31 14,120,094.50 0.4%
US TREASURY N/B 15-NOV-2028 3.125 2028/11/15 13,997,410.24 0.4%
UK TSY 4 1/4% 2049 07-DEC-2049 4.250 2049/12/7 13,783,256.74 0.4%
BELGIUM KINGDOM 22-JUN-2027 0.800 2027/6/22 13,706,293.51 0.4%
FRANCE (GOVT OF) 25-APR-2020 3.500 2020/4/25 13,524,599.01 0.4%
BUONI POLIENNALI DEL TES 01-NOV-2027 6.500 2027/11/1 13,254,300.00 0.4%
JAPAN (30 YEAR ISSUE) 20-MAR-2047 0.800 2047/3/20 12,489,269.74 0.4%
CANADIAN GOVERNMENT 01-JUN-2037 5.000 2037/6/1 12,098,954.00 0.4%
AUSTRALIAN GOVERNMENT 21-APR-2027 4.750 202774721 11,595, 036.08 0.4%
BONOS Y OBLIG DEL ESTADO 31-JAN-2029 6.000 2029/1/31 10,876,595.00 0.3%
UK TSY 3 3/4% 2052 22-JUL-2052 3.750 2052/7/22 10,654,871.60 0.3%
BELGIUM KINGDOM 22-JUN-2031 1.000 2031/6/22 10,498,353.40 0.3%
BUONI POLIENNALI DEL TES 01-SEP-2044 4.750 2044/9/1 10,491,240.94 0.3%
JAPAN (40 YEAR ISSUE) 20-MAR-2057 0.900 2057/3/20 10,436,695.94 0.3%
BELGIUM KINGDOM 22-JUN-2038 1.900 2038/6/22 10,337,338.35 0.3%
FRANCE (GOVT OF) 25-APR-2060 4.000 2060/4/25 9,662,486.57 0.3%
NETHERLANDS GOVERNMENT 15-JAN-2023 3.750 2023/1/15 9,358,083.28 0.3%
AUSTRALIAN GOVERNMENT 15-JUL-2022 5 750 2022/7/15 9.298,736.53 0.3%
BONOS Y OBLIG DEL ESTADO 30-JUL-2030 1.950 2030/7/30 8,800,334.24 0.3%
US TREASURY N/B 15-FEB-2031 5.375 203172715 8,680,615.16 0.3%
BUONI POLIENNALI DEL TES 01-SEP-2040 5.000 2040/9/1 8,516,646.73 0.3%
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UK TSY 3.5% 2045 22-JAN-2045 3.500 2045/1/22 8,295,773.60 0.3%
AUSTRALIAN GOVERNMENT 21-JUN-2035

2.750 2035/6/21 7,673,424.89 0.2%
CANADIAN GOVERNMENT 01-JUN-2024 2.500 2024/6/1 7,183,539.48 0.2%
KINGDOM OF DENMARK 10-NOV-2024 7.000 2024/11/10 7,077,518.76 0.2%
NETHERLANDS GOVERNMENT 15-JUL-2027 0.750 2027/7/15 7,048,462.74 0.2%
FRANCE (GOVT OF) 25-0CT-2038 4.000 2038/10/25 7,029,597.33 0.2%
AUSTRALIAN GOVERNMENT 15-MAY-2021

5.750 2021/5/15 6,863,237.52 0.2%
BONOS Y OBLIG DEL ESTADO 31-0CT-2024 2.750 2024/10/31 6,806,666.75 0.2%
AUSTRALIAN GOVERNMENT 21-APR-2033

4.500 203374721 5,969,360.74 0.2%
KINGDOM OF DENMARK 15-NOV-2039 4.500 2039/11/15 5,933,848.11 0.2%
KINGDOM OF DENMARK 15-NOV-2019 4.000 2019/11/15 5,822,415.70 0.2%
BONOS Y OBLIG DEL ESTADO 31-0CT-2044 5.150 2044/10/31 5,777,763.08 0.2%
BELGIUM KINGDOM 28-MAR-2022 4.000 2022/3/28 5,675,079.25 0.2%
AUSTRALIAN GOVERNMENT 21-APR-2024

2.750 2024/4/21 5,357,479.97 0.2%
AUSTRALIAN GOVERNMENT 21-APR-2029

3.250 202974721 5,269,454.53 0.2%
SWEDISH GOVERNMENT 12-NOV-2026

1.000 2026/11/12 4,724,250.28 0.1%
CANADIAN GOVERNMENT 01-JUN-2029 5.750 2029/6/1 4,576,316.12 0.1%
SWEDISH GOVERNMENT 13-NOV-2023

1.500 2023/11/13 4,064,923.48 0.1%
BUNDESOBLIGATION 07-0CT-2022 0.000 2022/10/7 3,342,516.80 0.1%
FRANCE (GOVT OF) 25-MAY-2048 2.000 2048/5/25 2,941,637.33 0.1%
FRANCE (GOVT OF) 25-MAY-2066 1.750 2066/5/25 2,655,948.30 0.1%
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2019 4 26

1,589,350,097

40,112,892

1,549,237,205

1,522,982,019

1.0172

339,577

339,577

340,000

0.9988
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2019 4
2019 4 87 29
58 260,383
38 59
2 19
52
193 2 1 18 2018 4 1 2019
31
17 18
2018 3 31 2019 3 31

2 824,264 870,296
7,769 7,994
298,485 292,312
6,482 4,589
5,168 4,583
8,211 8,859
1,150,380 1,188,635
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28,780 27,412
27,581 25,584
1,199 1,827
54,315 54,734
43,052 43,052
11,262 11,681
83,096 82,146
1,233,477 1,270,782
17 18
2018 3 31 2019 3 31
221,543 213,840
158,257 155,873
63,286 57,967
7,892 11,101
8,871 5,548
11,009 6,139
41,491 43,397
6,350 6,397
3,755 7,027
300,914 293,452
30,943 31,585
30,943 31,585
331,857 325,038
495,000 495,000
406,619 450,744
406,619 450,744
901,619 945,744
901,619 945,744
1,233,477 1,270,782
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17 18
2017 4 1 2018 4 1
2018 3 31 2019 3 31
1,469,456 1,475,819
44,203 39,793
19,980 19,432
1,533,639 1,535,045
774,965 788,891
11,553 8,328
600 600
351 325
182,654 186,280
33,475 38,678
872 742
11,305 10,555
2,234 2,317
9,538 11,987
1,027,552 1,048,709
30,510 29,780
178,965 170,272
3,210 4,291
133 508
41,491 43,397
6,350 6,397
30,683 29,133
280 181
5,470 5,850
8,190 10,563
43,052 43,052
2,628 2,455
629 642
63,736 71,856
415,333 418,384
90,754 67,952
2 3
39
41 3
664
0 10
0 674
90,796 67,280
90,796 67,280
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18 ( 2018 4 1 2019 3 31
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298,485 298,485
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1
2019 3 31
870,296 870,296
292,312 292,312
4,589 4,589
43,052 41,758 1,294
1,210,250 1,208,955 1,294
155,873 155,873
57,967 57,967
213,840 213,840
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