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2019 11
1,045 1,045.155
15 14.546

1,643
1,080 1,080.301
14 14.414
1,534
1,170 1,169.958
13 13.263
1,424
1,426 1,425.500
17 16.941
1,863
1,000 1000
18 17.955
1,972
2019 11
1,039 1,039.222
10 10.210
1,096
1,125 1,125.297
10 10.118
1,096
1,160 1,160.394
11 11.244
1,205
1,271 1,271.154
14 14.236
1,534
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1,000 1,000
14 14.194
1,534
2019 11
2019 11
2019 11
2019 11 29 UFJ
141.45 109.56 120.59

26 198
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2019 11
1,045 1,045.155
15 14.546
1,643
1,080 1,080.301
14 14.414
1,534
1,170 1,169.958
13 13.263
1,424
1,426 1,425.500
17 16.941
1,863
1,000 1,000
18 17.955
1,972

2019 11
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1,039 1,039.222
10 10.210
1,096
1,125 1,125.297
10 10.118
1,096
1,160 1,160.394
11 11.244
1,205
1,271 1,271.154
14 14.236
1,534
1,000 1,000
14 14.194
1,534
2019 11
2019 11
2019 11
SSP  Single Swinging Pricing
1,000 10

10

10

2.75 2.5 10
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2006 10 13

2011 11 t
2010 12 10

2011 2011
2010 12 10

2011 2010 12 10
2010 12 10

2011 29 2010 12 10
2010 12 10

Tt 2010 12 10
2010 12 10

2011 11 2010 12 10
2011 10

2013 21ttt 2010 12 10
2011 11 ++++¢

2013 22 2010 12 10
2010 12 10

2013 12 2010 12 10
2010 12 10

2010 12 10
2011 29

2019 11
t 2010 12 10 2019 11

Tt 2011 12 2019 11

Tt 2011 11 2013 21

Tt 2010 12 10 2011 1
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2015 2016 2017 2018 2019

31 31 31 31 31

10 11 12 13
149 1,623 1,171 329 1,084
(@2)) (230) (166) (%)) (153)
16 1,516 985 165 922
(@) (214) (139) (23) (130)
16 1,516 985 165 922
@ (214) (139) 3) (130)
19,618 13,841 15,806 16,502 14,233
(2,775) (1,958) (2,236) (2,334) (2,013)
34,500 24,500 10,500 24,000 18,000
28,058 19,776 19,776 70,170 62,045
19,618 13,841 15,806 16,502 14,233
2,775) (1,958) (2,236) (2,334) (2,013)
20,100 14,145 16,172 16,783 14,454
(2,843) (2,001) (2,288) (2,374) (2,045)
1,004.483 1,034.169 1,064.343 1,050.315 1,055.362
12.240 12.815 13.559 13.869 14.513
(1,341) (1,404) (1,486) (1,519) (1,590)
n/a n/a n/a n/a n/a
9.872714 8.815387 11.435462 13.734637 12.932731
52 38 37 40 44
) (5) (5) (6) (6)

97.60 97.85 97.74 98.33 98.47
0.08 10.95 6.23 1.00 6.48
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2015 2016 2017 2018 2019

31 31 31 31 31

10 11 12 13
1,222 9,021 7,229 1,597 5,604
( 173) (1,276) (1,023) (226) (793)
1,903 8,471 6,691 1,033 5,032
( 269) (1,198) (946) (146) (712)
1,903 8,471 6,691 1,033 5,032
( 269) (1,198) (946) (146) (712)
73,344 67,550 70,618 78,879 81,215
(10,375) (9,555) (9,989) (11,157) (11,488)
171,000 190,500 75,500 117,500 153,500
229,453 229,497 162,552 207,621 114,696
80,598 75,998 67,767 60,390 60,390
73,344 67,550 70,618 78,879 81,215
(10,375) (9,555) (9,989) (11,157) (11,488)
75,054 68,880 71,887 79,700 82,198
(10,616) (9,743) (10,168) (11,274) (11,627)
998.930 1,040.807 1,093.132 1,083.234 1,092.137
12.315 12.924 13.800 13.972 14.488
(1,349) (1,416) (1,512) (1,531) (1,587)
13.196 14.022 15.213 15.706 16.626
(1,446) (1,536) (1,667) (1,721) (1,822)
n/a n/a n/a n/a n/a
15.537845 12.788918 17.273497 21.196520 22.022830
0.182231 0.157532 0.210646 0.267591 0.283909
(20) an @3 29 (€]
631 458 457 511 530
(89) (65) (65) (72) (75)

97.72 98.07 98.23 98.97 98.80
2.59 12.54 9.47 1.31 6.20
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2015 2016 2017 2018 2019

31 31 31 31 31

10 11 12 13
3,779 14,404 14,227 5,877 11,684
( 535) (2,037) (2,012) (831) (1,653)
5,054 13,512 13,404 4,964 10,724
( 715) (1,911) (1,896) (702) (1,517)
5,054 13,512 13,404 4,964 10,724
( 715) (1,911) (1,896) (702) (1,517)
123,332 106,169 117,552 137,616 162,042
(17,445) (15,018) (16,628) (19,466) (22,921)
674,000 586,000 282,000 225,500 185,500
371,336 342,336 153,336 166,836 152,336
162,703 134,953 89,719 89,719 47,613
123,332 106,169 117,552 137,616 162,042
(17,445) (15,018) (16,628) (19,466) (22,921)
125,911 107,805 119,535 138,809 164,240
(17,810) (15,249) (16,908) (19,635) (23,232)
1,006.909 1,069.447 1,160.495 1,165.017 1,181.708
10.565 11.281 12.447 12.777 13.319
(1,158) (1,236) (1,364) (1,400) (1,459)
11.728 12.720 14.295 14.984 15.985
(1,285) (1,394) (1,566) (1,642) (1,751)
n/a n/a n/a n/a n/a
18.899523 16.066263 21.261421 23.977184 26.330073
0.189182 0.168951 0.219828 0.257130 0.288293
(21) (19) (24) (28) (32)
1,574 1,019 1,103 1,255 1,396
(223) (144) (156) (178) (197)

97.95 98.48 98.34 99.14 98.66
4.10 12.73 11.40 3.61 6.62
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2015 2016 2017 2018 2019
31 31 31 31 31
10 11 12 13
2,254 7,950 9,581 4,616 6,094
( 319) (1,125) (1,355) (653) (862)
2,891 7,495 9,123 4,124 5,590
( 409) (1,060) (1,290) (583) (791)
2,891 7,495 9,123 4,124 5,590
( 409) (1,060) (1,290) (583) (791)
60,059 57,380 66,603 77,768 86,348
(8,495) (8,116) (9,421) (11,000) (12,214)
199,000 142,500 42,500 142,500 29,000
37,500 68,000 34,000 34,000 18,000
36,270 17,061 17,061 15,845 12,039
60,059 57,380 66,603 77,768 86,348
(8,495) (8,116) (9,421) (11,000) (12,214)
61,067 58,111 67,718 79,296 87,643
(8,638) (8,220) (9,579) (11,216) (12,397)
1,091.784 1,195.648 1,350.106 1,395.775 1,432.812
12.065 13.271 15.223 16.076 16.957
(1,322) (1,454) (1,668) (1,761) (1,858)
16.054 17.689 20.390 21.687 23.071
(1,759) (1,938) (2,234) (2,376) (2,528)
n/a n/a n/a n/a n/a
4.297612 1.902339 7.076422 9.920218 12.278747
0.050958 0.021860 0.071746 0.106903 0.137658
(6) ) (8) (12) (15)
447 280 390 458 567
(63) (40) (55) (65) (80)
98.35 98.74 98.35 98.07 98.52
4.81 13.06 13.70 5.30 6.47
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2015 2016 2017 2018 2019
31 31 31 31 31
10 11 12 13
3,886 14,546 11,478 3,176 3,148
( 550) (2,058) (1,624) (449) (445)
4,442 13,982 11,031 2,787 2,777
( 628) (1,978) (1,560) (394) (393)
4,442 13,982 11,031 2,787 2,777
( 628) (1,978) (1,560) (394) (393)
74,500 80,835 63,633 51,446 53,997
(10,538) (11,434) (9,001) (7,277) (7,638)
54,500 4,500 4,500 26,500 22,000
14,284 14,284 9,317 9,317 9,317
74,500 80,835 63,633 51,446 53,997
(10,538) (11,434) (9,001) (7,277) (7,638)
75,636 81,846 64,281 52,135 54,438
(10,699) (11,577) (9,093) (7,374) (7,700)
12.220 13.667 15.975 16.966 17.911
(1,339) (1,497) (1,750) (1,859) (1,962)
15.436 17.258 20.250 21.655 23.014
(1,691) (1,891) (2,219) (2,373) (2,521)
n/a n/a n/a n/a n/a
0.029909 0.001444 0.053351 0.106323 0.111629
® @ O 12) 12)
239 150 276 321 291
(34) 1) (39) (45) (41)
98.50 98.76 98.99 98.68 99.19
5.96 17.30 17.34 5.42 5.14
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2015 2016 2017 2018 2019
31 31 31 31 31
10 11 12 13
4,314 15,310 8,352 936 2,876
( 610) (2,166) (1,181) ( 132) (407)
5,717 14,392 7,591 1,618 2,279
( 809) (2,036) (1,074) ( 229) (322)
5,717 14,392 7,591 1,618 2,279
( 809) (2,036) (1,074) ( 229) (322)
106,151 105,584 92,945 77,512 69,956
(15,015) (14,935) (13,147) (10,964) (9,895)
14,000 14,000 14,000 14,000 14,000
963,215 944,488 946,751 951,670 943,606
72,857 469,945 359,361 326,110 260,609
106,151 105,584 92,945 77,512 69,956
(15,015) (14,935) (13,147) (10,964) (9,895)
107,106 107,092 93,523 78,640 71,149
(15,150) (15,148) (13,229) (11,124) (10,064)
1,049.566 1,054.218 1,071.717 1,055.637 1,047.010
9.538 9.643 9.975 10.025 10.221
(1,045) (1,056) (1,093) (1,098) (1,120)
11.111 11.389 11.955 12.177 12.617
(1,217) (1,248) (1,310) (1,334) (1,382)
n/a n/a n/a n/a n/a
11.257382 14.704982 15.938457 14.377354 16.777421
0.099661 0.137984 0.146605 0.134005 0.161326
(11) (15) (16) (15) (18)
271 340 353 299 345
(38) (48) (50) 42) (49)
99.11 98.59 99.38 98.57 98.32
5.39 13.63 8.17 2.09 3.26
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2015 2016 2017 2018 2019

31 31 31 31 31

10 11 12 13
11,654 35,178 20,596 413 7,077
( 1,648) (4,976) (2,913) (58) (1,001)
15,730 31,967 17,971 1,909 5,167
( 2,225) (4,522) (2,542) ( 270) (731)
15,730 31,967 17,971 1,909 5,167
( 2,225) (4,522) (2,542) ( 270) (731)
262,409 241,372 188,050 163,595 134,944
(37,118) (34,142) (26,600) (23,141) (19,088)
422,000 228,000 54,500 75,000 75,000
449,824 474,144 349,921 364,804 208,263
861,229 1,845,121 1,664,492 1,425,065 1,318,293
262,409 241,372 188,050 163,595 134,944
(37,118) (34,142) (26,600) (23,141) (19,088)
264,925 244,954 189,887 165,442 137,274
(37,474) (34,649) (26,860) (23,402) (19,417)
1,109.135 1,122.766 1,156.382 1,137,866 1,136.433
9.250 9.418 9.854 9.897 10.158
(1,013) (1,032) (1,080) (1,084) (1,113)
10.738 11.138 11.880 12.138 12.705
(1,176) (1,220) (1,302) (1,330) (1,392)
n/a n/a n/a n/a n/a
17.760790 20.553852 21.912911 19.745640 21.940960
0.140766 0.175658 0.183788 0.169078 0.191215
(15) (19) (20) (19) (21)
910 1,092 971 730 676
(129) (154) (137) (103) (96)

99.05 98.54 99.03 98.88 98.30
5.99 13.24 9.56 1.17 3.83
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2015 2016 2017 2018 2019

31 31 31 31 31

10 11 12 13
16,849 73,554 64,249 11,696 23,337
( 2,383) (10,404) (9,088) (1,654) (3,301)
26,636 65,502 57,611 5,478 18,361
( 3,768) (9,265) (8,149) (775) (2,597)
26,636 65,502 57,611 5,478 18,361
( 3,768) (9,265) (8,149) (775) (2,597)
601,997 542,450 461,374 405,444 339,190
(85,152) (76,730) (65,261) (57,350) (47,978)
196,000 193,000 162,500 335,000 232,000
1,706,488 1,683,072 1,512,269 1,359,349 1,240,611
917,745 2,533,793 2,000,376 1,866,437 1,733,127
601,997 542,450 461,374 405,444 339,190
(85,152) (76,730) (65,261) (57,350) (47,978)
608,407 551,402 465,595 411,312 344,955
(86,059) (77.,996) (65,858) (58,180) (48,794)
1,054.245 1,074.810 1,148.299 1,154.530 1,169.479
9.504 9.730 10.547 10.831 11.272
(1,041) (1,066) (1,156) (1,187) (1,235)
10.890 11.351 12.518 13.055 13.849
(1,193) (1,244) (1,371) (1,430) (1,517)
n/a n/a n/a n/a n/a
15.548462 17.874169 18.806791 17.736693 21.950604
0.133902 0.165370 0.170294 0.163574 0.206061
(15) (18) (19) (18) (23)
3,168 3,389 3,092 2,337 2,646
(448) 479) (437) (331) (374)

98.95 98.38 99.09 98.57 98.33
4.42 12.08 12.49 1.35 5.41
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2015 2016 2017 2018 2019
31 31 31 31 31
10 11 12 13
3,096 18,475 18,373 4,712 5,530
( 438) (2,613) (2,599) (667) (782)
5,548 16,318 16,625 3,113 4,309
( 785) (2,308) (2,352) (440) (610)
5,548 16,318 16,625 3,113 4,309
( 785) (2,308) (2,352) (440) (610)
159,794 142,123 117,548 95,628 82,023
(22,603) (20,103) (16,627) (13,527) (11,602)
456,500 456,500 322,000 113,000 113,000
1,049,261 1,027,165 1,015,735 454,967 401,770
232,919 629,480 450,335 406,743 276,957
159,794 142,123 117,548 95,628 82,023
(22,603) (20,103) (16,627) (13,527) (11,602)
160,772 144,398 118,756 97,140 83,037
(22,741) (20,425) (16,798) (13,740) (11,746)
1,028.088 1,071.016 1,189.284 1,229.941 1,270.835
10.735 11.233 12.642 13.347 14.163
(1,176) (1,231) (1,385) (1,462) (1,552)
10.863 11.364 12.789 13.504 14.334
(1,190) (1,245) (1,401) (1,479) (1,570)
n/a n/a n/a n/a n/a
0.417690
0.004697
1)
113 146 259 110 205
(16) @D @3N (16) 29
99.39 98.42 98.98 98.44 98.78
3.47 11.48 14.14 3.26 5.25
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2015 2016 2017 2018 2019
31 31 31 31 31
10 11 12 13
5,129 8,978 8,442 1,675 1,601
( 725) (1,270) (1,194) (237) (226)
6,628 7,920 7,597 895 1,020
( 938) (1,120) (1,075) 127) (144)
6,628 7,920 7,597 895 1,020
( 938) (1,120) (1,075) 127) (144)
66,755 53,027 45,716 38,083 29,642
(9,442) (7,501) (6,467) (5,387) (4,193)
126,728 111,472 111,472 146,794 128,789
39,713 71,266 62,661 66,578 41,926
66,755 53,027 45,716 38,083 29,642
(9,442) (7,501) (6,467) (5,387) (4,193)
67,392 54,518 46,231 38,817 30,169
(9,533) (7,712) (6,539) (5,491) (4,267)
10.503 10.996 12.530 13.298 14.049
(1,151) (1,205) (1,373) (1,457) (1,539)
10.517 11.004 12.539 13.307 14.060
(1,152) (1,206) (1,374) (1,458) (1,540)
n/a n/a n/a n/a n/a
0 0 0 0 0
12 12 29 2 16
(2 (2) (O (0) (2)
99.05 97.27 98.89 98.11 98.25
9.93 14.94 16.62 2.35 3.44
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2010

2010

2010
société d' investissement a capital
variable SICAV
2006 10 13 2006 10 25
Mémorial C, Recueil des Société et Associations
2015 12
2015 28 2015 18

Registre de Commerce et

des Société 120390
1,250,000

Commission de Surveillance du Secteur Financier CSSF

Undertaking for Collective Investment in
Transferable Securities UCITS
CSSF

https://www.fundrock.com/complaints-policy/

11 10
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1,000

250,000

10,000,000

1,000

RDR

1,000
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Barclays Portfolios SICAV

2019 28
FundRock Management Company S.A.

2019 28
Barclays Investment Solutions Limited

2019 28

2016 27

UK
BlackRock Investment Management UK
Limited
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2016 18
Northern Trust Global Services SE

2019 28

2016 18

2019 28

2010 12 15
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2010 15 CSSF
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CSSF CSSF
CSSF
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2019 11

18,000.00

0

0

54,044.27

2019 11

13,242,093.90

1,873,094

2019 11

171,000.00

0

114,713.56

56,806.50

2019 11

76,154,903.41

10,772,111

2019 11

168,500.00

0

152,335.74

47,612.54

2019 11

158,777,760.81

22,459,114
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2019 11

29,000.00

0

18,000.00

12,039.31

2019 11

85,554,293.84

12,101,655

2019 11

0

0

22,000.00

9,317.14

2019 11

54,862,412.01

7,760,288

2019 11

14,000.00

0

851,993.81

251,478.25

2019 11

63,800,780.26

9,024,620
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2019 11

67,000.00

181,570.98

1,278,046.19

2019 11

119,915,359.19

16,962,028

2019 11

222,000.00

0

1,243,320.51

1,576,576.61

2019 11

309,596,497.53

43,792,425

2019 11

113,000.00

0

401,974.04

264,044.16

2019 11

76,037,042.19

10,755,440
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2019 11

0

0

91,289.14

41,856.43

2019 11

27,159,308.61

3,841,684

23
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2019 11

18,000.000 18,000.000 100.00
260,968.444 47.87
230,120.000 42.21
50,393.511 545,132.709 9.24
3,620.754 0.66
30.000 0.01
171,000.000 171,000.000 100.00
525,988.104 52.68
125,336.029 12.55
111,000.000 998,533.889 11.12
107,851.205 10.80

52,865.768 5.29
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168,500.000 168,500.000 100.00
340,204.330 30.66
185,696.135 16.73
184,525.887 1,109,740.445 16.63
142,500.000 12.84
134,111.500 12.08
29,000.000 29,000.000 100.00
139,673.606 23.67
114,359.652 19.38
90,740.932 590,186.740 15.37
88,729.475 15.03
83,641.468 14.17
208,656.412 69.18
38,913.021 12.90
22,000.000 301,613.561 7.29

9,317.142 3.09

7,602.539 2.52
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14,000.000 14,000.000 100.00
600,000.000 37.30
285,194.196 17.73
174,204.733 1,608,369.253 10.83
162,594 .681 10.11
116,037.058 7.21

67,000.000 67,000.000 100.00
927,110.473 47.77
265,830.949 13.70
190,454.047 1,940,906.442 9.81
134,665.759 6.94
110,052.182 5.67
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222,000.000 222,000.000 100.00
1,038,759.881 20.83
913,544 .695 18.32
519,224.876 4,987,421.086 10.41
397,328.328 7.97
304,834.379 6.11
113,000.000 113,000.000 100.00
152,000.000 19.20
126,694.305 16.00
116,003.805 791,660.739 14.65
115,587.842 14.60
87,419.724 11.04
78,667.126 35.07
37,000.000 16.49
30,198.807 224,331.926 13.46
23,612.134 10.53
22,349.430 9.96
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ETF
ETF
UCITS
UCITS

ETF
ETF
UCITS
UCITS
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ETF
ETF
UCITS
UCITS

ETF
ETF
UCITS
UCITS
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UCITS
UCITS

UCITS
UCITS
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UCITS
UCITS

UCITS
UCITS
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CFD

CSSF

105

95 105
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2010

11

11

11
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UCl
10
12
EU
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oTC

0TC

UCITS

EU

UCITS
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oTC
EU
EU
EU
EU CSSF EU
CSSF
10
78 660 EEC
10
10
20 0TC
10
40
0TC

20
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0TC
10 EU
EU
35
10 EU
25
80
40
0TC
35
2013 26 2013 34 EU
20
CSSF
20
35 35
100
EU CSSF EU 2018 OECD

EU
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1915 10
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20

UCITS UCl 10

2010
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2010
UCITS UCITS UCITS
UCITS
UCITS UCITS
UCITS UCITS
UCITS 85 UCITS
UCITS 15
UCITS
UCITS UCITS UCITS
UCITS UCITS UCITS

UCITS
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5.2

5.3

ISDA

ISDA
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5.4

ESMA

2002 12 20
2008 11
CSSF 08 356 CSSF 11/512 ETF
CSSF 14/592
oTC

20

20

EU OECD
G20 EU
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CSSF 08 356
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EU No.648 2012
2015 11 25 EU No.2015 2365
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UCITS
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21

22
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25

26

UCITS
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0TC

100

CRO BISL BISL Business
Operational BOC
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Tone at the top
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Key Investor Information Documents
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Key Investor Information Documents
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2020

20.315 15.315
2038 20 15

15.315 2038 15

20.315
15.315 2038 20
15
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I"emploi
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11
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10

contribution au fonds pour

2010
2007 13
taxe
2010 UCl
2004 15
2007
2016 23



2010 2010

FFI
2014 28
1GA
FATCA
2015 24

FATCA

1996

28

FATCA

30

FATCA

FATCA
GIIN

FATCA

FATCA
IRS
FFI
FATCA
FATCA
1GA
FATCA
1GA
IRS
FATCA
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2019 11

13,108,690.78 98.52
165,129.68 1.24
13,273,820.46 99.76
32,447.10 0.24
13,306,267.56 100.00
64,173.66 0.48

13,242,093.90
99.52

( 1,873 )

2019 11

74,191,871.05 97.06
1,889,397.03 2.47
76,081,268.08 99.53
360,873.63 0.47
76,442,141.71 100.00
287,238.30 0.38

76,154,903.41
99.62

( 10,772 )
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2019 11
152,802,669.00 96.03
5,533,711.51 3.48
158,336,380.51 99.51
781,837.36 0.49
159,118,217.87 100.00
340,457.06 0.21

158,777,760.81
99.79

( 22,459 )

2019 11

82,520,921.03 96.23
2,962,089.50 3.45
85,483,010.53 99.68
270,128.47 0.32
85,753,139.00 100.00
198,845.16 0.23

85,554,293.84
99.77

( 12,102 )
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2019 11
53,778,385.93 97.11
1,094,923.44 1.98
54,873,309.37 99.09
503,847.85 0.91
55,377,157.22 100.00
514,745.21 0.93

54,862,412.01
99.07

( 7,760 )

2019 11
51,031,501.29 78.55
12,906,443.76 19.87
63,937,945.05 98.42

1,028,782.33 1.58
64,966,727.38 100.00
1,165,947.12 1.79
63,800,780.26
98.21
( 9,025 )
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2019 11
104,856,204.48 86.38
15,326,157.75 12.63
120,182,362.23 99.00
1,212,047.98 1.00
121,394,410.21 100.00
1,479,051.02 1.22

119,915,359.19
98.78

( 16,962 )

2019 11

308,538,084.69 98.40
2,912,650.13 0.93
311,450,734.82 99.32
2,118,549.36 0.68
313,569,284.18 100.00
3,972,786.65 1.27

309,596,497.53
98.73

( 43,792 )
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2019 11
71,047,914.05 92.45
465,900.74 0.61
71,513,814.79 93.05
5,338,291.18 6.95
76,852,105.97 100.00
815,063.78 1.06

76,037,042.19
98.94

( 10,755 )

2019 11

25,742,949.00 92.78
254,451.06 0.92
25,997,400.06 93.69
1,749,843.93 6.31
27,747,243.99 100.00
587,935.38 2.12

27,159,308.61
97.88

( 3,842 )
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BlackRock ICS US Treasury Agency Inc 3,093,054.28 2,423,653.18 0.78 2,391,228.51 0.77 17.97
iShares $ Treasury Bond 1-3yr UCITS
_ 20,604.00 1,958,111.52 95.04 2,110,824.17 102.45 15.86
ETF USD(Dist)
1Shares $ Treasury Bond 1-3yr UCITS 24,628.00 1,985,939.66 80.64 2,110,695.95 85.70 15.86
ETF USD(Acc) ,628. ,985,939. . ,110,695. . ;
iShares € Govt Bond 1-3yr UCITS ETF 15,540.00 1,944,234.86 125.11 1,910,989.54 122.97 14.36
iShares North America Index Fund 66,379.92 1,045,135.22 15.74 1,349,686.27 20.33 10.14
Shares Energing Narkets Local 13,546.00 662,374.50 48.90 626,144.89 46.22 4.71
Government Bond UCITS ETF T T . T ’ .
iShares Emerging Markets Index Fund 39,077.50 428,962.38 10.98 490,034.39 12.54 3.68
iShares UK Gilts 0-5yr UCITS ETF 2,623.00 350,861.13 133.76 350,214.57 133.52 2.63
iShares World Ex-Euro Government Bond
31,926.60 237,081.29 7.43 240,279.28 7.53 1.81
Index Fund
10 | iShares Europe ex-UK Index Fund 13,292.63 170,045.85 12.79 201,497.08 15.16 1.51
11 | iShares US Corporate Bond Index Fund 24,361.45 186,268.37 7.65 194,343.33 7.98 1.46
iShares Emerging Markets Government
12 1,976.27 161,588.81 81.76 165,129.68 83.56 1.24
Bond Index Fund
13 | IShares Global High Yield Corporate 1,817.00 133,046.73 73.22 133,516.79 73.48 1.00
Bond UCITS ETF ;olfl. ,046. . ,516. . .
14 | iShares $ Corporate Bond UCITS ETF 1,348.00 118,839.41 88.16 128,083.54 95.02 0.96
iShar r rporate Bon IT
15 E'SrFa es Core € Corporate Bond UCITS 984.00 112,169.95 113.99 112,407.34 114.24 0.84
16 ::Zres Euro Government Bond Index 12,754.69 109,159.02 8.56 109,905.57 8.62 0.83
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17 | iShares Core EURO STOXX 50 UCITS ETF 1,078.00 99,803.97 92.58 109,736.73 101.80 0.82

18 | iShares Japan Index Fund 9,534.84 108,086.50 11.34 108,763.21 11.41 0.82

19 | iShares UK Index Fund 8,943.42 97,322.39 10.88 103,495.08 11.57 0.78
iShares Euro Investment Grade

20 | ! uro v 8,351.06 76,683.04 9.18 77,047.53 9.23 0.58
Corporate Bond Index Fund

21 | iShares Core MSCI Japan IMI UCITS ETF 1,680.00 54,591.91 32.50 57,072.46 33.97 0.43
iShares Core MSCI Pacific ex-Japan

22 436.00 47,124.62 108.08 51,550.20 118.23 0.39
UCITS ETF

23 ggares Global Government Bond UCITS 558.00 46,714.89 83.72 48,137.99 86.27 0.36

24 | iShares Core MSCI EM IMI UCITS ETF 1,795.00 38,471.60 21.43 39,016.12 21.74 0.29

25 | iShares Pacific Index Fund 2,116.68 25,930.47 12.25 28,062.29 13.26 0.21
iShar re £ Corporate Bon IT

26 EiFa es Core £ Corporate Bond UCITS 71.00 10,371.73 146.08 10,770.20 151.69 0.08

27 | iShares UK Credit Bond Index Fund 795.46 10,278.36 12.92 10,102.46 12.70 0.08

28 | iShares Core FTSE 100 UCITS ETF 700.00 5,030.26 7.19 5,085.29 7.26 0.04
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iShares North America Index Fund 700,468.21 10,487,969.79 14.97 14,242,444 .54 20.33 18.63
iShares $ Treasury Bond 1-3yr UCITS
_ 117,924.00 11,312,695.88 95.93 12,080,995.41 102.45 15.80
ETF USD(Dist)
iShares Euro Government Bond 1-3yr
97,533.00 12,294,721.19 126.06 11,993,857.34 122.97 15.69
UCITS ETF
iShares Energing larkets Local 105,917.00 | 5,237,014.68 49.44 |  4,895,865.04 46.22 6.40
Government Bond UCITS ETF T U ) T ) )
iShares Emerging Markets Index Fund 336,959.24 3,757,321.46 11.15 4,225,490.77 12.54 5.53
1Shares Global High Yield Corporate 41,517.00 3,042,314.22 73.28 3,050,752.19 73.48 3.99
Bond UCITS ETF ’ ) ’ ’ ) ) ’ ’ ) ) )
iShares World ex-Euro Government Bond
367,483.08 2,704,752.51 7.36 2,765,674.07 7.53 3.62
Index Fund
iShares Europe ex-UK Index Fund 171,255.62 2,144,279.57 12.52 2,595,988.06 15.16 3.40
iShares US Corporate Bond Index Fund 313,761.51 2,401,382.63 7.65 2,503,030.77 7.98 3.27
iShares Emerging Markets Government
10 22,612.28 1,872,686.30 82.82 1,889,397.03 83.56 2.47
Bond Index Fund
11 | iShares $ Corporate Bond UCITS ETF 18,193.00 1,595,007.85 87.67 1,728,652.75 95.02 2.26
12 | iShares UK Gilts 0-5yr UCITS ETF 12,820.00 1,705,316.28 133.02 1,711,685.38 133.52 2.24
13 gzares Core € Corporate Bond UCITS 13,306.00 | 1,528,240.52 |  114.85 | 1,520,012.24 |  114.24 1.99
14 ;2”65 Global Government Bond UCITS 15,388.00 |  1,265,234.50 82.22 | 1,327,504.29 86.27 1.74
15 ;i:gres Euro Government Bond Index 140,797.95 | 1,209,120.09 8.50 | 1,213,238.37 8.62 1.59
16 | iShares UK Index Fund 100,453.66 1,087,240.00 10.82 1,162,470.25 11.57 1.52
17 | iShares Core MSCI Japan IMI UCITS ETF 32,476.00 1,052,930.85 32.42 1,103,264.93 33.97 1.44
18 | iShares Core MSCI EM IMI UCITS ETF 49,288.00 1,048,908.40 21.28 1,071,323.97 21.74 1.40
19 | iShares Core EURO STOXX 50 UCITS ETF 9,512.00 891,592.89 93.73 968,289.26 101.80 1.27
20 | iShares Core S&P 500 UCITS ETF 3,729.00 889,104.00 238.43 898,981.73 241.08 1.18
21 | iShares Japan Index Fund 69,692.94 726,105.17 10.42 794,982.17 11.41 1.04
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ish MSCI Pacific ex-

gp | 1Shares Core liSCI Pacific ex-Japan 6,693.00 722,329.86 | 107.92 791,342.84 | 118.23 1.04
UCITS ETF
i d

o3 | 1Shares Euro Investrent Grade 81,265.76 745,848.07 9.18 749,764.19 9.23 0.98
Corporate Bond Index Fund

g4 | 1Shares US Index Fund(1E)Flexible USD 21,771.47 254,399.79 11.69 256,612.01 11.79 0.34
(Dist)

25 | ishares UK Credit Bond Index Fund 16,313.21 211,195.85 12.95 207,180.18 12.70 0.27
ishares Core £ C te Bond UCITS

2% ;TFares ore = Lorporate Bon 875.00 126,980.08 |  145.12 132,731.29 | 151.69 0.17

27 | iShares Pacific Index Fund 8,969.13 113,738.84 12.68 118,909.96 13.26 0.16

28 | ishares Core FTSE 100 UCITS ETF 11,126.00 80,148.40 7.20 80,827.05 7.26 0.11
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2019 11
iShares North America Index Fund 1,375,384.88 20,838,086.25 15.15 27,965,356.02 20.33 17.58
iShares US Index Fund 1,165,114.66 8,965,641.94 7.70 13,732,761.99 11.79 8.63
iShares Emerging Markets Local
287 . 14 .2 48.92 13,2 42. 46.22 .34
Government Bond UCITS ETE 87,008.00 ,039,095.25 8.9 3,266,542.99 6 8.3
iShares € Govt Bond 1-3yr UCITS ETF 106,520.00 13,494,400.17 126.68 13,099,009.40 122.97 8.23
iShares Emerging Markets Index Fund 1,016,392.81 11,085,942.16 10.91 12,745,631.90 12.54 8.01
ish N
Shares $-Treasury Bond 1-3yr UCITS 111,483.00 11,179,733.95 100.28 11,421,132.35 102.45 7.18
ETF USD(Dist)
iShares Global High Yield Corporate
1 2. 11,070,198.7 73. 11 437.02 73.4 .97
Bond UCITS ETF 50,832.00 ,070,198.76 3.39 ,083,437.0 3.48 6.9
iShares Europe ex-UK Index Fund 470,744.49 5,884,071.83 12.50 7,135,807.12 15.16 4.48
1Shares Energing larkets Governnent 66,227.39 5,557,893.26 83.92 5,533,711.51 83.56 3.48
Bond Index Fund
10 | iShares US Corporate Bond Index Fund 622,118.76 4,761,779.40 7.65 4,962,949.08 7.98 3.12
11 | iShares Japan Index Fund 391,951.95 3,923,371.13 10.01 4,470,966.67 11.41 2.81
12 | iShares $ Corporate Bond UCITS ETF 40,542.00 3,602,944.04 88.87 3,852,198.09 95.02 2.42
13 ;r;ares Core € Corporate Bond UCITS 20,354.00 | 3,377,607.78 | 115.07| 3,353,257.13 |  114.24 2.11
14 | iShares Core EURO STOXX 50 UCITS ETF 31,470.00 2,944,998.52 93.58 3,203,539.00 101.80 2.01
15 | 1Shares World Ex-Euro Government Bond 422,365.59 | 3,019,470.08 7.15|  3,178,719.31 7.53 2.00
Index Fund
16 | iShares Core S&P 500 UCITS ETF 12,210.00 2,745,116.28 224.83 2,943,568.49 241.08 1.85
17 | iShares Core MSCI EM IMI UCITS ETF 134,089.00 2,871,845.72 21.42 2,914,558.50 21.74 1.83
18 | iShares UK Index Fund 233,286.76 2,523,627.61 10.82 2,699,641.98 11.57 1.70
19 I;_T_Eares Global Government Bond UCITS 20,707.00 1,744,834.22 84.26 1,786,368.04 86.27 1.12
i E |
g0 | 1Shares Euro lnvestnent Grade 162,071.56 |  1,487,743.69 9.18 |  1,495,284.74 9.23 0.94
Corporate Bond Index Fund
21 ;i:zres Euro Government Bond Index 163,042.26 |  1,390,603.81 8.53 | 1,404,914.82 8.62 0.88
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22 Gi??geZTE"e WSCI Pacific ex-Japan 11,612.00 | 1,249,537.05 | 107.61| 1,372,937.85 |  118.23 0.86
23 | iShares Pacific Index Fund 96,904.25 1,143,103.32 11.80 1,284,726.65 13.26 0.81
24 | ishares Core NSCI Japan IMI UCITS ETF 31,378.00 979,006.90 31.20 | 1,065,964.00 33.97 0.67
25 | ishares Core FTSE 100 UCITS ETF 126,979.00 919,708.88 7.24 922,464.34 7.26 0.58
26 | ishares UK Gilts 0-5yr UCITS ETF 5,582.00 742,497.60 | 133.02 745,290.78 | 133.52 0.47
27 | iShares UK Credit Bond Index Fund 31,411.40 407,655.67 12.98 398,929.43 12.70 0.25
28 ;r;ares Core £ Corporate Bond UCITS 1,956.00 285,960.75 | 146.20 206,711.31 |  151.69 0.19
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2019 11
iShares North America Index Fund 787,537.98 11,786,378.04 14.97 16,012,812.35 20.33 18.67
iShares Emerging Markets Index Fund 790,931.61 8,613,701.25 10.89 9,918,333.80 12.54 11.57
iShares US Index Fund 720,866.80 |  5,536,735.87 7.68 | 8,496,581.95 11.79 9.91
iShares Emerging Markets Local
146,267. 7,114,745.2 48.64 760,987. 46.22 7.
Government Bond UCITS ETF 8,267.00 A14,745.23 8.6 6,760,987.30 6 88
iShares Core S&P 500 UCITS ETF 27,300.00 | 5,806,370.04 |  212.69 | 6,581,443.05 |  241.08 7.67
1Shares Global High Yield Corporate 75,308.00 |  5,509,402.43 73.16 |  5,533,782.46 73.48 6.45
Bond UCITS ETF
iShares Europe ex-UK Index Fund 348,527.34 4,317,157.21 12.39 5,283,171.50 15.16 6.16
iShares Euro Government Bond 1-3yr 25,062.00 | 3,184,601.52 | 127.07| 3,081,031.78 | 122.97 3.59
UCITS ETF
1Shares Emerging Hlarkets Governnent 35,450.25 |  2,937,717.39 82.87 |  2,962,089.50 83.56 3.45
Bond Index Fund
10 | iShares Japan Index Fund 257,735.46 2,579,712.75 10.01 2,939,969.17 11.41 3.43
11 | ishares Core NSCI EM IMI UCITS ETF 129,017.00 |  2,786,578.95 21.60 | 2,804,313.51 21.74 3.27
i Bond 1-3yr UCITS
1p | 1Shares $ Treasury Bond 1-3yr 26,230.00 | 2,672,173.18 |  101.87 | 2,687,102.68 | 102.45 3.13
ETF USD(Dist)
13 | iShares Core EURO STOXX 50 UCITS ETF 18,748.00 |  1,780,095.30 94.95 | 1,908,482.66 | 101.80 2.23
14 | iShares UK Index Fund 158,784.55 |  1,716,061.11 10.81 | 1,837,487.20 11.57 2.14
15 | ishares $ Corporate Bond UCITS ETF 11,918.00 |  1,053,937.62 88.43 | 1,132,418.16 95.02 1.32
1 | 1Shares Core IiSCI Pacific ex-Japan 9,174.00 998,060.49 |  108.79 | 1,084,682.39 |  118.23 1.26
UCITS ETF
17 Ilsir;ares Core € Corporate Bond UCITS 8,700.00 995,625.32 | 114.44 993,845.37 |  114.24 1.16
18 | ishares Core NSCI Japan IMI UCITS ETF 26,212.00 837,283.56 31.94 890,466.20 33.97 1.04
19 | iShares US Corporate Bond Index Fund 107,756.14 825,011.13 7.66 859,624.03 7.98 1.00
ishares World Ex-Euro G t Bond
gp | hares Torld Ex-turo Bovernment Eon 105,874.92 757,582.62 7.16 796,813.62 7.53 0.93
Index Fund
21 | ishares Pacific Index Fund 56,793.12 665,587.68 11.72 752,945.66 13.26 0.88
22 | ishares Core FTSE 100 UCITS ETF 91,979.00 671,223.75 7.30 668, 199.84 7.26 0.78
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ish lobal t B T

23 ;Fares Global Government Bond UCITS 6,402.00 535,857.75 83.70 552,292.86 86.27 0.64

2 ;‘Z:Zres Euro Governnent Bond Index 40,480.03 345,061.38 8.52 348,811.37 8.62 0.41
iShares Euro Investment Grade

25 27,915.14 256,391.73 9.18 257,547.24 9.23 0.30
Corporate Bond Index Fund

26 | ishares UK Gilts 0-5yr UCITS ETF 1,313.00 174,695.55 |  133.05 175,307.56 |  133.52 0.20
ish £ B T

27 ;Fares Core £ Corporate Bond UCITS 586.00 85,285.26 145.54 88,892.04 |  151.69 0.10

28 | ishares UK Credit Bond Index Fund 5,715.31 74,463.99 13.03 72,585.28 12.70 0.08
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iShares North America Index Fund 513,737.38 7,502,702.91 14.60 10,445,693.38 20.33 18.86
iShares US Index Fund 738,167.04 5,773,048.84 7.82 8,700,493.28 11.79 15.71
iShares Emerging Markets Index Fund 649,027.21 7,077,746.26 10.91 8,138,843.40 12.54 14.70
iShares Europe ex-UK Index Fund 304,502.26 3,798,205.12 12.47 4,615,814.82 15.16 8.34
isSh C USD MSCI EM IMI UCITS ETF
' Gg;es ore 178,077.00 |  3,858,712.51 21.67 | 3,870,681.67 21.74 6.99
1Shares Energing llarkets Local 71,266.00 3,491,674.88 48.99 3,294,171.08 46.22 5.95
Government Bond UCITS ETF
iShares Core S&P 500 UCITS ETF 12,184.00 2,749,523.58 225.67 2,937,300.44 241.08 5.30
iShares Japan Index Fund 202,569.57 2,017,713.36 9.96 2,310,695.98 11.41 4.17
iShares Global High Yield Corporate
Bond UCITS ETF 22,333.00 1,640,116.56 73.44 1,641,073.51 73.48 2.96
10 | iShares UK Index Fund 140,639.89 1,517,515.95 10.79 1,627,513.50 11.57 2.94
11 1Shares Emerging Markets Government 13,104.03 1,092,189.18 83.35 1,094,923.44 83.56 1.98
Bond Index Fund
i Bond 1-3
1o | 1Shares Euro Government Bond 1-3yr 8,666.00 | 1,100,989.19 | 127.05 | 1,065,677.95 | 122.97 1.92
UCITS ETF
13 IShares $_Treasury Bond 1-3yr UCITS 9,068.00 923,347.39 101.82 928,992.12 102.45 1.68
ETF USD(Dist)
14 | iShares Pacific Index Fund 62,393.30 726,337.34 11.64 827,191.12 13.26 1.49
15 | iShares US Corporate Bond Index Fund 73,544.25 563,936.89 7.67 586,698.86 7.98 1.06
16 | iShares Core EURO STOXX 50 UCITS ETF 4,800.00 473,944.11 98.74 488,623.68 101.80 0.88
i MSCI Pacifi -J
17 | iShares Core actie ex-Japan 4,061.00 405,372.47 | 109.67 480,149.90 | 118.23 0.87
UCITS ETF
18 | iShares Core MSCI Japan IMI UCITS ETF 12,166.00 392,790.34 32.29 413,299.70 33.97 0.75
1g | FShares Vorld ex-Euro Governnent Bond 53,731.94 381,928.49 7.11 404,386.06 7.53 0.73
Index Fund
i t Grad
g0 | 1Shares Euro lnvestnent Grade 19,619.70 180,620.03 9.21 181,012.87 9.23 0.33
Corporate Bond Index Fund
21 | iShares Core FTSE 100 UCITS ETF 21,167.00 153,465.69 7.25 153,771.90 7.26 0.28
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22 | ishares $ Corporate Bond UCITS ETF 1,558.00 141,437.77 90.78 148,037.21 95.02 0.27
23 gzares Global Government Bond UCITS 1,636.00 140,820.88 86.08 141,135.76 86.27 0.25
2 ;i:gres Euro Governnent Bond Index 15,998.95 133,869.34 8.37 137,860.96 8.62 0.25
25 ;r;ares Core € Corporate Bond UCITS 1,152.00 133,602.21 115.97 131,598.84 114.24 0.24
26 | iShares UK Gilts 0-5yr UCITS ETF 452.00 60,106.67 |  132.98 60,349.59 133.52 0.11
27 | 1Shares UK Credit Bond Index Fund 2,782.22 36,372.73 13.07 35,334.61 12.70 0.06
28 ;r;ares Core £ Corporate Bond UCITS 79.00 11,723.87 148.40 11,983.74 151.69 0.02

99/532




2019 11

EDINETOOOO
O00D0OO00ooOo0onoO(E25175)
ooooooooooooodao

GlobalAccess Global Short Duration
9,403,500.00 12,075,768.72 1.28 12,451,011.05 1.32 19.17
Income Bond Fund
Royal London Cash Plus Fund 12,172,664.01 12,181,644._47 1.00 12,192,140.27 1.00 18.77
Institutional Cash Series Plc -
R _ R . 11,641,705.26 11,641,315.86 1.00 11,641,705.26 1.00 17.92
Institutional Sterling Liquidity Fund
E:EZ&"ACCESS Global Government Bond 6,088,900.00 |  5,570,990.19 0.91 | 6,047,061.07 0.99 9.31
GlobalAccess US Equity Fund 183,800.00 4,503,000.97 24.50 5,198,180.82 28.28 8.00
| 1A | 1 Corpor Bon
I(iuzsa ceess Global Corporate Bond 3,064,200.00 2,625,943.23 0.86 2,852,079.47 0.93 4.39
GlobalAccess Global Equity Income Fund 1,646,800.00 2,632,237.37 1.60 2,743,656.47 1.67 4.22
| 1A Emerging Market Equi
Euzsa ceess Emerging Warket Equity 3,229,189.30 |  2,469,343.33 0.76 | 2,733,921.10 0.85 4.21
GlobalAccess Global Short Duration
o 5,030,000.00 2,072,360.00 0.41 2,057,270.00 0.41 3.17
Income Bond Fund Distributing
10 | GlobalAccess Europe(ex-UK)Alpha Fund 770,522.80 1,308,717.20 1.70 1,460,036.11 1.89 2.25
11 | GlobalAccess Japan Fund 980,200.00 1,143,371.54 1.17 1,212,599.71 1.24 1.87
GlobalAccess Emerging Market Local
12 2,324,528.10 1,342,234.76 0.58 1,144,742.41 0.49 1.76
Currency Debt Fund
13 | GlobalAccess Emerging Market Debt Fund 833,463.06 751,384.76 0.90 824,119.97 0.99 1.27
14 | Barclays UK Equity Income Fund 146,981.59 606,778.12 4.13 714,303.49 4.86 1.10
15 E:zsalAccess Clobal High Yield Bond 758,000.00 659,638.48 0.87 665,117.85 0.88 1.02
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GlobalAccess US Equity Fund 650,100.00 | 16,081,420.62 24.74 | 18,385,948.58 28.28| 15.15
E:EZ"’"ACCESS Global Government Bond 15,793,700.00 | 14,450,319.06 0.91| 15,685,176.05 0.99| 12.92
GlobalAccess Global Short Duration
10,571,437.57 | 13,666,745.16 1.29 | 13,997,456.91 1.32|  11.53

Income Bond Fund
Royal London Cash Plus Fund 13,556,047.21 | 13,566,137.58 1.00 | 13,577,736.89 1.00| 11.18
i:ﬁga'Access Global Corporate Bond 12,333,221.79 |  10,569,264.49 0.86 | 11,479,449.35 0.93 9.46
GlobalAccess Global Equity Income Fund 5,971,200.00 9,544,337.97 1.60 9,948,337.08 1.67 8.20
i:gza'Access Energing Market Equity 9,283,070.13 |  7,098,712.75 0.76 |  7.859,304.30 0.85 6.47
GlobalAccess Europe(ex-UK)Alpha Fund 2,800,491.08 4,756,576.76 1.70 5,306,550.44 1.89 4.37
E:gzamcess Global High Yield Bond 5,812,900.00 |  5,058,591.69 0.87| 5,100,611.57 0.88 4.20
GlobalAccess Emerging Market Local

10 8,777,388.55 |  5,027,850.00 0.57 | 4,322,532.78 0.49 3.56
Currency Debt Fund

11 | clobalAccess Japan Fund 3,142,400.00 |  3,665,507.80 1.17 | 3,887,444.73 1.24 3.20
GlobalAccess Global Short Duration

12 S onore 9,480,000.00 |  3,905,760.00 0.41 | 3,877,320.00 0.41 3.19
Income Bond Fund Distributing

13 | GlobalAccess Emerging Market Debt Fund 3,216,311.83 2,912,360.21 0.91 3,180,257.10 0.99 2.62

14 E:Egamcess Asta Pacific(ex-Japan) 679,500.00 |  1,660,842.83 2.44 | 1,825,815.59 2.69 1.50

15 | Barclays UK Equity Income Fund 359,771.00 1,621,233.56 4.51 1,748,420.86 4.86 1.44
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GlobalAccess US Equity Fund 2,157,100.00 | 53,167,678.99 28.28 | 61,006,506.21 28.28 |  19.46
E:;’zamccess Global Government Bond 32,336,400.00 | 29,585,929.65 0.99 | 32,114,205.46 0.99 | 10.24
E:zzamccess Global Corporate Bond 31,427,688.52 | 26,932,747.82 0.93 | 29,252,093.64 0.93 9.33
GlobalAccess Europe(ex-UK)Alpha Fund 13,538,773.56 | 22,995,329.67 1.89 | 25,654,138.03 1.89 8.18
lobalA 1 & Mi Equi
Eu;’za ceess US Small & Mid Cap Equity 13,143,700.00 | 19,719,407.24 1.75 | 22,968,916.55 1.75 7.32
lobalA lobal High Yield B
Euzza ccess Global High Yield Bond 25,522,034.47 | 22,210,179.36 0.88 | 22,394,671.22 0.88 7.14
(Falljzt;alAccess Energing Warket Equity 25,368,108.38 | 19,398,853.17 0.85 | 21,477,343.22 0.85 6.85
GlobalAccess Emerging Market Local
34,942,337.83 | 19,820,792.12 0.49 | 17,207,783.34 0.49 5.49
Currency Debt Fund
GlobalAccess Japan Fund 13,485,800.00 | 15,730,748.81 1.24 | 16,683,204.60 1.24 5.32
lobalA Asia Pacific(ex-
10 Eu;’za ceess Asta Pacific(ex-Japan) 5,815,500.00 | 14,214,321.52 2.69 | 15,626,240.73 2.69 4.98
GlobalAccess Global Short Duration
11 10,986,700.00 |  14,108,879.47 1.32 | 14,547,298.69 1.32 4.64
Income Bond Fund
12 | GlobalAccess Emerging Market Debt Fund 11,357,465.64 10,284,149.31 0.99 11,230,148.90 0.99 3.58
GlobalAccess Global Short Duration
13 S ore - 24,050,000.00 |  9,908,600.00 0.41| 9,836,450.00 0.41 3.14
Income Bond Fund Distributing
14 | Barclays ClobalAccess UK Opportunities 1,466,497.41 |  2,532,319.49 3.03 | 4,447,507.74 3.03 1.42
Distributing
B
15 | Barclays ClobalAccess UK Alpha Fund 1,896,017.52 |  2,771,537.98 2.16 |  4,001,486.36 2.16 1.30
Distributing
16 | Barclays UK Lower Cap Series 2 Fund 704,974.00 2,188,239.30 4.13 2,912,650.13 4.13 0.93
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GlobalAccess US Equity Fund 528,143.17| 12,855,815.05 24.34| 14,936,799.21 2828  19.44
GlobalAccess Europe(ex-UK)Alpha Fund 4,008,360.47 6,808,118.18 1.70 7,595,298.96 1.89 9.88
E:EEMACCESS US Small & Mid Cap Equity 3,658,200.00 |  5,488,373.56 1.50| 6,392,788.22 1.75 8.32
E:zsa'Access Energing larket Equity 7,288,792.33|  5,573,699.47 0.76|  6,170,893.47 0.85 8.03
lobalA Asia Pacific(ex-
Euzsa ceess Asia Pacific(ex-Japan) 2,190,000.00|  5,352,826.77 2.44| 5,884,527.08 2.69 7.66
lobalA lobal High Yield B
Euzza ccess Global High Yield Bond 5,784,100.00 |  5,033,528.91 0.87|  5,075,340.60 0.88 6.60
GlobalAccess Japan Fund 3,798,100.00 |  4,430,360.60 1.17|  4,698,607.38 1.24 6.11
:zgamccess Global Government Bond 4,547,100.00|  4,160,332.65 0.91| 4,515,855.31 0.99 5.88
GlobalAccess Emerging Market Local
7,661,238.26 |  4,323,855.87 0.56| 3,772,870.86 0.49 4.01
Currency Debt Fund
lobalA lobal B
10 Euzsa ceess Global Corporate Bond 3,519,500.00|  3,016,124.01 0.86| 3,275,861.14 0.93 4.26
11 | GlobalAccess Emerging Market Debt Fund 2,764,088.35 2,502,873.28 0.91 2,733,103.03 0.99 3.56
GlobalAccess Global Short Duration
12 J onort b 5,860,000.00 |  2,414,320.00 0.41|  2,396,740.00 0.41 3.12
Income Bond Fund Distributing
13 | Barclays ClobalAccess UK Opportunities 470,027.03 839,823.73 1.79|  1,425,499.39 3.03 1.85
Distributing
14 | Barclays GlobalAccess UK Alpha Fund 489,515.79 742,699.56 1.52|  1,056,344.24 2.16 1.37
Distributing
15 ;r;ares WSCI Elf Latin America UCITS 55,119.00 891,171.88 16.17 736,753.70 13.37 0.96
16 | Barclays UK Lower Cap Series 2 Fund 112,766.00 350,025.66 3.10 465,900.74 4.13 0.61
iShares MSCI Eastern Europe Capped
17 19,024.00 388,990.59 20.45 380,631.46 20.01 0.50

UCITS ETF
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GlobalAccess US Equity Fund 187,000.00|  4,532,912.98 2424 5,288,682.33 28.28|  19.06
lc:allj;)(t;alAccess Energing Market Equity 4,826,133.13|  3,690,517.50 0.76|  4,085,937.99 0.85| 14.73
GlobalAccess Europe(ex-UK)Alpha Fund 1,600,905.60|  2,719,105.38 1.70|  3,033,498.79 1.89]  10.93
(;:sza'Access US Small & Mid Cap Equity 1,534,000.00 |  2,301,450.19 1.50|  2,680,700.10 1.75 9.66
GlobalAccess Japan Fund 1,893,900.00 2,209,172.99 1.17 2,342,932.66 1.24 8.44
lobalA Asia Pacific(ex-
Eu;’za ceess Asia Pactfic(ex-Japan) 824,000.00|  2,014,031.62 2.44|  2,214,086.90 2.69 7.98
lobalA lobal B
Eusza ceess Global Governnent Bond 1,053,100.00 963,525.40 0.91| 1,045,863.79 0.99 3.77
GlobalAccess Global Short Duration
7 Onore 2,130,000.00 877,560.00 0.41 871,170.00 0.41 3.14
Income Bond Fund Distributing
Ezaga'Access Global High Yield Bond 968,300.00 842,648.99 0.87 849,648.57 0.88 3.06
GlobalAccess Emerging Market Local
10 1,662,195.06 927,852.21 0.56 818,568.37 0.49 2.95
Currency Debt Fund
11 ﬁ:‘;ga'Access Global Corporate Bond 692,500.00 593,455.29 0.86 644,561.40 0.93 2.32
12 | GlobalAccess Emerging Market Debt Fund 571,916.21 515,594.69 0.90 565,505.05 0.99 2.04
13 | Barctays ClobalAccess UK Opportunities 177,053.23 351,412.54 1.98 536,967.57 3.03 1.94
Distributing
14 | Barctays ClobalAccess UK Alpha Fund 163,288.38 251,755.49 1.54 352,366.04 2.16 1.27
Distributing
15 Sr;ares WSCI B Latin America UCITS 19,869.00 304,454.72 15.32 265,581.00 13.37 0.96
16 | Barclays UK Lower Cap Series 2 Fund 61,587.00 191,166.04 3.10 254,451.06 4.13 0.92
iShares MSCI Eastern Europe Capped
17 7,341.00 137,982.01 18.80 146,878.44 20.01 0.53

UCITS ETF
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2019 11
37,904 5,362 37,241 5,268

2010 31
41,525 5,874 37,731 5,337 976.409 11.288 1,237

2011 31
34,920 4,939 33,051 4,675 980.531 11.530 1,263

2012 31
29,443 4,165 29,240 4,136 983.547 11.732 1,285

2013 31
19,173 2,712 19,024 2,691 1,025.733 12.365 1,355

2014 31
20,100 2,843 19,618 2,775 1,004.483 12.239 1,341

2015 31
10 14,145 2,001 13,841 1,958 1,034.126 12.816 1,404

2016 31
11 16,172 2,288 15,806 2,236 1,064.291 13.560 1,486

2017 31
12 16,783 2,374 16,502 2,334 1,050.315 13.869 1,519

2018 31
13 14,454 2,045 14,233 2,013 1,055.362 14.513 1,590

2019 31
2018 12 15,772 2,231 15,535 2,197 1,016.606 13.627 1,493
2019 15,391 2,177 15,034 2,127 1,031.906 13.880 1,521
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2019 15,251 2,157 14,720 2,082 1,033.015 13.935 1,527
2019 14,926 2,111 14,687 2,077 1,040.538 14.071 1,542
2019 14,776 2,090 14,745 2,086 1,043.991 14.169 1,552
2019 15,264 2,159 14,266 2,018 1,038.265 14.143 1,550
2019 13,974 1,977 13,871 1,962 1,051.996 14.377 1,575
2019 14,771 2,089 14,242 2,015 1,057.313 14.488 1,587
2019 14,454 2,045 14,233 2,013 1,055.362 14.513 1,590
2019 14,249 2,016 14,068 1,990 1,053.992 14.529 1,592
2019 10 14,217 2,011 13,547 1,916 1,045.705 14.512 1,590
2019 11 13,306 1,882 13,242 1,873 1,045.155 14.546 1,594

107/532



EDINETOOOO
O00D0OO00ooOo0onoO(E25175)
ooooooooooooodao

101,951 14,421 99,113 14,020

2010 31
155,962 22,061 153,918 21,772 962.047 11.751 1,287 11.857 1,299

2011 31
142,754 20,193 141,858 20,066 970.248 11.896 1,303 12.219 1,339

2012 31
117,478 16,617 116,880 16,533 977.620 12.003 1,315 12.505 1,370

2013 31
86,483 12,233 85,618 12,111 1,047.730 12.901 1,413 13.637 1,494

2014 31
75,054 10,616 73,344 10,375 998.931 12.315 1,349 13.197 1,446

2015 31
10 68,880 9,743 67,550 9,555 1,040.746 12.924 1,416 14.022 1,536

2016 31
11 71,887 10,168 70,618 9,989 1,093.102 13.801 1,512 15.212 1,667

2017 31
12 79,700 11,274 78,879 11,157 1,083.234 13.972 1,531 15.706 1,721

2018 31
13 82,198 11,627 81,215 11,488 1,092.137 14.488 1,587 16.626 1,822

2019 31
2018 12 79,573 11,256 78,677 11,129 1,016.780 13.239 1,450 15.053 1,649
2019 80,949 11,450 79,949 11,309 1,043.552 13.621 1,492 15.490 1,697
2019 79,941 11,308 77,856 11,013 1,046.919 13.693 1,500 15.570 1,706
2019 80,568 11,396 79,706 11,274 1,058.652 13.878 1,520 15.840 1,735
2019 80,687 11,413 80,424 11,376 1,068.857 14.045 1,539 16.029 1,756
2019 82,114 11,615 80,503 11,387 1,058.732 13.947 1,528 15.918 1,744
2019 81,509 11,529 81,174 11,482 1,080.422 14.267 1,563 16.373 1,794
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2019 84,534 11,957 82,542 11,676 1,096.624 14.511 1,590 16.651 1,824
2019 82,198 11,627 81,215 11,488 1,092.137 14.488 1,587 16.626 1,822
2019 82,041 11,605 80,679 11,412 1,086.377 14.440 1,582 16.649 1,824
2019 10 79,371 11,227 76,435 10,812 1,075.231 14.331 1,570 16.527 1,811
2019 11 76,442 10,813 76,155 10,772 1,080.301 14.414 1,579 16.622 1,821
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220,658 31,212 214,068 30,280

2010 31
436,595 61,756 429,455 60,746 938.823 9.807 1,074 10.173 1,115

2011 31
325,605 46,057 323,891 45,814 947.984 9.930 1,088 10.493 1,150

2012 31
237,610 33,610 235,735 33,345 984.158 10.321 1,131 11.078 1,214

2013 31
169,492 23,975 164,324 23,244 1,069.776 11.238 1,231 12.269 1,344

2014 31
125,911 17,810 123,332 17,445 1,006.909 10.565 1,158 11.729 1,285

2015 31
10 107,805 15,249 106,169 15,018 1,069.447 11.281 1,236 11.351 1,244

2016 31
11 119,535 16,908 117,552 16,628 1,160.447 12.448 1,364 14.295 1,566

2017 31
12 138,809 19,635 137,616 19,466 1,165.017 12.777 1,400 14.984 1,642

2018 31
13 164,240 23,232 162,042 22,921 1,181.708 13.319 1,459 15.985 1,751

2019 31
2018 12 134,384 19,009 133,322 18,858 1,071.808 11.866 1,300 14.095 1,544
2019 139,207 19,691 137,615 19,466 1,109.369 12.311 1,349 14.624 1,602
2019 142,878 20,210 140,388 19,858 1,116.380 12.412 1,360 14.744 1,615
2019 147,810 20,908 146,541 20,728 1,132.307 12.618 1,382 15.059 1,650
2019 148,374 20,987 147,975 20,931 1,149.280 12.834 1,406 15.317 1,678
2019 149,614 21,163 147,345 20,842 1,133.055 12.682 1,389 15.136 1,658
2019 161,340 22,822 160,721 22,734 1,166.966 13.094 1,435 15.713 1,722
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2019 168,553 23,842 164,619 23,285 1,192.375 13.406 1,469 16.090 1,763
2019 164,240 23,232 162,042 22,921 1,181.708 13.319 1,459 15.985 1,751
2019 166,304 23,524 164,108 23,213 1,176.562 13.288 1,456 16.036 1,757
2019 10 164,792 23,310 160,997 22,773 1,160.554 13.143 1,440 15.868 1,738
2019 11 159,118 22,507 158,778 22,459 1,169.958 13.263 1,453 16.013 1,754
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133,544 18,890 128,884 18,231

2010 31
173,844 24,590 171,459 24,253 932.462 10.313 1,130 13.606 1,491

2011 31
121,812 17,230 121,015 17,118 968.082 10.749 1,178 14.237 1,560

2012 31
97,893 13,847 97,507 13,792 1,032.254 11.443 1,254 15.152 1,660

2013 31
85,703 12,123 84,821 11,998 1,160.448 12.859 1,409 17.047 1,868

2014 31
61,067 8,638 60,059 8,495 1,091.784 12.065 1,322 16.054 1,759

2015 31
10 58,111 8,220 57,380 8,116 1,195.692 13.271 1,454 17.690 1,938

2016 31
11 67,718 9,579 66,603 9,421 1,350.147 15.223 1,668 20.390 2,234

2017 31
12 79,296 11,216 77,768 11,000 1,395.775 16.076 1,761 21.687 2,376

2018 31
13 87,643 12,397 86,348 12,214 1,432.812 16.957 1,858 23.071 2,528

2019 31
2018 12 70,170 9,926 69,440 9,822 1,271.248 14.773 1,619 20.024 2,194
2019 72,574 10,266 71,869 10,166 1,324.088 15.426 1,690 20.909 2,291
2019 72,889 10,310 72,096 10,198 1,333.276 15.562 1,705 21.092 2,311
2019 74,562 10,547 73,913 10,455 1,358.491 15.893 1,741 21.627 2,369
2019 80,298 11,358 78,512 11,106 1,386.981 16.262 1,782 22.128 2,424
2019 83,966 11,877 82,094 11,612 1,357.293 15.952 1,748 21.704 2,378
2019 84,913 12,011 84,584 11,964 1,414.832 16.669 1,826 22.680 2,485
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2019 89,197 12,617 88,336 12,495 1,453.758 17.163 1,880 23.353 2,559
2019 87,643 12,397 86,348 12,214 1,432.812 16.957 1,858 23.071 2,528
2019 87,420 12,366 86,655 12,257 1,432.461 16.969 1,859 23.190 2,541
2019 10 88,234 12,481 86,874 12,288 1,408.758 16.730 1,833 22.863 2,505
2019 11 85,753 12,130 85,554 12,102 1,425.500 16.941 1,856 23.151 2,536
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70,240 9,935 68,101 9,633

2010 31
88,622 12,536 87,268 12,344 898.123 10.201 1,118 12.800 1,402

2011 31
70,799 10,015 70,086 9,914 934.289 10.672 1,169 13.436 1,472

2012 31
64,807 9,167 64,476 9,120 11.485 1,258 14.476 1,586

2013 31
62,697 8,868 62,058 8,778 13.028 1,427 16.424 1,799

2014 31
75,636 10,699 74,500 10,538 12.221 1,339 15.437 1,691

2015 31
10 81,846 11,577 80,835 11,434 13.666 1,497 17.258 1,891

2016 31
11 64,281 9,093 63,633 9,001 15.975 1,750 20.250 2,219

2017 31
12 52,135 7,374 51,446 7,277 16.966 1,859 21.655 2,373

2018 31
13 54,438 7,700 53,997 7,638 17.911 1,962 23.014 2,521

2019 31
2018 12 47,382 6,702 47,154 6,670 15.494 1,698 19.847 2,174
2019 45,730 6,469 45,205 6,394 16.208 1,776 20.762 2,275
2019 48,428 6,850 46,387 6,561 16.363 1,793 20.961 2,296
2019 47,379 6,702 46,868 6,629 16.777 1,838 21.557 2,362
2019 48,279 6,829 48,181 6,815 17.197 1,884 22.096 2,421
2019 48,183 6,815 47,849 6,768 16.827 1,844 21.621 2,369
2019 50,669 7,167 50,557 7,151 17.636 1,932 22.661 2,483
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2019 53,120 7,514 52,774 7,465 18.204 1,994 23.390 2,563
2019 54,438 7,700 53,997 7,638 17.911 1,962 23.014 2,521
2019 54,527 7,713 53,614 7,584 17.989 1,971 23.202 2,542
2019 10 54,095 7,652 53,418 7,556 17.701 1,939 22.830 2,501
2019 11 55,377 7,833 54,862 7,760 17.955 1,967 23.158 2,537
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75,123 10,626 72,688 10,282

2010 31
167,690 23,720 165,109 23,355 9.137 1,001 10.071 1,103

2011 31
110,374 15,612 106,001 14,994 1,016.347 9.200 1,008 10.284 1,127

2012 31
161,432 22,835 159,267 22,528 1,030.728 9.337 1,023 10.623 1,164

2013 31
119,531 16,908 117,853 16,670 1,069.791 9.713 1,064 11.200 1,227

2014 31
107,106 15,150 106,151 15,015 1,049.559 9.537 1,045 11.111 1,217

2015 31
10 107,092 15,148 105,584 14,935 1,054.160 9.643 1,056 11.389 1,248

2016 31
11 93,523 13,229 92,945 13,147 1,071.779 9.974 1,093 11.956 1,310

2017 31
12 78,640 11,124 77,512 10,964 1,055.637 10.025 1,098 12.177 1,334

2018 31
13 71,149 10,064 69,956 9,895 1,047.010 10.221 1,120 12.617 1,382

2019 31
2018 12 72,325 10,230 71,805 10,157 1,013.384 9.717 1,065 11.868 1,300
2019 71,797 10,156 70,387 9,956 1,030.183 9.904 1,085 12.111 1,327
2019 71,059 10,051 69,343 9,809 1,033.054 9.952 1,090 12.184 1,335
2019 69,591 9,844 68,993 9,759 1,037.076 10.012 1,097 12.279 1,345
2019 69,195 9,788 68,813 9,734 1,042.155 10.083 1,105 12.377 1,356
2019 70,384 9,956 69,249 9,795 1,034.132 10.029 1,099 12.325 1,350
2019 69,492 9,830 69,348 9,809 1,046.330 10.171 1,114 12.520 1,372
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2019 71,679 10,139 70,608 9,988 1,053.232 10.257 1,124 12.642 1,385
2019 71,149 10,064 69,956 9,895 1,047.010 10.221 1,120 12.617 1,382
2019 69,405 9,817 68,810 9,733 1,045.219 10.227 1,120 12.647 1,386
2019 10 67,502 9,548 66,519 9,409 1,039.142 10.194 1,117 12.624 1,383
2019 11 64,967 9,190 63,801 9,025 1,039.222 10.210 1,119 12.660 1,387
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94,905 13,424 90,831 12,848

2010 31
173,787 24,582 171,950 24,322 8.486 930 9.256 1,014

2011 31
130,924 18,519 128,267 18,143 1,028.470 8.581 940 9.510 1,042

2012 31
168,508 23,835 164,716 23,299 1,083.426 9.043 991 10.193 1,117

2013 31
262,507 37,132 259,839 36,754 1,159.312 9.654 1,058 11.047 1,210

2014 31
264,925 37,474 262,409 37,118 1,109.135 9.250 1,013 10.738 1,176

2015 31
10 244,954 34,649 241,372 34,142 1,122.822 9.418 1,032 11.137 1,220

2016 31
11 189,887 26,860 188,050 26,600 1,156.442 9.854 1,080 11.880 1,302

2017 31
12 165,442 23,402 163,595 23,141 1,137.866 9.897 1,084 12.138 1,330

2018 31
13 137,274 19,417 134,944 19,088 1,136.433 10.158 1,113 12.705 1,392

2019 31
2018 12 146,911 20,781 145,549 20,588 1,062.189 9.324 1,022 11.557 1,266
2019 145,883 20,635 143,366 20,279 1,091.335 9.605 1,052 11.904 1,304
2019 144,176 20,394 140,796 19,916 1,098.012 9.683 1,061 12.002 1,315
2019 143,110 20,243 141,137 19,964 1,105.618 9.771 1,071 12.170 1,333
2019 140,679 19,899 139,529 19,736 1,116.757 9.891 1,084 12.319 1,350
2019 130,010 18,390 136,270 19,275 1,103.696 9.797 1,073 12.202 1,337
2019 140,204 19,832 139,722 19,764 1,125.939 10.018 1,098 12.529 1,373
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2019 141,377 19,998 137,828 19,496 1,144.581 10.204 1,118 12.763 1,398
2019 137,274 19,417 134,944 19,088 1,136.433 10.158 1,113 12.705 1,392
2019 133,165 18,836 130,346 18,437 1,130.365 10.125 1,109 12.742 1,396
2019 10 126,559 17,902 123,025 17,402 1,120.068 10.058 1,102 12.657 1,387
2019 11 121,394 17,171 119,915 16,962 1,125.297 10.118 1,109 12.733 1,395
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382,103 54,048 362,584 51,288
2010 31
501,001 70,867 494,512 69,949 8.169 895 8.788 963
2011 31
432,147 61,127 426,871 60,381 8.420 922 9.214 1,009
2012 31
543,006 76,808 536,812 75,932 1,010.097 9.139 1,001 10.172 1,114
2013 31
619,425 87,618 612,056 86,575 1,092.488 9.849 1,079 11.141 1,221
2014 31
608,407 86,059 601,997 85,152 1,054.244 9.503 1,041 10.890 1,193
2015 31
10 551,402 77,996 542,450 76,730 1,074.762 9.730 1,066 11.351 1,244
2016 31
11 465,595 65,858 461,374 65,261 1,148.304 10.547 1,156 12.518 1,371
2017 31
12 411,312 58,180 405,444 57,350 1,154.530 10.831 1,187 13.055 1,430
2018 31
13 344,955 48,794 339,190 47,978 1,169.479 11.272 1,235 13.849 1,517
2019 31
2018 12 354,476 50,141 350,889 49,633 1,058.162 10.017 1,097 12.203 1,337
2019 359,707 50,881 354,291 50,114 1,095.199 10.395 1,139 12.664 1,387
2019 359,870 50,904 350,837 49,626 1,105.196 10.512 1,152 12.806 1,403
2019 357,854 50,618 354,098 50,087 1,120.496 10.680 1,170 13.074 1,432
2019 359,834 50,899 353,379 49,985 1,139.116 10.882 1,192 13.321 1,459
2019 352,254 49,826 345,560 48,879 1,121.525 10.739 1,177 13.147 1,440
2019 353,533 50,007 352,092 49,803 1,153.714 11.072 1,213 13.604 1,490
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2019 362,195 51,232 351,075 49,660 1,181.074 11.358 1,244 13.956 1,529
2019 344,955 48,794 339,190 47,978 1,169.479 11.272 1,235 13.849 1,517
2019 335,314 47,430 330,948 46,813 1,164.444 11.243 1,232 13.901 1,523
2019 10 320,539 45,340 315,826 44,674 1,148.809 11.120 1,218 13.747 1,506
2019 11 313,569 44,354 309,596 43,792 1,160.394 11.244 1,232 13.900 1,523
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284,769 40,281 271,730 38,436
2010 31
238,689 33,763 232,784 32,927 8.378 918 8.475 929
2011 31
154,356 21,834 152,824 21,617 8.863 971 8.969 983
2012 31
140,920 19,933 139,960 19,797 9.868 1,081 9.985 1,094
2013 31
157,711 22,308 155,464 21,990 1,053.083 11.017 1,207 11.148 1,221
2014 31
160,772 22,741 159,794 22,603 1,028.088 10.735 1,176 10.863 1,190
2015 31
10 144,398 20,425 142,123 20,103 1,071.031 11.233 1,231 11.364 1,245
2016 31
11 118,756 16,798 117,548 16,627 1,189.221 12.642 1,385 12.789 1,401
2017 31
12 97,140 13,740 95,628 13,527 1,229.941 13.347 1,462 13.504 1,479
2018 31
13 83,037 11,746 82,023 11,602 1,270.835 14.163 1,552 14.334 1,570
2019 31
2018 12 84,972 12,019 83,826 11,857 1,120.754 12.270 1,344 12.415 1,360
2019 86,567 12,245 85,356 12,074 1,166.846 12.806 1,403 12.957 1,420
2019 86,710 12,265 84,283 11,922 1,178.625 12.962 1,420 13.114 1,437
2019 85,822 12,140 85,140 12,043 1,204.597 13.277 1,455 13.438 1,472
2019 86,440 12,227 86,049 12,172 1,229.301 13.579 1,488 13.744 1,506
2019 82,773 11,708 81,075 11,468 1,203.299 13.324 1,460 13.485 1,477
2019 83,568 11,821 82,746 11,704 1,251.996 13.895 1,522 14.063 1,541
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2019 85,357 12,074 84,297 11,924 1,289.527 14.342 1,571 14.515 1,590
2019 83,037 11,746 82,023 11,602 1,270.835 14.163 1,552 14.334 1,570
2019 81,688 11,555 80,993 11,456 1,274.524 14.230 1,559 14.415 1,579
2019 10 78,630 11,122 77,307 10,935 1,254.285 14.032 1,537 14.214 1,557
2019 11 76,852 10,871 76,037 10,755 1,271.154 14.236 1,560 14.421 1,580

123/532



EDINETOOOO
O00D0OO00ooOo0onoO(E25175)
ooooooooooooodao

15,829 2,239 15,151 2,143
2010 31
38,782 5,486 38,003 5,376 8.113 889 8.121 890
2011 31
32,076 4,537 31,806 4,499 8.565 938 8.574 939
2012 31
69,558 9,839 68,698 9,717 9.599 1,052 9.609 1,053
2013 31
94,627 13,385 87,350 12,356 10.908 1,195 10.920 1,196
2014 31
67,392 9,533 66,755 9,442 10.504 1,151 10.517 1,152
2015 31
10 54,518 7,712 53,027 7,501 10.996 1,205 11.004 1,206
2016 31
11 46,231 6,539 45,716 6,467 12.530 1,373 12.539 1,374
2017 31
12 38,817 5,491 38,083 5,387 13.298 1,457 13.307 1,458
2018 31
13 30,169 4,267 29,642 4,193 14.049 1,539 14.060 1,540
2019 31
2018 12 31,516 4,458 31,214 4,415 12.092 1,325 12.101 1,326
2019 32,096 4,540 31,483 4,453 12.649 1,386 12.658 1,387
2019 32,052 4,534 30,855 4,364 12.800 1,402 12.809 1,403
2019 31,525 4,459 31,321 4,430 13.169 1,443 13.179 1,444
2019 31,085 4,397 30,633 4,333 13.513 1,480 13.523 1,482
2019 29,716 4,203 29,441 4,164 13.211 1,447 13.220 1,448
2019 30,127 4,261 30,032 4,248 13.810 1,513 13.820 1,514
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2019 30,810 4,358 30,610 4,330 14.299 1,567 14.310 1,568
2019 30,169 4,267 29,642 4,193 14.049 1,539 14.060 1,540
2019 29,826 4,219 29,480 4,170 14.179 1,553 14.190 1,555
2019 10 27,865 3,942 27,498 3,890 13.952 1,529 13.961 1,530
2019 11 27,747 3,925 27,159 3,842 14.194 1,555 14.204 1,556
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2009
2010 31
2010 6.085969 0.064214 7
2011 31
2011 13.379655
2012 31
2012 9.741889
2013 31
2013 8.992394
2014 31
2014 9.872714
2015 31

10
2015 8.815387
2016 31

11
2016 11.435462
2017 31

12
2017 13.734637
2018 31

13
2018 12.932731
2019 31
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2009
2010 31
2010 9.027917 -149767 16
2011 31
2011 15.962342 -195031 21
2012 31
2012 11.554449 -136730 15
2013 31
2013 14788825 .179062 20
2014 31
2014 15.537845 .182231 20
2015 31

10
2015 12.788918 .157532 17
2016 31

11
2016 17.273497 .210646 23
2017 31

12
2017 21.196520 .267591 29
2018 31

13
2018 22.022830 283909 31
2019 31
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2009
2010 31
2010 12.330697 -154853 17
2011 31
2011 16.210524 -169682 19
2012 31
2012 13.627842 .138074 15
2013 31
2013 17.850892 .183940 20
2014 31
2014 18.899523 .189182 21
2015 31

10
2015 16.066263 .168951 19
2016 31

11
2016 21.261421 .219828 24
2017 31

12
2017 23.977184 .257130 28
2018 31

13
2018 26.330073 288293 32
2019 31
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2009
2010 31
2010 4839826 .034129 4
2011 31
2011 0.211597
2012 31
2012 .022881 3
2013 31
2013 3.613614 .039417 4
2014 31
2014 4.297612 .050958 6
2015 31

10
2015 1.902339 .021860 2
2016 31

11
2016 7.076422 .071746 8
2017 31

12
2017 9.920218 -106903 12
2018 31

13
2018 12.278747 -137658 15
2019 31
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2009
2010 31
2010 5.265674 .034113 4
2011 31
2011 .011878 1
2012 31
2012
2013 31
2013 .023270 3
2014 31
2014 .029909 3
2015 31

10
2015 .001444 0
2016 31

11
2016 .053351 6
2017 31

12
2017 .106323 12
2018 31

13
2018 -111629 12
2019 31
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2009
2010 31
2010 .119364 13
2011 31
2011 12.240587 .133282 15
2012 31
2012 15.061371 .131687 14
2013 31
2013 12.911647 .116540 13
2014 31
2014 11.257382 -099661 11
2015 31

10
2015 14704982 -137984 15
2016 31

11
2016 15.938457 -146605 16
2017 31

12
2017 14377354 -134005 15
2018 31

13
2018 16.777421 .161326 18
2019 31
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2009
2010 31
2010 .082152 9
2011 31
2011 14077877 -143347 16
2012 31
2012 0.827516 -140068 15
2013 31
2013 16.337449 .133856 15
2014 31
2014 17.760790 .140766 15
2015 31

10
2015 20.553852 .175658 19
2016 31

11
2016 21.912911 .183788 20
2017 31

12
2017 19.745640 -169078 19
2018 31

13
2018 21.940960 -191215 21
2019 31
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2009
2010 31
2010 .086181 9
2011 31
2011 .147720 16
2012 31
2012 0.048669 .147332 16
2013 31
2013 16.899761 .149852 16
2014 31
2014 15.548462 .133902 15
2015 31

10
2015 17.874169 .165370 18
2016 31

11
2016 18.806791 .170294 19
2017 31

12
2017 17.736693 .163574 18
2018 31

13
2018 21.950604 .206061 23
2019 31
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2009

2010 31

2010

2011 31

2011

2012 31

2012

2013 31

2013

2014 31

2014

2015 31
10

2015

2016 31
11

2016

2017 31
12

2017

2018 31
13

2018 0.417690 0.004697 1

2019 31
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2009

2010 31

2010

2011 31

2011

2012 31

2012

2013 31

2013

2014 31

2014

2015 31
10

2015

2016 31
11

2016

2017 31
12

2017

2018 31
13

2018

2019 31
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100x

2009
2010 31
2010
2011 31 1.75 0.48
2011
2012 31 1.79 2.14
2012
1. 1.7
2013 31 30 >
2013
2014 31 >-20 >-40
2014
1.11 1.02
2015 31 0
10
2015
2016 31 3.83 4.71
11
2016
4.02 1
2017 31 0 >-8
12
2017
2018 31 0-02 2-28
13
2018
1.71 4.64
2019 31 6
1,000

11.234
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2009
2010 31
2010
2011
2.51 2. .
2012 31 5 89 3.05
2012
2013 31 1.95 2.05 2.34
2013
. .97 .

2014 31 8.68 8.9 9.05
2014
2015 31 3.17 3.13 3.23

10
2015

.47 .22 .2

2016 31 > 6 6.25

11
2016
2017 31 6.69 8.42 8.49

12
2017

1.04 .1 .2

2018 31 0 3.18 3.25

13
2018
2019 31 2.85 5.73 5.86

1,000

12.057

12.003
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2009
2010 31
2010
2011
2.7 2. .1
2012 31 0 % 3-15
2012
2013 31 5.25 5.33 5.58
2013
10.51 10.67 10.7
2014 31 0-5 0.6 0.75
2014
2015 31 4.11 4.31 4.40
10
2015
7.81 . .22
2016 31 8 8.38 3
11
2016
2017 31 10.50 12.29 25.94
12
2017
2.4 4.71 4.82
2018 31 6 8
13
2018
2019 31 3.69 6.50 6.68
1,000

10.13 10.43
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2009
2010 31
2010
2011
.84 4.2 4.64
2012 31 3.8 3 ®
2012
2013 31 6.63 6.67 6.43
2013
12.77 12.72 12.51
2014 31 >
2014
2015 31 5.55 5.78 5.83
10
2015
. 10.1 10.1
2016 31 9.69 0.18 0.19
11
2016
2017 31 13.51 15.25 15.26
12
2017
4.11 .31 .
2018 31 6.3 6.36
13
2018
2019 31 3.53 6.34 6.38
1,000

10.784 14.222
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2009
2010 31
2010
2011
4. 4.7 4.97
2012 31 03 3 S
2012
2013 31 7.62 7.74
2013
13.64 13.4
2014 31 3.6 3.46
2014
2015 31 >-96 6-01
10
2015
11.84 11.
2016 31 8 80
11
2016
2017 31 17.29 17.34
12
2017
.87 .94
2018 31 6.8 6.9
13
2018
2019 31 6.23 6-28
1,000

10.786 13.539
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2009

2010 31

2010

2011 31 1.42 0.18

2011

2012 31 2.86 2-15 2-11

2012

2013 o 2.90 2.92 3.30

2013

2014 a1 5.04 5.28 5.43

2014

201 o 0.84 0.79 0.79
10

2015

2016 a1 1.84 2.56 2.50
11

2016

2017 o 2.47 4.95 4.98
12

2017

2015 a1 0.16 1.85 1.85
13

2018

2010 o 0.77 3.56 3.61

1,000

9.127 10.053
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2009

2010 31

2010

2011 31 0.50 4.79

2011

2012 31 4.25 2.81 2.74

2012

2013 31 5.42 7.02 7.18

2013

2014 31 8.51 8.24 8.38

2014

2015 31 2.80 2.73 2.80
10

2015

2016 31 3.09 3.72 3.72
11

2016

2017 31 4.95 6.58 6.67
12

2017

2018 31 0.10 2.15 2.17
13

2018

2019 31 1.80 4.57 4.67

1,000

8.611

9.722
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2009
2010 31
2010
2011 31 3.05 3.62
2011
4. 4.
2012 31 88 8
2012
2013 o 1.01 10.29 10.40
2013
. 41 .
2014 o 9.83 9 9.53
2014
o o 2.08 2.15 2.25
10
2015
64 4.1 4.2
2016 31 3.6 3 3
11
2016
o o 8.59 10.15 10.28
12
2017
2. 4.24 4.2
2018 31 09 9
13
2018
2010 o 3.20 5.97 6.08
1,000

8.515 9.118
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2009
2010 31
2010
2011 31 4.81 4.72
2011
7 i
2012 31 5-79 5-83
2012
2013 o 11.34 11.33
2013
11.64 11.
2014 31 5.31 6 65
2014
o o 2.37 2.56 2.56
10
2015
4.1 4.64 4.61
2016 31 8 6 6
11
2016
o017 o 11.04 12.54 12.54
12
2017
42 . i
2015 o 3 5.58 5.59
13
2018
2010 o 3.36 6.15 6.15
1,000

8.801 8.895
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2009
2010 31
2010
2011 31 5.42 7.12
2011
7 .
2012 31 5-5 5-58
2012
2013 a 12.07 12.07
2013
13.64 13.64
2014 31 3.6 3.6
2014
2015 31 3.70 3.69
10
2015
4. 4
2016 31 68 63
11
2016
o a 13.95 13.95
12
2017
1 12
2018 31 6.13 6
13
2018
2019 31 5-65 5-66

8.578
8.744
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1,000
1,000

SSP Single

Swinging Pricing

1,000 10

2.75 2.5
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2012 12 14 CSSF

CSSF

1,000

13/556 15/609

12-02
17/650

250
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2010

CRS

SSP Single
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Swinging Pricing

10

Late trading
Late trading

Late trading
2004 17 CSSF 04 146
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SSP  Single Swinging Pricing

www . barclaysinvestments.com

SSP_ Single Swinging Pricing
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1915
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38 59

23 103

2019 11 29 UFJ
141.45 109.56 120.59
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2019 31

2019 31

2019 31 2019 31 2019 31

14,319,873 2,025,546 81,724,814 11,559,975 162,174,957 22,939,648

19,467 2,754 116,270 16,446 164,342 23,246
52,868 7,478 315,290 44,598 1,189,206 168,213
42,856 6,062 602,208 85,182

238 34 475 67
18,760 2,654 41,538 5,876 108,945 15,410

14,453,824 2,044,493 82,198,150 11,626,928 164,240,133 23,231,767

164,976 23,336 802,728 113,546 816,272 115,462
285,561 40,393

773,301 109,383

55,531 7,855 180,878 25,585 322,508 45,619

220,507 31,191 983,606 139,131 2,197,642 310,856

14,233,317 2,013,303 81,214,544 11,487,797 162,042,491 22,920,910

154/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31 2019 31 2019 31
86,854,732 12,285,602 54,142,648 7,658,478 66,715,888 9,436,962
53,055 7,505 18,606 2,632 108,693 15,375
18,158 2,568
647,338 91,566 217,127 30,713 4,271,010 604,134
19,464 2,753
33,839 4,787
68,418 9,678 59,367 8,397 1,706 241
87,643,007 12,397,103 54,437,748 7,700,219 71,149,294 10,064,068
16,402 2,320
346,325 48,988 317,834 44,958 997,933 141,158
776,337 109,813
3,544 501
171,889 24,314 119,686 16,930 179,429 25,380
1,294,551 183,114 441,064 62,389 1,193,764 168,858
86,348,456 12,213,989 53,996,684 7,637,831 69,955,530 9,895,210
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2019 31

2019 31 2019 31 2019 31

133,146,718 18,833,603 332,068,353 46,971,069 75,385,130 10,663,227

172,569 24,410 368,599 52,138 46,237 6,540
34,649 4,901 727,102 102,849 218,475 30,903
3,845,863 543,997 11,706,659 1,655,907 7,368,903 1,042,331
5,236 741 727 103

73,681 10,422 78,995 11,174 17,717 2,506

34 5 145 21 100 14

137,273,514 19,417,339 344,955,089 48,793,897 83,037,289 11,745,625

21,276 3,009 25,256 3,572 17,637 2,495
1,596,548 225,832 3,351,142 474,019 659,996 93,356

153,584 21,724 752,398 106,427

44,843 6,343 314,699 44,514 5,970 844

513,641 72,655 1,321,248 186,891 331,003 46,820
2,329,892 329,563 5,764,743 815,423 1,014,606 143,516

134,943,622 19,087,775 339,190,346 47,978,474 82,022,683 11,602,109
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2019 31

2019 31 2019 31 2019 31
27,867,369 3,941,839 366,848,532 51,890,725  1,401,249,014 198,206,673
13,822 1,955 123,711 17,499 1,205,371 170,500
113,830 16,101 1,112,214 157,323
2,158,481 305,317 24,859,008 3,516,307 56,631,753 8,010,561
645,064 91,244
1,101,609 155,823 1,127,749 159,520
3,950 559 208,182 29,447
11,485 1,625 22 3 310,520 43,923
30,168,937 4,267,396 392,932,882 55,580,356  1,462,489,867 206,869,192
2,215 313 82,786 11,710
352,079 49,802 59,029 8,350 9,464,862 1,338,805
18,821 2,662 98,728 13,965 1,309,092 185,171
776,337 109,813
624,611 88,351 1,766,968 249,938
153,792 21,754 768,631 108,723 4,118,236 582,524
526,907 74,531 1,550,999 219,389 17,518,281 2,477,961
29,642,030 4,192,865 391,381,883 55,360,967  1,444,971,586 204,391,231
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2019 31

2019 31
14,233,317 2,013,303 81,214,544 11,487,797 162,042,491 22,920,910

2019 31
14.523 2,054 16.085 2,275 15.995 2,262
12.594 1,781 13.451 1,903 15.406 2,179
14.507 2,052 15.923 2,252 20.233 2,862
14.636 2,070 17.207 2,434
14.628 2,069 17.525 2,479 17.687 2,502
12.531 1,773 15.972 2,259 15.901 2,249
14.513 1,590 16.626 1,822 15.985 1,751
14.488 1,587 13.319 1,459
14.502 1,589 15.344 1,681 20.850 2,284
13.476 1,476
15.676 1,717 19.412 2,127
14.308 1,568 17.994 1,971
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2019 31

2019 31
86,348,456 12,213,989 53,996,684 7,637,831 69,955,530 9,895,210

2019 31

19.585 2,770 23.740 3,358 12.757 1,804
21.591 3,054 25.610 3,623 10.311 1,458
22.697 3,210 24.547 3,472 10.976 1,553
17.182 2,430 23.825 3,370 10.422 1,474
18.716 2,647 23.311 3,297 12.858 1,819
17.387 2,459 21.868 3,093 10.517 1,488
23.071 2,528 23.014 2,521 12.617 1,382
16.957 1,858 17.911 1,962 10.221 1,120
21.264 2,330 26.622 2,917 12.672 1,388
20.546 2,251 25.833 2,830

22.111 2,422 10.609 1,162
20.600 2,257 25.472 2,791 10.335 1,132

159/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31

2019 31
134,943,622 19,087,775 339,190,346 47,978,474 82,022,683 11,602,109

2019 31

12.965 1,834 14.223 2,012 14.632 2,070
10.333 1,462 11.533 1,631 14.521 2,054
13.426 1,899 15.167 2,145 15.327 2,168
10.886 1,540 12.304 1,740 14.992 2,121
16.070 2,273
13.124 1,856 15.054 2,129
14.010 1,982 15.250 2,157 15.783 2,233
11.163 1,579 12.706 1,797 15.006 2,123
12.705 1,392 13.849 1,517 14.334 1,570
10.158 1,113 11.272 1,235 14.163 1,552
13.087 1,434 14.389 1,576
12.319 1,350 13.603 1,490
11.546 1,265 14.749 1,616 15.036 1,647
10.987 1,204 12.439 1,363 14.770 1,618

160/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31
29,642,030 4,192,865 391,381,883 55,360,967
2019 31
14.552 2,058
14.438 2,042
15.158 2,144
15.282 2,162
15.439 2,184 11.012 1,558
15.184 2,148
14.060 1,540 10.864 1,190
14.049 1,539
15.174 1,662 11.288 1,237
14.605 1,600

161/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31

13.496 1,627 14.679 1,770 18.220 2,197

10.908 1,315 13.749 1,658

14.269 1,721 18.564 2,239

17.348 2,092

14.796 1,784 17.183 2,072

12.755 1,538 15.438 1,862

1,055.362 1,092.137 1,181.708

162/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31

20.784 2,506 25.508 3,076 11.704 1,411
14.392 1,736 9.522 1,148
16.881 2,036 23.748 2,864 11.842 1,428

21.710 2,618 11.253 1,357
21.320 2,571 18.878 2,276 11.943 1,440

1,432.812 1,047.010

163/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31

11.286 1,361 12.194 1,470 12.658 1,526

9.043 1,090 9.818 1,184 12.529 1,511

11.659 1,406 12.820 1,546 13.220 1,594

9.356 1,128 10.522 1,269 13.109 1,581

12.086 1,457 12.987 1,566 13.185 1,590

9.781 1,179 10.852 1,309 13.081 1,577

12.207 1,472 12.367 1,491

1,136.433 1,169.479 1,270.835

164/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31
12.312 1,485 9.886 1,192
12.156 1,466
12.652 1,526
12.541 1,512
13.023 1,570 10.230 1,234
12.889 1,554
12.205 1,472

165/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31

79,497 295,131 415,420 83,888
34,141 28,937 60,098 24,868
95,913 106,628 397,121 63,099
32,503 254,813 43,224
68,996 1,097,620 3,383,769 1,861,815
114,796 1,291,748 3,154,241 1,747,368
62,045 60,390 47,613 12,039
114,696 152,336 18,000
491,088 39,028 30,957 64,005
16,565 90,741
633,839 545,987 320,416
154,146 375,793 114,360
114,124 202,703 122,533 22,437
28,844 7,527 2,911
256,518 78,279 73,245

27,917
1,031,848 559,927 206,948

59,200 37,820
18,000 153,500 185,500 29,000

166/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31

26,531 297,058 780,997 1,093,849
14,771 339,065 266,145 2,779,767
125,782 378,753 539,659 674,695
28,047 181,485 246,956 870,969
73,455
908,633 209,557 1,231,715 3,470,365
542,246 360,388 1,285,342 3,333,965
9,317 260,609 1,318,293 1,733,127
22,000 943,606 208,263 1,240,611
8,277 463,920 247,508 551,932
216 23,303 379,188
2,949 24,314 280,773
247,569 38,876 190,454 936,804
14,402 2,499,905 4,667,507 7,612,795
126,528 518,549 625,953
6,274 244,398 320,609 298,335
102,117 257,278 102,265 237,830
460,364 133,194 212,151 147,004
123,952 240,891
1,635,064
14,000 75,000 232,000

167/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31
199,062 62,418
471,141 85,613
58,431 2,424
329,397 36,921
55,560
17,653
845,528 534,738 30,274,704
1,150,073 135,377
276,957 41,926 632,515
401,770 128,789
10,055 13,519 3,163,654
115,588 78,667
1,522,090 201,908 766,121
105,824 8,089
43,155 35,759
12 37,853
8,023 66,556 1,749,610
50,043 3,237
382,635 861,366
113,000

168/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31

2018 31
16,501,576 2,334,148 78,879,057 11,157,443 137,615,869 19,465,765

2018 31

14.105 1,995 15.423 2,182 15.223 2,153
12.385 1,752 13.172 1,863 15.011 2,123
14.074 1,991 15.191 2,149 19.161 2,710
14.261 2,017 16.682 2,360

14.178 2,005 16.653 2,356 16.684 2,360
12.299 1,740 15.500 2,192 15.355 2,172
13.869 1,519 15.706 1,721 14.984 1,642
13.972 1,531 12.777 1,400

13.845 1,517 14.422 1,580 19.448 2,131
12.864 1,409

14.677 1,608 18.032 1,976

13.675 1,498 17.108 1,874

169/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31

2018 31
77,767,514 11,000,215 51,445,593 7,276,979 77,511,850 10,964,051

2018 31

18.660 2,639 22.659 3,205 12.519 1,771
20.757 2,936 24.612 3,481 10.284 1,455
21.517 3,044 23.312 3,297 10.760 1,522
16.515 2,336 22.894 3,238 10.384 1,469
17.672 2,500 22.050 3,119 12.598 1,782
16.711 2,364 21.011 2,972 10.474 1,482
21.687 2,376 21.655 2,373 12.177 1,334
16.076 1,761 16.966 1,859 10.025 1,098
19.893 2,179 24.925 2,731 12.218 1,339
19.479 2,134 24.472 2,681
20.595 2,256 24.553 2,690 10.220 1,120
24.139 2,645 10.122 1,109

170/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31

2018 31
163,595,168 23,140,537 405,443,696 57,350,011 95,628,032 13,526,585

2018 31

12.588 1,781 13.619 1,926 13.987 1,978
10.234 1,448 11.262 1,593 13.886 1,964
12.983 1,836 14.451 2,044 14.579 2,062
10.738 1,519 11.955 1,691 14.334 2,028
15.204 2,151
12.683 1,794 14.397 2,036
13.522 1,913 14.493 2,050 14.975 2,118
10.991 1,555 12.315 1,742 14.352 2,030
12.138 1,330 13.055 1,430 13.504 1,479
9.897 1,084 10.831 1,187 13.347 1,462
12.454 1,364 13.497 1,479 14.073 1,542
11.951 1,309 13.007 1,425 13.855 1,518
12.179 1,334
10.967 1,202 13.800 1,512 14.060 1,540
10.640 1,166 11.864 1,300 13.918 1,525

171/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31
38,082,690 5,386,797 398,737,385 56,401,403
2018 31
13.965 1,975
13.856 1,960
14.474 2,047
14.611 2,067
14.706 2,080 10.949 1,549
14.532 2,056
13.307 1,458 10.682 1,170
13.298 1,457
14.256 1,562 11.045 1,210
13.784 1,510

172/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31
13.272 1,600 14.278 1,722 17.581 2,120
10.835 1,307 13.583 1,638
13.808 1,665 17.823 2,149
13.279 1,601 17.051 2,056
14.261 1,720 16.434 1,982
12.690 1,530 13.443 1,621 15.115 1,823
1,050.315 1,083.234 1,165.017

173/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31

20.105 2,424 24.711 2,980 11.636 1,403
14.049 1,694 9.622 1,160
16.250 1,960 22.900 2,762 11.761 1,418

21.179 2,554 11.360 1,370
20.431 2,464 18.125 2,186 11.855 1,430

1,395.775 1,055.637

174/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31
11.100 1,339 11.834 1,427 12.275 1,480
9.073 1,094 9.717 1,172 12.155 1,466
11.421 1,377 12.380 1,493 12.756 1,538
9.349 1,127 10.361 1,249 12.702 1,532
12.511 1,509
11.818 1,425 10.660 1,285 12.691 1,530
9.754 1,176 11.908 1,436 12.692 1,531
12.053 1,453
1,137.866 1,154.530 1,229.941

175/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31
11.991 1,446 10.013 1,207
11.838 1,428
12.261 1,479
12.169 1,467
12.589 1,518 10.309 1,243
12.519 1,510
11.946 1,441

176/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31

72,802 328,825 472,687 96,891
34,015 31,284 73,521 15,535
193,510 107,478 422,790 104,974
49,585 275,548 44,164
70,292 944,792 2,587,107 1,456,478
187,173 1,247,315 3,048,973 1,746,791
70,170 60,390 89,719 15,845
207,621 166,836 34,000
518,562 78,015 47,903 148,249
16,565 90,741
663,519 412,273 464,834

154,226 322,230
134,370 225,727 152,860 22,290
28,847 7,436 2,911
422,019 259,724 168,068

4,403 27,269
1,059,838 253,790 101,576

86,942 16,500 37,820
24,000 117,500 225,500 142,500

177/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31

37,663 335,305 882,978 1,197,842
14,669 409,233 318,004 3,013,050
126,150 434,241 769,827 908,832
28,047 181,770 283,406 1,063,143
124,629
714,351 214,465 1,256,479 4,054,915
693,020 338,469 1,723,741 4,413,410
9,317 326,110 1,425,065 1,866,437
26,500 951,670 364,804 1,359,349
9,970 493,434 468,492 833,357
215 72,110 480,030
27,069
39,431 24,417 25,425 377,970
225,833 40,972 190,454 974,357
14,402 3,026,155 6,117,187 8,734,607
133,475 579,182 646,103
39,447 299,598 475,638 343,006
102,117 335,468 118,552 259,929
470,680 133,194 395,262 305,279
128,675 263,229
4,220,774
14,000 75,000 335,000

178/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31
221,098 64,839
494,760 102,254
58,431 2,424
335,884 36,875
55,877
17,653
961,089 548,141 30,484,502
1,367,985 135,940
406,743 66,578 679,105
454,967 146,794
163,069
164,624
10,055 13,519 2,890,534
176,946 128,660
1,728,181 241,861 1,092,316
106,866 8,850
43,156 36,247
11 37,804
8,023 72,389 2,710,902
50,043 3,237
757,981 1,599,205
113,000

179/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31

2019 2019 31 2019 31
216,904 30,681 1,586,252 224,375 3,179,485 449,738
65 9 266 38 551 78
216,969 30,690 1,586,518 224,413 3,180,036 449,816
65,986 9,334 390,897 55,292 697,188 98,617
45,572 6,446 71,964 10,179 92,130 13,032
7,365 1,042 39,551 5,594 71,940 10,176
19,105 2,702 19,105 2,702 19,105 2,702
502 71 3,150 446 6,333 896
21 3 306 43 225 32
2,646 374 4,024 569 5,678 803
3,227 456 9,318 1,318 17,074 2,415
18,298 2,588 34,545 4,886 49,711 7,032
162,722 23,017 572,860 81,031 959,384 135,705

(103,156) (14,591) (206, 740) (29,243) (335,118) (47,402)

157,403 22,265 1,220,398 172,625 2,555,770 361,514
424,750 60,081 650,317 91,987 803,972 113,722
271,758 38,440 3,284,866 464,644 7,280,261 1,029,793
67,648 9,569 (124,032) (17,544) 84,288 11,923
921,559 130,355 5,031,549 711,713 10,724,291 1,516,951

180/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31 2019 31 2019 31
1,623,089 229,586 973,018 137,633 1,191,657 168,560
252 36 220 31 1,028 145
1,623,341 229,622 973,238 137,665 1,192,685 168,705
328,933 46,528 210,852 29,825 398,858 56,418
65,646 9,286 57,127 8,081 104,348 14,760
38,037 5,380 24,138 3,414 35,583 5,033
19,105 2,702 19,105 2,702 19,105 2,702
3,284 465 1,890 267 2,453 347
14,170 2,004
425 60 232 33 2,502 354
16,644 2,354 10,470 1,481 3,783 535
9,727 1,376 6,497 919 7,567 1,070
22,412 3,170 40,085 5,670 8,764 1,240
504,213 71,321 370,396 52,393 597,133 84,464
(200,024) (28,293) (156,430) (22,127)

1,319,152 186,594 759,272 107,399 595,552 84,241
1,227,669 173,654 915,556 129,505 2,195,509 310,555

2,929,748 414,413 1,260,077 178,238 (53,219) (7,528)

(67,550) (9,555)

113,420 16,043 (157,485) (22,276) (391,239) (55,341)
5,589,989 790,704 2,777,420 392,866 2,279,053 322,372

181/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31 2019 31 2019 31
3,028,331 428,357 7,422,721 1,049,944 1,633,019 230,991
1,488 210 38,185 5,401 3,543 501
3,029,819 428,568 7,460,906 1,055,345 1,636,562 231,492
1,622,280 229,472 4,404,397 623,002 1,012,324 143,193
102,802 14,541 181,669 25,697 88,692 12,545
72,093 10,198 179,072 25,330 41,827 5,916
19,105 2,702 19,105 2,702 19,105 2,702
4,621 654 12,053 1,705 2,935 415
25,520 3,610 53,742 7,602 11,050 1,563
3,308 468 1,571 222 ae 109
5,138 727 9,457 1,338 4,059 574
11,987 1,696 28,025 3,964 8,430 1,192
42,643 6,032 87,062 12,315 31,700 4,484
1,909,497 270,098 4,976,153 703,877 1,220,893 172,695
1,120,322 158,470 2,484,753 351,468 415,669 58,796
1,298,500 183,673 43,397,486 6,138,574 12,014,438 1,699,442
3,001,303 437,265  (27,770,456) (3,928,131)  (8,142,426) (1,151,746)
(23,947) (3,387) 569,298 80,527 (28,387) (4,015)
(319,039) (45,128) (319,959) (45,258) 49,854 7,052
5,167,139 730,802 18,361,122 2,507,181 4,309,148 609,529

182/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31 2019 31 2019 31
526,724 74,505 7,836 1,108 21,389,036 3,025,479
1,257 178 46,855 6,628
527,981 74,683 7,836 1,108 21,435,891 3,032,107
445,557 63,024 2,008,027 284,035 11,585,299 1,638,741
65,476 9,262 198,689 28,105 1,074,115 151,934
15,860 2,243 118,672 16,786 644,138 91,113
19,105 2,702 19,106 2,703 210,156 29,727
985 139 14,747 2,086 52,953 7,490
5,579 789 110,061 15,568
3,131 443 11,852 1,676 24,344 3,443
2,359 334 10,330 1,461 74,588 10,550
4,211 596 36,106 5,107 142,169 20,110
18,887 2,672 54,086 7,650 408,193 57,739
581,150 82,204 2,471,615 349,610 14,326,016 2,026,415
(39,060) (5.525) (1,040,528)  (147,183)
(14,109) (1,996)  (2.,463,779)  (348,502) 8,150,403 1,152,875
4,793,640 678,060  (2,551,111)  (360,855) 65,170,726 9,218,399

(3.657,281)  (517,322) 9,255,224 1,309,151  (12,250,145) (1,732,783)

(18,908) (2,675) 430,506 60,895
(83,700) (11,839) 258,690 36,592 (821,554)  (116,209)
1,019,642 144,228 4,499,024 636,387 60,679,936 8,583,177

183/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
GAAP
GBP
2019 31 11
2019 31
1.105880
129.268702
1.217850
1.205002
2019 31
2019 31 11
2019 31

90

184/532



31

2019

31

11

ESMA

2019

185/532

31

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019

11



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

11

11

11

11

186/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2018 31

2018 31

2018 31 2018 31 2018 31

16,422,334 2,322,939 78,871,862 11,156,425 137,159,499 19,401,211

9,001 1,273 73,167 10,349 49,051 6,938
46,779 6,617 290,674 41,116 480,492 67,966
33,388 4,723

39,604 5,602 490,354 69,361
271,079 38,344 424,289 60,016 629,488 89,041

16,782,581 2,373,896 79,699,596 11,273,508 138,808,884 19,634,517

222,158 31,424 635,593 89,905 785,269 111,076
23,999 3,395

3,593 508 90,238 12,764

58,847 8,324 181,353 25,652 293,510 41,517
281,005 39,748 820,539 116,065 1,193,016 168,752

16,501,576 2,334,148 78,879,057 11,157,443 137,615,868 19,465,765

187/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2018 31

2018 31 2018 31 2018 31

78,571,991 11,114,008 51,120,133 7,230,943 72,356,167 10,234,780

23,497 3,324 33,290 4,709 1,203 170

86,188 12,191

191,940 27,150 503,830 71,267 6,158,479 871,117
97,557 13,799

33,559 4,747

411,430 58,197 477,961 67,608 4,451 630

79,296,415 11,216,478 52,135,214 7,374,526 78,640,047 11,123,635

430,187 60,850 175,033 24,758 499,204 70,612
15,819 2,238
77,495 10,962

931,527 131,764 376,404 53,242
19,620 2,775 335,422 47,445
167,187 23,649 118,564 16,771 200,257 28,326
1,528,901 216,263 689,621 97,547 1,128,197 159,583

77,767,514 11,000,215 51,445,593 7,276,979 77,511,850 10,964,051

188/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2018 31

2018 31 2018 31 2018 31

156,608,522 22,152,275 396,997,607 56,155,312 87,810,611 12,420,811

3,303 467 16,806 2,377 4,032 570
95,214 13,468 838,752 118,641 410,425 58,055
8,631,171 1,220,879 13,411,054 1,896,994 8,901,431 1,259,107
58,967 8,341 6,239 883 971 137
26,046 3,684
18,335 2,593 41,791 5,911 12,233 1,730

165,441,558 23,401,708 411,312,249 58,180,118 97,139,703 13,740,411

1,108,243 156,761 2,679,390 379,000 667,645 94,438
58,054 8,212 717,377 101,473 181,200 25,631
37,160 5,256 785,042 111,044 229,225 32,424

1,989 281 45,014 6,367 5,200 736
640,944 90,662 1,641,730 232,223 428,401 60,597
1,846,390 261,172 5,868,553 830,107 1,511,671 213,826

163,595,168 23,140,537 405,443,696 57,350,011 95,628,032 13,526,585
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2018 31

2018 31 2018 31 2018 31

34,273,819 4,848,032 377,945,019 53,460,323  1,488,137,564 210,497,058

1,412 200 17 2 214,779 30,380
197,072 27,876 1,627,651 230,231
4,246,180 600,622 22,458,678 3,176,780 65,320,708 9,239,614
219 31 33,607 4,754

826,338 116,886 1,520,030 215,008

59,605 8,431

98,743 13,967 22 3 2,389,822 338,040

38,817,226 5,490,697 401,230,293 56,754,025 1,559,303,766 220,563,518

255,969 36,207 194,025 27,445 7,652,716 1,082,477
72,190 10,211 1,044,640 147,764
190,149 26,897 21,520 3,044 1,364,590 193,021
1,307,931 185,007

1,513,786 214,125 2,014,862 285,002

216,228 30,585 763,577 108,008 4,710,598 666,314
734,536 103,900 2,492,908 352,622 18,095,337 2,559,585

38,082,690 5,386,797 398,737,385 56,401,403 1,541,208,429 218,003,932
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2018 31

2018 31 2018 31 2018 31
175,907 24,882 1,345,673 190,345 2,662,788 376,651
175,907 24,882 1,345,673 190,345 2,662,788 376,651
67,807 9,591 385,322 54,504 666,912 94,335
59,203 8,374 94,871 13,420 109,868 15,541
7,699 1,089 36,708 5,192 63,619 8,999
16,661 2,357 16,661 2,357 16,661 2,357
497 70 2,628 372 4,292 607
407 58 1,002 142 565 80
2,365 335 2,365 335 2,365 335
5,053 715 14,017 1,983 22,521 3,186
3,552 502 10,561 1,494 26,304 3,721
163,244 23,091 564,135 79,797 913,107 129,159

(107,196) (15,163) (196,883) (27,849) (292,112) (41,319)

119,859 16,954 978,421 138,398 2,041,793 288,812
192,153 27,180 (21,660) (3,064) 96,630 13,668
(154,767) (21,892) (89,889) (12,715) 2,607,699 368,859
8,166 1,155 166,338 23,529 217,852 30,815
165,411 23,397 1,033,210 146,148 4,963,974 702,154
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2018 31
2018 31 2018 31 2018 31
1,368,630 193,593 1,086,127 153,633 1,140,595 161,337
6,604 934
1,368,630 193,593 1,086,127 153,633 1,147,199 162,271
326,164 46,136 248,788 35,191 472,719 66,866
82,019 11,602 73,445 10,389 106,534 15,069
34,739 4,914 27,554 3,898 41,257 5,836
16,661 2,357 16,661 2,357 16,661 2,357
2,407 340 1,712 242 2,448 346
12,429 1,758
522 74
2,365 335 2,365 335 2,365 335
12,718 1,799 9,414 1,332 13,676 1,934
14,643 2,071 9,013 1,275 13,909 1,967
492,238 69,627 388,952 55,017 681,998 96,469
(178,955) (25,313) (136,676) (19,333)
1,055,347 149,279 833,851 117,948 465,201 65,803
1,166,778 165,041 2,500,080 353,636 1,593,638 225,420
1,969,258 278,552 (321,515) (45,478)  (2,431,606)  (343,951)
(67,426) (9,537) (225,524) (31,900)  (1,292,576)  (182,835)
47,628 6,737
4,123,957 583,334 2,786,892 394,206 (1,617,715)  (228,826)
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2018 31
2018 31 2018 31 2018 31
3,063,125 433,279 7,102,164 1,004,601 1,628,863 230,403
3,160 447 14,380 2,034
3,066,285 433,726 7,116,544 1,006,635 1,628,863 230,403
1,996,066 282,344 5,552,161 785,353 1,356,836 191,924
134,914 19,084 231,654 32,767 118,416 16,750
86,877 12,289 215,671 30,507 54,293 7,680
16,661 2,357 16,661 2,357 16,661 2,357
5,186 734 13,126 1,857 3,230 457
21,665 3,065 48,775 6,899 11,378 1,609
2,365 335 2,365 335 2,365 335
28,335 4,008 61,423 8,688 16,428 2,324
29,482 4,170 76,679 10,846 19,623 2,776
2,321,551 328,383 6,218,515 879,609 1,599,230 226,211
744,734 105,343 898,029 127,026 29,633 4,192

7,593,025 1,074,033 28,973,017 4,098,233 10,821,787 1,530,742

(8,443,146)  (1,194,283)  (19,943,544) (2,821,014)  (7,048,823)  (997,056)

(1,854,214)  (262,279)  (4,271,673)  (604,228) (818,061)  (115,715)
50,863 7,195 (178,078) (25,189) 128,143 18,126
(1,908,738)  (269,991) 5,477,751 774,828 3,112,679 440,288
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2018 31
2018 31 2018 31 2018 31
553,500 78,293 19,950 2,822 20,147,322 2,849,839
477 67 24,621 3,483
553,977 78,360 19,950 2,822 20,171,943 2,853,321
629,465 89,038 1,707,276 241,494 13,409,516 1,896,776
86,121 12,182 157,309 22,251 1,254,354 177,428
21,099 2,984 121,417 17,174 710,933 100,561
16,661 2,357 16,654 2,356 183,264 25,923
1,269 180 12,164 1,721 48,959 6,925
5,907 836 100, 154 14,167
13,167 1,862 15,663 2,216
2,365 335 2,365 335 26,015 3,680
7,932 1,122 55,652 7,872 247,169 34,962
8,884 1,257 74,073 10,478 286,723 40,557
779,703 110,289 2,160,077 305,543 16,282,750 2,303,195
(29,473) (4,169) (941,295)  (133,146)
(196,253) 27,760)  (2,140,127)  (302,721) 4,830,488 683,273
3,976,868 562,528 1,299,250 183,779 58,191,566 8,231,197
(2,457,931)  (347,674) (820,492)  (116,059)  (37,134,756) (5,252,711)
(508, 662) (71,950) (88,805) (12,561)  (8,734,585) (1,235,507)
80,934 11,448 129,490 18,316
894,956 126,592 (1,750,174)  (247,562) 17,282,203 2,444,568
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L 1748
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2006 10 13
2011
2011 11 25 2011 12 30
Barclays Luxembourg Portfolios Sterling SICAV Barclays
Portfolios SICAV
2011 12 30
Barclays GlobalBeta Portfolio 1
Barclays Wealth Global Beta Portfolio
Barclays GlobalBeta Portfolio 2
Barclays Wealth Global Beta Portfolio
Barclays GlobalBeta Portfolio 3
Barclays Wealth Global Beta Portfolio
Barclays GlobalBeta Portfolio 4
Barclays Wealth Global Beta Portfolio
Barclays GlobalBeta Portfolio 5
Barclays Wealth Global Beta Portfolio
Barclays Income Portfolio Barclays MultiManager Portfolio 1
Barclays Cautious Portfolio Barclays MultiManager Portfolio 2
Barclays Balanced Portfolio Barclays MultiManager Portfolio 3
Barclays Growth Portfolio Barclays MultiManager Portfolio 4
Barclays MultiManager Portfolio 5
Barclays Adventurous Growth Portfolio
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2020
Claude Kremer
ALFI
EFAMA
Grégory Nicolas ALFI
ALCO
) 16
Nicholas O Donoghue
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2010
2010
Investment in Transferable Securities
2009 13
UCITS IV
2010
SICAV
1915 2010
Financier CSSF
2016 23
CSSF CSSF
EU
CSSF
UCITS CSSF

CSSF

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

1915 10
2010 12 17

1915
2010

Undertakings for Collective

UCITS
2009 65 EC
SICAV 2010

1,250,000 SICAV

SICAV
2010

Commission de Surveillance du Secteur

CSSF

UCITS
EU UCITS
UCITS EU

UCITS EU

UCITS UCITS

EU

2010
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CSSF

CSSF

CSSF

10

AIFM

VISA

CSSF

1915

UCITS

UCITS
UCITS

EU EU
2011

CSSF

CSSF

CSSF
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2011 61 EU
AIFM
CSSF
CSSF
CSSF
VISA
CSSF
CSSF
CSSF
CSSF
UCITS
UCITS
UCITS
UCITS



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

UCITS UCITS
UCITS UCITS
UCITS
UCITS UCITS
10
UCITS UCITS
UCITS
UCITS UCITS UCITS
UCITS
FCP

SICAV
2010
1915 UCITS
SICAV FCP UCITS

UCITS
UCITS CSSF

UCITS

2020 28
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SSP  Single Swinging Pricing

0.001
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www . barclaysinvestments.com

5.25

0.001



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

1,000

250

1,000

2004 11 12 2010
2012 12 14 CSSF 12 02
CSSF 13 556 15 609 17 650

CRS
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1,000
1,000

SSP  Single Swinging Pricing

1,000 10

2.75 2.5
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SSP  Single Swinging Pricing

www . barclaysinvestments.com

10

10
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250

1,000
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250
1,000

SSP  Single Swinging Pricing

10

Late trading
Late trading

Late trading
2004 17 CSSF 04 146

209/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

210/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

SSP

Single Swinging Pricing

www . barclaysinvestments.com
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oTC
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SSP_Single Swinging Pricing
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UCITS

UCITS

214/532



10

CSSF

10

31

2010
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1,250,000

Caisse de Consignations

10

Caisse de

Consignation

2010
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10

1915

RESA

23

90

90

217/532



60

60

218/532

90

90

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

90

180



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

UCITS
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cross-directorship

www .atlasmarketinteractive.com/GlobalMarketsandSubcustodiansListing

www . atlasmarketinteractive.com/GlobalMarketsandSubcustodiansListing

UCITS
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CSSF
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12
11

RESA
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15

12 31

30

Key Investor Information Documents
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Barclays Investment Solutions Limited

2019 11 22,325,001 32

1992 10
02752982
E14
5HP
FCA

FCA

CSSF

EMIR
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PEP
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2019 11

E14 5HP

22,325,001 100

Barclays Bank UK PLC 1 Churchill Place, London E14
5HP
2019 11
2018
Michael Jary BARCLAYS BANK UK PLC
2018
BARCLAYS
INVESTMENT SOLUTIONS LIMITED
2018
BARCLAYS BANK UK PLC
Andrew Ratcliffe 2018
BARCLAYS
INVESTMENT SOLUTIONS LIMITED
2015 16
Solomon Soquar BARCLAYS ASSET MANAGEMENT
LIMITED
2018
BARCLAYS
INVESTMENT SOLUTIONS LIMITED
2016 20
Mark Newbery BARCLAYS ASSET MANAGEMENT
LIMITED
2016 20
BARCLAYS
INVESTMENT SOLUTIONS LIMITED
2016 11 30
GERRARD  MANAGEMENT
SERVICES LIMITED
2017 11
FIRSTPLUS
FINANCIAL GROUP PLC

228/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OooobgooooooOoon

2018 19
BARCLAYS BANK UK PLC
Kathryn Ann 2018 10 25
Matthews BARCLAYS
INVESTMENT SOLUTIONS LIMITED
2019 12
Dirk Klee BARCLAYS
INVESTMENT SOLUTIONS LIMITED

2019 11
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2019 11

2019 11

2012 11 13 583,459,681 0.789
plc

Barclays Multi-Manager Fund
plc - GlobalAccess Emerging
Market Local Currency Debt

Fund

2007 11 27 537,203,618 1.017
plc

Barclays Multi-Manager Fund
plc - GlobalAccess Global High
Yield Bond Fund

2007 29 457,859,689 0.645
plc

Barclays Multi-Manager Fund
plc - GlobalAccess Emerging

Market Equity Fund

2005 12 431,245,102 2.242
plc

Barclays Multi-Manager Fund
plc - GlobalAccess UK

Opportunities Fund
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2007 12 402,928,062 0.747
plc

Barclays Multi-Manager Fund
plc - GlobalAccess Global

Corporate Bond Fund
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BlackRock Investment Management UK Limited

2018 12

EC2N 2DL

94.5

2019 12 31

134

12

4,000
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2019 11

BlackRock Inc.

NY 10055

55

55 East 52nd Street, New

York, NY 10055 United
States

100
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2019 12
2017 27
Rachel Lord
2018 27
Stacey Mullin
2004 25
Nicholas James
Charrington
2011 12
James Edward Fishwick
2012 24
Colin Roy Thomson
2018
Christian Clausen
2014
Margaret Anne Young
2014
Eleanor Judith de
Freitas
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2018

http://ir.blackrock.com/
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FundRock Management Company S.A.

2010 15

Luxembourg B 104.196

Northern Trust Global Services SE

387,067,791 467
CSSF
Luxembourg Business Registers B 232281
1748

Barclays Investment Solutions Limited
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2019 11 10,000,000 12

CSSF

Registre de Commerce et des Sociétés de

2019 11

1993
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2020 100

FundRock Management Company S.A.

2010

Northern Trust Global Services SE

EU
UCITS
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www . atlasmarketinteractive.com/GlobalMarketsandSubcustodiansListing

UCITS

Barclays Investment Solutions Limited
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38 59

23 103

2019 11 29 UFJ
141.45 109.56 120.59

241/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31
2019 31 2019 31 2019 31
2(c) 14,319,873 2,025,546 81,724,814 11,559,975 162,174,957 22,939,648
2(9) 19,467 2,754 116,270 16,446 164,342 23,246
2(e)
52,868 7,478 315,290 44,598 1,189,206 168,213
42,856 6,062 602,208 85,182
238 34 475 67
18,760 2,654 41,538 5,876 108,945 15,410
14,453,824 2,044,493 82,198,150 11,626,928 164,240,133 23,231,767
2(e)
2(9) 164,976 23,336 802,728 113,546 816,272 115,462
285,561 40,393
773,301 109,383
55,531 7,855 180,878 25,585 322,508 45,619
220,507 31,191 983,606 139,131 2,197,642 310,856

14,233,317 2,013,303 81,214,544 11,487,797 162,042,491 22,920,910
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2019 31
2019 31 2019 31 2019 31

2(c) 86,854,732 12,285,602 54,142,648 7,658,478 66,715,888 9,436,962
2(9) 53,055 7,505 18,606 2,632 108,693 15,375
2(e) 18,158 2,568
647,338 91,566 217,127 30,713 4,271,010 604,134

19,464 2,753
33,839 4,787
68,418 9,678 59,367 8,397 1,706 241

87,643,007 12,397,103 54,437,748 7,700,219 71,149,294 10,064,068

2(e) 16,402 2,320
2(9) 346,325 48,988 317,834 44,958 997,933 141,158
776,337 109,813
3,544 501
171,889 24,314 119,686 16,930 179,429 25,380
1,294,551 183,114 441,064 62,389 1,193,764 168,858

86,348,456 12,213,989 53,996,684 7,637,831 69,955,530 9,895,210
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2019 31

2019 31 2019 31 2019 31

2(c) 133,146,718 18,833,603 332,068,353 46,971,069 75,385,130 10,663,227

2(9) 172,569 24,410 368,599 52,138 46,237 6,540
2(e) 34,649 4,901 727,102 102,849 218,475 30,903
3,845,863 543,997 11,706,659 1,655,907 7,368,903 1,042,331

5,236 741 727 103

73,681 10,422 78,995 11,174 17,717 2,506

34 5 145 21 100 14

137,273,514 19,417,339 344,955,089 48,793,897 83,037,289 11,745,625

2(e) 21,276 3,009 25,256 3,572 17,637 2,495

2(9) 1,596,548 225,832 3,351,142 474,019 659,996 93,356
153,584 21,724 752,398 106,427

44,843 6,343 314,699 44,514 5,970 844

513,641 72,655 1,321,248 186,891 331,003 46,820

2,329,892 329,563 5,764,743 815,423 1,014,606 143,516

134,943,622 19,087,775 339,190,346 47,978,474 82,022,683 11,602,109
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2019 31

2019 31 2019 31 2019 31
2(c) 27,867,369 3,941,839 366,848,532 51,890,725  1,401,249,014 198,206,673
2(9) 13,822 1,955 123,711 17,499 1,205,371 170,500
2(e) 113,830 16,101 1,112,214 157,323
2,158,481 305,317 24,859,008 3,516,307 56,631,753 8,010,561
645,064 91,244
1,101,609 155,823 1,127,749 159,520
3,950 559 208,182 29,447
11,485 1,625 22 3 310,520 43,923
30,168,937 4,267,396 392,932,882 55,580,356  1,462,489,867 206,869,192
2(e) 2,215 313 82,786 11,710
2(9) 352,079 49,802 59,029 8,350 9,464,862 1,338,805
18,821 2,662 98,728 13,965 1,309,092 185,171
776,337 109,813
624,611 88,351 1,766,968 249,938
153,792 21,754 768,631 108,723 4,118,236 582,524
526,907 74,531 1,550,999 219,389 17,518,281 2,477,961
29,642,030 4,192,865 391,381,883 55,360,967  1,444,971,586 204,391,231

245/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31

2019 31
14,233,317 2,013,303 81,214,544 11,487,797 162,042,491 22,920,910

2019 31
14.523 2,054 16.085 2,275 15.995 2,262
12.594 1,781 13.451 1,903 15.406 2,179
14.507 2,052 15.923 2,252 20.233 2,862
14.636 2,070 17.207 2,434
14.628 2,069 17.525 2,479 17.687 2,502
12.531 1,773 15.972 2,259 15.901 2,249
14.513 1,590 16.626 1,822 15.985 1,751
14.488 1,587 13.319 1,459
14.502 1,589 15.344 1,681 20.850 2,284
13.476 1,476
15.676 1,717 19.412 2,127
14.308 1,568 17.994 1,971

246/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31

2019 31
86,348,456 12,213,989 53,996,684 7,637,831 69,955,530 9,895,210

2019 31

19.585 2,770 23.740 3,358 12.757 1,804
21.591 3,054 25.610 3,623 10.311 1,458
22.697 3,210 24.547 3,472 10.976 1,553
17.182 2,430 23.825 3,370 10.422 1,474
18.716 2,647 23.311 3,297 12.858 1,819
17.387 2,459 21.868 3,093 10.517 1,488
23.071 2,528 23.014 2,521 12.617 1,382
16.957 1,858 17.911 1,962 10.221 1,120
21.264 2,330 26.622 2,917 12.672 1,388
20.546 2,251 25.833 2,830

22.111 2,422 10.609 1,162
20.600 2,257 25.472 2,791 10.335 1,132

247/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31

2019 31
134,943,622 19,087,775 339,190,346 47,978,474 82,022,683 11,602,109

2019 31

12.965 1,834 14.223 2,012 14.632 2,070
10.333 1,462 11.533 1,631 14.521 2,054
13.426 1,899 15.167 2,145 15.327 2,168
10.886 1,540 12.304 1,740 14.992 2,121
16.070 2,273
13.124 1,856 15.054 2,129
14.010 1,982 15.250 2,157 15.783 2,233
11.163 1,579 12.706 1,797 15.006 2,123
12.705 1,392 13.849 1,517 14.334 1,570
10.158 1,113 11.272 1,235 14.163 1,552
13.087 1,434 14.389 1,576
12.319 1,350 13.603 1,490
11.546 1,265 14.749 1,616 15.036 1,647
10.987 1,204 12.439 1,363 14.770 1,618

248/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31
29,642,030 4,192,865 391,381,883 55,360,967
2019 31
14.552 2,058
14.438 2,042
15.158 2,144
15.282 2,162
15.439 2,184 11.012 1,558
15.184 2,148
14.060 1,540 10.864 1,190
14.049 1,539
15.174 1,662 11.288 1,237
14.605 1,600

249/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31

13.496 1,627 14.679 1,770 18.220 2,197

10.908 1,315 13.749 1,658

14.269 1,721 18.564 2,239

17.348 2,092

14.796 1,784 17.183 2,072

12.755 1,538 15.438 1,862

1,055.362 1,092.137 1,181.708

250/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31

20.784 2,506 25.508 3,076 11.704 1,411
14.392 1,736 9.522 1,148
16.881 2,036 23.748 2,864 11.842 1,428

21.710 2,618 11.253 1,357
21.320 2,571 18.878 2,276 11.943 1,440

1,432.812 1,047.010

251/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31

11.286 1,361 12.194 1,470 12.658 1,526

9.043 1,090 9.818 1,184 12.529 1,511

11.659 1,406 12.820 1,546 13.220 1,594

9.356 1,128 10.522 1,269 13.109 1,581

12.086 1,457 12.987 1,566 13.185 1,590

9.781 1,179 10.852 1,309 13.081 1,577

12.207 1,472 12.367 1,491

1,136.433 1,169.479 1,270.835

252/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31
12.312 1,485 9.886 1,192
12.156 1,466
12.652 1,526
12.541 1,512
13.023 1,570 10.230 1,234
12.889 1,554
12.205 1,472

253/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31

79,497 295,131 415,420 83,888
34,141 28,937 60,098 24,868
95,913 106,628 397,121 63,099
32,503 254,813 43,224
68,996 1,097,620 3,383,769 1,861,815
114,796 1,291,748 3,154,241 1,747,368
62,045 60,390 47,613 12,039
114,696 152,336 18,000
491,088 39,028 30,957 64,005
16,565 90,741
633,839 545,987 320,416
154,146 375,793 114,360
114,124 202,703 122,533 22,437
28,844 7,527 2,911
256,518 78,279 73,245

27,917
1,031,848 559,927 206,948

59,200 37,820
18,000 153,500 185,500 29,000

254/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31

26,531 297,058 780,997 1,093,849
14,771 339,065 266,145 2,779,767
125,782 378,753 539,659 674,695
28,047 181,485 246,956 870,969
73,455
908,633 209,557 1,231,715 3,470,365
542,246 360,388 1,285,342 3,333,965
9,317 260,609 1,318,293 1,733,127
22,000 943,606 208,263 1,240,611
8,277 463,920 247,508 551,932
216 23,303 379,188
2,949 24,314 280,773
247,569 38,876 190,454 936,804
14,402 2,499,905 4,667,507 7,612,795
126,528 518,549 625,953
6,274 244,398 320,609 298,335
102,117 257,278 102,265 237,830
460,364 133,194 212,151 147,004
123,952 240,891
1,635,064
14,000 75,000 232,000

255/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31
199,062 62,418
471,141 85,613
58,431 2,424
329,397 36,921
55,560
17,653
845,528 534,738 30,274,704
1,150,073 135,377
276,957 41,926 632,515
401,770 128,789
10,055 13,519 3,163,654
115,588 78,667
1,522,090 201,908 766,121
105,824 8,089
43,155 35,759
12 37,853
8,023 66,556 1,749,610
50,043 3,237
382,635 861,366
113,000

256/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31

2018 31
16,501,576 2,334,148 78,879,057 11,157,443 137,615,869 19,465,765

2018 31

14.105 1,995 15.423 2,182 15.223 2,153
12.385 1,752 13.172 1,863 15.011 2,123
14.074 1,991 15.191 2,149 19.161 2,710
14.261 2,017 16.682 2,360

14.178 2,005 16.653 2,356 16.684 2,360
12.299 1,740 15.500 2,192 15.355 2,172
13.869 1,519 15.706 1,721 14.984 1,642
13.972 1,531 12.777 1,400

13.845 1,517 14.422 1,580 19.448 2,131
12.864 1,409

14.677 1,608 18.032 1,976

13.675 1,498 17.108 1,874

257/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31

2018 31
77,767,514 11,000,215 51,445,593 7,276,979 77,511,850 10,964,051

2018 31

18.660 2,639 22.659 3,205 12.519 1,771
20.757 2,936 24.612 3,481 10.284 1,455
21.517 3,044 23.312 3,297 10.760 1,522
16.515 2,336 22.894 3,238 10.384 1,469
17.672 2,500 22.050 3,119 12.598 1,782
16.711 2,364 21.011 2,972 10.474 1,482
21.687 2,376 21.655 2,373 12.177 1,334
16.076 1,761 16.966 1,859 10.025 1,098
19.893 2,179 24.925 2,731 12.218 1,339
19.479 2,134 24.472 2,681
20.595 2,256 24.553 2,690 10.220 1,120
24.139 2,645 10.122 1,109

258/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31

2018 31
163,595,168 23,140,537 405,443,696 57,350,011 95,628,032 13,526,585

2018 31

12.588 1,781 13.619 1,926 13.987 1,978
10.234 1,448 11.262 1,593 13.886 1,964
12.983 1,836 14.451 2,044 14.579 2,062
10.738 1,519 11.955 1,691 14.334 2,028
15.204 2,151
12.683 1,794 14.397 2,036
13.522 1,913 14.493 2,050 14.975 2,118
10.991 1,555 12.315 1,742 14.352 2,030
12.138 1,330 13.055 1,430 13.504 1,479
9.897 1,084 10.831 1,187 13.347 1,462
12.454 1,364 13.497 1,479 14.073 1,542
11.951 1,309 13.007 1,425 13.855 1,518
12.179 1,334
10.967 1,202 13.800 1,512 14.060 1,540
10.640 1,166 11.864 1,300 13.918 1,525

259/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31
38,082,690 5,386,797 398,737,385 56,401,403
2018 31
13.965 1,975
13.856 1,960
14.474 2,047
14.611 2,067
14.706 2,080 10.949 1,549
14.532 2,056
13.307 1,458 10.682 1,170
13.298 1,457
14.256 1,562 11.045 1,210
13.784 1,510

260/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31
13.272 1,600 14.278 1,722 17.581 2,120
10.835 1,307 13.583 1,638
13.808 1,665 17.823 2,149
13.279 1,601 17.051 2,056
14.261 1,720 16.434 1,982
12.690 1,530 13.443 1,621 15.115 1,823
1,050.315 1,083.234 1,165.017

261/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31

20.105 2,424 24.711 2,980 11.636 1,403
14.049 1,694 9.622 1,160
16.250 1,960 22.900 2,762 11.761 1,418

21.179 2,554 11.360 1,370
20.431 2,464 18.125 2,186 11.855 1,430

1,395.775 1,055.637

262/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31
11.100 1,339 11.834 1,427 12.275 1,480
9.073 1,094 9.717 1,172 12.155 1,466
11.421 1,377 12.380 1,493 12.756 1,538
9.349 1,127 10.361 1,249 12.702 1,532
12.511 1,509
11.818 1,425 10.660 1,285 12.691 1,530
9.754 1,176 11.908 1,436 12.692 1,531
12.053 1,453
1,137.866 1,154.530 1,229.941

263/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31
11.991 1,446 10.013 1,207
11.838 1,428
12.261 1,479
12.169 1,467
12.589 1,518 10.309 1,243
12.519 1,510
11.946 1,441

264/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31

72,802 328,825 472,687 96,891
34,015 31,284 73,521 15,535
193,510 107,478 422,790 104,974
49,585 275,548 44,164
70,292 944,792 2,587,107 1,456,478
187,173 1,247,315 3,048,973 1,746,791
70,170 60,390 89,719 15,845
207,621 166,836 34,000
518,562 78,015 47,903 148,249
16,565 90,741
663,519 412,273 464,834

154,226 322,230
134,370 225,727 152,860 22,290
28,847 7,436 2,911
422,019 259,724 168,068

4,403 27,269
1,059,838 253,790 101,576

86,942 16,500 37,820
24,000 117,500 225,500 142,500

265/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31

37,663 335,305 882,978 1,197,842
14,669 409,233 318,004 3,013,050
126,150 434,241 769,827 908,832
28,047 181,770 283,406 1,063,143
124,629
714,351 214,465 1,256,479 4,054,915
693,020 338,469 1,723,741 4,413,410
9,317 326,110 1,425,065 1,866,437
26,500 951,670 364,804 1,359,349
9,970 493,434 468,492 833,357
215 72,110 480,030
27,069
39,431 24,417 25,425 377,970
225,833 40,972 190,454 974,357
14,402 3,026,155 6,117,187 8,734,607
133,475 579,182 646,103
39,447 299,598 475,638 343,006
102,117 335,468 118,552 259,929
470,680 133,194 395,262 305,279
128,675 263,229
4,220,774
14,000 75,000 335,000

266/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2018 31
221,098 64,839
494,760 102,254
58,431 2,424
335,884 36,875
55,877
17,653
961,089 548,141 30,484,502
1,367,985 135,940
406,743 66,578 679,105
454,967 146,794
163,069
164,624
10,055 13,519 2,890,534
176,946 128,660
1,728,181 241,861 1,092,316
106,866 8,850
43,156 36,247
11 37,804
8,023 72,389 2,710,902
50,043 3,237
757,981 1,599,205
113,000

267/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31

2017 31
15,806,355 2,235,809 70,618,017 9,988,919 117,551,839 16,627,708

2017 31

14.004 1,981 15.152 2,143 14.718 2,082
12.454 1,762 13.197 1,867 14.817 2,096
13.960 1,975 14.851 2,101 18.433 2,607
14.217 2,011 16.384 2,318

14.049 1,987 16.216 2,294 15.986 2,261
12.343 1,746 15.391 2,177 15.020 2,125
13.559 1,486 15.213 1,667 14.295 1,566
13.800 1,512 12.447 1,364

13.534 1,483 13.902 1,523 18.465 2,023
12.463 1,365

14.088 1,543 17.050 1,868

13.383 1,466 16.520 1,810

268/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31

2017 31
66,602,729 9,420,956 63,633,213 9,000,918 92,945,486 13,147,139

2017 31

17.759 2,512 21.446 3,034 12.475 1,765
19.882 2,812 23.414 3,312 10.385 1,469
20.377 2,882 21.954 3,105 10.712 1,515
15.818 2,237 21.779 3,081 10.475 1,482
16.669 2,358 20.684 2,926 12.535 1,773
16.006 2,264 19.987 2,827 10.561 1,494
20.390 2,234 20.250 2,219 11.955 1,310
15.223 1,668 15.975 1,750 9.975 1,093
18.612 2,039 23.191 2,541 11.985 1,313
18.448 2,021 23.016 2,522 11.730 1,285
19.196 2,103

22.592 2,475 10.055 1,102

269/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31

2017 31
188,050,160 26,599,695 461,373,798 65,261,324 117,547,965 16,627,160

2017 31

12.511 1,770 13.277 1,878 13.462 1,904
10.346 1,463 11.148 1,577 13.365 1,890
12.852 1,818 14.018 1,983 13.962 1,975
10.812 1,529 11.776 1,666 13.749 1,945
14.196 2,008 14.482 2,048
12.424 1,757 13.803 1,952
13.359 1,890 14.024 1,984 14.306 2,024
11.044 1,562 12.099 1,711 13.761 1,946
11.880 1,302 12.518 1,371 12.789 1,401
9.854 1,080 10.547 1,156 12.642 1,385
12.141 1,330 12.878 1,411 13.260 1,453
11.850 1,298 12.601 1,381 13.076 1,433
11.678 1,279
10.674 1,169 13.134 1,439 13.214 1,448
10.530 1,154 11.466 1,256 13.132 1,439

270/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2017 31
45,715,758 6,466,494 265,814,497 37,599,461
2017 31
13.373 1,892 10.686 1,512
13.268 1,877
13.792 1,951
13.921 1,969
13.976 1,977 10.958 1,550
13.831 1,956
12.539 1,374 10.592 1,160
12.530 1,373
12.791 1,401
13.326 1,460 10.897 1,194
12.910 1,414

271/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2017 31
13.311 1,605 14.171 1,709 17.189 2,073
10.970 1,323 13.561 1,635
13.636 1,644 17.339 2,001
13.376 1,613 16.939 2,043
14.028 1,692 15.922 1,920
12.869 1,552 13.486 1,626 14.953 1,803
1,064.343 1,093.132 1,160.495

272/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2017 31

19.354 2,334 23.654 2,852 11.712 1,412

13.616 1,642 9.815 1,184

15.564 1,877 21.811 2,630 11.825 1,426

20.382 2,458 11.575 1,396

19.489 2,350 17.196 2,074 11.915 1,437

10.052 1,212

1,350.106 1,071.717

273/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2017 31

11.137 1,343 11.646 1,404 11.921 1,438
9.258 1,116 9.709 1,171 11.804 1,423
11.411 1,376 12.123 1,462 12.326 1,486
9.502 1,146 10.299 1,242 12.277 1,480

11.786 1,421 12.219 1,473
9.892 1,193 10.571 1,275 12.275 1,480
11.778 1,420 11.765 1,419

1,156.382 1,148.299 1,189.284

274/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2017 31
11.587 1,397 10.179 1,227
11.441 1,380
11.791 1,422
11.699 1,411
12.073 1,456 10.428 1,258
12.019 1,449
11.601 1,399

275/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31 2019 31 2019 31
2(d) 216,904 30,681 1,586,252 224,375 3,179,485 449,738
2(d) 65 9 266 38 551 78
216,969 30,690 1,586,518 224,413 3,180,036 449,816
3(a) 65,986 9,334 390,897 55,292 697,188 98,617
5(a) 45,572 6,446 71,964 10,179 92,130 13,032
4 7,365 1,042 39,551 5,594 71,940 10,176
19,105 2,702 19,105 2,702 19,105 2,702
502 71 3,150 446 6,333 896
5(0)
21 3 306 43 225 32
2,646 374 4,024 569 5,678 803
3,227 456 9,318 1,318 17,074 2,415
18,298 2,588 34,545 4,886 49,711 7,032
162,722 23,017 572,860 81,031 959,384 135,705
5(h) (103,156) (14,591) (206, 740) (29,243) (335,118) (47,402)
157,403 22,265 1,220,398 172,625 2,565,770 361,514
424,750 60,081 650,317 91,987 803,972 113,722
271,758 38,440 3,284,866 464,644 7,280,261 1,029,793
67,648 9,569 (124,032) (17,544) 84,288 11,923
921,559 130,355 5,031,549 711,713 10,724,201 1,516,951

276/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31 2019 31 2019 31
2(d) 1,623,089 229,586 973,018 137,633 1,191,657 168,560
2(d) 252 36 220 31 1,028 145
1,623,341 229,622 973,238 137,665 1,192,685 168,705
3(a) 328,933 46,528 210,852 29,825 398,858 56,418
5(a) 65,646 9,286 57,127 8,081 104,348 14,760
4 38,037 5,380 24,138 3,414 35,583 5,033
19,105 2,702 19,105 2,702 19,105 2,702
3,284 465 1,890 267 2,453 347
5() 14,170 2,004
425 60 232 33 2,502 354
16,644 2,354 10,470 1,481 3,783 535
9,727 1,376 6,497 919 7,567 1,070
22,412 3,170 40,085 5,670 8,764 1,240
504,213 71,321 370,396 52,393 597,133 84,464
5(b) (200,024) (28,293) (156,430) (22,127)
1,319,152 186,594 759,272 107,399 595,552 84,241
1,227,669 173,654 915,556 129,505 2,195,509 310,555
2,929,748 414,413 1,260,077 178,238 (53,219) (7,528)
(67,550) (9,555)
113,420 16,043 (157,485) (22,276) (391,239) (55,341)
5,589,989 790,704 2,777,420 392,866 2,279,053 322,372

277/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
2019 31 2019 31 2019 31
2(d) 3,028,331 428,357 7,422,721 1,049,944 1,633,019 230,991
2(d) 1,488 210 38,185 5,401 3,543 501
3,029,819 428,568 7,460,906 1,055,345 1,636,562 231,492
3(2) 1,622,280 229,472 4,404,397 623,002 1,012,324 143,193
5(a) 102,802 14,541 181,669 25,697 88,692 12,545
4 72,003 10,198 179,072 25,330 41,827 5,916
19,105 2,702 19,105 2,702 19,105 2,702
4,621 654 12,053 1,705 2,935 415
5(c) 25,520 3,610 53,742 7,602 11,050 1,563
3,308 468 1,571 222 m 109
5,138 727 9,457 1,338 4,059 574
11,987 1,696 28,025 3,964 8,430 1,192
42,643 6,032 87,062 12,315 31,700 4,484
1,909,497 270,008 4,976,153 703,877 1,220,893 172,695
5(b)

1,120,322 158,470 2,484,753 351,468 415,669 58,796
1,298,500 183,673 43,397,486 6,138,574 12,014,438 1,699,442

3,001,303 437,265  (27,770,456) (3,928,131)  (8,142,426) (1,151,746)

(23,947) (3,387) 569,298 80,527 (28,387) (4,015)
(319,039) (45,128) (319,959) (45,258) 49,854 7,052
5,167,139 730,802 18,361,122 2,507,181 4,309,148 609,529
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2019 31
2019 31 2019 31 2019 31

2(d) 526,724 74,505 7,836 1,108 21,389,036 3,025,479
2(d) 1,257 178 46,855 6,628
527,981 74,683 7,836 1,108 21,435,891 3,032,107
3(a) 445,557 63,024 2,008,027 284,035 11,585,299 1,638,741
5(a) 65,476 9,262 198,689 28,105 1,074,115 151,934
4 15,860 2,243 118,672 16,786 644,138 91,113
19,105 2,702 19,106 2,703 210,156 29,727
985 139 14,747 2,086 52,953 7,490
5(c) 5,579 789 110,061 15,568
3,131 443 11,852 1,676 24,344 3,443
2,359 334 10,330 1,461 74,588 10,550
4,211 596 36,106 5,107 142,169 20,110
18,887 2,672 54,086 7,650 408,193 57,739
581,150 82,204 2,471,615 349,610 14,326,016 2,026,415

5(b) (39,060) (5,525) (1,040,528)  (147,183)
(14,109) (1,996)  (2,463,779)  (348,502) 8,150,403 1,152,875
4,793,640 678,060  (2,551,111)  (360,855) 65,170,726 9,218,399

(3.657,281)  (517,322) 9,255,224 1,309,151  (12,250,145) (1,732,783)

(18,908) (2,675) 430,506 60,895
(83,700) (11,839) 258,690 36,592 (821,554)  (116,209)
1,019,642 144,228 4,499,024 636,387 60,679,936 8,583,177
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2019 31
2019 31 2019 31 2019 31
16,501,576 2,334,148 78,879,057 11,157,443 137,615,868 19,465,765
157,403 22,265 1,220,398 172,625 2,555,770 361,514
424,750 60,081 650,317 91,987 803,972 113,722
17,083,729 2,416,493 80,749,772 11,422,055 140,975,610 19,941,000
580,813 82,156 7,691,654 1,087,984 32,209,510 4,556,035
(3.726,779) (527,153) (9,857,457)  (1,394,337)  (17,111,222)  (2,420,382)
(3.145,966) (444,997) (2.165,803) (306, 353) 15,098,288 2,135,653
271,758 38,440 3,284,866 464,644 7,280,261 1,029,793
67,648 9,569 (124,032) (17,544) 84,288 11,923
(43,852) (6,203) (530, 259) (75,005) (1,395,956) (197,458)
14,233,317 2,013,303 81,214,544 11,487,797 162,042,491 22,920,910
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2019 31
2019 31 2019 31 2019 31
77,767,514 11,000,215 51,445,593 7,276,979 77,511,850 10,964,051
1,319,152 186,594 759,272 107,399 595,552 84,241
1,227,669 173,654 915,556 129,505 2,195,509 310,555
80,314,335 11,360,463 53,120,421 7,513,884 80,302,911 11,358,847
16,015,959 2,265,457 10,311,423 1,458,551 1,225,102 173,291

(12,458,424) (1,762,244) (10,246,838) (1,449,415) (10,715,905) (1,515,765)

3,557,535 503,213 64,585 9,136 (9,490,803)  (1,342,474)
2,929,748 414,413 1,260,077 178,238 (53,219) (7.528)
(67,550) (9,555)

113,420 16,043 (157,485) (22,276) (391,239) (55,341)
(566,582) (80,143) (290,914) (41,150) (344,570) (48,739)
86,348,456 12,213,989 53,996,684 7,637,831 69,955,530 9,895,210
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2019 31
2019 31 2019 31 2019 31
163,595,168 23,140,537 405,443,696 57,350,011 95,628,032 13,526,585
1,120,322 158,470 2,484,753 351,468 415,669 58,796
1,298,500 183,673 43,397,486 6,138,574 12,014,438 1,699,442

166,013,990 23,482,679 451,325,935 63,840,054 108,058,139 15,284,824

4,467,156 631,879 11,523,622 1,630,016 3,054,317 432,033

(37,610,203)  (5,319,963)  (93,492,385) (13,224,498)  (20,764,194)  (2,937,095)

(33,143,047)  (4,688,084)  (81,968,763) (11,594,482)  (17,709,877)  (2,505,062)

3,001,303 437,265 (27,770,456)  (3,928,131) (8,142,426)  (1,151,746)
(23,947) (3,387) 569,298 80,527 (28,387) (4,015)
(319,039) (45,128) (319,959) (45,258) 49,854 7,052
(675,638) (95,569) (2,645,709) (374,236) (204,620) (28,943)
134,943,622 19,087,775 339,190,346 47,978,474 82,022,683 11,602,109
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2019 31
2019 31 2019 31 2019 31
38,082,690 5,386,797 398,737,385 56,401,403 1,541,208,429 218,003,932
(14,109) (1,996) (2,463,779) (348,502) 8,150,403 1,152,875
4,793,640 678,060 (2,551,111) (360, 855) 65,170,726 9,218,399
42,862,221 6,062,861 393,722,495 55,692,047 1,614,529,558 228,375,206
424,053 59,982 67,148,746 9,498,190 154,652,355 21,875,576

(9,868,826)  (1,395,945)  (79,003,272) (11,175,013)  (304,855,505) (43,121,811)

(9,444,773)  (1,335,963)  (11,854,526)  (1,676,823)  (150,203,150) (21,246,236)

(3,657,281) (517,322) 9,255,224 1,309,151 (12,250,145)  (1,732,783)
(18,908) (2,675) 430,506 60,895
(83,700) (11,839) 258,690 36,592 (821,554) (116,209)
(15,529) (2,197) (6,713,629) (949,643)

29,642,030 4,192,865 391,381,883 55,360,967 1,444,971,586 204,391,231
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2019 31

72,802 7,726 (1,031) 79,497
34,015 126 34,141
193,510 (97,597) 95,913
70,292 33,361 (34,657) 68,996
187,173 (72,377) 114,796
70,170 (8,125) 62,045
518,562 (27,474) 491,088
134,370 (20,246) 114,124
86,942 (27,742) 59,200
24,000 (6,000) 18,000
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2019 31

328,825 1,016 (34,710) 295,131
31,284 954 (3.301) 28,937
107,478 (850) 106,628
49,585 (17,082) 32,503
944,792 302,998 (150,170) 1,097,620
1,247,315 78,202 (33,769) 1,291,748
60,390 60,390
207,621 75 (93,000) 114,696
78,015 (38,987) 39,028
663,519 23,306 (52,986) 633,839
154,226 (80) 154,146
225,727 34,346 (57,370) 202,703
28,847 397 (400) 28,844
422,019 2,660 (168,161) 256,518
4,403 (4,403)
1,059,838 36,114 (64,104) 1,031,848
16,500 (16,500)
117,500 45,000 (9,000) 153,500
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2019 31

472,687 1,187 (58,454) 415,420
73,521 997 (14,420) 60,098
422,790 (25,669) 397,121
275,548 (20,735) 254,813
2,587,107 1,069,241 (272,578) 3,383,770
3,048,973 359,572 (254,304) 3,154,241
89,719 (42,106) 47,613
166,836 (14,500) 152,336
47,903 13,055 (30,001) 30,957
16,565 16,565
412,273 137,180 (3,466) 545,987
322,230 56,101 (2,538) 375,793
152,860 9,163 (39,490) 122,533
7,436 o1 7,527
259,724 (181,445) 78,279
27,269 648 27,917
253,790 396,531 (90,394) 559,927
37,820 37,820
225,500 43,000 (83,000) 185,500
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2019 31

96,891 991 (13,994) 83,888
15,535 16,379 (7,046) 24,868
104,974 (41,875) 63,099
44,164 436 (1,376) 43,224
1,456,478 473,058 (67,721) 1,861,815
1,746,791 98,815 (98,238) 1,747,368
15,845 (3,806) 12,039
34,000 (16,000) 18,000
148,249 (84,244) 64,005
90,741 90,741
464,834 115,404 (259,822) 320,416
114,360 114,360

22,290 147 22,437
2,911 2,911
168,068 (94,823) 73,245
101,576 114,480 (9,108) 206,948
142,500 7,000 (120,500) 29,000
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2019 31

37,663 269 (11,401) 26,531
14,669 102 14,771
126,150 (368) 125,782
28,047 28,047
714,351 289,990 (95,708) 908,633
693,020 93,273 (244,047) 542,246
9,317 9,317
26,500 (4,500) 22,000
9,970 (1,693) 8,277
215 1 216
39,431 (39,431)

225,833 21,736 247,569
14,402 14,402
39,447 (33,173) 6,274

102,117 102,117

470,680 91,144 (101,460) 460,364
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2019 31

335,305 120 (38,367) 297,058
409,233 3,399 (73,567) 339,065
434,241 (55,488) 378,753
181,770 698 (983) 181,485
214,465 (4,908) 209,557
338,469 32,834 (10,915) 360,388
326,110 2,677 (68,178) 260,609
951,670 12,470 (20,534) 943,606
493,434 (29,514) 463,920

24,417 (21,468) 2,949
40,972 (2,096) 38,876

3,026,155 69,483 (595,733) 2,499,905
133,475 621 (7,568) 126,528
299,598 (55,200) 244,398
335,468 (78,190) 257,278
133,194 133,194

14,000 14,000
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2019 31

882,978 3,681 (105,662) 780,997
318,004 4,205 (56,064) 266,145
769,827 (230,168) 539,659
283,406 2,348 (38,798) 246,956

1,256,479 157,274 (182,038) 1,231,715

1,723,741 56,688 (495,087) 1,285,342

1,425,065 3,986 (110,758) 1,318,293
364,804 2,037 (158,578) 208,263
468,492 (220,984) 247,508

72,110 (48,807) 23,303
25,425 16,791 (17,902) 24,314
190,454 190,454

6,117,187 107,844 (1,557,524) 4,667,507
579,182 7,687 (68,320) 518,549
475,638 (155,029) 320,609
118,552 (16,287) 102,265
395,262 34,710 (217,821) 212,151
128,675 4,723) 123,952

75,000 75,000
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2019 31

1,197,842 31,605 (135,598) 1,093,849
3,013,050 52,250 (285,533) 2,779,767
908,832 3,283 (237,420) 674,695
1,063,143 12,471 (204,645) 870,969
124,629 (51,174) 73,455
4,054,915 294,614 (879,164) 3,470,365
4,413,410 250,625 (1,330,070) 3,333,965
1,866,437 11,610 (144,920) 1,733,127
1,359,349 23,863 (142,601) 1,240,611
833,357 (281,425) 551,932
480,030 7,827 (108,669) 379,188
27,069 (27,069)
377,970 35,301 (132,498) 280,773
974,357 31,846 (69,399) 936,804
8,734,607 77,470 (1,199,282) 7,612,795
646,103 11,117 (31,267) 625,953
343,006 (44,671) 298,335
259,929 28,666 (50,765) 237,830
305,279 24,669 (182,944) 147,004
263,229 (22,338) 240,891
4,220,774 59,829 (2,645,539) 1,635,064
335,000 4,500 (107,500) 232,000
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2019 31

221,098 4,265 (26,301) 199,062
494,760 829 (24,448) 471,141
58,431 58,431
335,884 802 (7,289) 329,397
55,877 317) 55,560
17,653 17,653
961,089 84,247 (199,808) 845,528
1,367,985 51,964 (269,876) 1,150,073
406,743 3,071 (132,857) 276,957
454,967 93 (53,290) 401,770
163,069 1,427 (164,496)
164,624 818 (165,442)
10,055 10,055
176,946 (61,358) 115,588
1,728,181 79,777 (285,868) 1,522,090
106,866 4,339 (5,381) 105,824
43,156 @ 43,155
11 1 12
8,023 8,023
50,043 50,043
757,981 6,806 (382,152) 382,635
113,000 113,000
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2019 31

64,839 5,251 (7,672) 62,418
102,254 (16,641) 85,613
2,424 2,424
36,875 46 36,921
548,141 13,594 (26,997) 534,738
135,940 (563) 135,377
66,578 800 (25,452) 41,926
146,794 40 (18,045) 128,789
13,519 13,519
128,660 (49,993) 78,667
241,861 5,024 (44,977) 201,908
8,850 93 (854) 8,089
36,247 (488) 35,759
37,804 49 37,853
72,389 (5,833) 66,556
3,237 3,237
1,599,205 10,563 (748,402) 861,366
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2019 31

30,484,502 4,797,159 (5,006,957) 30,274,704
679,105 (46,590) 632,515
2,890,534 1,281,748 (1,008,628) 3,163,654
1,092,316 2,279 (328,474) 766,121
2,710,902 463,905 (1,425,197) 1,749,610

294/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2019 31
1915 10
2006 10 13
2010 12 17
2019 31 11
2019 28
2019 27
BAML
CSSF 15

CSSF
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GAAP
GBP
2019 31 11
2019 31
1.105880
129.268702
1.217850
1.205002
2019 31

2019 31 11
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2019 31
90
2019
31
11
ESMA
2019 31 11
2019 31
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11

11

11

11

2019 27
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2019 28
2019 28
0.016
2019 28 2019 31
98,920
2019 31
2019 31
0.55 0.45 .50 .30
1.10 0.70 .50 .35
1.25 0.75 .50 .35
1.25 0.75 .50 .35
1.25 0.75 .50 .35
0.60 0.50 .35 .45
1.35 0.95 .40 .75
1.50 1.00 .50 .75 2.00
1.50 1.00 .50 .75 2.00
1.50 1.00 .50 .75 2.00
1.00 .50
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Barclays UK Equity Income Fundt 0.75
Barclays UK Lower Cap Fundf 0.85
BlackRock Strategic Funds - BlackRock Global Event Driven Accumulating 0.50
Fund

BlackRock Strategic Funds - BlackRock Global Event Driven Income Fund 1.00
DB Platinum 1V Systematic Alpha Fund 0.95
GlobalAccess Emerging Market Debt Fund* 0.70
GlobalAccess Emerging Market Equity Fund* 0.95
GlobalAccess Emerging Market Local Currency Debt Fund* 0.75
GlobalAccess Europe (ex-UK) Alpha Fund* 0.75
GlobalAccess Global Corporate Bond Fund* 0.55
GlobalAccess Global Equity Income Fund* 0.75
GlobalAccess Global Government Bond Fund* 0.45
GlobalAccess Global High Yield Bond Fund* 0.70
GlobalAccess Global Short Duration Bond Fund* 0.55
GlobalAccess Japan Fund* 0.80
GlobalAccess Asia Pacific (ex-Japan) Fund* 0.75
GlobalAccess UK Alpha Fund* 0.75
GlobalAccess UK Opportunities Fund* 0.75
GlobalAccess US Equity Fund* 0.57
GlobalAccess US Small & Mid Cap Equity Fund* 0.90
Institutional Cash Series Plc - Institutional Sterling Liquidity Fund 0.13
Institutional Cash Series US Treasury Fund Agency Inc 0.03
IPM UCITS Umbrella ICAV - IPM Systematic Macro UCITS Fund 1.50
iShares $ Corporate Bond UCITS ETF 0.20
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Acc) 0.07
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 0.07
iShares Core £ Corporate Bond UCITS ETF 0.20
iShares Core € Corporate Bond UCITS ETF 0.20
iShares Core EURO STOXX 50 UCITS ETF 0.10
iShares Core FTSE 100 UCITS ETF 0.07
iShares Core MSCI EM IMI UCITS ETF 0.18
iShares Core MSCI Japan IMI UCITS ETF 0.15
iShares Core MSCI Pacific ex-Japan UCITS ETF 0.20
iShares Core S&P 500 UCITS ETF 0.07
iShares Core USD MSCI EM IMI UCITS ETF - GBP 0.18
iShares Emerging Markets Government Bond Index Fund 0.20
iShares Emerging Markets Index Fund 0.06
iShares Emerging Markets Local Government Bond UCITS ETF 0.50
iShares € Govt Bond 1-3yr UCITS ETF 0.20
iShares Euro Government Bond Index Fund 0.10
iShares Euro Investment Grade Corporate Bond Index Fund 0.12
iShares Europe ex-UK Index Fund 0.00
iShares Global Government Bond UCITS ETF 0.20
iShares Global High Yield Corporate Bond Fund UCITS ETF 0.50
iShares Japan Index Fund 0.00
iShares MSCI Eastern Europe Capped Fund UCITS ETF 0.74
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iShares MSCI EM Latin America Fund UCITS ETF 0.74
iShares North America Index Fund 0.00
iShares Pacific Index Fund 0.00
iShares UK Credit Bond Index Fund 0.12
iShares UK Gilts 0-5yr UCITS ETF 0.07
iShares UK Index Fund 0.00
iShares US Corporate Bond Index Fund 0.00
iShares US Index Fund 0.00
iShares World Ex-Euro Government Bond Index Fund 0.00
Janus Henderson Horizon Pan European Alpha Fund 1.00
Janus Henderson UK Absolute Return Fund 1.00
Lyxor Dimension IRL - Lyxor/Tiedemann Arbitrage Strategy Fund 1.40
Man Funds VI plc - Man GLG Alpha Select Alternative Fund 0.65
M&G Investment Funds 7 - Global Floating Rate High Yield Fund 0.75
Principal Global Investors

- Finisterre Unconstrained Emerging Markets Fixed Income Fund 0.55
Royal London Cash Plus Fund 0.11
Schroder Absolute UK Dynamic Fund 1.00
Schroder GAIA Egerton Equity Fund 1.25
Schroder GAIA Two Sigma Diversified Fund 1.40
U Access IRL Trend Macro Fund 1.50
Veritas Global Real Return Fund 0.85
t UK

0.05 taxe d"abonnement

0.01
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0.65
1.35
1.35
1.35
1.35
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0.85
0.85

0.45
0.45
0.45
0.45
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0.10

2018 EU 2004 39 EC MiFID
2014 65 EU

FCA

2018 2019 31
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0.5
0.10
2019 31

2019 31

2019
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10

2018 17 0.008453 t T t 0.008394 T
2018 10 15 0.042890 t t t 0.042592 t
2018 11 16 0.016639 t t t 0.016524 t
2018 12 17 0.004993 t T t 0.004959 t
2019 16 0.007936 t t t 0.007884 t
2019 15 0.007181 t t t 0.007135 t
2019 15 0.005740 t T t 0.005704 t
2019 15 0.015942 t t t 0.015847 t
2019 16 0.013272 t T t 0.013193 t
2019 17 0.009609 t t t 0.009553 t
2019 15 0.010934 t t t 0.010872 t
2019 16 0.010360 t t t 0.010302 t
2018 17 t t T t T T
2018 10 15 t t t t t t
2018 11 16 T T T T T T
2018 12 17 t t T t T T
2019 16 t t t t t t
2019 15 T T T T T t
2019 15 T T T T T t
2019 15 t t t t t t
2019 16 T T T T T t
2019 17 t t T t T T
2019 15 t t t t t t
2019 16 T T T T T t
2018 17 t t T t 0.008587 T
2018 10 15 t t t t 0.043935 t
2018 11 16 t t T t 0.017208 t
2018 12 17 t t t t 0.005282 t
2019 16 t t t t 0.008027 t
2019 15 t t T t 0.007469 t
2019 15 t t T t 0.006011 t
2019 15 t t t t 0.016159 t
2019 16 t t T t 0.013528 t
2019 17 t t t t 0.009518 t
2019 15 t t t t 0.010821 t
2019 16 t t T t 0.010169 t
2018 17 0.706154 t t t T t
2018 10 15 3.702942 t t t t t
2018 11 16 1.406738 t t t t T
2018 12 17 0.440388 t t t T t
2019 16 0.653950 t t t t t
2019 15 0.607727 t t t t T
2019 15 0.501995 t t t T t
2019 15 1.322001 t t t t t
2019 16 1.113763 t t t t T
2019 17 0.760275 t t t t t
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2019 15 0.890130 T T t t t
2019 16 0.826668 T T t t T
2018 17 0.079520 0.086011 t t 0.093421 t
2018 12 17 0.071001 0.076975 T t 0.083675 t
2019 15 0.047825 0.051863 T t 0.056448 t
2019 17 0.074469 0.080840 T t 0.088053 T
2018 17 0.082642 T t T 0.080752 t
2018 12 17 0.073170 T t T 0.071636 t
2019 15 0.052443 t t t 0.051488 T
2019 17 0.075654 T t T 0.074405 t
2018 17 0.064783 0.079324 T t 0.080246 t
2018 12 17 0.058307 0.071461 T t 0.072360 T
2019 15 0.040160 0.049307 T t 0.049980 t
2019 17 0.058658 T T t t t
2018 17 6.516962 t T t t t
2018 12 17 5.787209 T T t t t
2019 15 4.054783 T T t t t
2019 17 5.663876 1 1 1 t t
2018 17 0.106220 0.117932 T + 0.108466 t
2018 12 17 0.086816 0.096493 T t 0.088824 t
2019 15 0.066672 0.074217 T t 0.068403 t
2019 17 0.085110 0.094835 T t 0.087475 t
2018 17 0.088506 0.089023 t t 0.118308 t
2018 12 17 0.071628 0.072126 T t 0.095934 1
2019 15 0.058769 0.059268 T t 0.078925 t
2019 17 0.069390 0.070044 t t 0.093356 t
2018 17 0.095114 0.119295 T t 0.105666 t
2018 12 17 0.078255 0.098262 T t 0.087113 t
2019 15 0.061685 0.077569 T t 0.068847 t
2019 17 0.073739 0.092829 T t 0.082456 t
2018 17 8.213055 T T t t t
2018 12 17 6.660337 t T t t t
2019 15 5.339434 T T t t t
2019 17 6.117247 T T t t t
2018 17 0.101518 0.120599 t t 0.154203 t
2019 15 0.080527 0.103052 T t 0.135755 t
2018 17 0.074454 0.135298 T T t t
2019 15 0.063204 0.123663 t t t T
2018 17 0.067762 T T + t t
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2019 15 0.056458 T T T t t
2018 17 6.772540 T T T t T
2019 15 5.506207 T T T t t
2018 17 0.091613 0.140332 t T 0.169157 T
2019 15 0.073951 0.122734 T T 0.152162 t
2018 17 0.059994 0.144129 T T 0.201331 T
2019 15 0.051635 0.132617 T T 0.178023 t
2018 17 T 0.127947 T T T t
2019 15 t 0.117412 T T t T
2018 17 T T T T t T
2019 15 T T T T t t
2018 17 0.017899 0.018070 t T 0.018225 T
2018 10 15 0.010492 0.010595 T T 0.010687 t
2018 11 16 0.011561 0.011675 t T 0.011777 T
2018 12 17 0.016070 0.016229 T T 0.016370 T
2019 16 0.010951 0.011061 T T 0.011158 t
2019 15 0.011831 0.011950 t ) 0.012055 T
2019 15 0.016864 0.017034 T T 0.017185 T
2019 15 0.010229 0.010334 T T 0.010426 t
2019 16 0.011967 0.012090 t T 0.012198 T
2019 17 0.017067 0.017243 T T 0.017397 T
2019 15 0.014770 0.014926 T T 0.015061 t
2019 16 0.016040 0.016209 t T 0.016355 t
2018 17 0.017006 T t T 0.017163 T
2018 10 15 0.010334 T T T 0.010435 t
2018 11 16 0.011157 t t T 0.011267 T
2018 12 17 0.015681 T t T 0.015835 T
2019 16 0.010659 T T T 0.010766 t
2019 15 0.011900 t t t 0.012019 T
2019 15 0.016989 t t T 0.017160 T
2019 15 0.009872 T T T 0.009975 t
2019 16 0.011633 t t t 0.011754 T
2019 17 0.016107 T t T 0.016276 T
2019 15 0.014680 T T T 0.014839 t
2019 16 0.015308 t t T 0.015474 t
2018 17 0.016562 0.019548 T T t T
2018 10 15 0.009886 0.011672 T T T T
2018 11 16 0.010941 0.012918 T T t T
2018 12 17 0.015240 0.017993 T T t T
2019 16 0.010072 0.011894 T T T t
2019 15 0.011243 0.013277 T T T T
2019 15 0.016189 0.019119 T T t T
2019 15 0.009464 0.011178 T T T t
2019 16 0.011144 0.013163 T t t T
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2019 17 0.015454 0.018255 T T T t
2019 15 0.013553 0.016012 T t t T
2019 16 0.014490 0.017120 T t t t
2018 17 1.814929 T T T t t
2018 10 15 1.111605 T t T t T
2018 11 16 1.192786 T t T t T
2018 12 17 1.679857 T T T t t
2019 17 1.084404 T t T t T
2019 15 1.190179 T t T t T
2019 15 1.763786 T T T t t
2019 15 1.016424 T t t T T
2019 16 1.206929 T t T t T
2019 17 1.628571 T T T t t
2019 15 1.503951 T t t T T
2019 16 1.584000 T t T t t
2018 17 0.059020 0.061868 T T 0.063291 t
2018 12 17 0.049361 0.051797 T T 0.053016 T
2019 15 0.047641 0.050043 T T 0.051246 t
2019 17 0.043915 0.046174 T T 0.047307 t
2018 17 0.055512 0.066973 t T 0.059597 T
2018 12 17 0.046963 0.056720 T T 0.050500 t
2019 15 0.048053 0.058094 T T 0.051749 T
2019 17 0.040687 0.049238 t T 0.043883 T
2018 17 0.051515 0.053034 T T 0.055306 t
2018 12 17 0.043948 0.045291 T T 0.047255 t
2019 15 0.043526 0.044900 t T 0.046871 T
2019 17 0.037432 0.038654 T T 0.040371 t
2018 17 6.525667 T T T t t
2018 12 17 5.509520 T t T t T
2019 15 5.403253 T T T t T
2019 17 4.502520 T T T t t
2018 17 0.067042 0.071085 0.075313 T 0.073179 T
2018 12 17 0.055178 0.058582 0.062153 T 0.060347 t
2019 15 0.051048 0.054265 0.057650 T 0.055935 T
2019 17 0.043356 0.046146 0.049090 T 0.047595 T
2018 17 0.062675 0.075176 0.070300 T 0.068526 t
2018 12 17 0.052171 0.062658 t T 0.057151 T
2019 15 0.051314 0.061706 t T 0.056319 T
2019 17 0.039901 0.048043 T T 0.043876 t
2018 17 0.056931 0.060631 t t 0.062346 T
2018 12 17 0.047865 0.051042 T T 0.052519 T
2019 15 0.045464 0.048543 T T 0.049977 t
2019 17 0.035968 0.038451 t t 0.039612 t
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2018 17 6.830851 T t t t T
2018 12 17 5.680094 t T t t T
2019 15 5.341506 t t t t T
2019 17 4.098153 T t t t t
2018 17 0.033071 0.077019 t 055981 T
2019 15 0.004968 0.039048 0.075878 t 055997 t
2018 17 0.029483 t t 050855 t
2019 15 0.004697 0.038100 t t 054938 t
2018 17 0.050926 t t .047522 T
2019 15 0.004935 0.085702 t t 050810 t
2018 17 t t t t T
2019 15 0.417690 T t t t t
2018 17 T T 034044 T
2019 15 0.017481 t t 034463 t
2018 17 t t .029912 t
2019 15 t T 032677 T
2018 17 t t .027624 T
2019 15 0.01499 t t .030154 t
2018 17 t T T T T t
2019 15 t t t t t t
2018 17 t t t t t t
2018 17 t t t t t t
2018 17 t t t t t T
2018 17 t t t t t t
"
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691
4,428
7,308
3,257
1,882
1,636
2,573
7,914
2,168

607

15,636
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2019 31
100.61
Institutional Cash Series US Treasury Fund Agency Inc 3,318,063 2,724,526 19.14
iShares $ Corporate Bond UCITS ETF 1,372 139,462 0.98
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Acc) 26,519 2,409,917 16.93
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 21,930 2,410,109 16.93
iShares € Govt Bond 1-3yr UCITS ETF 14,880 1,950,826 13.71
iShares Core £ Corporate Bond UCITS ETF 71 10,893 0.08
iShares Core € Corporate Bond UCITS ETF 995 122,096 0.86
iShares Core EURO STOXX 50 UCITS ETF 1,288 128,360 0.90
iShares Core FTSE 100 UCITS ETF 1,731 12,389 0.09
iShares Core MSCI EM IMI UCITS ETF 4,159 90,630 0.64
iShares Core MSCI Japan IMI UCITS ETF 2,069 68,022 0.48
iShares Core MSCI Pacific ex-Japan UCITS ETF 486 58,375 0.41
iShares Core S&P 500 UCITS ETF 359 85,300 0.60
iShares Emerging Markets Government Bond Index Fund 1,945 178,055 1.25
iShares Emerging Markets Index Fund 38,785 493,178 3.46
iShares Emerging Markets Local Government Bond UCITS ETF 5,149 248,878 1.75
iShares Euro Government Bond Index Fund 12,755 119,449 0.84
iShares Euro Investment Grade Corporate Bond Index Fund 8,351 82,738 0.58
iShares Europe ex-UK Index Fund 10,649 160,468 1.13
iShares Global Government Bond UCITS ETF 523 48,934 0.34
iShares Global High Yield Corporate Bond UCITS ETF 5,387 426,711 3.00
iShares Japan Index Fund 7,555 83,544 0.59
iShares North America Index Fund 57,908 1,166,601 8.19
iShares Pacific Index Fund 1,312 17,816 0.12
iShares UK Credit Bond Index Fund 795 10,150 0.07
iShares UK Gilts 0-5yr UCITS ETF 3,869 518,200 3.64
iShares UK Index Fund 7,696 88,056 0.62
iShares US Corporate Bond Index Fund 24,361 205,987 1.45
iShares World Ex-Euro Government Bond Index Fund 31,927 260,203 1.83
14,319,873 100.61
12,925,545 14,319,873 100.61
0.13
Sold Euro For Sterling - Maturing 03/10/2019 €2,685,540
£2,430,869 281
Sold Japanese Yen For Sterling - Maturing 03/10/2019 ¥10,692,243
£82,789 12
Sold Sterling For Canadian Dollars - Maturing 03/10/2019 £14,975
CAD$24,254 2
Sold Canadian Dollars For Sterling - Maturing 04/09/2019 CAD$37,023
£23,004 126
Sold Euro For Sterling - Maturing 04/09/2019 €2,742,563
£2,496,604 16,622 0.12
Sold Sterling For US Dollars - Maturing 04/09/2019 £270,812
$332,111 1,891 0.01
Sold US Dollars For Sterling - Maturing 04/09/2019 $157,914
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£130,119 453
Sold Sterling For Japanese Yen - Maturing 04/09/2019 £2,874
¥381,704 79
Sold Sterling For Japanese Yen - Maturing 19/09/2019 £142
¥18,558 1
19,467 0.13
1.15
Sold Japanese Yen For Sterling - Maturing 04/09/2019 ¥11,073,947
£83,364 (2,302) (0.02)
Sold Sterling For Euro - Maturing 04/09/2019 £57,803
€63,502 (381)
Sold US Dollars For Sterling - Maturing 04/09/2019 $10,520,229
£8,578,358 (60,003) (0.42)
Sold Japanese Yen For Sterling - Maturing 19/09/2019 ¥6,332,766
£48,574 (433)
Sold Sterling For Euro - Maturing 19/09/2019 £2,083,806
€2,253,487 (45,233) (0.32)
Sold Sterling For Japanese Yen - Maturing 19/09/2019 £195,463
¥24,939,198 (2,468) (0.01)
Sold Sterling For US Dollars - Maturing 19/09/2019 £6,464,525
$7,812,922 (52,616) (0.37)
Sold Canadian Dollars For Sterling - Maturing 03/10/2019 CAD$37,023
£22,858 ®3)
Sold US Dollars For Sterling - Maturing 03/10/2019 $10,391,925
£8,521,587 (1,537) (0.01)
(164,976) (1.15)
(145,509) (1.02)
§ 14,174,364 99.59
58,953 0.41
14,233,317 100.00

HSBC JP
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2019 31
100.63
iShares $ Corporate Bond UCITS ETF 18,782 1,909,172 2.35
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 140,316 15,420,743 18.99
iShares € Government Bond 1-3yr UCITS ETF 77,081 10,105,620 12.44
iShares Core £ Corporate Bond UCITS ETF 959 147,127 0.18
iShares Core € Corporate Bond UCITS ETF 13,290 1,630,804 2.01
iShares Core EURO STOXX 50 UCITS ETF 12,358 1,231,574 1.52
iShares Core FTSE 100 UCITS ETF 23,558 168,609 0.21
iShares Core MSCI EM IMI UCITS ETF 60,547 1,319,392 1.62
iShares Core MSCI Japan IMI UCITS ETF 38,350 1,260,829 1.55
iShares Core MSCI Pacific ex-Japan UCITS ETF 7,501 900,976 1.11
iShares Core S&P 500 UCITS ETF 3,558 845,393 1.04
iShares Emerging Markets Government Bond Index Fund 22,270 2,039,099 2.51
iShares Emerging Markets Index Fund 336,959 4,284,689 5.28
iShares Emerging Markets Local Government Bond UCITS ETF 57,211 2,765,311 3.41
iShares Euro Government Bond Index Fund 142,156 1,331,303 1.64
iShares Euro Investment Grade Corporate Bond Index Fund 81,266 805,140 0.99
iShares Europe ex-UK Index Fund 157,039 2,366,316 2.91
iShares Global Government Bond UCITS ETF 15,666 1,465,770 1.80
iShares Global High Yield Corporate Bond UCITS ETF 61,209 4,848,438 5.97
iShares Japan Index Fund 59,186 654,504 0.81
iShares North America Index Fund 732,225 14,751,233 18.16
iShares Pacific Index Fund 4,530 61,529 0.08
iShares UK Credit Bond Index Fund 16,313 208,153 0.26
iShares UK Gilts 0-5yr UCITS ETF 33,070 4,429,277 5.45
iShares UK Index Fund 93,595 1,070,928 1.32
iShares US Corporate Bond Index Fund 318,784 2,695,469 3.32
iShares World ex-Euro Government Bond Index Fund 369,006 3,007,416 3.70
81,724,814 100.63
72,342,411 81,724,814 100.63
0.14
Sold Euro For Sterling - Maturing 03/10/2019 €17,481,412
£15,823,646 1,831
Sold Japanese Yen For Sterling - Maturing 03/10/2019 ¥149,614,187
£1,158,452 167
Sold Sterling For Canadian Dollars - Maturing 03/10/2019 £20,080
CAD$32,522 2
Sold Canadian Dollars For Sterling - Maturing 04/09/2019 CAD$206,400
£128,243 701
Sold Euro For Sterling - Maturing 04/09/2019 €17,993,984
£16,378,820 107,626 0.13
Sold Sterling For Japanese Yen - Maturing 04/09/2019 £44,276
¥5,881,366 1,222
Sold US Dollars For Sterling - Maturing 04/09/2019 $89,903
£73,960 138
Sold Sterling For US Dollars - Maturing 04/09/2019 £656,588
$805,207 4,583 0.01
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Sold Euro For Sterling - Maturing 19/09/2019 €8
£8
116,270 0.14
0.99
Sold Canadian Dollars For Sterling - Maturing 03/10/2019 CAD$206,400
£127,432 (18)
Sold US Dollars For Sterling - Maturing 03/10/2019 $33,740,149
£27,667,595 (4,994) (0.01)
Sold Japanese Yen For Sterling - Maturing 04/09/2019 ¥155,495,553
£1,170,564 (32,322) (0.04)
Sold Sterling For Euro - Maturing 04/09/2019 £511,659
€560,709 (4,634) (0.01)
Sold Sterling For US Dollars - Maturing 04/09/2019 £468,094
$568,145 (1,580)
Sold US Dollars For Sterling - Maturing 04/09/2019 $34,585,023
£28,201,165 (197,258) (0.24)
Sold Sterling For Euro - Maturing 19/09/2019 £20,401,533
€22,062,795 (442,857) (0.54)
Sold Sterling For Japanese Yen - Maturing 19/09/2019 £1,305,963
¥166,628,714 (16,492) (0.02)
Sold Sterling For US Dollars - Maturing 19/09/2019 £12,602,447
$15,231,116 (102,573) (0.13)
(802,728) (0.99)
(686,458) (0.85)
§ 81,038,356 99.78
176,188 0.22
81,214,544 100.00
§
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2019 31
100.08
iShares $ Corporate Bond UCITS ETF 36,263 3,686,099 2.27
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 143,275 15,745,937 9.72
iShares € Govt Bond 1-3yr UCITS ETF 78,642 10,310,273 6.36
iShares Core £ Corporate Bond UCITS ETF 1,849 283,668 0.18
iShares Core € Corporate Bond UCITS ETF 26,921 3,303,452 2.04
iShares Core EURO STOXX 50 UCITS ETF 35,041 3,492,116 2.15
iShares Core FTSE 100 UCITS ETF 138,858 993,834 0.61
iShares Core MSCI EM IMI UCITS ETF 149,190 3,251,029 2.01
iShares Core MSCI Japan IMI UCITS ETF 35,231 1,158,286 0.71
iShares Core MSCI Pacific ex-Japan UCITS ETF 12,008 1,442,330 0.89
iShares Core S&P 500 UCITS ETF 18,837 4,475,733 2.76
iShares Emerging Markets Government Bond Index Fund 62,982 5,766,846 3.56
iShares Emerging Markets Index Fund 1,016,393 12,924,197 7.98
iShares Emerging Markets Local Government Bond UCITS ETF 181,270 8,761,740 5.41
iShares Euro Government Bond Index Fund 164,869 1,544,009 0.95
iShares Euro Investment Grade Corporate Bond Index Fund 162,072 1,605,723 0.99
iShares Europe ex-UK Index Fund 438,424 6,606,319 4.08
iShares Global Government Bond UCITS ETF 16,375 1,532,107 0.94
iShares Global High Yield Corporate Bond UCITS ETF 185,467 14,691,064 9.07
iShares Japan Index Fund 369,469 4,085,759 2.52
iShares North America Index Fund 1,274,050 25,666,721 15.84
iShares Pacific Index Fund 86,951 1,181,017 0.73
iShares UK Credit Bond Index Fund 31,411 400,803 0.25
iShares UK Gilts 0-5yr UCITS ETF 33,649 4,506,826 2.78
iShares UK Index Fund 217,607 2,489,908 1.54
iShares US Corporate Bond Index Fund 625,080 5,285,342 3.26
iShares US Index Fund 1,165,115 13,541,520 8.36
iShares World Ex-Euro Government Bond Index Fund 422,366 3,442,299 2.12
162,174,957 100.08
140,771,889 162,174,957 100.08
0.10
Sold Euro For Sterling - Maturing 03/10/2019 €24,242,831
£21,943,879 2,540
Sold Japanese Yen For Sterling - Maturing 03/10/2019 ¥170,577,130
£1,320,767 191
Sold Canadian Dollars For Sterling - Maturing 04/09/2019 CAD$239,486
£148,801 812
Sold Euro For Sterling - Maturing 04/09/2019 €24,978,790
£22,736,652 149,396 0.09
Sold Sterling For Japanese Yen - Maturing 04/09/2019 £20,325
¥2,699,841 561
Sold US Dollars For Sterling - Maturing 04/09/2019 $90,064
£74,092 139
Sold Sterling For US Dollars - Maturing 04/09/2019 £1,461,088
$1,792,421 10,703 0.01
164,342 0.10
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0.50
Sold Japanese Yen For Sterling - Maturing 04/09/2019 ¥173,276,971
£1,304,422 (36,018) (0.02)
Sold Sterling For Euro - Maturing 04/09/2019 £669,070
€735,959 (3,573)
Sold Sterling For US Dollars - Maturing 04/09/2019 £331,115
$401,945 (1,070)
Sold US Dollars For Sterling - Maturing 04/09/2019 $53,780,526
£43,853,476 (306,741) (0.19)
Sold Sterling For Euro - Maturing 19/09/2019 £13,288,982
€14,371,086 (288,461) (0.18)
Sold Sterling For Japanese Yen - Maturing 19/09/2019 £1,709,463
¥218,111,447 (21,589) (0.01)
Sold Sterling For US Dollars - Maturing 19/09/2019 £17,880,854
$21,610,514 (145,535) (0.09)
Sold US Dollars For Sterling - Maturing 19/09/2019 $828,782
£674,646 (5,519)
Sold Canadian Dollars For Sterling - Maturing 03/10/2019 CAD$239,486
£147,859 (1)
Sold Sterling For Japanese Yen - Maturing 03/10/2019 £26,780
¥3,458,615 *
Sold US Dollars For Sterling - Maturing 03/10/2019 $52,311,001
£42,896,065 (7,741) (0.01)
(816,272) (0.50)
(651,930) (0.40)
§ 161,523,027 99.68
519,464 0.32
162,042,491 100.00
JP
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2019

31

100.59
iShares $ Corporate Bond UCITS ETF 11,244 1,142,942 1.32
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 40,478 4,448,536 5.15
iShares € Government Bond 1-3yr UCITS ETF 22,621 2,965,701 3.44
iShares Core £ Corporate Bond UCITS ETF 565 86,681 0.10
iShares Core € Corporate Bond UCITS ETF 8,277 1,015,663 1.18
iShares Core EURO STOXX 50 UCITS ETF 19,353 1,928,681 2.23
iShares Core FTSE 100 UCITS ETF 95,885 686,268 0.79
iShares Core MSCI EM IMI UCITS ETF 138,885 3,026,471 3.50
iShares Core MSCI Japan IMI UCITS ETF 28,413 934,131 1.08
iShares Core MSCI Pacific ex-Japan UCITS ETF 9,432 1,132,916 1.31
iShares Core S&P 500 UCITS ETF 29,263 6,952,985 8.05
iShares Emerging Markets Government Bond Index Fund 33,917 3,105,541 3.60
iShares Emerging Markets Index Fund 790,932 10,057,289 11.65
iShares Emerging Markets Local Government Bond UCITS ETF 88,811 4,292,706 4.97
iShares Euro Government Bond Index Fund 41,589 389,484 0.45
iShares Euro Investment Grade Corporate Bond Index Fund 27,915 276,569 0.32
iShares Europe ex-UK Index Fund 333,317 5,022,538 5.82
iShares Global Government Bond UCITS ETF 5,953 556,985 0.65
iShares Global High Yield Corporate Bond UCITS ETF 92,158 7,299,946 8.46
iShares Japan Index Fund 246,056 2,721,006 3.15
iShares North America Index Fund 737,739 14,862,317 17.21
iShares Pacific Index Fund 52,079 707,372 0.82
iShares UK Credit Bond Index Fund 5,715 72,926 0.09
iShares UK Gilts 0-5yr UCITS ETF 9,554 1,279,629 1.48
iShares UK Index Fund 150,898 1,726,603 2.00
iShares US Corporate Bond Index Fund 109,007 921,702 1.07
iShares US Index Fund 720,867 8,378,259 9.70
iShares World Ex-Euro Government Bond Index Fund 105,875 862,885 1.00
86,854,732 100.59
74,080,970 86,854,732 100.59
0.06
Sold Euro For Sterling - Maturing 03/10/2019 €7,928,945
£7,177,041 830
Sold Japanese Yen For Sterling - Maturing 03/10/2019 ¥46,917,958
£363,283 53
Sold Sterling For Canadian Dollars - Maturing 03/10/2019 £16,780
CAD$27,178 2
Sold Canadian Dollars For Sterling - Maturing 04/09/2019 CAD$106,701
£66,297 362
Sold Sterling For US Dollars - Maturing 04/09/2019 £183,508
$225,332 1,516
Sold Euro For Sterling - Maturing 04/09/2019 €7,995,290
£7,277,583 47,783 0.06
Sold US Dollars For Sterling - Maturing 19/09/2019 $902,071
£742,808 2,496
Sold Euro For Sterling - Maturing 19/09/2019 €189,245
£171,210 13

318/532



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
Oooodfooooooaoon

53,055 0.06
0.40
Sold Japanese Yen For Sterling - Maturing 04/09/2019 ¥46,917,958
£353,196 (9,753) (0.01)
Sold Sterling For Euro - Maturing 04/09/2019 £77,320
€85,247 (235)
Sold Sterling For US Dollars - Maturing 04/09/2019 £146,362
$177,485 (626)
Sold US Dollars For Sterling - Maturing 04/09/2019 $18,860,474
£15,379,123 (107,572) (0.13)
Sold Japanese Yen For Sterling - Maturing 19/09/2019 ¥1,292,756
£9,945 (59)
Sold Sterling For Euro - Maturing 19/09/2019 £5,761,755
€6,230,925 (125,071) (0.15)
Sold Sterling For Japanese Yen - Maturing 19/09/2019 £329,743
¥42,072,183 (4,164)
Sold Sterling For US Dollars - Maturing 19/09/2019 £11,806,275
$14,268,875 (96,093) (0.11)
Sold Canadian Dollars For Sterling - Maturing 03/10/2019 CAD$106,701
£65,877 (10)
Sold US Dollars For Sterling - Maturing 03/10/2019 $18,545,667
£15,207,819 (2,742)
(346,325) (0.40)
(293,270) (0.34)
§ 86,561,462 100.25
(213,006) (0.25)
86,348,456 100.00
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2019 31
100.27
iShares $ Corporate Bond UCITS ETF 1,272 129,298 0.24
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 17,151 1,884,897 3.49
iShares € Government Bond 1-3yr UCITS ETF 9,422 1,235,261 2.29
iShares Core £ Corporate Bond UCITS ETF 34 5,216 0.01
iShares Core € Corporate Bond UCITS ETF 897 110,070 0.20
iShares Core EURO STOXX 50 UCITS ETF 4,312 429,725 0.80
iShares Core FTSE 100 UCITS ETF 17,965 128,579 0.24
iShares Core MSCI Japan IMI UCITS ETF 12,796 420,693 0.78
iShares Core MSCI Pacific ex-Japan UCITS ETF 4,116 494,390 0.91
iShares Core S&P 500 UCITS ETF 10,711 2,544,969 4.71
iShares Core USD MSCI EM IMI UCITS ETF - GBP 171,110 3,728,692 6.90
iShares Emerging Markets Government Bond Index Fund 11,937 1,092,976 2.02
iShares Emerging Markets Index Fund 647,241 8,230,160 15.24
iShares Emerging Markets Local Government Bond UCITS ETF 32,855 1,588,056 2.94
iShares Euro Government Bond Index Fund 15,999 149,831 0.28
iShares Euro Investment Grade Corporate Bond Index Fund 19,620 194,382 0.36
iShares Europe ex-UK Index Fund 295,520 4,453,001 8.25
iShares Global Government Bond UCITS ETF 1,141 106,756 0.20
iShares Global High Yield Corporate Bond UCITS ETF 34,175 2,707,043 5.01
iShares Japan Index Fund 194,706 2,153,148 3.99
iShares North America Index Fund 485,332 9,777,396 18.11
iShares Pacific Index Fund 59,134 803,196 1.49
iShares UK Credit Bond Index Fund 2,782 35,501 0.07
iShares UK Gilts 0-5yr UCITS ETF 4,042 541,371 1.00
iShares UK Index Fund 135,800 1,553,845 2.88
iShares US Corporate Bond Index Fund 74,147 626,947 1.16
iShares US Index Fund 738,167 8,579,331 15.89
iShares World ex-Euro Government Bond Index Fund 53,732 437,918 0.81
54,142,648 100.27
45,220,208 54,142,648 100.27
0.03
Sold Euro For Sterling - Maturing 03/10/2019 €2,918,844
£2,642,048 305
Sold Japanese Yen For Sterling - Maturing 03/10/2019 ¥18,782,361
£145,431 21
Sold Canadian Dollars For Sterling - Maturing 04/09/2019 CAD$31,405
£19,513 107
Sold Euro For Sterling - Maturing 04/09/2019 €2,867,864
2,611,008 17,721 0.03
Sold Japanese Yen For Sterling - Maturing 04/09/2019 ¥767,172
£5,945 10
Sold US Dollars For Sterling - Maturing 04/09/2019 $174,475
£143,707 442
18,606 0.03
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0.58
Sold Canadian Dollars For Sterling - Maturing 03/10/2019 CAD$31,405
£19,389 ®3)
Sold Japanese Yen For Sterling - Maturing 04/09/2019 ¥18,015,189
£135,618 (3,745)
Sold US Dollars For Sterling - Maturing 04/09/2019 $6,908,516
£5,633,311 (39,403) (0.07)
Sold Sterling For Euro - Maturing 19/09/2019 £10,424,101
€11,272,918 (226,276) (0.42)
Sold Sterling For US Dollars - Maturing 19/09/2019 £5,817,661
$7,031,132 (47,351) (0.09)
Sold US Dollars For Sterling - Maturing 03/10/2019 $7,137,025
£5,852,503 (1,056)
(317,834) (0.58)
(299,228) (0.55)
§ 53,843,420 99.72
153,264 0.28
53,996,684 100.00
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2019 31
95.37
Barclays UK Equity Income Fundt 146,982 676,394 0.97
GlobalAccess Emerging Market Debt Fund* 1,073,463 1,138,822 1.63
GlobalAccess Emerging Market Equity Fund* 3,489,189 2,982,710 4.26
GlobalAccess Emerging Market Local Currency Debt Fund* 2,884,528 1,494,550 2.14
GlobalAccess Europe (ex-UK) Alpha Fund* 770,523 1,420,860 2.03
GlobalAccess Global Corporate Bond Fund* 3,064,200 3,052,865 4.36
GlobalAccess Global Equity Income Fund* 1,646,800 2,705,912 3.87
GlobalAccess Global Government Bond Fund* 6,088,900 6,493,986 9.28
GlobalAccess Global High Yield Bond Fund* 2,588,000 2,428,939 3.47
GlobalAccess Global Short Duration Bond Fund* 9,563,500 13,458,812 19.24
GlobalAccess Japan Fund* 980,200 1,174,248 1.68
GlobalAccess US Equity Fund* 190,800 5,302,630 7.58
Institutional Cash Series Plc - Institutional Sterling 11,641,705 11,641,705 16.64
Liquidity Fund
Royal London Cash Plus Fund 12,717,664 12,743,455 18.22
66,715,888 95.37
62,765,809 66,715,888 95.37
0.03 #
Topix Index Future Expiry September 2019 (O) 16,554 0.02
US 10 Year Note Future Expiry December 2019 (25) 1,604 0.01
18,158 0.03
0.03 #
Euro Stoxx 50 Future Expiry September 2019 (12) (5,317) (0.01)
S&P 500 Emini Index Future Expiry September 2019 (©) (11,085) (0.02)
(16,402) (0.03)
1,756 0.00
0.15
Sold Euro For Sterling - Maturing 06/09/2019 €870,083
£800,444 13,665 0.02
Sold Japanese Yen For Sterling - Maturing 06/09/2019 ¥63,959,142
£497,114 2,337
Sold US Dollars For Sterling - Maturing 06/09/2019 $33,116,006
£27,254,065 61,880 0.09
Sold US Dollars For Sterling - Maturing 17/09/2019 $9,683,160
£7,963,030 15,545 0.02
Sold Euro For Sterling - Maturing 17/09/2019 €1,376,704
£1,260,589 15,266 0.02
108,693 0.15
1.42
Sold Sterling For Euro - Maturing 06/09/2019 £406,515
€437,877 (10,561) (0.01)
Sold Sterling For Euro - Maturing 17/09/2019 £36,505,803
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€39,423,000 (845,007) (1.21)

Sold Sterling For Japanese Yen - Maturing 17/09/2019 £114,940
¥14,749,642 (806)

Sold Sterling For US Dollars - Maturing 17/09/2019 £23,933,367

$28,987,772 (141,559) (0.20)

(997,933) (1.42)

(889,240) 1.27)

§ 65,828,404 94.10

4,127,126 5.90

69,955,530 100.00

4,030,403

UK

201,003
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2019 31

98.67
Barclays UK Equity Income Fundt 359,771 1,655,629 1.23
GlobalAccess Asia Pacific (ex-Japan) Fund* 751,500 2,049,559 1.52
GlobalAccess Emerging Market Debt Fund* 3,406,312 3,613,708 2.68
GlobalAccess Emerging Market Equity Fund* 10,123,070 8,653,638 6.41
GlobalAccess Emerging Market Local Currency Debt Fund* 9,607,389 4,977,839 3.69
GlobalAccess Europe (ex-UK) Alpha Fund* 2,800,491 5,164,163 3.83
GlobalAccess Global Corporate Bond Fund* 13,033,222 12,985,009 9.62
GlobalAccess Global Equity Income Fund* 6,231,200 10,238,692 7.59
GlobalAccess Global Government Bond Fund* 16,693,700 17,804,309 13.19
GlobalAccess Global High Yield Bond Fund* 7,412,900 6,957,297 5.16
GlobalAccess Global Short Duration Bond Fund* 13,181,438 18,550,373 13.75
GlobalAccess Japan Fund* 3,142,400 3,764,493 2.79
GlobalAccess US Equity Fund* 673,600 18,720,396 13.87
M&G Investment Funds 7 - Global Floating Rate High Yield 1,910,000 1,812,781 1.34
Royal London Cash Plus Fund 16,166,047 16,198,832 12.00
133,146,718 98.67
122,818,175 133,146,718 98.67
0.03 #
Topix Index Future Expiry September 2019 ®) 33,109 0.03
US 10 Year Note Future Expiry December 2019 (€25 1,540
34,649 0.03
0.02 #
Euro Stoxx 50 Future Expiry September 2019 (23) (10,191) (0.01)
S&P 500 Emini Index Future Expiry September 2019 (©) (11,085) (0.01)
(21,276) (0.02)
13,373 0.01
0.12
Sold Euro For Sterling - Maturing 06/09/2019 €1,661,708
£1,528,710 26,098 0.02
Sold Japanese Yen For Sterling - Maturing 06/09/2019 ¥132,299,554
£1,028,280 4,834
Sold US Dollars For Sterling - Maturing 06/09/2019 $73,426,223
£60,428,877 137,203 0.10
Sold Euro For Sterling - Maturing 17/09/2019 €484,615
£442,325 3,957
Sold US Dollars For Sterling - Maturing 17/09/2019 $74,245
£61,414 477
172,569 0.12
1.18
Sold Sterling For Euro - Maturing 06/09/2019 £766,000
€825,259 (19,753) (0.02)
Sold Sterling For US Dollars - Maturing 06/09/2019 £1,321,827
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$1,609,028 (623)
Sold Sterling For Euro - Maturing 17/09/2019 £61,202,149
€66,072,102 (1,435,422) (1.06)
Sold Sterling For Japanese Yen - Maturing 17/09/2019 £661,776
¥84,922,012 (4,639)
Sold Sterling For US Dollars - Maturing 17/09/2019 £20,323,221
$24,595,833 (136,111) (0.10)
(1,596,548) (1.18)
(1,423,979) (1.06)
8 131,736,112 97.62
3,207,510 2.38
134,943,622 100.00

4,754,703

UK

472,830
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2019 31
97.90
Barclays UK Lower Cap Fundf 704,974 2,628,215 0.78
GlobalAccess Asia Pacific (ex-Japan) Fund* 6,105,500 16,651,477 4.91
GlobalAccess Emerging Market Debt Fund* 11,907,466 12,632,462 3.72
GlobalAccess Emerging Market Equity Fund* 28,816,108 24,633,257 7.26
GlobalAccess Emerging Market Local Currency Debt Fund* 36,802,338 19,068,254 5.62
GlobalAccess Europe (ex-UK) Alpha Fund* 14,198,774 26,182,830 7.72
GlobalAccess Global Corporate Bond Fund* 33,387,689 33,264,179 9.81
GlobalAccess Global Government Bond Fund* 33,686,400 35,927,509 10.59
GlobalAccess Global High Yield Bond Fund* 27,652,034 25,952,516 7.65
GlobalAccess Global Short Duration Bond Fund* 12,246,700 17,234,907 5.08
GlobalAccess Japan Fund* 14,065,800 16,850,371 4.97
GlobalAccess UK Alpha Fund* 1,896,018 3,862,253 1.14
GlobalAccess UK Opportunities Fund* 1,466,497 4,383,833 1.29
GlobalAccess US Equity Fund* 2,270,100 63,089,624 18.60
GlobalAccess US Small & Mid Cap Equity Fund* 13,543,700 23,062,966 6.80
M&G Investment Funds 7 - Global Floating Rate High Yield Fund 7,000,000 6,643,700 1.96
332,068,353 97.90
298,996,068 332,068,353 97.90
0.22 #
Emini S&P 500 Index Future Expiry September 2019 123 150,467 0.05
Emini Russell 2000 Index Mini Future Expiry September 2019 (230) 412,181 0.12
Topix Index Future Expiry September 2019 (38) 157,269 0.05
US 10 Year Note Future Expiry December 2019 (112) 7,185
727,102 0.22
0.01 #
Euro Stoxx 50 Future Expiry September 2019 (CD) (25,256) (0.01)
(25,256) (0.01)
701,846 0.21
0.11
Sold US Dollars For Sterling - Maturing 06/09/2019 $145,475,943
£119,724,911 271,835 0.08
Sold Euro For Sterling - Maturing 06/09/2019 €4,205,663
£3,869,054 66,052 0.02
Sold Japanese Yen For Sterling - Maturing 06/09/2019 ¥614,359,163
£4,775,022 22,448 0.01
Sold Euro For Sterling - Maturing 17/09/2019 €1,777,497
£1,615,633 7,766
Sold US Dollars For Sterling - Maturing 17/09/2019 $199, 345
£164,112 498
368,599 0.11
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0.99
Sold Sterling For Euro - Maturing 17/09/2019 £123,266,474
€133,074,340 (2,891,648) (0.85)
Sold Sterling For US Dollars - Maturing 17/09/2019 £55,896,443
$67,647,716 (374,359) (0.11)
Sold Sterling For Euro - Maturing 06/09/2019 £1,913,925
€2,062,321 (49,056) (0.02)
Sold Sterling For Japanese Yen - Maturing 17/09/2019 £2,136,688
¥274,189,219 (14,976) (0.01)
Sold US Dollars For Sterling - Maturing 17/09/2019 $1,511,434
£1,228,770 (11,745)
Sold Euro For Sterling - Maturing 17/09/2019 €3,319,652
£2,998,242 (4,609)
Sold Sterling For US Dollars - Maturing 06/09/2019 £1,958,953
$2,380,297 (4,446)
Sold Japanese Yen For Sterling - Maturing 17/09/2019 ¥6,584,064
£50,645 (303)
(3,351,142) (0.99)
(2,982,543) (0.88)
8 329,787,656 97.23
9,402,690 2.77
339,190,346 100.00
8§
T UK
44,554,572 1,135,934
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2019 31
91.91
Barclays UK Lower Cap Fundt 112,766 420,403 0.51
GlobalAccess Asia Pacific (ex-Japan) Fund* 2,385,000 6,504,590 7.93
GlobalAccess Emerging Market Debt Fund* 2,876,088 3,051,201 3.72
GlobalAccess Emerging Market Equity Fund* 8,028,792 6,863,359 8.37
GlobalAccess Emerging Market Local Currency Debt Fund* 8,156,238 4,225,960 5.15
GlobalAccess Europe (ex-UK) Alpha Fund* 4,283,360 7,898,605 9.63
GlobalAccess Global Corporate Bond Fund* 3,519,500 3,506,480 4.27
GlobalAccess Global Government Bond Fund* 4,547,100 4,849,612 5.91
GlobalAccess Global High Yield Bond Fund* 6,404,100 6,010,498 7.33
GlobalAccess Japan Fund* 4,008,100 4,801,574 5.85
GlobalAccess UK Alpha Fund* 539,516 1,099,012 1.34
GlobalAccess UK Opportunities Fund* 490,027 1,464,849 1.79
GlobalAccess US Equity Fund* 553,643 15,386,608 18.76
GlobalAccess US Small & Mid Cap Equity Fund* 3,818,200 6,501,844 7.93
iShares MSCI Eastern Europe Capped Fund UCITS ETF 23,424 474,691 0.58
iShares MSCI EM Latin America Fund UCITS ETF 59,719 835,757 1.02
M&G Investment Funds 7 - Global Floating Rate High Yield Fund 1,570,000 1,490,087 1.82
75,385,130 91.91
68,110,349 75,385,130 91.91
0.26 #
Emini Russell 2000 Index Future Expiry September 2019 (58) 103,941 0.13
Emini S&P 500 Index Future Expiry September 2019 69 84,408 0.10
Topix Index Future Expiry September 2019 (©) 28,971 0.03
US 10 Year Note Future Expiry December 2019 (18) 1,155
218,475 0.26
0.02 #
Emini S&P 500 Index Future Expiry September 2019 5 (11,434) (0.01)
Euro Stoxx 50 Index Future Expiry September 2019 14 (6,203) (0.01)
(17,637) (0.02)
200,838 0.24
0.06
Sold US Dollars For Sterling - Maturing 06/09/2019 $13,683,699
£11,261,516 25,569 0.03
Sold Euro For Sterling - Maturing 06/09/2019 €1,059,238
£974,460 16,636 0.02
Sold Japanese Yen For Sterling - Maturing 06/09/2019 ¥93,061,649
£723,309 3,400 0.01
Sold US Dollars For Sterling - Maturing 17/09/2019 $47,064
£38,946 318
Sold Euro For Sterling - Maturing 17/09/2019 €116,021
£105,263 314
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46,237 0.06
0.81

Sold Sterling For Euro - Maturing 17/09/2019 £24,558,622
€26,512,746 (576,033) (0.70)

Sold Sterling For US Dollars - Maturing 17/09/2019 £9,442,290
$11,427,371 (63,238) (0.08)

Sold Sterling For Euro - Maturing 06/09/2019 £505,854
€545,083 (12,958) (0.02)

Sold Sterling For Japanese Yen - Maturing 17/09/2019 £1,108,075
¥142,193,029 (7,767) (0.01)
(659,996) (0.81)
(613,759) (0.75)
§ 74,972,209 91.40
7,050,474 8.60
82,022,683 100.00

15,221,864

UK

514,458
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2019 31
94.01
Barclays UK Lower Cap Fundt 61,587 229,603 0.77
GlobalAccess Asia Pacific (ex-Japan) Fund* 904,000 2,465,471 8.32
GlobalAccess Emerging Market Debt Fund* 621,916 659,782 2.23
GlobalAccess Emerging Market Equity Fund* 5,285,633 4,518,388 15.24
GlobalAccess Emerging Market Local Currency Debt Fund* 1,782,195 923,402 3.12
GlobalAccess Europe (ex-UK) Alpha Fund* 1,711,906 3,156,789 10.65
GlobalAccess Global Corporate Bond Fund* 792,500 789,569 2.66
GlobalAccess Global Government Bond Fund* 1,053,100 1,123,161 3.79
GlobalAccess Global High Yield Bond Fund* 1,432,300 1,344,270 4.53
GlobalAccess Japan Fund* 2,023,900 2,424,566 8.18
GlobalAccess UK Alpha Fund* 185,788 378,457 1.28
GlobalAccess UK Opportunities Fund* 177,053 529,269 1.79
GlobalAccess US Equity Fund* 207,300 5,761,191 19.44
GlobalAccess US Small & Mid Cap Equity Fund* 1,628,000 2,772,249 9.35
iShares MSCI Eastern Europe Capped Fund UCITS ETF 7,341 148,766 0.50
iShares MSCI EM Latin America Fund UCITS ETF 22,169 310,251 1.04
M&G Investment Funds 7 - Global Floating Rate High Yield Fund 350,000 332,185 1.12
27,867,369 94.01
25,082,059 27,867,369 94.01
0.39 #
Emini Russell 2000 Index Mini Future Expiry September 2019 24 43,010 0.15
S&P 500 Emini Index Future Expiry September 2019 34 41,592 0.14
Topix Index Future Expiry September 2019 @ 28,971 0.10
US 10 Year Note Future Expiry December 2019 @) 257
113,830 0.39
0.01 #
Euro Stoxx 50 Future Expiry September 2019 (©) (2,215) (0.01)
(2,215) (0.01)
111,615 0.38
0.04
Sold Euro For Sterling - Maturing 06/09/2019 €514,039
£472,897 8,072 0.03
Sold Japanese Yen For Sterling - Maturing 06/09/2019 ¥102,296,982
£795,089 3,738 0.01
Sold US Dollars For Sterling - Maturing 06/09/2019 $860, 866
£708,482 1,609
Sold Euro For Sterling - Maturing 17/09/2019 €142,598
£129,392 403
13,822 0.04
1.18
Sold Sterling For Euro - Maturing 17/09/2019 £13,821,658
€14,921,462 (324,178) (1.09)
Sold Sterling For US Dollars - Maturing 17/09/2019 £3,060,962
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$3,704,477 (20,500) (0.07)
Sold Sterling For Euro - Maturing 06/09/2019 £289,390
€311,846 (7,401) (0.02)
(352,079) (1.18)
(338,257) (1.14)
§ 27,640,727 93.25
2,001,303 6.75
29,642,030 100.00

6,869,111

UK

276,720
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cial Statements
d Statement of Met Assets as at 31 August 2019
Barclays Barclays Barclays Barclays Barclays Barclays
GlobalBeta GlobalBeta GlobalBeta GlobalBeta GlobalBeta pulti anager
Portfolio 1 Portfolic 2 Portfolio 3 Portfolic 4 Portfolic 5 Portfolic 1
As at As at As at As at As at As at
31 August 2019 31 August 2019 31 August 2019 31 August 2019 31 August 2019 31 August 2015
Motes CBP GEP CEP GBP CEP EE-PI
it at market value Zich 14,315,873 B1,724,814 162,174,957 86,554,732 54,142 648 56,715.888
3 gain on forward foreign exchange
o) 18,467 116,270 164,342 53,0535 18,606 105,693
1 gain on futures contracts 2ie) - - 18,158
ank 54,868 315,290 1,189,206 647,338 FAlrA 447,010
¢ for investments sold 42,856 - 602,208 - -
e for shares issued 238 475 19464 -
: recelvable . - . . - 33,839
ets 18,760 41,538 108,945 68,478 55,367 1,706
:eis 14,453,824 82,198,150 164,240,133 B7,643.007 54,437,748 71,149,294
d loss on futures contracts 2{e) 16402
d loss an forward foraign exchange
Hag) 164,976 B02,728 816,272 346,325 317,834 597933
rdraft 285,561 -
or Investments purchased - . 776,337 -
or shares redesmed . - TT3EM - 3,544 .
rables and accrued experses 55531 180,878 322,508 171,883 115,686 179,423
lities 220,507 983,606 2,197,642 1,294,551 441,064 1.193,764_
:s at the end of the financial year 14,233,317 81,214,544 162,042,491 836,348,456 53,996,684 69,955,530 |

panying notes on pages 60 to 80 form an integral part of these financial statements,
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Barclays Barclays Barclays Barclays
dultid anager Multidanager MultiManager Multidanager  Liquid Alternative
Portfolio 2 Portfolic 3 Portfolio 4 Portfolio 5 Strategies Combined
As at As at As at As at As at As at
31 August 2019 31 August 2019 31 August 2019 31 August 2019 31 August 2019 31 August 2015
MNotes CBP GEP CEP GBP GEP EE-PI
nt at market value 2c) 133,146,718 332,068,353 75,385,130 27,867,362 366,848,532 1,401,245,014
A gair on ferward foreign exchange
o) 172,565 368,599 46,237 13,822 123,711 1.205.371
d gain on futures contracts 2ie) 34,649 TET02 218475 113.830 . 1.M2.214
ank 3845863 11,706,659 £ 368,903 2158481 24 859 008 56,631,753
e for investments sold - . - 645,064
e for shares issued - 5,236 727 - 1,101,609 1,127.74%
: recelivable T3E81 78,995 17,717 3,950 . 208,182
£ls 34 145 100 11,483 22 310,520
:eu 137.273.514 344,955,089 83,037 289 30,168,937 392,931,882 1,462,489.867
d loss on futures contracts 2ie) 21.276 25,256 17.637 2,215 B2 7RG
4 loss an forward forelgn exchange
Zig) 1,596,548 3,351,142 659,996 I52.079 55,020 0464862
rdraft 153,584 752,398 18821 98,728 1,309,092
ar Investments purchased . - - - 776,337
or shares redesmed 44843 314,699 5970 - 624,611 1.766.968
rables and accrued experses 513,641 1,321,248 331,003 153,792 J6B.631 4,118,236
:i'i-tl'es 2329,892 53,764,743 1,014,606 526,907 1,550,999 17,518,281
:s at the end of the financial year 134,943,622 339,190,346 BZ,022,683 29,642,030 391,381 883 1.444.971,586 |

vpanying notes on pages 60 to 80 form an integral part of these financial statements,
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cial Statements (continued)
d Statermnent of Met Assets as at 31 August 2019 (continued)
Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays

ClobalBeta  GlobalBeta GlobalBeta GlobalBeta GlobalBeta MultiManager MultiManager MultiManager MultiManager Multivanager Al
Portfolic 1 Pertfolio 2 Portfelic 3 Portfelio 4 Portfolio 5 Portfolic 1 Portfolio 2 Portfelio 3 Portiolic 4 Portfolio 5 St

e as at
£l (| GBP) 14233217 B1.214.544 162,042,491 B6,348456 53996684 69955530 134943622 339190346 B2,022.683 29,642,030 3'91.E|
: per share at 31 August 2019
Class

currancy
ion CBF 14523 16085 15995 19.58% 23.740 12.757 12.965 14223 14632 14.552
] CBP 12.594 13451 154086 21.591 25610 10,31 10,333 11.533 14.521 14,438
o CEBP 14.507 15523 20.233 22637 24,547 10,976 13.426 15067 15,327 15158
| -1 - 14636 17.207 17.182 23.825 10,422 10,886 12.204 14,992 15,282
an Cap - - - - - . - - 16.070 .
| CaP . . . ; . . . 13.124 15,054 .
on CBP 14.628 17525 17.687 18716 2331 12858 14.010 15.250 15.783 15.439
i cepr 12,53 15972 15801 17.387 71,868 10,517 11.163 12,706 15,006 15184
ion ush 14.513 16626 15,985 23.071 23.014 12617 12.703 13.549 14,334 14.060
] UshD - 14488 12319 16.957 17911 10,221 10.158 11.272 14,163 14.049
on U5 14.502 15244 20,830 21.264 26622 12,672 13.087 14.289 - -
i UsnD - - 13476 20,546 25833 . 12319 13,603 - .
on 50D - 15676 19412 22 - 10,609 11.546 14,749 15,036 15174
1 UsD - 14308 17.994 20,600 25472 10,335 10.987 12,439 14,770 14.605

Ipanying notes on pages 60 to 80 form an integral part of thesa financial statements,
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d Statermnent of Met Assets as at 31 August 2019 (continued)
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Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays
ClobalBeta  GlobalBeta GlobalBeta GlobalBeta GlobalBeta MultiManager MultiManager MultiManager MultiManager Multivanager Al
Portfolie 1 Portfolio 2 Portfolic 3 Portfolio 4 Portfolio 5 Portfolio 1 Portfolio 2 Portfolioc 3 Portfolio 4 Portfolio 5 5t|
 per share at 31 August 2019 (continued}
Class
currency
1a4] EUR 13.496 14679 18.220 20,784 25508 11.704 11.286 12.194 12.65E 12312
] EUR - 10908 12.749 14,392 - 9,522 9.043 9818 12529 12156
or ELR - 14,2649 18,564 16881 23.748 11,842 11.65% 12.820 13.220 12,652
| EUR - - 17.348 - 21.710 11.253 9.356 10.522 13109 12.541
o EUR - 14.796 17.183 21.320 18,878 11543 12.086 12.987 13.185 13,023
| EUR 12.755 - 15438 - - . 9,781 10.852 13.081 12.889
on EUR - - - - - - 12.207 12.367 12.205
] |PY 1055362 1,092.137 1181708 1432812 - 1.047.010 1,136.433 1,165,479 1.270.835
res inissue at 31 August 20019
] cap 79,497 295131 415420 B3.BE2 26,531 297,058 780,997 1093849 199,062 62418
1 CBP 34,141 28837 60,052 24 B6E 14,771 339,065 266,145 2778767 471,141 85613
ori CEP 95,913 106,628 387021 63,099 125,782 378,753 539,65% 674,695 58,431 2,434
| cep - 32,503 254 813 43,2324 28,047 181,485 246 956 B70,969 329,397 36,921
o CBP - - - - - - - 55,560
: CBP - - - - - - - 73,455 17,653 .
on CBF 68,936  1.087.620 3383759 1,851,815 Q08,633 209,557 1.231,75 3,470,265 B45528 534,738 302
1 cap 114,796 1,291 748 3,154,241 1,747,368 542,246 360,388 1,285.342 3,333,965 1,150,073 135,377
Ipanying notes on pages 60 to 80 form an integral part of these financial statements,
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Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays
ClobalBeta  GlobalBeta GlobalBeta GlobalBeta GlobalBeta MultiManager MultiManager MultiManager MultiManager MultiManager Al
Portfolio 1 Pertfolio 2 Portfelic 3 Portfelio 4 Portfolio 5 Portfolic 1 Portfolio 2 Portfelio 3 Portiolic 4 Portfolio 5 5t|
res inissue at 31 August 2019 (continued)
Class
Currency
ion uso 62,045 60,390 47613 12,039 5317 260,609 1,318,293 1,733,127 276,957 41,926 [
' 5D - 114 596 152,336 18,000 22,000 943,606 208,263 1,240,611 401,770 128,789
oy sD 491,088 39028 30,957 B4.005 8,277 463,920 247 508 551,932 - .
1 UsD - - 16,565 90,741 216 . 23,303 EXE AL - .
an usD - 633,E39 545987 320,416 - 2,949 24,314 2BDLFT3 10,055 13,519 ER ]
| 5D - 154,146 375793 114,260 247 569 18,876 190,454 036,804 115,588 78.6E7
o EUR 114,124 202,703 122,533 22,437 14,402 2,499,905 4 667 507 7612795 1,522,000 201,908 7
] EUR - 28844 7.527 2911 - 126,528 518,540 625,953 105,824 8,089
an EUR - 256,518 FE279 73,245 b6, 274 244 398 320,609 298,335 43,155 35,759
| EUR - 2rmzy - 10217 257,278 102,265 237,830 12 37,853
on EUR - 1,031,848 559027 206,948 460,364 133,194 212,151 147,004 2,023 66,556 1.7
| EUR 58,200 - 37820 - - - 123,952 240,891 50,043 3,237
an EUR - - - - - . = 1635064 382,635 B61.366
' |PY 1B,GGD 153,500 185,500 29,000 - 14,000 75,000 232,000 113,000
panying notes an pages 60 to 80 form an integral part of these financial statements,
PORTFOLIOS SICAY AUDITED ANMUAL REPORT 2019
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Barclays Barelays Barclays Barclays Barelays Barclays Barclays Barclays Barclays Barclays Lit
GlobalBeta GlobalBeta GlobalBeta GlobalBeta  GlobalBeta MultiManager MultiManager MultiManager MultiManager MultiManager  Alterna
Partfolio 1 Portfalio 2 Portfalio 3 Portfolio 4 Portfolia 5 Portfolic 1 Portfollo 2 Partfolio 3 Portfolio 4 Partfalio 5 Strate
TXEL |
GBPY 16,501,576 TEB7I.057 137615868 77767514 51445593 77,511,850 163,595,168 405443696 95628032 38082690 398737,
per share at 31 August 2018
Cass
Currancy
o1 GBP 14.105% 15423 15,223 18.660 22,659 12519 12.588 13619 13987 13.965
|. GCBP 12,385 13,172 15011 20,757 24612 10,284 10,234 11,262 13.886 12.856
aly] GBP 14.074 1519 19.161 21.517 23312 10760 12983 14.451 14.57/9 T4.474
| GBP . 14,261 16,682 16,515 22,894 10,384 10,738 11,955 14.334 14,611
4l GBP - - - - - - - 15.204 -
GBP = = = = = = . 12683 14,397 = .
ly] GBP 14178 16653 16.684 17.672 22.050 12.598 13.522 14.493 14.975 14.706 10.5
. GBP 12,299 15,500 15,355 16,711 21.0M 10,474 10,991 12.315 14.352 14,532 -
o LiS0 13.869 15,706 14,984 21,687 21.655 12377 12,138 13.055 13.504 13.307 10,
1 usD - 134972 12,777 16.076 16.966 10,025 9857 10,831 13.347 13.798 :
o LS 13.845 14422 16,448 19,883 24925 12218 12.454 13.497 14.073 -
| LsD - : 12,854 19479 24,472 - 11.851 13.007 13.855 -
LISD . - - - . - . 12179 - E -
B LiSD . 14677 18.032 20,595 24,553 10.220 10.967 13.800 14060 14.256 1.4
| UsD - 13675 17.108 - 24139 a2z 10.640 11.864 13.918 13.784
on ELIR 13.272 14,278 17.581 20105 24711 11.636 11100 11.834 12.275 11.991 104
|. ELIR - 10,835 13,582 14,0459 - 9622 9.073 a7 12,155 11,838 -
on ELIR: - 13,808 17,823 16,250 22,300 11,761 11,421 12,380 12756 12.261
. ELIR - 13,279 17.051 - 21.17% 11,360 9,349 10,361 12.702 12.169
ELIR - - - - - . 1251 - - -
on ELR - 14,261 16,434 2043 18125 11,855 11818 10660 12691 12589 10,
| EUR, 12.690 13.443% 15115 9754 11,908 12.692 125719
on ELIR - - - - - - 12053 11.946
fing notes on pages B0 to 80 form an integral part of these financial statements,
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Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays
ClobalBeta  GlobalBeta GlobalBeta GlobalBeta GlobalBeta MultiManager MultiManager MultiManager MultiManager MultiManager Al
Portfolio 1 Pertfolio 2 Portfelic 3 Portfelio 4 Portfolio 5 Portfolic 1 Portfolio 2 Portfelio 3 Portiolic 4 Portfolio 5 5t|
 per share at 31 August 2018 (continued)
Class
Currency
' Py 10500315 1,083,234 1L,165.017  1,395.775 - 1,055,637 1,137.866 1.154.530 1,220,941
res inissue at 31 August 2008
ion CBP 72,802 328,825 472687 96,891 37,663 335,305 882,973 1,197 842 221,098 64,839
] CaR 34,015 31,284 73521 15,535 14,663 409,233 28,004 2013,050 494 760 102,254
on CaP 193,510 107 478 422,750 104,574 126,150 434,241 769,827 408,832 58431 2424
| CBF - 49,585 275,548 44,164 28,047 181,770 2B3.406 1,063,143 335,884 16,875
W% cep - - - - - - - 55,877 -
CRP - B, B - - - - 124,629 17,653 -
on CaP 70,292 944 792 2587107 1456478 714,351 214,465 1,256,479 4054915 G&1,088 548141 304
| CBP 187173 1,247 2315 3048973 1,746,791 693,020 338,469 1.723.741 4,413,410 1,367 985 135,940
ion s 70,170 60,290 89,719 15,845 9317 36010 1.425.065 1.866,437 406,743 66,378 &
1 s - FitERiry 166836 34,000 26,500 951,670 364,804 1,359,349 454 967 146,794
ori sh 518,562 TBO15 47.903 148,249 3,970 493,424 468,492 833,357 163,062
| UsD - - 16.565 S0.741 215 - 72,110 480,030 164 B24
s - - - - - - - 27,069 - .
o Usn - 663,519 412,273 464,834 x4 24,417 25425 379870 10,055 13,519 28
1 s - 154,226 322,230 225,833 40,972 190,454 Wia, 357 176,946 128,660
panying notes on pages 60 to 80 form an integral part of these financial statements.
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cial Statements (continued)
d Statermnent of Met Assets as at 31 August 2019 (continued)
Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays

ClobalBeta  GlobalBeta GlobalBeta GlobalBeta GlobalBeta MultiManager MultiManager MultiManager MultiManager MultiManager Al
Portfolic 1  Portfolio 2 Portfolic 3  Portfolio 4 Portfolic 5 Portfolio 1 Portfolio 2 Portfolic 3 Portfolic 4 Portfolic 5 St

res in issue at 31 August 2008 (continued)

on EUR 134,370 225,727 152,860 22,230 14,402 3,026,155 6,117,187 8,734 607 1728181 247,861 1.0
] EUR - 28847 7436 2911 - 133,475 579,182 646,103 106 866 B850

on EUR - 422019 255724 168,068 315,447 259 538 475,638 343 006 43,156 36,247

| EUR - 4403 27.269 . 102017 335,468 118,552 255,929 11 37,804

on EUR - 1,059 838 253,790 101,576 ATD,EED 133,194 3495 262 305,279 B023 72,389 27
| EUR 86,942 16,500 37820 . - . 128,675 263,229 50,043 3.237

on ELE = - - - - - - 4,220,774 7574981 1,599,205

' P 24,000 117,500 225500 142 500 - 14,000 75,000 335,000 112,000

e as at 31 I
GEF) 15.806,355 70.618.017 117,551,839 66,602,729 63.633.213 92945486 188.050.160 461,373,798 117,547.965 45715758 265.:

 per share at 31 August 2017

Class
Currancy

i CBP 14004 15152 14718 17.759 21,446 12,475 12.511 13.277 13,462 13,373
1 CEF 12.454 13.197 14817 19882 23414 10,385 10346 11.148 13,365 13,268
on CBP 13.960 14851 18433 20,377 21,954 10,712 12.852 14018 13,962 13.792
| CBP - 14217 16384 15818 21.779 10,475 10.812 11.77& 13.74%9 13,8921
i CER - - - - - - - 14,196 14 482 -

Cep - - - - - . - 12,424 13.803 .
on CBP 14.045 16216 15986 16,669 20,684 12,535 13.359 14.024 14.306 13.876
i CBP 12.343 15391 15020 16008 19,987 10.561 11.044 12.099 13.761 13.831

panying notes on pages 60 to 80 form an integral part of these financial statements,
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cial Statements (continued)
d Statermnent of Met Assets as at 31 August 2019 (continued)
Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays Barclays

ClobalBeta  GlobalBeta GlobalBeta GlobalBeta GlobalBeta MultiManager MultiManager MultiManager MultiManager MultiManager Al
Portfolic 1 Pertfolio 2 Portfelic 3 Portfolio 4 Portfolio 5 Portfolic 1 Portfolio 2 Portfelio 3 Portiolic 4 Portfolio 5 St

 per share at 31 August 20017 (continued}

Class
Currency

ion 5D 13,559 15213 14.295 20.3%0 20.250 11.955 11.880 12.518 12,7858 12.539
] UshD - 13800 12.447 15.223 15975 9.975 9.854 10,547 12.642 12,530
on UshD 13534 13802 18.465 18612 23,191 11.085 12.141 12.878 13.260 .
| LISD - - 12,463 18,448 23.016 11,730 11.850 12.501 13.076 12.791

S50 - - - - - - - 11.678 - -
on S0 - 14088 17.050 19196 - - 10.674 13,134 13.214 13.326
| usD - 13283 16520 - 22,592 10.055 10.530 11.466 13,132 12810
ion EUR 13311 14071 17.189 19.354 23654 11.712 11.137 11.646 11921 11.587
] EUR - 105970 13.561 13616 - 9,815 9.258 4709 17.804 11.441
on EUR - 13.636 17.339 15.564 21.811 11,825 11.411 12.123 12,326 11.791
1 EUR - 13276 16,939 . 20,382 11.575 9.502 10,299 12.277 11.699
o EUR - 14028 15922 19.489 17.195 11.815 11.786 12.219 - 12.073
| EUR 12.86% 13,486 14953 . - 10,052 9.852 10,571 12,275 12079
on EUR - - - - - . - 11.778 11.765 11.601
1 Y 1064343 1,093.132 1,160.495 1,350,106 - 1.071.717 1,156,382 1,148,299 1,185 284

Vpanying nictes on pages 60 o 30 form an integral part of these financial statements,
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Barclays Barclays Barclays Barclays Barclays Barclays
GlabaBeta GlobalBeta GlobalBeta Global Beta GlabalBeta MultiManager
Portfolio 1 Portfolio 2 Portfolio 3 Portfolio 4 Portfolio 5 Portfolio 1
Year ended Year ended Year ended Year ended Year ended Wear ended
31 August 2019 31 August 2019 31 August 2019 31 August 2019 31 August 2019 31 Awgust 2019
Motes GBP GaRP GBP GBP GRP EBPI
nd income 2(d) 216,904 1,586,252 3.179,485 1,623,089 973018 1,191 657
rest 2(d) b 260 a5l 232 220 1,028
ime 216,965 1,586,518 3,180,034 1,623,341 973238 1,152 GBS |
1ok fees 3(a) 65,986 390,897 697,188 328,933 210,852 398,858
ation and depositary fees 5{a) 45,572 71,964 92,130 65,646 57127 104 348
OnMement 4 7.365 38,551 71,940 2E.037 24,138 35583
nal fees 19,105 13,105 19,105 19105 19,105 19,105
fees 502 3,150 £,333 3,284 1,850 2453
hedging managers fees 5{c) - - - . - 14,170
rdraft interest 21 306 225 425 232 2502
eyl fees 2.646 4,024 5678 16,644 10,470 3,783
i fees 3,227 %318 17.074 9727 6,457 7567
¥PENSES 18,298 34,545 49,711 22412 40,085 B, 7a4 |
enses 162,722 572860 959,384 504,213 370,396 597,133
£ DLrSEmEnt o] EXPEMNSES 5(b) (103,156) (206,740} (335.118) (200,024 ) {156,430 -
:tm:nr income 157,403 1,230,398 2555770 1,319,152 759,272 595,557
od gain on investrnents, futures contracts and
preign exchange Ccontracts 424,750 650,317 803,972 1,227,669 915,556 2,195.50%
Je in unrealised appreciation/ (depreciation) on
s 271,758 3,284, B66 7280261 2930 748 1,260,077 (53,219)
ge in unrealised depreciation on futures contracts [67.550)
je in unrealised appreciation/ (depreciaticn}on
areign exchange contracts 67,648 (124,032) 84,288 113420 (157,485) (39 .239}|
movement from operations 921,559 5.031,549 10,724,291 5,989,989 2777 420 2,279,053
'npenying nctes on pages 60 o 30 form an integral part of these financial statements. |
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Barclays Barclays Barclays Barclays
MultiManager MultiManager MultiManager MultiManager  Liquid Alternative
Portfolio 2 Portfolio 3 Partfolio 4 Partfolio 5 Strateqles Combined
I Year ended Year ended Year ended Year ended Year ended Year ended
31 August 2079 31 August 2019 31 August 2019 31 August 20149 31 August 2019 31 Awsqust 2019
MNotes GEP GEF GEF GEP GEP CEP
rid income 2(d) 3,028,331 742272 1,633.001% 526,724 E 21,389,036
rest £{d} 1,488 38,185 3,543 1.257 - GB.ESSI
ime 3029819 7460906 1.636,562 527981 7836 21,435,891
rent fees 3{a} 1,622,280 4.404,397 1,012,324 445,557 2008027 11,585,299
ration and depositary fees S{a) 102,802 181,669 &8,692 65476 198,68% 1,074,115
annement 4 72,093 179,072 41,827 15,860 118,672 644,138
val fees 19105 13,105 19,105 19105 13,106 210,156
fees 4,621 12,053 2935 985 14,747 52953
hedging manager's fees S(c) 25,520 53,742 11,050 5579 - 116,061
rdraft interest 3,308 1,571 | 313 11,852 24 344
ayal feas 5138 D457 4 05% 2359 10,330 F4 SEBE
iri fees 11,587 28,025 8430 4,211 36,106 142,163
wpEnses 42,643 87,052 31,700 18,887 54 086 408,193
ENnses 1,909,497 4,976,153 1,220,883 581,150 2471815 14,326,016
elmbLrsement of fees 5(b) . . . (39,060} - {1.040,528)
tment income/ {1055) 1,120,322 7,484,753 415 669 (14,109) (2.463,779) 8,150,403
=d gain/(loss) on investments, futures contracts and
srelgn exchange contracts 1,298,500 43,397 486 12,014,438 4,793 640 (2,551,111} 65,170,726
je in unrealised appraciation/ (depreciation) on
s 3,081,303 (27.770,456) 1B.142.426) (3,657,281} 9,255,224 {12,250,145)
ye In unrealisad (depreciation)/appreciation on
ATACTS (23,947} 569,298 [2B,3E7) (1E,908) 430,506
ge in unrealised (depreciation)/appreciation on
srelgn exchange contracts {219,039} (319,959) 49,854 (83,700} 258,650 (821,554)
movement from operations 3,167,139 18,361,122 4,309,148 1,019,642 4,499,024 60,675,936

'rkpany'mg netes on pages 60 to 80 form an integral part of these financial statements.
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Barclays Barclays Barclays Barclays Barclays Barclay
GlohalBeta GlobalBeta GlabalBeta Global Beta GlohalBeta MultiManage
Portfolio 1 Portfolic 2 Portfolic 3 Portfolio 4 Portfolio 5 Portfolio
Year ended Year ended Year ended Year ended Year ended Year ende
31 August 2019 31 August 2019 31 August 2019 31 August 2019 31 August 2019 31 August 201"
GEP GBP GBP GEP GBP GBl
< at the beginning of the financial year 16,501,576 TRETILAT 137,615,868 TIT6T 514 51,445,593 77.511,850
nnEnt income 157 403 1,220,398 2,555,770 1,318,152 759272 595,552
2d gain on investments, futures contracts and
sreign exchange contracts 424 750 650,317 203,972 1,227 669 915,556 2,195,509
far the financlal year 17.083,72% B0, 749,772 140,975,610 80,314,335 53,120,421 BOL202.511
from subscription of shares SEOETS 7691 654 32.209,510 16,015,959 10,311,423 1,225,102
s for shares redeemed [3.726,779) 19,857,457} (17.011,222) {12,458.424) (10,246,838) (10,715,305
i’ten':s]."prul: eeds from share transactions 13.145,966) 2. 165,803) 15,098,288 3,557,535 b4,585% {9.450.303'
ye in unrealised appreciation/ (depreciation) on
s 271,758 3,284 BGG T.280,251 2925748 1,260,077 [33.219
je in unrealised depreciation on futures contracts - - - (67.550
je in unrealised appreciation/ [depreciation) on
rraign exchange contracts 67 648 (124 632) 84,288 113420 {157.485) (321,239
st [(43,852) (530,25%9) (1,395,956} (566.582) (290,914) (244,570
5 at the end of the financial year 14,733,317 81.214,544 162,042,491 86,348,456 53,996,684 69,955,530
i i
panying notes on pages 60 to 80 form an integral part of these financial statements.
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52

343/532



cial Statements (continued)

d Statement of Changes in Net Assets for the financial year ended 31 August 2019 {continued)

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)

OOoooooooooooOooao

Barclays Barclays Barclays Barclays
MultiManager MultiManager MultiManager Multianager  Liguid Alternative
Portfolio 2 Portfolio 3 Portfolio 4 Portfolio 5 Strategies Combine:
Year ended Year ended Year ended Year ended Year ended Year ende
31 Awqust 2019 37 August 2019 31 August 2009 31 August 2019 31 August 2009 37 August 201
GEF GEP GEP GEF GBF GBI
5 al the beginning of the lnancial year 163,595,168 405,443,606 05,628,032 3B.082.650 398,737 385 1,541,208 4 20
nent income/{loss) 1120322 2,484,753 415,669 (14,109) (£,463,779) 50,403
ed gain/{loss) on investments, futures contracts
ard foreign exchange contracts 1,298,500 43,397 486 12,614,438 4,793,640 (2551111} 65,170,726
ar the financial year 166,013,990 451,325,935 108,058,139 42862221 393,722,495 1.614.520, 558
from subscription of shares 4,467,156 11,523.622 3054317 424,053 &7, 148,746 154,652,355
.5 for shares redeemed (37.610,203) [33,492,385) (20.764,194) (3,868,826) {(79.003,272) (304,855,505
nents) proceeds from share transactions (33,143,047 (B7,268,763) (17. 709,877} (3,444 773) {11,854,526) (150,203,150
je in unrealised appreciation/[depreciation) on
Ats 3,091,303 (27.770,456) (B,142,425) {3,657.281) 9,755,224 (12,250,145
ge in unrealised (depreciation)/appreciation on
Niracts (23,947) 569, 798 {28,387) (18,908) 430,506
ge in unrealised (depreciation)/appreciation on
oreign exchange contracts (319,03%) (219,95%) 49,854 (B83,700) 258,650 (821,554
s {675,638) (2,645 709) (204,620) (15.529) - {6.713,629
s at thie end of the financial year 134,943,627 339,190,346 82,022,683 29,642,030 391,381 883 1,444 971,586
i i
Vpanying nctes an pages 60 to 30 form an integral part of these financial statements,
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Financial Statements (unaudited) (continued)
Combined Statement of Changes in Issued Shares for the financial year ended 31 August 2019

Class Balance at Issued during Redeemed during Balance at end of

Currency beginning of year year year year
Barclays GlobalBeta Portfolio 1
GBP classes
A - Accumulation cap 72,802 7,726 {1,031} 79,497
A - Distribution GBP 34015 126 - 34,141
C - Accurnulation GaP 193,510 - (9 7,597) 95913
R - Accumulation GEP 0,292 33,361 (34,657) 68,996
R - Distribution cap 187,173 . {72,377) 114,796
USD classes
A - Accumulation usD 70,170 . (8,125) 62,045
C - Accurnulation usD 518,562 - (27.474) 491,088
EUR classes
A - Accumulation EUR 134,370 - (20,246) 114,124
R - Distribution ELR 86,942 - [27,742) 52,200
IPY classes
A - Distribution JFY 24,000 . (5,000 18,004
Barclays GlobalBeta Portfolio 2
GBP clazses
A - Accumulation GEP 328825 1.016 (34.710) 295,131
A - Distribution GaP 31,284 954 (3,301} 2B 937
C - Accumulation GBP 107478 - (850) 106,628
C - Distribution cap 45585 . [17,082) 32,503
R - Accurmulation cap 944792 302,598 (150,170) 1,097,620
F - Distribution GEP 1,247,315 78,202 (33.769) 1,291,748
USD classes
A - Accumulation LsD 60,350 - - 60,390
A - Distribution usD 207621 75 (93,000) 114,696
C- Accumulation ush TEO15 = (38.987) 39,028
R - Accumulation L5k 662,519 23,206 [52.985) 633,838
R - Distribution UsD 154,226 - (80 154,146
EUR classes
A - Accumulation ELIR 225,727 34,346 (57.370) 202,703
A - Distribution EUR 28,847 397 [40D0) 28,844
C - Accumulation EUR 422019 2,660 (168,161) 256518
C - Distribution EUR 4,403 . (4,403) =
R - Accumulation EUR 1059838 36,114 (64,104) 1,031,848
R - Distribution EUR 16,500 . (16,500} -
IPY classes
A - Distribution Py 117,500 45,000 (9,000} 153,500

The accompanying notes on pages 60 to 80 form an integral part of these financial statements.
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Financial Statements (unaudited) (continued)
Combined Statement of Changes in Issued Shares for the financial year ended 31 August 2019

Class Balance at Issued during Redeemed during Balance at end of

Currency beqinning of year year year year
Barclays GlobalBeta Portfolio 3
GBP classes
A - Accumulation cap 472,687 1,187 (58,454 415,420
A - Distribution GBP 73,521 997 (14,420) &0,098
C = Accumulation Cap 422,790 - (25,669) 397121
C = Distribution oGP 275548 . (20,735) 254,813
R - Accumulation EP 2587107 1,069,241 [272.578) 2383770
R - Distribution CBP 3048973 359,572 (254,304) 3,154,241
USD classes
A - Accumulation LsD 25,719 - (42,106) 47,613
A - Distribution usD 166,836 - {14,500) 152,336
C - Accumulation usD 47903 13,055 (30,001} 30,957
C - Distribution LsD 16,565 . - 16,565
R - Accumulation L5k 412,273 137,180 (3.466) 545,987
R - Distribution Ush 322,230 56,101 (2,538) 375,793
EUR classes
A« Accumulation ELR 152,860 9,163 (32,450 122,533
A - Distribution ELIR 7436 a1 - 7527
C - Accumulation ELIR 258724 - [181,445) 78279
C - Distribution EUR 27,268 648 - 277
K - Accumulation ELIR 253,750 396,531 (90,394) 559,927
R - Distribution ELR 37,820 - - 37,820
IPY classes
A - Distribution JFY 225,500 43000 (&3,000) 185,500
Barclays ClobalBeta Portfolic 4
GBP classes
A - Accumulation GEBP 96,891 991 (13,953:4) B3 EES
A - Distribution GEP 15,535 16,373 (7.045) 24 B68
C = Accumulation AR 104,974 . (41,875) 63,093
C - Distribution GBP 44,7164 436 (1.3756) 43,224
R - Accumulation GEP 1456478 473058 (67,721} 1,861,815
R - Distribution cap 1,746,791 98,815 (98,23B) 1,747,368
USD classes
A - Accumulation usD 15,845 - (3,806) 12,039
A - Distribution LsD 34,000 . (16,000) 18,000
C - Accumulation LSk 148,249 . [B4,244) 54,005
C = Distribution usDh a0, 741 . - a0, 741
R - Accumulation UsD 454 834 115404 (253.822) 320416
R - Distribution UsD - 114,360 - 114,360
EUR classes
A - Accumulation ELIR 22290 147 - 22437
A - Distribution ELIR 2911 - - 2911
C = Accumulation ELIR 168,068 . (94,823) 73,245
R - Accumulation EUR 101,576 114 480 {3,108) 205,948
|PY classes
A = Distribution IFY 142,500 F.000 (120,500) 29,000

The accompanying notes on pages 60 to 80 form an integral part of these financial statements.
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Financial Statements (unaudited) (continued)
Combined Statement of Changes in Issued Shares for the financial year ended 31 August 2019

Class Balance at Issued during Redeemed during Balance at end of

Currency beqinning of year year year year
Barclays GlobalBeta Portfolic 5
GBP classes
A - Accumulation cap 37663 269 {11,401} 2653
A - Distribution GBP 14,669 102 - 14,771
C - Accumulation GapP 126,150 . (368) 125,782
C - Distribution GEP 28,047 . - 28,047
R - Accurnulation Cap 714,351 289,590 (95,708) 08,633
F - Distribution GBP 693,020 93,273 (244,047) 542,245
USD classes
A - Accumulation Ush 3317 . - 2317
A - Distribution s 26,500 . (+,500) 22,000
C - Accurmnulation LusD 9,970 . i(1,633) 8277
C - Distribution usD 215 1 - 216
R - Accumulation Ush 3941 - (39.431) -
R - Distribution usD 225 833 21,736 - 247 569
EUR classes
A - Aocumulation EUR 14,402 - - 14,402
A - Distribution EUR - - - -
C - Accumulation EUR 35447 . (33,173) 6,274
C - Distribution EUR 102,117 . - 102117
R - Accumnulation ELR 470,680 91,144 (101,450) 460,364

Barclays MultiManager Portfolio 1

GEP classes

A= Accumulation oaP 335,305 120 (38,367] 297,058
A - Distribution GEP 409,233 3,399 (73.567) 332,065
C - Accumulation CBP 434,241 . [55,488) 378,753
C - Distribution GaEpP 181,770 L9E [‘333] 181,485
R - Accumulation GEP 214,465 - (4,908) 208,557
R = Distribution cap 338469 32834 {10,915) 360,388
USD classes

A - Accumulation ush 326,110 2677 (68,178) 260,608
A - Distribution UsD 951 670 12,470 (20,534) 943 606
C- Accumulation ush 493,434 - [23,514) 463,920
R - Accumulation LsD 24417 - (Z1,46E) 2,849
R - Distribution L5k 40,972 . (2.096) 38.BT6
EUR classes

A - Accumulation EUR 3,026,155 69,483 (595,733) 2,499,905
A - Distribution EUR 133475 621 (7.554) 126,528
C - Accumulation ELIR 299538 - [55,200) 244 398
C - Distribution EUR 335468 . (78,190) 257,278
F - Accumulation ELIR 133,154 . - 133,194
IPY classes

A - Distribution JFY 14,000 = = 14,000

The accempanying notes on pages 60 to 80 form an integral part of these financial statements.
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Financial Statements (unaudited) (continued)
Combined Statement of Changes in Issued Shares for the financial year ended 31 August 2019

Class Balance at Issued during Redeemed during  Balance at end of

Currency beginning of year year year year
Barclays MultiManager Portfolio 2
GEP classes
A - Accumulation GBP BB2STE 3681 (105,662) TRO.997
A - Distribution CEP 318,004 4,205 (56 064) 266,145
C - Accumulation GBP TE9RIT - [230,168) 539,65%
- (nstribution i 1 283406 2,348 (38.798) F46,5956
R - Accumulation GBP 1,256,479 157,274 (182,038) 1,231,715
F - Distribution CEP 1,723,741 56,688 (495,087) 1,285,342
USD classes
A - Accumulation sD 1,425,065 3,986 {110,758) 1,318,293
A= Distribution uso 364,804 2037 (158.578) 208,263
C - Accumulation usn 468,492 - (220,984) 247 508
- Distribution s F3110 - [48,.807) 23,303
R - Accumulation ush 25435 16,791 {(17,802) 24314
R - Cistribution UsD 150,454 - - 190,454
EUR classes
A - Accumulation EUR 6,117,187 107,844 (1,557,524} 4,667,507
A= Distribution EUR 579182 TRET [68.320) 518,549
- Accumulation EUR 475538 - (155,029) F0E0E
= Cistribution EUR 118,552 - [16,287) 102,265
R - Accumulation EUR 395262 34710 (217.821) 212,151
R - Distabution EUR 128,675 - (4,723) 123952
|PY classes
A= Distribution IFY 75,000 - - 75,000
Barclays MultiManager Portfolio 3
GBP classes
A= Accumulation AP 1,197,842 31,605 (135.598) 1.093,849
A - Distribution GBP 3,013,050 42,250 (285,533) LT T6eT
= Accumulation CBP 08,832 3.283 (237.420) 674,695
C - Distribution GBP 1,063,143 12,471 (204,645) 70,969
I - Distribution GAF 124529 - (51,174) 73,455
F - Accumulation GBP 4,054,915 294,614 [B79,164) 3,470,365
B - Distriburtion GBP 44713410 250,625 (1,330,070 3,333,965
USD classes
A - Accumulation UsD 1,866,437 11,610 [144,920) 1,733127
A - Distribution ush 1,359,349 23,863 [142,601) 1,240,611
C - Accumulation sD B33 357 - [281,425) 551,932
- Distribution s 480,030 7827 [108.669) 379,188
| - Distribution usD 2T 065 - (27.069) -
R - Accumulation usD IFTST0 3530 (132.498) 280,773
R - Distribution UsD 574,357 31846 (69,399) G936, 804
EUR classes
A= Accumulation EUR 8,734,507 77470 {1.199.282) 7.612,795
A= Distribiution EUR 646,103 11017 (31.267) 6255953
- Accumulation EUR 343006 - [44,671) 298,335
- Distribution EUR 259979 28606 [50,765) 237,830
R - Accumulation EUR 05,2749 24 669 [182,944) 147,004
R - Cistribution EUR 263,229 - (22.338) 240,891
¥ - Accumulation EUR 4,220,774 59,829 (2.545,539) 1,635,064
IFY classes
A - Distribution JFY 335,000 4,500 (107,500) 232,000

The accompanying notes on pages 60 to 80 form an integral part of these financial statements.
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Financial Statements (unaudited) (continued)
Combined Statement of Changes in Issued Shares for the financial year ended 31 August 2019

Class Balance at Issued during Redeemed during Balance at end of
Currency beqinning of year year year year
Barclays MultiManager Portfolio 4

GEP classes

A - Accumulation GBP 221,058 4,265 [26,301) 195,062
A - Distribution cap 494,760 829 [24,448) 471,141
C = Accumulation GBP 58,431 . - 58,431
- Distribution oap 335,884 802 (7,285 329397
I - Accumulatien GEP 55,877 = (317) 55,560
I - Distribution cap 17,653 - - 17,653
R - Accumulation GEP 961,089 84,247 (199,808) 845528
F - Distribution cap 1,367,985 51,964 (269.,876) 1,150,073
UsSD classes

A - Accumulation usD 406,743 307 (132.857) 276,957
A - Distribution usD 454 967 93 (53,290) 401,770
C - Accumulation sk 163,069 1,427 (164,436) -

C - Distribution UsD 164,624 18 (165.442) -

R - Accumulation usD 10,055 . - 10,055
E - Distribution usD 176,946 = (B1,358) 115,588
EUR classes

A - Aocumulation ELR 1,728,181 19777 (285,868) 1,522,090
A - Distribution EUR 106,866 4,33% (5,381) 105,824
C - Accumulation EUR 43,156 : i 43,155
C - Distribution EUR 11 1 - 12
R - Accumulation ELIR 8023 . - 8,023
E - Distribution EUR 500043 . - 50,043
¥ = Accumulation ELR 757981 6,806 (382,152) 382,635
|P¥ classes

A - Distribution IPY 113,000 . - 113,000
Barclays MultiManager Portfolio 5

GBP classes

A - Accumulation GAP 64,839 5,251 (7.672) 62418
A - Distribution OEP 102,254 . (16,641) 85,613
C = Accumulation CEP 2424 . - 2424
C - Distribution GBP 36,875 46 - 36921
R - Accumulation Gap 548,141 13,594 (26,997 534,738
R - Distribution GEP 135,940 = (553) 135,377
USD classes

A - Accumulation usD 66,578 BOO (25.,452) 41,926
A - Distribution usD 146,794 40 (18,045} 128,769
F - Accumulation ush 13,519 - - 13,513
R - Distribution UsD 128,660 - [49,993) 7B.6b7
EUR classes

A - Accumulation EUR 241,861 5,024 (44,977 201,908
A - Distribution ELR B850 93 (854) 8,089
C - Accumulation EUR i, 247 - [4EE) 35,759
C - Distribution ELR 37.804 459 . 37,853
R - Accumulation ELIR 72,389 . (5.833) 66,556
E - Distribution EUR 3,237 . - 3,237
¥ - Accumulation ELR 1,59%.205 10,563 (748,402) 8&1,366

The accompanylng notes on pages 60 to 80 form an Integral part of these financial statements.
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Combined Statement of Changes in Issued Shares for the financial year ended 31 August 2019

Class Balance at Issued during Redeemed during Balance at end of

Currency beginning of year year vear wear
Liquid Alternative Strateqies
GBP classes
- Accumulation Gap 30,484,502 4,787,155 (5,006,857} 30,274,704
USD classes
A - Accumulation Ls0Q 673,105 . (46,55H) 632,515
R - Accumulation usDh 2890534 1,281,748 {1.008,628) 3,163,654
EUR classes
A - Aocumulation ELIR 1,092 316 2,279 (328.474) 766,121
R - Accurmnulation EUR 2,710,902 463,505 (1,425,197) 1,743,610

The accom panying notes on padges 60 1 80 form an integral part of these financial statements
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Notes to the Financial Statements
For the financial year ended 31 August 2019

1. Description of the Company
Barclays Portfolios SICAV ([the “Company”) Is an open-ended investment company, Incorporated as a Société
d'Imvestissement a Capital Variable on 13 October 2006, under the provisions of the amended law of 10 August 19715
concerning commercial companies and regstered on the official st of undertakings for collective iInvestment pursuant
tz Fart | of the amended law of 17 December 2010, relating to undertakings for collective investment

The Company Is an umbrella investment campany with variable share capital comprising separate sub-funds of assets
and liabilities (each a "Fund”), each of which relates 1o a different porticlio of assets with specific investment objec tives.
The assets of each Fund are segregated in the Company’s books from the other assets of the Company.

As at 31 August 2019, the Company has eleven launched Funds dencminated in the following currencies;

Funds Currency
Barclays ClobalBeta Partfalio 1 CRP
Barclays ClobalBeta Portfolio 2 GEP
Barclays ClobalBeta Portfolio 3 GCBP
Barclays ClobalBeta Portiolio 4 GRP
Barclays ClobalBeta Portfolio 5 GBP
Barclays MultiManager Partfolic 1 GRP
Barclays MultiManager Portfolio 2 GBF
Barelays MultiManager Partfalio 3 GRP
Barclays MultiManager Partfalio 4 GEP
Barclays MultiManager Portfolio 5 GBF
Liguid Alternative Strategies GBEP

Each Fund offers share classes in GEP, USD, EUR and JPY except for Liquid Alternative Strategies which does not offer
shares in JPY.

The Company has appointed FundRock Management Comparny SA. (“fundRock™) to serve as its management
company {the “Management Company”} from 28 March 20719 pursuant to the Management Company Agreement,
Barclays Asset Management Limited ("8AML") served as the Company's Management Company until 27 March 2019,
FundRock is responsible, subject to the overall supervision of the Directors, for the provision of portfolio and risk
mianagement services, administrative services and marke ting senvices to the Company, and mone generally for the day-
to-day management of the affairs of the Company as further described in the Management Company Agreement.

FundRaock is organised under the laws of the Grand Duchy of Luxembourg and approved as Chapter 15 Managemeant
Company by the C5SF, therefore it has to comply with Lusemboirg laws and regulations. In accordance with the C55F
Rules and with the prior approval of the Company. the Management Company may delegate all or part of its duties and
powers to any person or entity. The Management Company’s lability to the Company for the performance of such
functions shall not be affected by the delegation. Please refer ta the sections in the Prospectus for further infarmation
regarding the delegation by the Management Company of the investment management, distribution and
administration functions.

Flease refer to the sections in the Prospectus for further information regarding the delegation by the Management
Company of the investment management, distribution and administration functions.
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2019
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1.  Description of the Company {continued)
The Managemeant Company has appointed Barclays Investment Solutions Limited, Wealth Managemant division, as its
investment manager pursuant ta an Investment Management Agreement, as amended from time to time, between the
Management Company and the Investment Manager.

2. Summary of Significant Accounting Policies

{a}  Presentation of finamrciol statements
The financial statements are prepared in accordance with Luxembourg regulations relating to undertakings for
collective investment and Luxembourg Generally Accepted Accounting Principles {“Lux CAAP®],

b} Treotment of Currencies
The reporting currency of the Company is sterling {"GBP”} and the Company’s combined financial statements are
shown in Sterling. The Company may, however, invest in assets denominated in currencies other than steding. The
currency expasure of the underdying assets of each Fund may be hedged back inte the reference currency of the
relevant Fund to provide an element of protection against currency fluctuation,
Transactions in foreign currencies are translated at the rate of exchange ruling on the date of the transaction.
Al assets and habilities of the Funds’ expressed In a currency other than the Funds’ reporong cumency are translated
into the relevant Fund's reporting currency at the last available exchange rate as of 1100 pm, Central European Time
['CET") on 31 August 2019,
The exchange gain or loss arising from the translation of these items is taken into account in the determination of the
results of operations.

As at

GEP 31 August 2019
Eurn 1105880
|apanese yen 129268702
United States dollar 1.217850
Sweiss Franc 1.205002

o) Valuation of Investments

In accordance with the Frospectus, the valuation at 31 August 2019 has been used for the purpose of these Financial
Statements.

Securities admitted to an official exchange listing in or dealt in on another regulated market are valued at the last
avallable mid-market price as of 11,00 pm. CET on 31 August 20019,

The value of any investment, which is a unit or share, issued by an open-ended collective investment undertaking shall
be the latest available net asset value of such unit or share,

The value of any investment, which is a unit or share, issued by an exchange traded collective investment undertaking
shall be the latest avallable stock exchange price of such unit or share,

If a secarity is Bsted on more than one regulated market, the value of the secunty will be determined using the price
obtained from the exchange that is the main market for such a security or which provides the fairest criteria for valuing
such securities.
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2019

2. Summary of Signaificant Accounting Policies {continued

o) Valuotion of Investments frontinued)
In the event that any of the securities held in a Fund’s portfalio on 31 August 2079 are not quoted or dealt in any stock
exchange or regulated market or If, with respect to secunties quoted or dealt in on a regulated market, the price,
determined as described above, is not available or not representative of the fair market value of the relevant securities,
the value thereof will be datermined on the basis of the probable realisation valus thereof determined prodently and in
good faith.

Liguidity instruments with an ariginal maturity of 90 days or less are valued using the amortised cost method, which
approximates market value.

{d)  Treotment of fncome
The assets of the Funds Include Income from the underlying funds. This income is recognised on an ex-dividend date
and is net of any related withbolding tax

Deposit interest is recognised on an accruals basis.

e} Futures Confrocts

As part af the Campany’s investment strateqgy, the Company may enter inte futures contracts. Initial margin deposits
made upon entering into futures contracts are included in cash at bank in the Combined Statement of Met Assats,
Futures conacts are valued at the cost of closing oot at 31 August 2009 and are shown on the Cambined Statement
of Met Assets and the Portfolio Statements, The unrealised gain or loss on open futures contracts is calculated as the
difference between the contract price at trade date and the carrent day price at 1100 pm. CET on a daily basis.
Commitment, as disclosed in the Portfolio Statements, has been calculated according to the guidelines issued by the
European Securities and Market Authority ("ESMA™) and represents the market value of an equivalent position in the
assets underlying each financial instrument.

(] Net Reaised Gains or Losses on imsestments
The net realised gain or loss on investment securities sold is determined on the average cost basis,

{g)  Forward Foreign Exchange Contracts
Forward foreign exchange contracts are valued at the forward rate applicable on 37 August 2009 at 17.00 pm. CET far
the remaining period untll maturty and are shown on the Combined Statement of Net Assets and the Portfolio
Statements.

Gains or losses resulting from forward foreign exchange contracts are shown as unrealised gains or losses until the
settlement of the contract when the gain or lass is reported as realised.

() Security Lending Transactions
The Company may engage in securities lending transactions only subject to the conditions and restrictions stated in the
Prospectus.

Income pasd on securities lent by the Company will be paid by the relevant barrower of such securities to the Company.

As of 31 August 20715, the Funds had no securities on loan and no securities were lent during the reported financial
yEar,
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2019

2. Summary of Signaificant Accounting Policies {continued

{i}  Distributions

The Company will declare and pay dividends to Shareholders of each Fund helding distribution shares on the basis set
out below, usually within two months following the end of the relevant period.

Frequency of Dividend Relevant Periad
Fuiind Payraent End
Barclays ClobalBeta Partfalio 1 Manthlky End of sach manth
Barclays ClobalBeta Portfolio 2 Cruartery End of February, May, August and Novernber
Barclays ClobalBeta Partfalio 3 Quartardy End of February, May, August and Novernber
Barclays ClobalBeta Portfolio 4 Half.yearly End of February and August
Barclays ClobalBeta Portfolio 5 Half- yeary End of February and August
Barclays MultiManager Portfolio 1 Maonthly End of each month
Barclays MultiManager Portfolio 2 Quarterdy End of Februany, May, August and November
Barclays MultiManager Portfolio 3 Quartery End of Fabruary, May, August and MNovember
Barclays MultiManager Portfalio 4 Half-yeary End of February and August
Barclays MultiManager Portfolio 5 Half-yearty End of February and August
Liguid Alternative Stratagies Annually End of August

Distributions are recorded by the Fund on the ex-dividend date.

Distributions which have remained unclaimed by Sharebolders for sver five years will be forfeited 1o the benefit of the
relevant Fund,

3. Manager
{a)  Manogement Fees

The Manogement Fees mchade the Monogement Compony Fee, the mestment Moragement Fee opd the {ead
Distributor Fee.

Until 27 March 2019

In payment for carrying out its duties and responsibilities the former Management Company “Barclays Asset
Management Limited” is entitled to receive a management fee of up to 2% calculated as a percentage per annum of the
Met Asset Value of each Class of the relevant Fund, together with propery wouched expenses. The current annual
management fee for each Class of the relevant Fund is as set out on the following page. Such fee will be accrued daily
hased on the daily Net Asset Value of the relevant Class and will be paid quarterly in arrears.

In addition, the Management Company shall alse be entitled to be repaid all of its reasonable disbursements out of the
assets of the Company relating to the services it provides which shall be at normal commercial rates together with the
value added tawx, if any, thereon.

In payment for carrying out their duties and responsibilities, the Investrment Manager and the Lead Distributor are
entitled to receive a fee payable from the management fee. The Investment Manager and the Lead Distributor may each
pay a portion of their fees to the Sub-lInvestment Manager and the Sub-Distributors,

As from 28 March 2018

mn n
As from 28 March 2019, FundRock Management Company 5.A has been appointed as Management Company. In
payment for carrying out its duties and responsibilities the Management Company |5 entitled to receive a Management
Company fee of 1.6 basis points calculated as a percentage per annum of the Met Asset Value of each Class of each
Sub-Fund, This amount Is calculated monthly and pald quarterly. For the perlod from 28 March 2015 until 31 August
2019, the total amount accrued for this fee was £98,920.
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2019

3. Manager {continued)
{al  Manogement Fees {Continued)

In addition, the Management Company shall also be entitled to be repaid all of its reasonable disbursements out of the
assets of the Company relating to the services it provides which shall be at normal commercial rates together with the
wvalue added tax, if any, therean.

The fee paid to the Management Company i included in caption "Management Fee™ of the Combined Statement of
Operations for the financial year endad 31 August 2019,

The capticn “Management Fee” of the Combined Statement of Operaticns for the financial year ended 37 August 2019
also includes the fee paid to the Investment Manager and the Lead Distributer for carrying out their duties and
responsibilities, The Investment Manager and the Lead Distributor may each pay a porton of their fees to the Sub-
Investment Manager and the Sub-Distributors,

The current annual “Management Fee” rates for each Class of the relevant Fund is as set out on the following table.
Such fea will be accrued daily based on the daily Met Asset Value of the relevant Class and will be paid quartery in
arreans.

Management fee rates
Funds. Class &  Class C Class 1 Class R Class Y
Barclays ClobalBeta Portfalio 1 0.55% 045% upto050% 0.30% =
Barclays ClobalBeta Portfolio 2 1.10%% 0.70% upto0.50% 0.35% -
Barclays ClobalBeta Portfolio 3 1.25% 0.75% upto0.50% 0.35% -
Barclays ClobalBeta Portfolio 4 1.25%: 0.75% upto0.50% O0.35% -
Barclays ClobalBeta Portfolio 5 1.25% 0.75% upto0.50% 0.35% -
Barclays MultiManager Portfolio 1 0.60%  050% upto0.35% O0.45% -
Barclays MultiManager Portfolic 2 1.35%  095% upto0.40% 0.75% -
Barclays MultiManager Portfolio 3 1.50%  1.00% upto0.50% 0.75% upte 2.00%
Barclays MultiManager Portfolio 4 1.50%  1.00% wpwo0.50% 0.75% upte 200%
Barclays MultiManager Portfolio 5 1.50% 1.00% wpto0.50% 0.75% uplo 2.00%
Liquid Alternative Strategies up to 1.00% - - 0.50% -

(b} Manogerment Fees of Underlying Funds
Far the underlying funds in which the Funds invest, the investment manager of the underlying funds can recelve a
miaximum annual management fee as detailed below:

Annual Management

fees In %
Barclays UK Eguity Income Fundt 0.75%
Barclays UK Lower Cap Fund$ 0.85%
BlackRock Strategic Funds - BlackRock Global Event Driven Accumulating Fund 0.50%
BlackRock Strategic Funds - BlackRock Global Evenit Driven Income Fund 1.00%
DB Platinum IV Systematic Alpha Fund 0.595%
GlobalAccess Emerging Market Debt Fund® 0.70%
ClobalAccess Emerging Market Equity Fund* 0.895%
GlobalAccess Emerging Market Local Currency Debt Fund® 0.75%
ClobalAccess Europe (ex=-UK) Alpha Fund® 0.75%
GlobalAccess Global Corparate Bond Fund® 0.55%
ClobalAccess Global Equity Income Fund® 0.75%
GlebalAccess Global Government Bond Fund® 0.45%:
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2019

3. Manager {continued)
(b}  Manogement Fees of Underlving Furds {continuead)
Far the underlying funds in which the Funds invest, the investment manager of the underlying funds can receive a
maximum annual management fee as detailed below:
Annual Management

fees In %
ClobalAccess Global High Yield Bond Fund® 0.70%
Clobaldceass Clobal Short Duration Bond Fund® 0.55%
ClobalAccess Japan Fund* 0,805
Clobalfccass Asia Pacific {ex-Japan) Fund* 0.75%
Clobaldccess UK Alpha Fund® 0.75%
Clobalfccess UK Opporunities Fund*® 0.75%
Clobalaccess US Equity Fund® 0.57%
ClobalAccess US Small & Mid Cap Equity Fund* 0.90%
Institutional Cash Series Plc - Institutional Sterling Liguidity Fund 0.13%
Institutional Cash Series LS Treasury Fund Agency Inc 0.03%
IPM UCITS Umbrella ICAY - IPM Systamatic Macro UCITS Fund 1.50%
iShares $ Corporate Bond UCITS ETF 0.20%
iShares 3 Treasury Bond 1-3yr UCITS ETF UISD (Acc) 0.07%
iShares § Treasury Bond 1-3yr UOITS ETF USD (Dist) 0.07%
ishares Core £ Corporate Bond UCITSETF 0,20%
ishares Core € Corporate Bond UCITS ETF 0,205
ishares Core ELRD STOXX S0 UCITSETF 0. 10%:
ishares Core FTSE 100 UCITS ETF 0.07%
iShares Core MSCHEM IMI LCITS ETF 018%
iShares Core MSCI Japan IMI UCITS ETF 0.15%
iShares Core MACI Pacific ex-Japan UCITS ETF 0,205
1Shares Core SEF 500 UCITS ETF 03.07%
iShares Core USD MSCIEM IMI LICITS ETF - CBP 0.18%
iShares Emerging Markets Government Bond Index Fund 0.20%
iShares Emerging Markets Index Fund 0065
iShares Emerging Markets Local Government Bond UOITSETF 0.50%
iShares € Govit Bond 1-3yr UCITS ETF 0.20%
iShares Euro Government Bond Index Fund 0105
iShares Euro Invesiment Grade Corporate Band Index Fund 0.12%
iShares Europe ex-UK Index Fund 0,005
iShares Clobal Covernment Bond UCITSETF 0.20%
iShares Clebal High Yield Corporate Bond Fund UCITSETF 0.50%
iShares |apan Index Fund 0.00%
iShares MSCI Eastern Eurcpe Capped Fund CITS ETF 0.74%%
iShares MSCI EM Latin America Fund UCITS ETF 0.74%
iShares Morth America Index Fund 0.005
1Shares Pacific Index Fund 0.00%
iShares UK Credit Band Index Fund 0.12%
iShares UK Gilts 0-5yr UOTS ETF 0.075%
iShares UK Index Fund 0.00%
iShares U5 Corporate Bond Index Fund 005
ishares US Index Fund 0.00%:
iShares Werld Ex-Euro Covernment Bond Index Fund 0,005
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2019

3. Manager {continued)
(b}  Manogement Fees of Underlving Furds {continuead)
Far the underlying funds in which the Funds invest, the investment manager of the underlying funds can receive a
maximum annual management fee as detailed below:
Annual Management

fees in %%
Janus Henderson Haorizon Pan European Alpha Fund 1.005%
Janus Handerson UK Ahsolute Return Fund 1.00%
Lyxor Dimension IRL - Lyxor/ Tiedemann Arbitrage Strategy Fund 1.408%
Man Funds VI plc - Man CLG Alpha Salect Altemative Fund 0.65%
MEC Investment Funds 7 - Clobal Floating Rate High Yield Fund 0.75%
Frincipal Clobal Investars - Finisterre Unconstrained Emerging Markets Fixed Income Fund 0.55%%
Royal Lorklen Cash Flus Fund 0.11%
Schroder Absalute UK Dynamic Fund 1.00%
Schroder GAlA Egerton Equity Fund 1.25%
Schroder GAlA Twe Sigma Diverdfied Fund 1.40%
L Access IRL Trend Macre Fund 1.508%
Veritas Global Real Returm Fund 0.85%

T These funds form part of Barclays Multi-Manager Fund {UE Senes 2).
* These funds form part of Barclays Multi-Manager Funds FLC.

4,  Tasxation
Under current legislation and regulations, the Company 15 not subject to Luxembourg taxes on income or capital gains,
However, the Company is subject o a "taxe dabonmement” on the net asset value of each Fund, at an annual rate of
0.05%, calculated and payable at the end of each calendar quarter provided that this tax is not applied to, and is not
payable an, the investments of the Funds in other Luxembourg undertakings for collective investments which have
already been subject to such tax.

For classes of Shares of Funds which are reserved for Instituticnal Investors, the “taxe d'abonnement™ annual rate s
reduced to 0.00 %,

Dividend and interest income received by the Funds may be subject to non-recoverable withholding tax in the countries
of ongin.

5. Fund Expanses

{a)  Administrotion and Depositary Fees
During the financial year, Morthern Trust Global Services SE (formerly Morthern Trust Luxembourg Management
Company 5.A) acted as Administrator, Registrar, Damiciliary and Transfer Agent, pursuant to an adminstration
agreament between the Company and the Administrator.

Curing the financial year, Northern Trust Global Services SE (formerly Mortherm Trust Slobal Services PLE {Luxembourg
Branch)) acted as Depositary of its assets and Paying Agent pursuant to a Depositary and paying agent agreement
between Company and the Depositary.

The Administrator and the Depositary were entitled to an aggregate annual fee not 1o exceed 0.25% of the net asset
value of each Fund. The Administrator was entitled to certain out-of-pocket expenses, transfer agency fees, financial
statement preparaton charges and registrar fees at normal commercial rates. The Depositary was entifled to recover
from the Company, sub-custody fees, transaction charges and out-of-pocket expenses at normal commercial rates.

The fees of the Administrator and Depasitary accrued daily based on the daily net asset value of each Fund and were
pald monthly in arrears out of the assets of each Fund,
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2019

5. Fund Expenses {continued)

(b} Capon Expenses
There is a cap to all administrative expenses {administrative, transfer agency, registrar and custody fees) at 16bps for
the Funds listed below, The cap s calculated daily,

Barclays MultiManager Portfolio 1
Barclays Multivanager Portfolic 2
Barclays MultiManager Portfolic 3
Barclays MultiManager Portfolic 4
Barclays MultiManager Portfolic 5

The expenses are capped at a share class level for the Funds listed below:

Funds. Class A Class C Class R
Barclays GlobalBeta Portfolio 1 0.65% 0.55% 0.45%
Barclays ClobalBeta Portfolio 2 1.35% 0.B5% 0.45%
Barclays GlobalBeta Portfolio 3 1.35% 0.85% 0.45%
Barclays ClobalBeta Portfolio 4 1.35%: 0.85% 0.45%
Barclays GlobalBeta Portfolio 5 1.35% (.85% 0.45%

These caps have been disclosed within the ‘waiver /reimbursement of fees' ling in the statement of operations.

o} Currency Hedging Manogar's Fess
During the financial year, the Investment Manager provided cumency hedging services to the Company and the Funds.

The Currency Hedging Manager was entitled to a fee not to excead 0.10% of the net monthly currency value of all
forward foreign exchange contracts entered into in respect of the hedged share classes. All costs, including the fees of
the Currency Hedging Manager, which were incurred by the hedged share classes and gains/losses which were made
by the hedged share classes as a result of hedging ransactions entered into, were accrued and attributed /charged to
the relevant class or classes,

6. Research Costs
In line with the introduction of revised rules in respect of the use of dealing commission as part of the implementation
of the DMrective 2014/65/EU on Markets in Financial Instruments and amending Directive 2004/397EC ("MIFID 117},

effective from 3 January 2018, the Investment Manager ng longer pays for its investment research via dealing
cammission,

The Investment Manager will pay directly out of its own resources for all research (as defined in the FCA Rules) received
from third parties in connection with the provision of its services to the Company.

Research costs incurred from 1 Septernber 2018 to 31 August 2019 by the Fund are fully paid by the Inwestment
Manager.

7. Related Party Transactions
The Management Company, the Investment Manager and the Sub-Investment Manager(s} and any of their respective
connected persons may affect ransactions by of through the agency of another person with whom the Investment
Manager, the Sub-Investment Manager(s) or any of their Connected Persons have an arrangement. Such transactions,
if ariy, have been entered into the ordinary course of business and on normal commercial terms.
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2019

8. Dilution
Far valuation purpases, the securities are valued as outlined in note 2(c). When these values are taken into account with
the actual cost of buying or selling assets for a Fund, differences arise due to dealing charges and spreads from buying
and selling of the underlying investments, These costs have an adverse effect on the value of a Fund and are known as
“dilution”.

To mitigate the effects of dilution, the Directors may, at their discretion, make a dilution adjustment to the Met Asset
Value per Share. The requirement to make any adjustment will depend on the volume of subscriptions and redempiicns
in the relevant Fund on the valuation day. The Directors may at thelr discretion make a dilution adjustment If, in their
apirion, the existing Shareholders, in case of subseriptions, or the remaining Sharehalders, in case of redemptions,
might otherwise be adversely affected. The dilution adjustment will invalve adding to, when a Fund s in a nat
subscription pesition, and deducting from, when a Fund is in a net redemption position, the Met Asset Value per Share
such figure as the Directors consider represents an appropriate figure to meet duties, charges and spreads, Where a
dilution adjustment s made, it will increase the price where the relevant Fund is in a net subscription position and
decrease the price where the relevant Fund is in a net redemplicn position. This is a daily process, subject to the daily
yvolume af subscriptions and redemptions. The Directors review on a periodic basis the size of the dilution adjustment.
The threshold used for the application is 0.5%. As at 31 August 2019 the maximum applicable swing factor, amaong all
Funds, is 0.10%,

The Combined Net Assats as at 31 August 2019, as disclosed on page 40 to 41, exclude the swing price adjustment.

The Met Asset Value per Share as at 31 August 2019, as disclosed on pages 42 to 43, include the swing price
adjustment. All Funds applied swing price adjustments during the financial year.

9.  Change in Investment Portfolio

The list containing all the sales and purchases of the investment portfolics |s avallable at the registered office of the
Company where itmay be inspected and copies may be cbtained.
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tributions for the financial year were as follows:
Class A - Class C - Class |- Class K - Class R - Class
Distributions Distributions Distributions Distributions Distributions Distributi
;‘.-’5 GlobalBeta Portfolia 1 .
lasses
n 17 September 2018 0008453 MS/AT N/ AT N/AT 0008394 N,
n 15 October 2018 0.042830 MAAT M/AT MSAT 0042552 N
1 16 November 2018 0016632 M/AT MN/AT N/AY 0016524 M
r1 17 December 2018 0.004993 MAAE MN/AY WAL 0.00495% M
r 16 January 2019 0007936 N/AT MN/AT NSAT 0007884 M
n 15 February 2013 0.007181 M/At N/AT WAt 0007135 M
n 15 March 2019 0.005740 MSA W/ At MAAT 0005704 M,
n 15 April 2019 0015942 MAAT NiAT MAAT 0015847 M,
16 May 2015 003272 M/AT MN/AT N/AT 0013193 M
17 jure 2019 0009609 MAAT N/AT NSAT 0009553 M
15 July 2019 0.010934 M/AT MNAAT NSAT D.010872 N
16 August 2019 0010360 MAAT MN/AT NSAT 0.010302 N
lasses
n 17 September 2018 NS AT MAAT NSAE MfAT MSAT M
n 15 October 2018 M/AT MSAT MN/AT N/AY M/AT M
16 Mavermnber 2018 MiAT MSAT N/AT N/AT M/AT M
n 17 December 2018 N/AT N/AT N/AT NSAT M/AT N
r 16 January 2019 N/AT M/At TN § RS § N/t M
r 15 February 2012 N/At Mt N/AT M/t NSAT !
15 March 2019 M/AT MSAT MNSAT M/AT MNSAE M
n 15 April 2015 MSAT MAAT MN/AT M/AT MNSAT M
1 16 May 2015 M/AT MSAT MN/AT NAAT MSAT M
17 June 2015 MSAE MAAE N/AT MSAE M/iAS M
15 July 2019 MNSAT MSAE MN/AT NSAT MiAt N
n 16 August 2019 N/At MNAh N/AT M At N/AY N
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utions (continued)
tributions for the financial year were as follows:
Class A - Class C - Class I- Class K - Class R - Class

Distributions Distributions Distributions Distributions Distributions Distributi
;:.rs GlobalBeta Portfolio 1 (continued) |
lasses
n 17 September 2018 N/At MAAE N/At M AT 0008587 M
n 15 October 2018 NS/AT SAT WAt M/AT 0.043935 M
1 T& Movernber 2018 M/ AT MAAT M/AT MSAT 0017208 M
r 17 December 2018 MNSAE MrAE MSAT MNAAL 0005282 M,
r 16 Jaruary 2019 MAAt MAAt MAt M AT 0.008027 M
n 15 February 2019 M/ At MSat M/AT M/AT 0.007469 M,
n 15 March 2019 NS AT MAAT M/at M AT 0006011 M
n 1% April 2019 N/ AT MAAT M/AT WAL 0016159 N
m 16 May 2013 NSAT MrAR MSAT NAAT 0.013528 M.
7 Jure 2019 MfAE MN/AL W/ At N/ AT 0003518 M.
r 15 july 2019 MNSAT MSAT W/ AT M/AT 0.0npEN M
16 August 2013 M/t MSAT WS AT MAAT 0010165 M
A5 58S
n 17 Saptember 2018 0.706154 SAt MSAT M/AT M/AT M,
15 October 2018 3.702942 MAAT WSAT MAAL MiAS M,
r 16 Movernber 2018 1.406738 MNAAL MSAT MSAT MSA% M,
r 17 December 2018 0440388 MSAE N/AT MSAT NSAE M,
n 16 lanuary 2019 0.653950 M At WAt M/ At N/AL M,
n 15 February 2013 0607727 MSAt WAt M/AT NS/AT M,
r 15 March 2019 0.5071995 MSAT M/ AT M/AT MNSAT M
n 15 Aprl 2013 1.322001 MSAT N/ At MAAT MSAT N
n & May 2018 1.113763 MAAE WAt MAAT MiAR M,
17 June 2015 0.760275 MAAE MSAT NAAL MiA% M,
1S July 2019 0850130 MSAE NSAT MAAt NSAR M,
n 16 August 2019 0826668 N/AT W/AT M/ At N/AT N

IRTFOLIOS SICAV AUDITED ANNUAL REPORT 2019

361/532



to the Financial Statements (continued)
ancial year ended 271 August 2019

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

utions (continued)
tributions for the financial year were as follows:
Class A - Class C - Class I- Class K - Class R - Class

Distributions Distributions Distributions Distributions Distributions Distributi
;‘.-"5 GlobalBeta Portfolio 2 -
lasses
n 17 September 2018 0.079520 0086011 M/AT M At 0093421 M
n 17 December 2018 0.0710% 0076975 Miat M AT 0083675 M
15 March 2019 0.047825 0.051863 NSAAT N/AT 0.056448 N
i1 17 Jure 2019 0074469 0.080840 MN/AT NSAE 0.088053 M
lasses
n 17 September 2018 0082642 MS At M/At WAt 0080752 M
n 17 December 2018 0073170 M At M/At MAAT 0071636 M,
n 15 March 2019 0057443 MAAT MN/AT NSAT 0051488 N
17 Jure 20159 0075654 MAAt MN/AT NSAT 0.074405 M
lasses
r 17 September 2018 0064783 0079324 Miat M/ AT 0080246 M
n 17 December 2018 0058307 0071461 WS AT MAAT 0.072360 M,
n 1% March 2019 0040160 0.04%307 MN/AT MNSAT 0045980 N
1 17 Jume 2019 0058658 MAAT N/At MNSAT B M
AS5ES
17 September 2018 516962 MN/AT MN/AT NSAT M/AS M
17 Dacember 2018 5. 7R7209 NiAt NiAT N/AT NiAg N
1% darch 2019 4,054783 MSAE N/AT NSAT NiAt N
17 June 2019 5.663876 M W AT NfAT N/At M,
ig.rs GlobalBeta Portfolia 3 |
lasses
n 17 September 2018 0106220 0117932 MN/AT NAAT 0.108466 M
n 17 December 2018 0086815 0096493 MNSAT NSAT 0088824 M
1 1% March 2019 0066672 o.0/M4217 MN/AT NSAT 0068403 N
n 17 une 20019 005110 0.094835 MN/AT NSAT D0B7475 N
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utions (continued)
tributions for the financial year were as follows:
Class A - Class C - Class I- Class K - Class R - Class

Distributions Distributions Distributions Distributions Distributions Distributi
;:.rs GlabalBeta Portfolia 3 (continued) '
lasses
n 17 September 2018 0088506 0082023 M/AT M At 0118308 M
n 17 December 2018 0.071628 0.072126 W/AT M/ AT 0.0535934 M,
r 15 March 2019 0.058765 0059268 MAAT WAL 0.07E925 M
r 17 Jure 2019 0.069330 0070044 MSAT MNAAL 0.093356 M
lasses
n 17 September 2018 0095114 0115295 M/AT MSAT 0105656 M
n 17 December 2018 0078255 0.098267 MN/AT NSAT 0087113 N
n 15 March 2019 0.061685 0077562 WS AT M/AT 0068847 M
r 17 June 2019 0.07373% 0.092829 M/AT Mt 0.082456 M
AS5e5
r 17 Septemnber 2018 8,213055 M/AE N § RS § N/AE M
n 17 December 2018 6.660337 MAAT M/AT NSAT MNIAT N
n 15 March 2019 5.339434 MSAL M/At MSAL N/t M
17 June 2019 6117247 MAAT WAt MSAT M/AT M
vs GlobalBeta Portlolio 4 '
lasses
r 17 September 2018 0101518 0.12059% N/AT NfAT 0.154203 M
15 March 2019 0080527 0103052 M/At NAAL 0.135755 M.
lasses
n 17 September 2018 0.074454 0,135298 N/ AT WAt N/AT !
n 15 March 2019 0.063204 0.123663 Miat MAAL MG M
lasses
m 17 September 2018 0067762 MAAT M/AT MNSAT MiAG M
15 March 2019 0.056458 MSAT MSAT MSAL MiA% M,
ASE05
n 17 September 2018 6,772540 MAt Mint WAL N/t M
n 15 March 2019 5.506207 NS At W/AT M/AT M/ At M,

IRTFOLIOS SICAV AUDITED ANNUAL REPORT 2019

363/532



to the Financial Statements (continued)
ancial year ended 27 August 2019

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

utions (continued)
tributions for the financial year were as follows:
Class A - Class C - Class I- Class K - Class R - Class

Distributions Distributions Distributions Distributions Distributions Distributi
;‘.-"5 GlobalBeta Portfolio 5 -
lasses
n 17 September 2018 0021613 0140332 M/AT M At 0169157 M
n 15 March 2019 0.073951 0122734 MNSAT M/AT 0152162 M
lasses
i1 17 Septermnber 2018 0.059994 0.14412% MN/AT NSAE 0.20133 M
r 15 March 2019 0051635 0132617 MN/AT NSAT 0178023 N
lasses
n 17 September 2018 MN/AT 0127947 W/ At MAAT N/AT M
n 15 March 2019 MIAT 2117412 N/AT N/AT MSAT N
ASEES
n 17 September 2018 MSAT MiAT M At NSAT MiAt M
15 March 2019 M/AT MSAt Miat WAt M/ AT M
;}rs Multisan ager Portfolio 1 |
lasses
n 17 September 2018 0.01783% 0018070 MN/AT NSAT 0018225 M
1 15 October 2018 0.010452 0.010595 M/ At NS AT 0010687 M
n 16 Novemnmber 2018 0.011561 0011675 N/At NS AT 0011777 M
n 17 December 2018 0.0M6070 0.016229 N/ AT NS AT 0016370 N
n 16 January 2013 0010951 Q.011061 N/AT NSAT 0011158 M
n 15 February 2019 0011831 0011950 N/at N/AT 0012055 M
15 March 2019 0016864 0017034 M/ At NSAT 0017183 N
n 15 Aprl 2019 0.01022% 0.010334 M/AF NSAT 0010426 M
m 16 May 2019 0.011967 0.012090 MNAAT MSAL 0012198 M
N 17 Jure 2019 0.0M7067 0017243 M/nt MAAL 0017397 M
n 1% [l.:ll!l,l 2019 0014770 0.014926 MN/AT NSAT 0.015061 N
n 16 August 2019 0016040 0.016209 MN/AT NSAT O016355 N
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tributions for the financial year were as follows:
Class A - Class C - Class I- Class K - Class R - Class

Distributions Distributions Distributions Distributions Distributions Distributi
'r:.r's MultiManager Portfalio 1 {(continued) |
lasses
n 17 September 2018 Q017006 MNFAT MNSAT MAAT 0017163 M
n 15 October 2018 0010334 SAT MNSAT MAAT 0.010435 M
n 16 Novernber 2018 0011157 MN/AT MN/AT NSfAE 0.011267 N
1 17 December 2018 0015681 MN/AT NSAT NAAE 0.015835 M
r 16 January 2019 0.01065% N/At MN/AT NSAT 0010766 M
n 15 February 2013 0011900 MSAt M/At WAAL 0012019 M
n 15 March 2019 0016983 M/AT M/At MAAT 0017160 M,
n 15 April 2013 OO09ETE MAAT N/AT N/AT 0.009975 N
16 May 2015 Q011633 MAAt MN/AT NFAT 0011754 N
17 Jure 2019 0016107 MiAT N/AT NSAT 0016276 N
m 15 july 2019 0.014680 MAAT Miat WAt 0014839 M
n 16 August 2019 0015308 MAAT M/AT NSAT 0015474 N
lasses
rn 17 September 2018 0.016562 0019548 N/At MNSAL MN/AE N
n 15 October 2018 0009886 0011672 M/ At NS AT Mg M
16 Movernber 2018 0.010941 0012918 N/At NSAT M M
n 17 December 2018 0.015240 0.017993 N/ AT NS AT N/t N
n 16 January 2013 0010072 0011894 N/AT NSAT MNIAT M
n 15 February 2013 0011243 0013277 M AT NSAT MN/AT M
15 March 2019 0016183 0.01911% M/ At N/AT MN/AT M
n 15 Aprl 2019 00094964 0011178 M/AF NSAT MIAT N
m 16 May 2019 0.011144 0013163 MNAAT MSAL WAt M
N 17 Jure 2019 0.015454 0018255 M/AT MSAt N/AE M
1% I'l.:ll‘j 209 0.013553 0.016012 MN/AT NSAT M/AT N
n 16 August 2019 0.014450 0017120 MN/AT MAAT MNSAT N:
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utions (continued)
tributions for the financial year were as follows:
Class A - Class C - Class I- Class K - Class R - Class

Distributions Distributions Distributions Distributions Distributions Distributi
;)r's MultiManager Portfalio 1 {(continued) |
ASSES
n 17 September 2018 1.814929 MAAT MNSAT MAAT NSt M
n 15 October 2018 1111605 SAT MN/AT M/AT MNSAT M
n 16 Novernber 2018 1192786 MN/AT MN/AT N/AT MNSAT M
1 17 December 2018 1.679857 MN/AT MN/AT NSAE M/AS M
n 17 January 2015 1.084404 N/AT MN/AT NSAT MiA% N
n 15 February 2013 1.18017% MSA M/AT M At MSAL M
n 15 March 2019 1.763786 MAAE W/ At MAAT N/AT M
n 15 April 2015 1.016424 MAAT N/AT N/AT MSAT N
n 16 May 2019 1.20692% MAAt MN/AT NF AT Mt N
A7 June 2019 1.628571 NiAt NiAT M/ AT NiAT N
m 15 July 2019 1.503951 MAAE N/AT NAAT M/A M
n 16 August 2019 1.584000 MAAT M/AT NSAT MNSAT N
;y*s MultiManager Portfolio 2 |
lasses
n 17 September 2018 0.059020 0.061868 MNSAT N/AT 006321 M
n 17 December 2018 0.0:39361 0.031797 MNSAT MrAT 0033016 N
15 March 2019 0047641 0.050043 MN/AT N/AT 0.031246 N
17 Jure 2019 0.043915 0.046174 M/ At NSAT 0.047307 N
lasses
n 17 September 2018 0055512 0066973 N/ AT WAt 0.059597 M
n 17 December 2018 0046963 0056720 RS § MAAL 0050500 M,
n 15 March 2019 0.0:42053 0058094 N/AT M/AT 0051749 N
17 June 2019 0040687 0.0459238 MN/AT N/AY 0.042883 M
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utions (continued)
tributions for the financial year were as follows:
Class A - Class C - Class I- Class K - Class R - Class

Distributions Distributions Distributions Distributions Distributions Distributi
¥s MultiManager Portiolio 2 (continued) |
lasses
n 17 September 2018 G031515 0053034 MSAT MAAT 0055306 M
n 17 December 2018 0.0:43948 00452910 MNSAT M/AT 0047255 M
15 March 2019 0043526 0.044900 NSAAT NSAE 0.046871 N
i 17 Jure 2019 0.037432 0.038654 MN/AT NSAAE 0.04037 M
ASSES
n 17 September 2018 6.525667 MNAAT NS AT M/ At MSAE M
n 17 December 2018 5.509520 M/AT W/ A M/AT NSAT M,
n 15 March 2019 5403253 MAAT N/AT N/AT MSAT M
17 Jure 2019 «.502520 Mt MN/AT NF AT Mt N
;ys MultiMan ager Portfolio 3 |
lasses
n 17 September 2018 0.067042 0.071085 0075313 NSAT 0073178 N
n 17 December 2018 0055178 0.058582 0062153 MNSAT 0060347 N
n 15 Barch 2019 0051048 0054265 0.057650 MSAL 0.055935 N
A 17 Jurne 2019 0.043356 0046146 0.049050 MYAY 0047595 M
lasses
17 September 2018 0.062675 0075176 0.0706300 NFAT 006E526 N
n 17 December 2018 0052171 0062658 MN/AT NSAT 0057151 M
n 1% March 2019 0051314 Q061706 MN/AT NSAT Q056313 N
17 Jure 2019 0.039901 0048043 M/ At N/AT 0043876 N
lasses
n 17 September 2018 0.056931 0.060631 MNAAT N AL 0062346 M
n 17 December 2018 0047865 0051042 M/nt MAAL 0052519 M
1% March 2019 00454564 0048543 MN/AT NSAT 0.045977 N
n 17 una 20019 0.035968 0.038451 MN/AT NSAT 0.035612 N
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utions (continued)
tributions for the financial year were as follows:
Class A - Class C - Class I - Class K - Class R - Class

Distributions Distributions Distributions Distributions Distributions Distributi
¥s MultiManager Portiolio 3 (continued) |
ASSES
n 17 September 2018 6,830851 M/AT TS § M At NSAT M
r 17 Dacember 2018 5.6B0094 M/ AT M/AT NSAT NSAT N
n 15 barch 2019 5.341506 MAAG N/AT NSAT N/AT M
1 17 Jume 2019 2 098153 MAAT M AT MOAY MIAT N
'r)r's MultiManager Portfolio 4 |
(111
17 September 2018 - 0.033071 0.077019 NS AT 0.055981 N
n 15 March 2019 0.004968 0.033048 0.075878 NSAT D.055997 M
lasses
17 September 2018 == 0029483 M/AT N/AT 0030853 N
r 15 March 2019 0004657 0.038100 N/AT NAAT 0.054938 M
lasses
1 17 September 2018 -4 0.050926 MN/AT MSAT 0047522 M
1% March 2019 0.004935 0.0B5702 MN/At NSAT 0.050810 N
ASSES
n 17 September 2018 - MAAT MN/AT NSAT MIAT N
n 15 March 2019 0417690 MN/AT M AT MNSAT NIAT N
'ryr. MultiManager Portfolia 5 |
lasses
mn 17 September 2018 -4 -+ MNAAT NSAT 0.034044 M
15 March 2019 -4 0.017481 MN/AT NSAT 0.0344563 N
lasses
r 17 September 2018 -t MAAT - NSAT 0025912 N
:n 15 March 2019 -t MAAT -1 MNSAT 0032677 N
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to the Financial Statements (continued)
ancial year ended 27 August 2019

utions (continued)
tributions for the financial year were as follows:
Class A - Class C - Clasz 1 - Class K - Class B - Class
Distributions Distributions Distributions Distributions Distributions Distribufi

¥s MultiManager Portiolio 5 (continued)

lasses

n 17 September 2018 - - MSAT M At QUE7624 M
n 15 March 2019 - 0.07499 W/ AT M/AT 0.030154 M
A55eE

r 17 September 2018 MiAT MNAAT WS AE NAAY MiAf M
15 March 2019 M/AT MNsAL MNSAT NAAY MiA% M
[ Alternative Strategies |
lasses

r 17 September 2018 M/ M/ At M/at MYAT MN/AT M,
lasses

n 17 September 2018 M/AT M/AT MN/AT NAAT MSAT M
lasses

r 17 September 2018 /AT NAAT At NAAT MSiA% M
AT5EE

r 17 Saptember 2018 MNSAT MAAT WS AT NAAT NSAT M

o expenses pxceeding income, there was no distribution for these share classes.
wares In Issue as at the payment date in this share class.

ribaition is declared on Accumulation shares but investment income and profit earnad is retained and re-invested,
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2019

11. Foreign Exchange Transactions
As stated in Note 2({b), the reporting currency of the Company is Sterling and all Funds use Stering as their reporting
currency. The Company or the Funds may Invest in assets denominated in currencies other than their reporting
CUMTEncy.

The currency exposure of the underlying assets of each Fund may be hedged back into the reporting currency of the
relevant Fund to provide an element of protection against currency fluctuation,

The Company may offer within a Fund, several Classes with the same characteristics but denominated in different
currencies than the Fund's reporting currency. Shares dencminated in currencies other than the reporting currency are
hedged against the reporting currency.

Certain Funds of the Company may enter inte foreign exchange transactions for the purpose of hedging the cumency of
certain share classes. Cains and losses of these foreign exchange transactions are allocated to the respective share
classes.

Forward foreign exchange contracts held as at 31 August 2019 are shown in the Portfolio Staterment of each Fund and
gains and losses asseciated with such contracts are included in the combined statement of net assets and combined
statement of changes in net assets.

12. Transaction Costs and Broker Feas

Each Fund’s transaction costs incurred from 1 September 2018 to 31 August 2079, relate to the purchase or sale of
transferable securities, derivatives or other eligible assets. Transaction costs include commission costs, setement fees,
broker fees and depositary transaction fees. Commission costs, settlerment fees and broker fees are included as part of
net realised gain on investments in the Combined Statement of Operations for the financial year, Depositary transaction
fees are included as part of administration and depositary fzes in the Combined Statement of Operations for the
financial year. Transaction costs incurred for the financial year ended 31 August 2079 were as follows:

Transaction

Furd Costs

GEF
Barclays GlobalBeta Portfolio 1 691
Barclays GlobalBeta Portfolio 2 4428
Barclays GlobalBeta Portfolic 3 7,308
Barclays GlobalBeta Portfolic 4 3.257
Barclays GlobalBeta Portfollo 5 1,882
Barclays MultiManager Portfolio 1 1,636
Barclays Multitanager Fortfolio 2 2,573
Barclays MultiManager Forifolio 3 7.374
Barclays Multivanager Porfolio 4 2,168
Barclays MultiManager Porifolio 5 607
Ligquld Altemative Strategles 15,636

13, Global Exposure
The Company and the Investment Manager employs a risk-management process which enables it to monitor and
measure at any time the sk of the positions and their contribution to the overall risk profile of each Fund. The
Company and the Investment Manager employs, if applicable, a process for accurate and independent assessment of
the value of any over the counter derlvative Instrument.

The Investment Manager applies the commitment approach with respect to the determination of the global exposure of
each Fund,
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2019

14. Significant Events in the Financial Year
Adnan Wood resigned as Director of the Company on 19 November 2019, Nick O'Doncghue was appointed as a
Director of the Company on 20 November 2019,

FundRack Management Company 5.A replaced Barclays Asset Management Limited as the Company's Managament
Company from 28 March 2019,

The Company Issued a new praspectus in March 2019 to update for the change of Management Company and the
change of Directors.

Northern Trust Luxembourg Management Company 5.4 and Northern Trust Global Services PLC {Luxembourg Branch)
changed to Northern Trust Clebal Services SE during the financial year.

There have been no other significant events during the financial year.

15. PostBalance Sheet Events

There have been no significant events since the financial year end which, in the opinion of the Directors require an
amendment to or disclosure In the Financial Statements fior the financial year ended 31 August 20719,
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Barclays GlobalBeta Portfolio 1

Portfolio Statement

As at 31 August 2019 {expressed in GBP}

All securities held are shares in investment funds unless otherwise stated.
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Market Value %5 of Net
Investments Haldings GBP  AssetValue
Investment funds: 100.61%
Institutional Cash Saries US Treasury Fund Agency Inc 3,318,063 2,724,526 19.14
ishares & Corporate Bond UCITS ETF 1,372 133,462 0.98
IShares & Treasury Bond 1.-3yr UCITS ETF LISD {Acc) 26,519 2409917 16.93
[Shares & Treasury Bond 1-3yr OTS ETF USD {Dist) 21,930 2410109 16.93
iShares & Covt Bond 1-3yre UCITS ETF 14,880 1,950,826 13.71
iShares Core E Corporate Band UCITSETF 71 10,893 0.08
iShares Core € Corporate Band UCITS ETF 995 122,096 0.86
IShares Core EURQ STOXX 50 UCITSETF 1.288 128,360 .90
[Shares Core FTSE 100 UCITSETF 1.731 12,389 0.09
iShares Core MSCIEM IMI UCITS ETF 4.159 90,630 .64
ishares Core MSCI Japan I8 LOITS ETF 2,069 GE022 (.48
iShares Core MSCI Pacific ex-|apan UCITS ETF 486 58,375 0.41
[Shares Core S&P 500 UOTS ETF 359 85,200 0.60
[Shares Emerging Markets Covernment Bond Index Fund 1.945 178,055 1.25
iShares Ennerging Markets Index Fund I8.TES 493,178 346
iShares Emerging Markets Local Govarnment Bond UCITS ETF 51449 248 B7B 1.7%
iShares Euro Covernment Bond Index Fund 12,755 119,449 0.84
iShares Euro Investment Grade Corporate Bond Index Fund 8.351 82,738 0.58
iShares Europe ex- UK Index Fund 10,649 160,458 1.13
iShares Global Government Bond UOTS ETF 523 48,934 0.34
iShares Global High Yield Corporate Bond UCITS ETF 5,387 426,711 3.00
iShares Japan Index Fund 7,555 83,544 0.59
iShares Morth America Index Fund 57,508 1,165,601 B9
[Shares Paciflc Index Fund 1.212 17816 012
iShares LK Credit Bond Index Fund 745 10,150 007
iShares UK Cilts 0-5yr DCITSETF 369 518,200 ig4
iShares LK Index Fund 7.6596 EE,056 0.62
iShares US Corporate Bond Index Fund 24361 205,987 1.45
IShares World Ex-Eure Government Bored Index Fund 31.927 260,203 .83
Tatal investment funds 14.319,873 100,61
Partfalio of investments
{cost GBP 12,925,545) 14,319,873 100,61
Unrealised gains on forward foreign exchange contracts: 0L13%
Sold Euro Fer Steding - Maturing 03/10/2019 E£2.685 540
£2,430,B69 281 -
Sold Japanese Yen For Steding - Maturing 03/10/2019 ¥10,692 243
ERZ. JEQ 12 -
Sold Sterling For Canadian Dallars - Maturing 03/10/2019 £14,975
CADS 24,254 2 -
Sold Canadian Dollars For Steding - Maturdng 04/09/2019 CADEI 023
E23,004 126 =
BARCLAYS PORTFOLIOS SICAY AUDITED ANNUAL REFORT 2019
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Barclays GlobalBeta Portfolio 1

Portfolio Statement (continued)

As at 31 August 2019 (expressed in GBEP}

Investments
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Market Value
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% of Net

GBP  Asset Value

Unrealised gains an forward foreign exchange contracts: 0.13% (cantinued)

Sold Eurg For Stering - Maturing 04/09/2019 £2.742 563
£2,456,604 16,622 0.12
Sold Sterling For US Dollars - Maturing 04/09/201% 270,812
33211 1.891 0.1
Sold US Dollars For Sterling - Maturing 040972012 157,914
E130,119 453 -
Sold Sterling For lapanese Yen - Maturing 04,/09/20719 £2.874
¥381,704 79 -
Sold Sterling For lapanese Yen - Maturing 12/09/2019 £142
¥18558 1 -
Taotal unrealised gain on forward foreign exchange contracts 19,467 13
Unrealised lasses on forward forelgn exchange contracts: {1.15%:)
Sold Japanese Yen For Sterding - Maturing 04/09/2019 ¥11,073,947
£83,364 {2.302) {0.02)
Sold Stering For Eure = Matring 04/09/2019 ES57.803
£63,502 (381) -
Sold U5 Dollars For Sterling - Maturing 04/09/201% $10,520,229
EB.57E358 (60,003) {042)
S0ld Japanese Yen For Sterling - Maturing 19/09/2019 ¥5,332 766
E48574 (433) -
Sold Sterling For Buro - Maturing 13/09/2019 £2,083 806
€2,253,487 (45,233) 0.32)
Sold Sterling For lapanese Yen - Maturing 12/09,/2019 E195,463
¥24,239,198 [24GE) {0:01)
Sold Sterling For US Dellars - Maturing 19/08/201% £6,464,525
$7.812922 [52,616) {037)
Sold Canadian Dollars For Stering - Maturing 03/10/2079 CADS37.023
E22.858 {3} -
Sold US Dollars For Sterling - Maturing 031072012 $10,397,925
£8,521,587 {1,537) {001
Total unrealised loss on forward foreign exchange contracts { 154.956} {1.15})
Tatal net unrealised loss on forward fareign exchange contracts (145,502) {1.02)
Total Partfoliosg 14,174,364 99,59
Other net assets 58,953 .41
Total nel assels 14.233.317 T00.00

The Northern Trust Company, Barglays Bank UK PLC, Goldman Sachs International, Bank of America, Toronto-Dominicn
Bank, Morgan Stanley HSBC bank FLC and |F Morgan Chase Bank are the counterparty to these open forward foreign

exchange contracts.

& Including derivative assets and labilites,

The accom panying notes on pages 60 to 80 form an integral part of these financial statements,
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Barclays GlobalBeta Portfolio 2

Portfolio Statement

As at 31 August 2019 {expressed in GBP}

All securities held are shares in investment funds unless otherwise stated.
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Market Value % of Net
Investments Holdings GBP  Assat Value
Investment funds: 100.63%
ishares % Corporate Bond UCITS ETF 18,782 1,909,172 2.35
ishares § Treasury Bond 1. 3yr UCITS ETF LISD (Dist) 140,316 15,420,743 18.93
[Shares € Covernment Bond 1.3y UDCITSETF 77081 10,105,620 12.44
[Shares Core £ Corporate Bond WCITS ETF 959 147127 0.8
iShares Core € Corporate Band UCITSETF 13,290 1,630,804 2.01
iShares Core EURO STOXX S0 UCITSETF 12,358 1,231,574 1.52
IShares Core FTSE 100 UCITS ETF 23,558 168,609 0.21
IShares Core MSCIEM IMI LICITS ETF 50,547 1,319,392 1.62
[Shares Core MSCI Japan 1M1 LTS ETF 38,350 1,260,823 1.55
iShares Core MSCI Pacific ex-|apan UCITS ETF 7501 0976 1.1
iShares Core S&P 500 UCITSETF 3,358 845,393 1.04
iShares Emerging Markets Covernment Bond Index Fund 22270 2,039,09% 251
iShares Emerging Markets Index Fund 336,953 4,284 683 5.28
iShares Emerging Markets Local Government Bond UCITS ETF 57.211 2,765,311 341
iShares Euro Covernment Bond Index Fund 142,156 1,331,303 1.64
iShares Euro Investment Grade Corporate Bond Index Fund 81,266 805,140 0.9%
iShares Europe ex- UK Index Fund 157.03% 2,366,316 29
iShares Global Covernment Bond UCITS ETF 15,666 1,465,770 1.80
iShares Global High Yield Corporate Bond UCITS ETF 61,209 4. B48.438 5.97
iShares lapan Index Fund 59,186 654,504 0.21
iShares Morth Ameerica Index Fund 732,225 14,751,233 18.18
iShares Pacific Index Fund 4,530 651,529 0.08
iShares UK Credit Bond bndex Fund 16,313 208,153 0.26
iShares UK Gilts 0-5yr UCITS ETF 33,070 4429277 5.45
iShares UK Index Fund 03,595 1.070,928 1.32
iShares LS Corporate Bond Index Fund 318 7E4 2695480 332
iShares World ex-Eure Government Bond Index Fund 369,006 3,007416 3.70
Taotal investment funds 81,724 814 100163
Fortfolio of investments
{cost GBP 72,342,411} 81724814 10863
Unrealised gains on forward foreign exchange contracts: 0,14%
Sold Eure For Steding - Maturing 03/10/2019 E17481.412
E15,823,646 1,831 -
Sold Japanese Yen For Steding - Maturing 03/10/2019 ¥14%.614,187
E1,158.452 167 -
Sold Sterling For Canadian Dallars - Maturing 03/10/2019 £20.080
CADS32.522 2 -
Sold Canadian Dollars For Steding - Maturing 04/09/2019 CADS 206,400
£E128,243 Fol -
Sold Eure For Sterding - Maturing 04/09/2019 €£17,993,984
E16,378,820 107,626 0.13
Sold Stering For lapanese Yen - Maturing 04/09/2019 £44.276
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Barclays GlobalBeta Portfolio 2

Portfolio Statement (continued)
As at 31 August 2019 (expressed in GBEP}

Investments

Holdings
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Market Value % of Net
GBP  Asset Value

Unrealised gains on forward foreign exchange contracts: 0.14% (continued)

¥5,881,366 1,222
Sold U3 Dollars Fer Sterling - Maturing 04/09/201% 289,903
E73,560 138
Sold Sterling For US Dollars - Maturing 04 /0972019 656,588
SB05,207 4583 0.01
Sold Eura For Sterling - Maturing 1370972019 £8
£R : .
“Total unrealised gain on forward fereign exchange contracts 116,270 014
Unrealised losses on forward foreign exchange contracts: (0,99%)
Sold Canadian Dellars For Stering - Maturing 03/10/2019 CADS 206,400
127,432 (18)
Sold US Dollars For Sterling - Maturing 03/10/201% 233,740,149
£27,667,595 (4,594 {0.01)
Sold Japaness Yen For Steding - Maturing 04/09/2019 ¥1535,495,553
£1,170,564 {32,322) (0.04)
Sold Sterling For Euro - Maturing 04/09/2013 £511,659
E560,709 (4.634) {0.01)
sold Sterling For US Dollars - Maturing 04/09/2012 £468.094
3568.145 (1.580)
sold US Dollars For Sterling - Maturdng 04/09/2019 £34. 585,023
£28,201,165 {197,258) (0.24)
Sold Sterling For Eurc - Maturing 19/02/2015 £200401.533
£22,062.795 {442,857) (0.54)
Sold Sterling For Japanese Yen - Maturing 12/09/2019 £1.305.963
¥166,628.714 {16,492) (0.02)
Sold Sterling For US Dollars - Maturing 19/09/201% E12,602.447
$15.221.116 {102,573 (0.13)
Total unrealised loss on forward foreign exchange contracts {B02.728) (0.99)
Total net unrealised loss on forward forelgn exchange contracts {686.158) (0.B5)
Total portfoliosg 81,038,356 99.78
Other net assets 176,188 022
Total net assets 81,214,544 100,00

The Northern Trust Company, Barclays Bank UK PLC, Coldman Sachs International, Bank of America, Toronto-Dominion
Bank and Margan Stanley are the counterparty to these epen forward foreign exchange contracts,

§ Including derivativie assets and labilites,

The accompanying notes on pages 60 to 80 form an integral part of these financial statements,
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Barclays GlobalBeta Portfolio 3

Portfolio Statement

As at 31 August 2019 {expressed in GBP}

All securities held are shares in investment funds unless otherwise stated.
Market Value %% of Met

Investments Holdings GBP  Asset Value
Investment funds: 100.08%
iShares % Corporate Bond UCITS ETF 36,263 3,586,099 227
iShares % Treasury Bond 1-3yr UOITS ETF LSD (Dist) 143,275 15,745,937 8.72
iShares € Covt Bond 1-3yr UCITS ETF T8.642 10,310,273 6.36
i¥hares Core £ Corporate Bond UCITS ETF 1.84% 283,668 0.8
iShares Core € Corporate Bond UWCITS ETF 26,921 3,303,452 2.04
iShares Core EURD STOXX 50 UCITSETF 35,041 3492116 215
iShares Core FTSE 100 UCITS ETF 138,858 993,834 061
iShares Core MSCIEM IMI UCITS ETF 149,150 3,251,029 m
iShares Core MSCI Japan IMI LTS ETF 3521 1,158,286 1y |
iShares Core MSCI Pacific ex-|apan UCITS ETF 12,008 1,442,330 D.28%
iShares Core S&P 500 UCITSETF 18,837 4475733 276
iShares Emerging Markets Covernment Bond Index Fund 62,982 5,766,846 3.56
iShares Emerging Markets Index Fund 1.016,393 12,924,197 7.98
ighares Emerging Markets Local Government Bond UCITS ETF 181,270 8,761,740 541
iShares Euro Government Bond Index Fund 164,869 1,544,009 095
iShares Euro Investiment Crade Corporate Bond Index Fund 162,072 1,605,723 099
iShares Europe ex-UK Index Fund 438,424 6,606,313 408
iShares Clabal Covernment Bond UOTS ETF 16,375 1,532,107 0.94
iShares Global High Yield Corporate Bond UCITS ETF 185,467 14,691,064 9.07
iShares Japan Indes Fund 362,469 4,085,752 252
iShares North America Index Fund 1,274 050 25 666,721 15.84
iShares Pacific Index Fund 85,951 1,181,017 073
iShares UK Credit Bond Index Fund itan 400,803 0.25
ighares UK Gilts 0-3yr DCITSETF 32,649 4,506,826 2.78
iShares UK Index Fund 217,607 2,489,908 1.54
iShares LS Corporate Bond Index Fund 525,080 5,285 342 325
iShares US Index Fund 1,165,115 13,541,520 B.36
iShares World Ex-Euro Government Bord Index Fund £22.365 3442299 212
Total Investment funds 162,174,957 100,08
Portfolio of investments
{cnst GEP 140,771 .EE'E} 162,174,957 T0LDE
Unrealised gains an forward foreign exchange contracts: 0, 10%
Sold Euro For Sterling - Maturing 0371052019 €£24,242,831
£21,943,879 2,340
Sold Japaness Yen For Sterding - Maturing 03/10/20719 ¥170,577.130
£1,320,767 191
Sold Canadian Dellars For Steding - Maturing 04/09/2019 CADR239.486
£148.820 812
Sold Euro For Stering - Maturing 04/09/2019 £24,978,790
£22 736,652 149,396 0.0
Sold Sterling For Japanese Yen - Maturing 04/09/2019 £20,325
¥2699.841 561
sold US Diollars For Sterling - Maturing 04/09/2019 390,064
£74,092 139
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Barclays GlobalBeta Portfolio 3

Portfolio Statement (continued)

As at 31 August 2019 (expressed in GBEP}
Market Value % of Net

Investments Holdings GEF  Asset Value

Unrealised gains on forward foreign exchange contracts: 0.10% (continued)
sold Stering Far US Dellars - Maturing 04/03/201% E1,461,088
1,792,421 10,703 0.0
Total unrealised gain on forward foreign exchange contracts 164,342 010

Unrealised losses on forward forelgn exchange contracts: (0.50%)

Sold Japanesa Yen For Sterding - Maturing 04/09/2019 ¥173,276,971
E1,304 422 (26,018) (0.02)
Sold Sterling For Euro = Maturing 04/09/2019 £669.070
€£735959 13.573) -
Sold Steding Far US Dollars - Matwdng 0470972019 £331,115
401,945 {1,070) -
Sold US Dollars Fer Sterling - Maturing 04/03/2015% $53,7B0.526
£43 BE3 476 (306,741) {0.15)
Sold Sterling For Euro - Maturing 19/09/2019 £13,288 982
€14,371,086 (288,461) {0.18)
Sold Sterling For lapaness Yen - Maturing 192/09/2019 E1,705.462
¥21E,111.447 (21,589) (001}
Sold Sterling For US Dellars - Maturing 19/09/2019% £17 BEO,B54
521,670,514 (145,535) {0.09)
Sold US Dollars For Sterling - Maturing 19/09/2019 1828782
£674 646 15.51%9) -
Sold Canadian Dollars For Steding - Maturing 03/10/2019 CAD$Z39 486
E147 853 (21} -
Sold Sterling For Japanese Yen - Maturing 03/10/2019 £26,780
¥3 458,615 () -
Sold US Dollars For Sterling - Matudng 03/10/2019 £52.311,001
£432 896 065 {7.741) (0.01)
Total unrealized lass on forward foreign exchange cantracts (B16,272) (0.50)
Taotal net unrealised loss on forward fareign exchange contracts (651,930} (0.40)
Taotal portfoliosg 161,523,027 39.68
Other net assets 519,464 .32

Total net assels

182 (M2.491 100,00

The Morthern Trust Company, Barclays Bank UK PLC, Celdman Sachs Intermational, Bank of America, Toronto-Dominion
Bank, Margan Stanley, Royal Bank of Canada and JP Maorgan Chase Bank are the counterparty to these open forward fareign
exchange contracts.

& Including derivative assets and labilites,

The accom panying notes on pages 60 o 80 form an integral part of these financial statements.
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Barclays GlobalBeta Portfolio 4

Portfolio Statement

As at 31 August 2019 {expressed in GBP}

All securities held are shares in investment funds unless otherwise stated.
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Market Value % of Net
Investments Holdings CBP  Asset Value
Investment funds: 100.59%
iShares § Corporate Bond UCITS ETF 11,244 1,142,942 1.32
iShares £ Treasury Bond 1-3yr UCITS ETF USD (Dist) 40,478 4,448,536 515
IShares £ Covernment Bond 1-3yr UCITS ETF 22,621 2965701 3.44
[Shares Core £ Corporate Bond UCITS ETF 565 86,681 R TH
iShares Core £ Corporate Bond UCITS ETF 8,277 1015663 .18
iShares Cors EURD 5TOXX S0 UCITSETF 19,353 1,928,681 233
IShares Cora FTSE 100 UCITS ETF 95 &85 BEG, 268 0.79
[Shares Core MSC]EM IMI UCITS ETF 138,885 3.026471 3.50
[Shares Core MSCI Japan IMI UCITS ETF 28413 934,131 1.08
iShares Core M5O Pacific ex-Japan UCITS ETF 9432 1.122.916 1.3
iShares Core S&P 500 UCITSETF 9,263 6,952,385 B.05
iSharas Emerging Markets Government Bond Index Fund EER: M) 3,105,541 360
[Shares Emerging Markets Index Fund 790,932 10,057,289 11.65
[Shares Emerging Markets Local Covernment Bond UCITS ETF 28201 4,292,706 4.97
iShares Eurn Covernment Bond Index Fund 41,589 389,484 045
iShares Eures Investrmant Grade Corparate Band Index Fund 27,915 276,569 032
iShares Europe ex-LK Index Fund EEERIN 5022538 582
IShares Global Government Bond UCITSETF 5,953 556,985 0.65
[Shares Clobal High Yield Corporate Bond UCOTSETF 92,158 7.299.946 B.46
iShares Japan Index Fund 246,056 2,721,006 315
iShares Morth Amerca Index Fund 737,739 14,862,317 17.21
ishares Pacific Index Fund 32,079 J07.372 082
iShares UK Credit Bond Index Fund 5,715 72,926 .09
[Shares UK Glits 0-5yr UCITS ETF 9,554 1.279.629 1.48
iShares UK Index Fund 150,898 1,726,603 2.00
iShares U5 Carporate Bond Index Fund 109,007 941,702 1.07
iShares LS Index Fund FI0BGT B.A7E. 259 Q.70
iShares World Ex-Euro Government Bond Indeax Fund 105,875 BGZ BES 1.00
Total investment funds 86,854 732 100,59
Partfalle of investments
{cost GBP 74.080,970) 86,854,732 100.5%
Unrealised gains on forward forelgn exchange contracts: 0.06%
Sold Euro For Sterling - Maturdng 03/10/2019 €7,928,945
£7.177.041 B30 -
Sold Japanese Yen For Sterling - Maturing 0371072019 ¥46,917 958
E363,283 53 N
Sold Sterling For Canadian Dollars - Maturing 037102019 E16,780
CADS2Y 78 2z .
Sold Canadian Dollars For Sterding - Maturing 040972019 CADR10E, 701
£66,297 362 -
Sold Sterling For US Dollars - Matudng 04/09/2019 E183,508
$£225,332 1,516 .
Sold Euro For Sterling - Maturng 04/09/2019 €7,995,290
£7,277.583 47,783 .06
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Barclays GlobalBeta Portfolio 4

Portfolio Statement (continued)

As at 31 August 2019 (expressed in GBEP}
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Market Value 9% of Net
Investrments Huoldings GEP  Asset Value
Unrealised gains on forward foreign exchange contracts: 0.06% (continued)
Sold US Dollars For Sterling - Maturng 19/08/2019 £902,071
E742,808 2,496 -
Sold Euro Fer Sterling - Maturing 19/09/2019 E189,245
£171,210 13 -
Total unrealised gain on forward forelgn exchange contracts 53,055 0.06
Unrealised lass on forward foreign exchange contracts: (0.40%)
Sold Japanese Yen For Sterling = Maturing 047092019 ¥46,917 958
£353,196 (2.753) (0.01)
Sold Sterling For Eure - Maturing 0470972019 E77.320
£85,247 (235) -
Sold Sterling For US Deollars - Maturing 04/02/2019 E146,362
$177 485 (626)
Sold US Dollars For Sterling - Maturing 04/09/2019 S18. 860,474
£15,379,123 {107.572) 0.13)
Sold Japanese Yen For Sterling - Maturing 19/09/2019 ¥1,292.756
£0,045 159)
Sold Sterling For Eure - Maturing 19/09/2019 £5,761,755
€6,230,925 {125,077) (0.15)
Sold Sterling For Japanese Yen - Maturing 19/69/2019 £329,743
¥42,072183 (4.164) -
Sold Sterling For US Dollars - Matudng 13/09/2019 £11,806,275
$14,268,875 {956,093} {0.11)
Sold Canadian Dollars For Sterling - Maturing 03/10/2019 CADE106,701
E65.B77 o) -
Sold US Dollars For Sterling - Maturing 03/10/2019 $18,545 667
£15,207,819 (2.742) -
Total unrealised lass on farward fareign exehange contracts (346,325) {0.40)
Taotal net unrealised loss an forward foreign exchange cantracts (293,270) 10.24)
Taotal portfoliosg 86,561,462 100,25
Cther net assets (213,0H6) 10.25)
Total net assels B8.348,456 To0.00

The Morthern Trust Company, Barclays Bank UK PLC, Celdman Sachs International, Bank of America, Toronto-Dominion
Bank and Margan Stanley are the counterparty to these epen forward foreign exchange contracts.

& Including derlvative assets and llabilies,

The accom panying notes on pages 60 to 80 form an integral part of these financial statements,
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Barclays GlobalBeta Portfolio 5

Portfolio Statement

As at 31 August 2019 {expressed in GEP}

All securities held are shares in investment funds unless otherwise stated.
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Market Value % of Net
Investments Holdings GREP AssetValue
“Investment funds: 100.27% B
[Shares % Corporate Bond UCITS ETF 1,272 129,298 0.24
iShares & Treasury Bond 1-3yr DATS ETF USD (Dist) 17.151 1,884,857 349
iShares € Covernment Bond 1-3wr DTS ETF 9422 1,435,261 2.9
iShares Core £ Corporate Bond UCITS ETF 34 5216 001
iShares Core € Corporate Bond UCITS ETF 897 110,070 0.20
iShares Core EURO STOXX 50 UCITSETF 4,312 429,725 0.20
[Shares Core FTSE 100 UCITSETF 17.965 128,579 0.24
iShares Core MSCI Japan IMI UCITSETF 12,798 420,693 0.78
iShares Core MSCI Pacitic ex-Japan UCITS ETF 4118 494,350 0.91
IShares Core S&P 500 UCITS ETF 10.711 2,544,969 4.7
iShares Core USD MSCIEM IMI UCITSETF - GBP 1710 3TER6HE 6.90
[Shares Emerging Markets Covernment Band Index Fund 11,937 1,092,976 202
{Shares Emerging Markets Index Fund 647,241 3.230,160 1524
iShares Emerging Markets Loecal Covernment Bond UCITSETF 32855 1,588,056 2.94
ishares Euro Covernment Bond Index Fund 15,999 149,821 0.28
iShares Euro Investment Grade Corporate Bond Index Fund 19,620 194,382 0.36
iShares Europe ex-UK Index Fund 295 520 4.453.06M 8.25
iShares Global Covernment Bond UCITSETF 1,141 106,756 0.20
iShares Clobal High Yield Corporate Band UCITS ETF 34175 2707043 5.0
iShares Japan Index Fund 194,706 2,153,148 3.09
iShares Morth Amenca Index Fund 485332 9,777,386 1811
iShares Pacific Index Fund 59134 803,196 1.49
[Shares UK Credit Bond Index Fund 2782 35,501 007
iShares UK Gilts O-5yr UCITSETF 4,042 541,3N 1.00
[Shares UK Index Fund 135,800 1,553,845 2.88
iShares US Corporate Bond Index Fund T4.147 626,947 1.16
iShares U5 Index Fund T38.167 8,579,331 15.89
ishares World ex-Eure Covernment Bond Index Fund 53,732 437,918 0.8
Total investrment funds 24,14 4,648 100,27
Paortfolic of investments
{cost GBP 45,220,208) 54,142 648 10027
Unrealised gains on forward forefgn exchange contracts: 0.03%
Sold Eure For Stering - Maturing 03/10/2019 E2918.844
£2642.048 305 -
Sold Japaness Yen For Sterling - Maturing 0210/2019 ¥18, 782,367
£145.431 21
Sold Canadian Dollars For Sterding - Maturing 04/09,/2019 CADS31.405
£19.513 107 -
Sold Eure For Sterling - Maturing 04,/09/2019 €£2.867 864
2611008 17,741 0.03
Sold Japanesa Yen For Sterling - Maturing 04/09/2019 ¥7rerar:
£5.045 10 -

21
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Barclays GlobalBeta Portfolio 5

Portfolio Statement (continued)

As at 31 August 2019 (expressed in GBEP}
Market Value % of Met
Investments Holdings GBP Asset Value

Unrealised gains ¢n forward foreign exchange contracts: 0.03% (continued)
Sold US Dollars For Sterling - Maturing 04/09/2012 F174,475

£143,707 442 -
Total unrealised gain on forward foreign exchange contracts 18,606 .03

Unrealised [osses on forward foreign exchange cantracts: {(,58%)

Sold Canadian Dollars For Sterling - Maturing 03/10/2019 CAD®R31,405
£19,389 E) -
S0ld Japanese Yen For Stering - Maturing 04,/09/2071% ¥18,015189
£135,618 (3.745)
Sold US Dollars For Sterling - Maturing 04/09/201% 6,908,516
£5,633,311 (39,403) (0.07)
Sold Sterling For Euro - Maturing 13/09/20719 £10.424101
£11,272,218 {226.276) {0.42)
Sold Sterling Far US Diesllars - Maturing 19/09/2019 E5.B17.661
£7.031,132 [47,351) (0.0
Sold US Dollars For Sterling - Matudng 0351052019 27137025
£5.852,503 {1,056) -
Total uarealized loss on forward fareign exchange cantracts {317,834) (0.58)
Total net unrealised loss on forward foreign exchange contracts {299,228) (0.55)
Tatal portfolinsg 53,843,420 99,72
Other net assets 153,264 0.28
Total nel assels 53,996,664 1000

The Northern Trust Campany, Barclays Bank UK PLC, Goldman Sachs International, Bank of America, Morgan Stanley and
Royal Bank of Canada are the counterparty to these open forward foreign exchange contracts,

g Including derivative assets and labilites,

The accompanying notes on pages 60 t 80 form an integral part of these financial statements.
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Barclays MultiManager Portfolio 1

Portfolio Statement
As at 31 August 2019 (expressed in GBEP}

All securities held are shares in investment funds unless otherwise stated,
Market Value % of Met

Investments Holdings GBP  Asset Value
Investment funds: 95.37%

Barclays UK Equity Inceme Fundt 146,982 676,354 0.97
GlobalAccess Emerging Market Debt Fund® 1,073,463 1,138,822 1.63
ClobalAccess Emerging Market Equity Fund®* 3,483,189 2982710 4.26
ClobalAccess Emerging Market Local Currency Debt Fund® 2,884 528 1,494,550 2.14
ClobalAccess Europe {ex-UK) Alpha Fund* 770,523 1,420,860 2.03
ClobalAccess Glabal Corparate Bond Fund® 3,064,200 3,052 B65 4.36
ClobalAccess Global Equity Income Fund® 1,646,800 2,705,912 387
ClobalAccess Globzl Government Bond Fund® 6,088,300 6,493,986 9.78
GlobalAccess Global High Yield Bond Fund* 2.588,000 2.428,93% 347
GlobalAccess Global Short Duration Boend Fund® 3,563,500 13,458,812 19.24
ClobalAccess Japan Fund® 980,200 1,174,248 1.68
GlobalAccess US Equity Fund* 190,800 5,302 630 7.58
Institutienal Cash Series Ple - Institutional Sterling Liquidity Fund 11,641,705 11,641,705 16.64
Royal Londen Cash Plus Fund 12,717,664 12,743,455 18.22
Total investment funds 66,715,888 9537
Portfolio of investments

{cost GBF 62,765,809) 66,715.B38 95.37

Unrealised gains on future contracts: (L03%z#

Topix Index Future Expiry September 2013 %) 16,554 002
L5 10 Year Mote Future Expiry December 2019 (25) 1,604 0.0
Total unrealised gain on futures contracts 18,158 03

Unrealised lasses an future contracts: ((LD3%)#

Euro Stosor 50 Future Expiry September 2015 (12} (5317} {0,071}
SEP 500 Emini Index Future Expiry September 2019 9 (11,085} {0.02)
Total unrealized lose on futures contracts {16,402) (0.03)
Taotal net unrealised gain on futures cantracts 1,756 (1.0

Unrealised gains on forward fareign exchange contracts: 0.15%

Sold Eurs Fer Sterling - Maturing 06/09/2019 870,083
EBDD 444 13,665 0.02

Sold Japanese Yen For Steding - Maturing 06/02/201% ¥63,959.142

£497,114 2,337 -

Sold US Dollars For Steding - Maturing 06/09/2019 %33,116,006
£77,254,065 61,880 0.09

Sald US Dollars For Sterding - Maturing 17/09/2019 £9,683,160
E7 963020 15,545 0.02

Sold Euro For Sterling - Maturing 17/02/201% £1,376,704
£1,260,589 15,266 0.02
Total unrealised gains on forward foreign exchange contracts 108,693 015

BARCLAYS PORTFOLIOS SICAY AUDITED AMNUAL REPORT 2019
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Barclays MultiManager Portfolio 1

Portfolio Statement (continued)

As at 31 August 2019 (expressed in GBEP}
Market Value % of Met
Investrments Huoldings GBP  Asset Value

Unrealised losses on forward foreign exchange contracts: (1.42%)

Sold Sterling For Eure - Maturing 0650972013 E406,515
€437.877 (19,561} {001}
Sold Sterling For Eure - Maturing 17/05/201% £36,505,803
€39,423,000 (845,007) {1.21)
Sold Sterling For Japanese Yen - Maturing 17/09/201% £114,940
¥14,745,642 (BOG) -
Sold Sterling For US Dollars - Maturing 1770972019 £23933, 367
528,987,772 (141,559) {0.20)
Total unrealized losses on forward fareign exchange contracts (997,933) (1.42)
Taotal net unrealised loss on forward foreign exchange contracts (BE9,240) (1.27)
Total portfoliosg 65,828,404 94,10
Cther net assets 4,127.126 5.90
Total net assets 69,955,530 T0HR

Coldman Sachs Intermational is the counterparty to these open futures contracts.

Barclays Bank UK FLC and Union Bank of Switzerland are the counterparties to these open forward foreign exchange
contracts.

§ Including derivative assets and labilites,
t This fund ferms part of Barclays Multi-Manager Fund (UK Series 2.
* These funds form part of Barclays Multi-Manager Funds PLE,

# The commitment on futures conracts in absolute terms amounts to GBF 4,030,408, the mangin amounts to GBP 207,003
are disclosed in the cash at bank and bank overdraft balances on the combined statement of net assets.

The accempanying notes on pages 60 to 80 form an integral part of these financial statements.
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Barclays MultiManager Portfolio 2

Portfolio Statement

As at 31 August 2019 (expressed in GBEP}

All securities held are shares in investment funds unless otherwise stated,
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Market Value % of Met
Investments Holdings GBP Asset Walue
Investment funds: 98.67%
Barclays UK Equity Inceme Fundt 359,771 1,655,629 1.23
GlobalAccess Asla Pacific (ex-Japan) Fund® 751,500 2,049 559 1.52
ClobalAccess Emerging Market Dabt Fund?® 3,406,312 3,613,708 268
ClobalAccess Emerging Market Equity Fund* 10,123,070 8,653,638 G4l
ClobalAccess Emerging Market Local Currency Debt Fund® 2,607 389 4,977,835 369
Globalfccess Europe (ex- UKy Alpha Fund* 2,800,491 5. 164, 163 383
GlobalAccess Global Corporate Bond Fund*® 13,033,222 12,985,009 962
ClobalAccess Global Equity Income Fund*® 6,231,200 10,238,692 7.58
GlobalAccess Global Government Bond Fund® 16,693,700 17,804,309 13.19
Globaldccess Global High Yield Bond Fund* 7,412,500 6,957,297 5.16
ClobalAccess Glabal Shert Duration Bond Fund® 13,181,438 18,550,373 13.75
GlobalAccess Japan Fund® 3,142,400 3,764,493 2.79
ClobalAccess US Equity Fund* 673,600 18,720,396 13.87
MEG Investment Funds 7 - Global Floating Rate High Yield 1,910,000 1,812,781 1.34
Royal London Cash Plus Fund 16,166,047 16,198,832 12,00
Total investment funds 133,146,718 S98.67
Portfolio of investments
{cost GBF 122,818,175} 133,146,718 938.67
Unrealised gains on future contracts: (L03%#
Topix Index Future Expiry September 2013 (8) 33,109 0.03
U5 10 Year Mote Future Expiry Decernber 2019 (24} 1,540 .
Total unrealised gain on futures contracts 34,649 .03
Unrealised losses on future contracts: ((L02%)#
Euro Stoses 50 Future Expiry September 2019 (23} (10,191) (0.01)
SEP 500 Eminl Index Future Explry September 2019 {ay {11,085) {0.01)
Total unrealized loss on futures contracts (21,276} (002
Total net unrealised gain on futures contracts 13.373 1,01
Unrealised gains an forward foreign exchange contracts: 0.12%
Sold Euro For Sterling - Maturdng 06/09/201% £1,661,708
£1,528.710 26,008 0.02
Sold Japanese Yen For Steding - Maturing 0670272019 ¥132,209.554
£1,028280 4 B34 -
Sold US Dollars For Steding - Maturing 06/09/2019 $73,426,223
E6D 428877 137,203 0,10
BARCLAYS PORTFOLIOS SICAY AUDITED ANNUAL REFORT 2019
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Barclays MultiManager Portfolio 2
Portfolio Statement (continued)

As at 31 August 2019 (expressed in GBEF)
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Market Value % of Met
Investments Haldings GBP Asset Value
Unrealised gains on forward foreign exchange contracts: 0.12%
Sold Euro For Stering - Maturdng 17/09/7201% £484.615
£442.325 3957 -
Sold US Dollars For Sterling - Maturing 177092019 374,245
EBl 414 477 =
Total unrealised gains on ferward foreign exchange contracts 172,569 012
Unrealised losses on forward foreign exchange contracts: (1.18%)
Sold Sterling For Euro - Maturing 06/09/2019 E7E6,000
€825,253 {19,753) {0.02)
Sold Sterling For US Dellars - Maturing 0670952019 £1,321,827
41,600,028 {622) .
Sold Sterling For Eure - Maturdng 1770972019 E61,202,14%
£66,072,102 (1.435422) {1.08)
Sold Sterling For Japanese Yen - Maturing 17/09/201% EEB1,776
¥84,.922,012 {4,639) .
Sold Sterling For US Dellars - Maturing 1770972019 E20,323.221
$24,595,833 {136,111) {0.10)
Total unrealised losses on forward foreign exchange contracts (1.596,548) {1.18)
Total net unrealised loss on forward foreign exchange contracts [1,423,5?9} (1.08)
Total portfoliosh 131,736,112 57 62
Dther net assets 3,207,510 238
Total net assets 134,943 622 100.00

Goldman Sachs Intermational is the counterparty to these open futures contracts.

Barclays Bank UK PLC and Unlon Bank of Switzerland are the counterparties to these open forward foreign exchange

contracts,
g Inclieding derivative assets and liabilities.
t This fund forms part of Barclays Multi-Manager Fund (UK Series 2).

* These funds form part of Barclays Multi-Manager Funds PLC.

# The absalute commitment an futures contracts in amounts to GBF 4,754 703, the margin amounts to GBP 472 830 are
disclosed In the cash at bank and bank overdraft balances on the combined statement of net assets.

The accempanying notes on pages 60 to 80 form an integral part of these financial statements.
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Barclays MultiManager Portfolio 3

Portfolio Statement
As at 31 August 2019 (expressed in GBEP}

All securities held are shares in investment funds unless otherwise stated,

Market Value % of Net
Investments Holdings GEP  Asset Value
Investment Funds: 97.90%
Barclays UK Lower Cap Fundt T04,974 2628215 0.78
GlobalAccess Asla Pacific (ex-Jlapan) Fund* 6,105,500 16,651 477 4.91
GlobalAccess Emerging Market Debt Fund* 11,907 466 12,632,462 372
ClobalAccess Emerging Market Equity Fund* 2816108 24.633,257 1.26
GlobalAccess Emerging Market Lecal Currency Debt Fund* 36,802,338 13,068,254 562
ClobalAccess Europe (ex-UK) Alpha Fund® 14,198,774 26,182,830 7.72
GlobalAccess Clobal Corparate Bond Fund®? 33,387,689 33,264,179 981
ClobalAccess Global Government Bond Fund*® 33,686,400 35927.509 10.59
GlobalAccess Global High Yield Bond Fund® 27,652,034 25952.516 7.65
Globaldccess Clobal Short Duration Bond Fund® 12,246,700 17,234,907 5.08
ClobalAccess lapan Fund® 14,065,800 16,830,371 4.97
ClobalAccess UK Alpha Fund* 1,896,018 3,862,253 1.14
ClobalAccess UK Opportunities Fund® 1,466,497 4,383,833 1.29
ClobalAccess US Equity Fund® 2,270,100 63,089,624 18.60
Clobalhecess US Small & Mid Cap Equity Fund* 12,543,700 23,062,966 680
MEG Investment Funds 7 - Glabal Floating Rate High Yield Fund 7,000,000 6,643,700 1.96
Total investment funds 332,06E.353 97.90
Fortfolio of investrments
{cost GBP 298,996,068) 332,068,353 97.90
Unrealised gains an future contracts: 0.2 2568
Emini S&F 500 Index Future Expiry September 2013 123 130,467 (.05
Emnini Russell 2000 Index Mini Future Expiry September 2015 {230) 412,181 012
Topix Index Future Expiry September 2019 (38) 157,269 0.05
U5 10 Year Mote Future Expiry December 2019 2z 7185 -
Total unrealised gain an futures contracts ﬁ.mz 0.22
Unrealised losses on future contracts: (0.01%)#
Euro Stow 50 Future Expiry September 2019 1571 (25,256} (0.01)
Total unrealised loss on futures contracts (25,2560) (0.01)
Total net unrealised gain on futures contracts 701,846 021
Unrealised gains on forward forelgn exchange contracts: 0.171%
Sold US Dollars For Sterling - Matudng 0670952019 L145475943
£119,724,911 271,835 0.08
Sold Eure For Steding - Maturing 06/09/2019 4,205,663
£3,869,054 66,052 0.02
Sold Japanese Yen For Sterding - Maturing 06/0%/2019 ¥614,359,163
£4.775.022 22.448 0.01
Sold Eure For Steding - Maturing 17/09/2019 €1,777.497
£1,615633 7.766 =
Sold US Dollars For Sterling - Maturing 17/03/2019 £159,345
E164,112 498 -
Tatal unrealized gains on forward foreign exchange contracts 368,599 0.11
BARCLAYS PORTFOLIOS SICAY AUDITED ANNUAL REFORT 2019
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Barclays MultiManager Portfolio 3

Portfolio Statement (continued)

As at 31 August 2019 (expressed in GBEP}
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Mar ket Value % of Met
Investments Haoldings GBP  Asset Value
Unrealised losses on forward foreign exchange contracts: (0.99%)
Sold Sterling For Buro - Maturing 17/09/2019 £123, 266,474
£133,074,340 (2,891,648) {0.85)
Sold Sterling For US Dollars - Maturing 17/03/201% £55,896,443
$67.647.716 (374,359) {0013
Sold Sterling For Eure - Maturing 06/09/2019 E1.813,925
€2,062,321 {49,056) {0.02)
Sold Sterling For lapaness Yen - Maturing 17/09/20719 £2,136,688
V274,189,219 {14,976 {0.01)
Sold US Dollars For Sterling - Maturdng 17/09/201% 21,511,434
£1,228,770 {11.745) -
Sold Eurc For Steding - Maturing 17/09/2019 3319852
£2,508 242 {4.605) -
Sold Steding For US Dollars - Matudng 06/03/201% £1,958953
$2,380,297 {4.448) -
Sold Japanesa Yen For Stering - Maturing 17/09/2019 ¥6, 584,064
E50,645 (303) -
Total unrealised losses on forward foreign exchange contracts {3,351.142) (0.99)
Tatal net unrealised loss on forward fareign exchange contracts (2.982,547) (0.BR)
Tatal portfolins§ 329,787,656 $7.23
Other net assets 9,402,690 277
Total net assels 339,150,346 100.00

GColdman Sachs Intermational is the counterparty to these open futures contracts.

Barclays Bank UK FLC and Union Bank of Switzerland are the counterparties to these open forward foreign exchange

CONTFacts,
§ Including derivative assets and liabilities.
1 This fund forms part of Barclays Multi-Manager Fund (UK Series 2).

* These funds form part of Barclays Multi-Manager Funds PLC.

# The absolute commitment on futures contracts in amounts to GBP 44,554,572, the margin amounts to GBF 1,135,934 are
disclosed in the cash at bank and bank overdraft balances on the combined statement of net assats.

The accom panying notes on pages 60 to 80 farm an integral part of these financial statements.
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Barclays MultiManager Portfolio 4

Portfolio Statement
As at 31 August 2019 (expressed in GBEP}

All securities held are shares in investment funds unless otherwise stated,

Market Value % of Net
Investments Holdings GEP  Asset Value
Investment Funds - 91.91%
Barclays UK Lower Cap Fundf 112,766 420,403 .51
GlobalAccess Asla Pacific {ex-Japan) Fund® 2,385,000 6,504,530 7.93
ClobalAccess Emerging Market Debt Fund*® 2,876,088 3,051,201 3.72
ClobalAccess Emerging Market Equity Fund® 8.028.792 6,863,355 8.37
ClobalAccess Emerging Market Local Currency Debt Fund® 2,156,238 4. 225960 515
GlobalAccess Europe (ex-UK) Alpha Furnd® 4 283 260 7 B9g 605 963
ClobalAccess Global Comarate Bond Fund® 3,519,500 3,506,480 4 27
GlobalAccess Global Government Bond Fund® 4,347,100 4849612 59
GlobalAccess Global High Yield Bond Fund® 6,404,100 6,010,438 7.33
GlobalAccess Japan Fund® 4,008,100 4,801,574 5.85
GlobalAccess UK Alpha Fund* 339,516 1,093,012 1.34
GlobalAccess UK Opportunities Fund® 450,027 1,464 849 1.7%
Clobaltccess US Equity Fund® 553,643 15,386,608 18.76
GlobalAccess US Small & Mid Cap Equity Fund® 3,818,200 6,501,844 7.93
iShares MSCI Eastern Europe Capped Fund UCITS ETF 23,424 474,691 0.58
iShares MSCI EM Latin America Fund UCITSETF 59,719 B35.757 1.02
MEG Investment Funds 7 - Global Floating Rate High Yield Fund 1,570,000 1,490,087 1.82
Taotal investment funds 75.385,130 91.91
Portfolio of investments
{cost GBF 68,110,349) 75,385,130 91.91
Unrealised gains on future contracts: 0.26%#
Emini Russell 2000 Index Future Expiry September 2019 (58} 103,941 013
Emini S&FP 500 Index Future Expiry September 2019 54 84,408 0.0
Topix Index Future Expiry September 201 % 7} 28,971 0.03
US 10 Year Mote Future Expiry December 2019 (1E} 1,155 -
Taotal unrealised gains on futures contracts 218,475 0.26
Unrealised losses on future contracts: (00298
Emini S&F 500 Index Future Expiry September 2019 5 {11.434) {0.01)
Eurg Stosc 50 Index Future Expliry September 2019 (14} (5, 203) (0.01)
Taotal unrealised losses on futures contracts {17 ,637) (.02}
Taotal net unreallsed gain on futures contracts 200,838 .24
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Barclays MultiManager Portfolio 4

Portfolio Statement (continued)

As at 31 August 2019 (expressed in GBEP}

Market Value % of Met
Investments Holdings GBP  Asset Value
Unrealised gains an forward foreign exchange contracts: 0.06%
Sold US Dollars For Stering - Maturing 06/09/2019 $13,683,65%
£11,261,.5156 25565 003
Sold Euro Fer Sterling - Maturing D6/09/201% £1.05%.238
£974 460 16,626 002
Sold Japanese Yen For Stering - Maturing 0&/09/2012 ¥03,061.64%9
£723.304% 3,400 0.0
Sold US Dollars For Sterling - Maturing 17/09/2019 347,064
38,946 318 -
Sold Euro For Sterling - Maturing 17/03/201% £116,021
E105,263 4 -
Tatal unrealised gains on forward foreign exchange contracts 46,237 0.06
Unreallsed losses an forward foreign exchange contracts: (0.819%)
Sold Sterling For Eure - Maturing 17./02/201% £24 558622
€26,512,746 (576,033) {0.70)
Sold Sterling For US Dallars - Maturing 1770952019 £9,442 290
£11,427,371 {63,238) {D.08)
Sold Sterling For Euro - Maturing 06/097201% E505,854
£545,083 (12,958) {0.02)
sold Sterling For lapanese Yen - Maturing 17/09/201% £1.108.075
¥142,193,02% {7.767) {0.01)
Tatal unrealised losses on forward fareign exchange contracts (659,996) (0.81)
Total net unrealised loss on forward forelgn exchange contracts (B613,759) (0.75)
Tatal portiolios§ 74,972,209 91,40
Dther net assets 7.050.474 B0
Total net assets B2,022,685 10000

Coldman Sachs Intermational is the counterparty to these open futures contracts.

Barclays Bank UK PLC and Union Bank of Switzerland are the counterparties to these open forward foreign exchange
contracts,

g Including dervative assets and labilives,
+ This fund ferms part of Barclays Multi-Manager Fund (UK Series 2).
* These funds form part of Barclays Multi-Manager Funds PLL.

# The absclute commitment an futures contracts in amounts to GSF 15,221,864, the margin amounts to GBP 514,458 are
disclosed in the cash at bank and bank everdraft balances on the combined staterment of net assets.

The accompanying notes on pages 60 to 80 form an integral part of these financial statements,
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Barclays MultiManager Portfolio 5

Portfolio Statement
As at 31 August 2019 (expressed in GBEP}

All securities held are shares in investment funds unless otherwise stated,

Market Value % of Net

Investments Holdings GBF Asset Value

Investment funds: 94,01%

Barclays UK Lower Cap Fundt G61.587 225,603 0.77

GlobalAccess Asia Pacific (ex-lapan) Fund* 04,000 2465471 B.32

GlobalAccess Emerging Market Debt Fund* 621,516 655,782 223

GlobalAccess Emerging Market Equity Fund® 5,285,533 4518388 15.24

GlobalAccess Emerging Market Lecal Currency Debt Fund® 1,782,195 923,402 32

ClobalAccess Europe (ex-UK) Alpha Fund® 1,711,906 3,156,789 10,65

GlobalAccess Global Corporate Bond Fund® 792,500 785,569 1.66

GlobzlAccess Clobal Government Bond Fund® 1,053,100 1,123,161 3.79

GlobalAccess Clobal High Yield Bond Fund® 1,432,300 1,344,270 4.53

ClobalAccess |lapan Fund*® 2,023,500 2424 566 8.18

GlobalAccess UK Alpha Fund*® 185,788 378457 1.28

GlobalAccess UK Opportunities Fund* 177,053 529,269 1.79

ClobalAccess US Equity Fund® 207,300 5,761,181 19,44

ClobalAccess US Small & Mid Cap Equity Fund* 1,628,000 2,772,249 0935

iShares MSO Eastern Europe Capped Fund UCITS ETF 734 148,766 0.50

iShares MSCEM Latin America Fund UCITS ETF 22169 310,251 1.04

MEG Investmeant Funds 7 - Glebal Floating Rate High Yield Fund 350,000 332,185 1.12

Tatal investment funds 27867 369 94,01

Fortfolio of investments

(cost GEF 25,082,059} 27,867,369 94.01

Unrealised gains on future contracts: 0.39%#

Emnini Russell 2000 Index Mini Future Expiry Septermnber 2015 (24} 43010 015

S&P 500 Emini Index Future Expiry September 2019 34 41.592 0.14

Topix Index Future Expiry Septemnber 2019 {7} 28971 oae

L% 10 Year Note Future Expiry December 2019 4} 257 -

Total unrealized gains on futures cantracts 112,830 039

Unrealised |osses on future cantracts (0L07%:)#

Euro Stoso 50 Future Expiry September 2018 {3} (2,215) (0.07)
Total unrealised losses on futures contracts (2,215) (0.07)
Total net unrealised gain on futures contracts 111,615 038

Unreallsed galns an forward forelgn exchange contracts: 0.04%

Sold Eurc For Sterding - Maturing 06/09/2019 £514,039

E47 2,897 8072 0.03

50ld Japanese Yen For Steding - Maturing 06/09/20719 ¥102, 296,382

£795,083 3738 0.0
Sald US Dollars Fer Sterling - Matwring 06/03/2013 FEG0,866

ETOR 482 1,609
S0ld Eure For Stering - Maturing 17/09/20719 £142,598

E£129,392 403

Taotal unrealised gains on forward foreign exchange contracts 13,822 0.4
BARCLAYS PORTFOLIOS SICAY AUDITED ANNUAL REFORT 2019
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Portfolio Statement (continued)

As at 31 August 2019 (expressed in GBEP}
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Market Valuea % of Met
Investments Haldings GBP  Asset Value
Unrealised losses on forward foreign exchange contracts: (1.18%)
Sold Sterling For Eure - Maturing 17/09/2019 £13,821,658
€14,921,462 (324,178) {1.09)
Sold Steding For US Dollars - Maturng 17/03/2019 £3,060,962
$3,704,477 {20,500) (0.07)
Sold Sterling For Eure - Maturing 06/09/2019 £289.3%0
€311,846 {7,401) {0.02)
Total unrealised losses on forward foreign exchange contr acts {352,079} (1.18}
Total net unrealised loss on forward foreign exchange contracts {338,257) (1.14})
Total portfoliosg 27,640,727 93.25
Cther net assets 2,001,303 6.75
Total net assets 29 642,030 100.00

Coldman Sachs International is the counterparty to these open futures contracts.

Barclays Bank UK FLC and Union Bank of Switzerland are the counterpartias to these open farward foreign exchangs

contracis.
& Including derivative assets and liabilities,
t This fund ferms part of Barclays Multi-Manager Fund (UK Series 2).

* These funds form part of Barclays Multi-Manager Funds PLL.

# The absclute commitment an futures contracts in amounts to GBF 6,869,111, the margin amounts to GBP 276,720 are
discloged in the cash at bank and bank overdraft balances on the combined statement of net assets,

The accom panying notes on pages 6 to 80 form an integral part of these financial statements,
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2018 31
2018 31
2018 31 2018 31 2018 31
2(c) 16,422,334 2,322,939 78,871,862 11,156,425 137,159,499 19,401,211
2(9) 9,001 1,273 73,167 10,349 49,051 6,938
2(e)
46,779 6,617 290,674 41,116 480,492 67,966
33,388 4,723
39,604 5,602 490,354 69,361
271,079 38,344 424,289 60,016 629,488 89,041
16,782,581 2,373,896 79,699,596 11,273,508 138,808,884 19,634,517
2(9) 222,158 31,424 635,593 89,905 785,269 111,076
2(e)
23,999 3,395
3,593 508 90,238 12,764
58,847 8,324 181,353 25,652 293,510 41,517
281,005 39,748 820,539 116,065 1,193,016 168,752

16,501,576 2,334,148 78,879,057 11,157,443 137,615,868 19,465,765
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2018 31
2018 31 2018 31 2018 31
2(c) 78,571,991 11,114,008 51,120,133 7,230,943 72,356,167 10,234,780
2(9) 23,497 3,324 33,290 4,709 1,203 170
2(e) 86,188 12,191
191,940 27,150 503,830 71,267 6,158,479 871,117
97,557 13,799
33,559 4,747
411,430 58,197 477,961 67,608 4,451 630

79,296,415 11,216,478 52,135,214 7,374,526 78,640,047 11,123,635

2(0) 430,187 60,850 175,033 24,758 499,204 70,612
2(e) 15,819 2,238
77,495 10,962

931,527 131,764 376,404 53,242
19,620 2,775 335,422 47,445
167,187 23,649 118,564 16,771 200,257 28,326
1,528,901 216,263 689,621 97,547 1,128,197 159,583

77,767,514 11,000,215 51,445,593 7,276,979 77,511,850 10,964,051
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2018 31

2018 31 2018 31 2018 31

2(c) 156,608,522 22,152,275 396,997,607 56,155,312 87,810,611 12,420,811

2(9) 3,303 467 16,806 2,377 4,032 570
2(e) 95,214 13,468 838,752 118,641 410,425 58,055
8,631,171 1,220,879 13,411,054 1,896,994 8,901,431 1,259,107
58,967 8,341 6,239 883 971 137

26,046 3,684
18,335 2,593 41,791 5,911 12,233 1,730

165,441,558 23,401,708 411,312,249 58,180,118 97,139,703 13,740,411

2(9) 1,108,243 156,761 2,679,390 379,000 667,645 94,438
2(e) 58,054 8,212 717,377 101,473 181,200 25,631
37,160 5,256 785,042 111,044 229,225 32,424

1,989 281 45,014 6,367 5,200 736

640,944 90,662 1,641,730 232,223 428,401 60,597

1,846,390 261,172 5,868,553 830,107 1,511,671 213,826

163,595,168 23,140,537 405,443,696 57,350,011 95,628,032 13,526,585
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2018 31

2018 31 2018 31 2018 31

2(c) 34,273,819 4,848,032 377,945,019 53,460,323  1,488,137,564 210,497,058

2(9) 1,412 200 17 2 214,779 30,380
2(e) 197,072 27,876 1,627,651 230,231
4,246,180 600,622 22,458,678 3,176,780 65,320,708 9,239,614

219 31 33,607 4,754

826,338 116,886 1,520,030 215,008

59,605 8,431

98,743 13,967 22 3 2,389,822 338,040

38,817,226 5,490,697 401,230,293 56,754,025 1,559,303,766 220,563,518

2(9) 255,969 36,207 194,025 27,445 7,652,716 1,082,477
2(e) 72,190 10,211 1,044,640 147,764
190,149 26,897 21,520 3,044 1,364,590 193,021

1,307,931 185,007

1,513,786 214,125 2,014,862 285,002

216,228 30,585 763,577 108,008 4,710,598 666,314

734,536 103,900 2,492,908 352,622 18,095,337 2,559,585

38,082,690 5,386,797 398,737,385 56,401,403  1,541,208,429 218,003,932
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2018 31
2018 31 2018 31 2018 31
2(d) 175,907 24,882 1,345,673 190,345 2,662,788 376,651
2(d)
175,907 24,882 1,345,673 190,345 2,662,788 376,651
3(a) 67,807 9,591 385,322 54,504 666,912 94,335
5(a) 59,203 8,374 94,871 13,420 109,868 15,541
4 7,699 1,089 36,708 5,192 63,619 8,999
16,661 2,357 16,661 2,357 16,661 2,357
497 70 2,628 372 4,292 607
5(c)
407 58 1,002 142 565 80
2,365 335 2,365 335 2,365 335
5,053 715 14,017 1,983 22,521 3,186
3,552 502 10,561 1,494 26,304 3,721
163,244 23,001 564,135 79,797 913,107 129,159
5(h) (107,196) (15,163) (196,883) (27,849) (292,112) (41,319)
119,859 16,954 978,421 138,398 2,041,793 288,812
192,153 27,180 (21,660) (3,064) 96,630 13,668
(154,767) (21,892) (89,889) (12,715) 2,607,699 368,859
8,166 1,155 166,338 23,529 217,852 30,815
165,411 23,397 1,033,210 146,148 4,963,974 702,154
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2018 31
2018 31 2018 31 2018 31
2(d) 1,368,630 193,593 1,086,127 153,633 1,140,595 161,337
2(d) 6,604 934
1,368,630 193,593 1,086,127 153,633 1,147,199 162,271
3(a) 326,164 46,136 248,788 35,191 472,719 66,866
5(a) 82,019 11,602 73,445 10,389 106,534 15,069
4 34,739 4,914 27,554 3,898 41,257 5,836
16,661 2,357 16,661 2,357 16,661 2,357
2,407 340 1,712 242 2,448 346
5(c) 12,429 1,758
522 74
2,365 335 2,365 335 2,365 335
12,718 1,799 9,414 1,332 13,676 1,934
14,643 2,071 9,013 1,275 13,909 1,967
492,238 69,627 388,952 55,017 681,998 96,469
5(b) (178,955) (25,313) (136,676) (19,333)
1,055,347 149,279 833,851 117,948 465,201 65,803
1,166,778 165,041 2,500,080 353,636 1,593,638 225,420
1,969,258 278,552 (321,515) (45,478)  (2,431,606)  (343,951)
(67,426) (9,537) (225,524) (31,900)  (1,292,576)  (182,835)
47,628 6,737
4,123,957 583,334 2,786,892 394,206  (1,617,715)  (228,826)
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2018 31
2018 31 2018 31 2018 31
2(d) 3,063,125 433,279 7,102,164 1,004,601 1,628,863 230,403
2(d) 3,160 447 14,380 2,034
3,066,285 433,726 7,116,544 1,006,635 1,628,863 230,403
3(a) 1,996,066 282,344 5,552,161 785,353 1,356,836 191,924
5(a) 134,914 19,084 231,654 32,767 118,416 16,750
4 86,877 12,289 215,671 30,507 54,293 7,680
16,661 2,357 16,661 2,357 16,661 2,357
5,186 734 13,126 1,857 3,230 457
5(c) 21,665 3,065 48,775 6,899 11,378 1,609
2,365 335 2,365 335 2,365 335
28,335 4,008 61,423 8,688 16,428 2,324
29,482 4,170 76,679 10,846 19,623 2,776
2,321,551 328,383 6,218,515 879,609 1,599,230 226,211
5(b)
744,734 105,343 898,029 127,026 29,633 4,192

7,593,025 1,074,033 28,973,017 4,098,233 10,821,787 1,530,742

(8,443,146)  (1,194,283) (19,943,544) (2,821,014)  (7,048,823)  (997,056)

(1,854,214) (262,279)  (4,271,673) (604,228) (818,061)  (115,715)
50,863 7,195 (178,078) (25,189) 128,143 18,126
(1,908,738) (269,991) 5,477,751 774,828 3,112,679 440,288
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2018 31
2018 31 2018 31 2018 31

2(d) 553,500 78,293 19,950 2,822 20,147,322 2,849,839

2(d) 477 67 24,621 3,483

553,977 78,360 19,950 2,822 20,171,943 2,853,321

3(a) 629,465 89,038 1,707,276 241,494 13,409,516 1,896,776

5(a) 86,121 12,182 157,309 22,251 1,254,354 177,428

4 21,099 2,984 121,417 17,174 710,933 100,561

16,661 2,357 16,654 2,356 183,264 25,923

1,269 180 12,164 1,721 48,959 6,925

5(c) 5,907 836 100,154 14,167

13,167 1,862 15,663 2,216

2,365 335 2,365 335 26,015 3,680

7,932 1,122 55,652 7,872 247,169 34,962

8,884 1,257 74,073 10,478 286,723 40,557

779,703 110,289 2,160,077 305,543 16,282,750 2,303,195
5(b) (29,473) (4,169) (941,295)  (133,146)

(196,253) (27,760)  (2,140,127) (302,721) 4,830,488 683,273

3,976,868 562,528 1,299,250 183,779 58,191,566 8,231,197
(2,457,931) (347,674) (820,492) (116,059)  (37,134,756)  (5,252,711)
(508,662) (71,950) (88,805) (12,561)  (8,734,585) (1,235,507)

80,934 11,448 129,490 18,316

894,956 126,592 (1,750,174) (247,562) 17,282,203 2,444,568
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2018 31

1915 10
2006 10 13
2010 12 17

2018 31 11

BAML
BAML
BAML

2009 65 EC
2010
2010
FCA 2010

UCITS
FCA
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GAAP

2018 31 11

2018 31
1.117100
10.201583
144 122780
1.299750
1.256980

2018 31

2018 31 11

2018 31

90
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11

11

11

11

.55

.10

.25

.25

.25

.60

.35

0.45

0.70

0.75

0.75

0.75

0.50

0.95
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1.50 1.00 0.50 0.75 2.00

1.50 1.00 0.50 0.75 2.00

1.50 1.00 0.50 0.75 2.00

1.00 0.50

Barclays UK Equity Income Fundt 0.75
Barclays UK Lower Cap Fundf 0.90
BlackRock Strategic Funds - BlackRock Global Event Driven Fund 0.50
Boussard & Gavaudan SICAV - Absolute Return Fund 1.00
DB Platinum IV Systematic Alpha Fund 0.95
GlobalAccess Emerging Market Debt Fund* 0.70
GlobalAccess Emerging Market Equity Fund* 0.95
GlobalAccess Emerging Market Local Currency Debt Fund* 0.75
GlobalAccess Europe (ex-UK) Alpha Fund* 0.75
GlobalAccess Global Corporate Bond Fund* 0.55
GlobalAccess Global Equity Income Fund* 0.75
GlobalAccess Global Government Bond Fund* 0.45
GlobalAccess Global High Yield Bond Fund* 0.70
GlobalAccess Global Short Duration Bond Fund* 0.55
GlobalAccess Japan Fund* 0.80
GlobalAccess Pacific Rim (ex-Japan) Fund* 0.75
GlobalAccess UK Alpha Fund* 0.75
GlobalAccess UK Opportunities Fund* 0.75
GlobalAccess US Equity Fund* 0.50
GlobalAccess US Small & Mid Cap Equity Fund* 0.90
GlobalAccess US Value Fund* 0.65
HI Numen Credit Fund 1.50
Institutional Cash Series Plc - Institutional Sterling Liquidity Fund 0.75
iShares $ Corporate Bond UCITS ETF 0.20
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Acc) 0.20
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 0.20
iShares Core £ Corporate Bond UCITS ETF 0.20
iShares Core € Corporate Bond UCITS ETF 0.20
iShares Core EURO STOXX 50 UCITS ETF 0.10
iShares Core FTSE 100 UCITS ETF 0.07
iShares Core MSCI EM IMI UCITS ETF 0.18
iShares Core MSCI Japan IMI UCITS ETF 0.20
iShares Core MSCI Pacific ex-Japan UCITS ETF 0.20
iShares Core S&P 500 UCITS ETF 0.07
iShares Emerging Markets Government Bond Index Fund 0.20
iShares Emerging Markets Index Fund 0.30
iShares Emerging Markets Local Government Bond UCITS ETF 0.50
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iShares € Govt Bond 1-3yr UCITS ETF 0.20
iShares € Govt Bond 1-3yr UCITS ETF GBP 0.20
iShares Euro Government Bond Index Fund 0.10
iShares Euro Investment Grade Corporate Bond Index Fund 0.15
iShares Europe ex-UK Index Fund 0.30
iShares Global Corporate Bond Fund UCITS ETF 0.25
iShares Global Government Bond UCITS ETF 0.20
iShares Global High Yield Corporate Bond UCITS ETF 0.50
iShares Japan Index Fund 0.30
iShares MSCI Eastern Europe Capped Fund UCITS ETF 0.74
iShares MSCI EM Latin America Fund UCITS ETF 0.74
iShares North America Index Fund 0.30
iShares Pacific Index Fund 0.30
iShares S&P 500 Minimum Volatility UCITS ETF 0.20
iShares UK Credit Bond Index Fund 0.15
iShares UK Gilts 0-5yr UCITS ETF 0.20
iShares UK Index Fund 0.30
iShares US Corporate Bond Index Fund

iShares US Index Fund 0.30

iShares USD Treasury Bond 1-3 Year Fund UCITS ETF Distributing 0.20

iShares US Index Fund 0.30
iShares World Ex-Euro Government Bond Index Fund

Janus Henderson Horizon Pan European Alpha Fund 1.00
Janus Henderson UK Absolute Return Fund 1.00
Legg Mason Western Asset Macro Opportunities Bond Fund 1.00
LFIS Vision UCITS Credit 1.63
Lyxor Russell 1000 Growth UCITS ETF 1.40
Majedie Asset Tortoise Fund 1.50
Royal London Cash Plus Fund 0.12
Schroder Absolute UK Dynamic Fund 1.00
Schroder GAIA Egerton Equity Fund 1.25
Schroder GAIA Two Sigma Diversified Fund 1.40
U Access IRL Trend Macro Fund 1.50
Veritas Global Real Return Fund 0.85
t UK

0.05 taxe d"abonnement

0.01
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BAML

0.10

0.65

1.35

1.35

1.35

1.35
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0.85
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2018 31
2018 31
2018 31
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10

2017 15 0.016147 T t T 0.015995 T
2017 10 17 0.045355 T t T 0.044943 T
2017 11 16 0.007252 t T T 0.007186 T
2017 12 15 0.006766 t t T 0.006704 T
2018 16 0.012878 T t T 0.012765 T
2018 15 0.009273 t T T 0.009194 T
2018 15 0.012432 T t T 0.012329 T
2018 18 0.012848 T t T 0.012782 T
2018 16 0.009537 T T 1) 0.009488 T
2018 15 0.005722 T t t 0.005693 T
2018 17 0.010254 T t T 0.010185 T
2018 16 0.009335 t t T 0.009270 T
2017 15 t t t t t T
2017 10 17 T T T t t T
2017 11 16 t T T T T T
2017 12 15 t t t t t T
2018 16 T T T t t T
2018 15 t T T T T T
2018 15 t t t t t T
2018 18 T T T t t t
2018 16 t T T T T T
2018 15 t t t t t T
2018 17 T T T t t T
2018 16 t T t T t T
2017 15 t t t T 0.016002 T
2017 10 17 T T t T 0.047810 T
2017 11 16 t t T t 0.007679 T
2017 12 15 t t t T 0.007079 T
2018 16 T T t T 0.013265 t
2018 15 t t T t 0.009688 T
2018 15 t t t T 0.012760 T
2018 18 T T t T 0.013362 T
2018 16 t t T T 0.009902 T
2018 15 t t t T 0.005932 T
2018 17 T T t T 0.010484 T
2018 16 t t t t 0.009475 T
2017 15 1.362400 T t T t T
2017 10 17 4.059900 T T T t T
2017 11 16 0.648543 T t T T T
2017 12 15 0.603771 T t T t T
2018 16 1.126171 T T T t t
2018 15 0.826400 T t t T T
2018 15 1.029333 T t T t T
2018 18 1.105700 T T T t t
2018 16 0.827717 T t T T T
2018 15 0.473917 t T T T t

409/532



EDINETOOOO
O00D0OO00ooOo0onoO(E25175)
ooooooooooooodao

2018 17 0.875525 T T T t t
2018 16 0.795260 T t t t t
2017 15 0.098280 0.105786 T T 0.114453 t
2017 12 15 0.056663 0.061049 T T 0.066099 t
2018 15 0.045097 0.048660 t T 0.052751 T
2018 15 0.056844 0.061394 T T 0.066606 t
2017 15 0.101350 T T T 0.098153 t
2017 12 15 0.061925 T t 1) 0.060072 T
2018 15 0.047271 T T T 0.046001 T
2018 15 0.057045 T T T 0.055597 t
2017 15 0.078464 0.096324 t T 0.095586 T
2017 12 15 0.049131 0.060414 T T 0.059922 T
2018 15 0.037246 0.045930 T T 0.045495 t
2018 15 0.047332 0.057865 t T 0.058470 T
2017 15 8.020781 T T T t T
2017 12 15 4.971890 T T T t t
2018 15 3.618660 T t T t T
2018 15 4.585189 T T T t t
2016 15 0.105313 0.116342 t ) 0.106577 T
2016 12 15 0.077198 0.085374 t T 0.078275 T
2017 15 0.054121 0.059944 T T 0.055026 T
2017 15 0.069948 0.077553 t T 0.071247 T
2017 15 0.087538 0.087573 t T 0.116000 T
2017 12 15 0.067615 0.067701 T T 0.089759 t
2018 15 0.045575 0.045741 t T 0.060671 T
2018 15 0.056402 0.056656 t T 0.075208 T
2017 15 0.092104 0.114957 T T 0.101393 t
2017 12 15 0.073455 0.091764 t T 0.081016 T
2018 15 0.049176 0.061530 t 1) 0.054393 T
2018 15 0.064037 0.080201 T T 0.070960 t
2017 15 8.163667 T t t 1) T
2017 12 15 6.381791 T t T t T
2018 15 4.105896 T T T t t
2018 15 5.325830 T t t T T
2017 15 0.087254 0.108000 T t 0.140569 T
2018 15 0.040506 0.071704 T T 0.104436 t
2017 15 0.072740 0.133723 T T t T
2018 15 0.034163 0.088910 T T t t
2017 15 0.059927 T T T t
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2018 15 0.029857 T T T t t
2017 15 6.844729 T T T t T
2018 15 3.075489 T T T t t
2017 15 0.082445 0.130619 t T 0.157969 T
2018 15 0.037891 0.089753 T T 0.122244 t
2017 15 0.076876 0.144316 T T 0.096748 T
2018 15 0.029447 0.112619 T T 0.118682 t
2017 15 T 0.119325 T T T t
2018 15 t 0.087815 t T t T
2017 15 T T T T t T
2018 15 T T T T t t
2017 15 0.016251 0.016389 t T 0.016522 T
2017 10 17 0.009855 0.009941 T T 0.010022 t
2017 11 16 0.010712 0.010805 t T 0.010894 T
2017 12 15 0.012299 0.012406 t T 0.012508 T
2018 16 0.009253 0.009336 T T 0.009414 t
2018 15 0.009885 0.009974 t ) 0.010057 T
2018 15 0.012653 0.012768 T T 0.012874 T
2018 18 0.008105 0.008180 T T 0.008249 t
2018 16 0.009461 0.009548 t T 0.009629 T
2018 15 0.012779 0.012898 t T 0.013006 T
2018 16 0.012960 0.013084 T T 0.013195 t
2018 16 0.013832 0.013964 t T 0.014083 t
2017 15 0.015525 0.018251 T T 0.015644 T
2017 10 16 0.009825 0.011554 T T 0.009904 t
2017 11 16 0.010561 0.012421 t T 0.010647 T
2017 12 15 0.012149 0.014288 t T 0.012247 T
2018 17 0.008863 0.010424 T T 0.008938 t
2018 15 0.010052 0.011824 t t 0.010138 T
2018 15 0.012345 0.014522 T T 0.012450 T
2018 17 0.007998 0.009409 T T 0.008069 t
2018 16 0.009166 0.010785 t t 0.009248 T
2018 15 0.011858 0.013950 t T 0.011963 T
2018 17 0.012468 0.014672 T T 0.012583 t
2018 16 0.013195 0.015527 t T 0.013317 t
2017 15 0.014593 0.017206 T T 0.014942 T
2017 10 17 0.009717 0.011460 T T 0.009953 t
2017 11 16 0.010582 0.012480 t T 0.010838 T
2017 12 15 0.011839 0.013963 t T 0.012125 T
2018 17 0.008647 0.010200 T T 0.008860 t
2018 15 0.009373 0.011057 T T T T
2018 15 0.011858 0.013989 T T t T
2018 18 0.007709 0.009096 T T T t
2018 16 0.008991 0.010609 T t t T
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2018 15 0.012085 0.014260 T T T t
2018 17 0.012071 0.014247 T t t T
2018 16 0.012778 0.015082 T t t t
2017 15 1.662214 T T T t t
2017 10 17 1.079100 T t T t T
2017 11 16 1.168321 T t T t T
2017 12 15 1.320500 T T T t t
2018 17 0.952686 T t T t T
2018 15 1.042893 T t T t T
2018 15 1.260857 T T T t t
2018 18 0.847534 T t t T T
2018 16 0.997679 T t T t T
2018 15 1.278000 T T T t t
2018 17 1.337891 T t t T T
2018 16 1.429679 T t T t t
2017 15 0.573800 0.059905 T T 0.061158 t
2017 12 15 0.042729 0.044655 t T 0.045612 T
2018 15 0.036803 0.038501 T T 0.039346 T
2018 15 0.039022 0.040863 T T 0.041782 t
2017 15 0.054395 0.065351 t T 0.058041 T
2017 12 15 0.042821 0.051497 T T 0.045761 T
2018 15 0.035709 0.042990 T T 0.038218 t
2017 15 0.036153 0.043573 t T 0.038755 T
2017 15 0.048590 0.049819 T T 0.051824 T
2017 12 15 0.040086 0.041143 T T 0.042834 t
2018 15 0.032721 0.033617 t T 0.035022 T
2018 15 0.035071 0.036068 T T 0.037594 t
2017 15 6.372220 T T T t t
2017 12 15 5.105791 T t T t T
2018 15 3.991642 T T T t T
2018 15 4.275987 T T T t t
2017 15 0.057384 0.060543 0.063789 T 0.062164 T
2017 12 15 0.041498 0.043838 0.046252 T 0.045041 t
2018 15 0.032471 0.034345 0.036285 T 0.035309 T
2018 15 0.039955 0.042311 0.044765 T 0.043529 T
2017 15 0.054056 0.064501 T T 0.058657 t
2017 12 15 0.041347 0.049399 0.045586 T 0.044949 T
2018 15 0.031323 0.037476 0.034952 T 0.034120 T
2018 15 0.036848 0.044138 0.041220 T 0.040212 t
2017 15 0.047266 0.050082 t t 0.051369 T
2017 12 15 0.037945 0.040255 t T 0.041317 T
2018 15 0.028107 0.029856 T T 0.030664 T
2018 15 0.034979 0.037202 t t 0.038232 T
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2017 15 5.871452 T t t t T
2017 12 15 4.576342 t T T t T
2018 15 3.248321 t t t t T
2018 15 4.040578 T t t t t
2017 15 0.022359 0.057567 t .039169 T
2018 15 0.033278 t .012684 t
2017 15 0.020639 t t 036843 t
2018 15 t t 012731 t
2017 15 0.016946 t t .031141 T
2018 15 t t 011419 t
2017 15 t t t t T
2018 15 t t t t t
2017 15 T T 019376 T
2018 15 t t t
2017 15 t t .015720 t
2018 15 T t T
2017 15 t t .012972 T
2018 15 t t t
20017 15 t T T T T t
2018 15 t t t t t t
2017 15 t t t t
2017 15 t t t t
2017 15 t t t T
201715 t t t t t t
"

413/532



11

12

2018

2017

31

2018

31

EDINETOOOO

OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2018

693
4,562
2,260
1,381

340
2,037

12,284
28,432
8,233
3,456
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Notes to the Financial Statements
For the financial year ended 31 August 2018

1. Description of the Company
Barclays Portfolios SICaY (the "Company”) is an open-ended investment company, incorporated as a Sociétd
d'Investissement & Capital Variable on 13 Qctober 2006, under the provisions of the amended law of 10 August 1915
conceming commercial companies and registered on the official list of undertakings for collective investment pursuant
to Part | of the amended law of 17 December 2010, relating to undertakings for collective investment,

The Company is an umbrella investment company with variable share capital comprising separate sub-funds of assets
and liabilities (each a "Fund"), each of which relates to a different portfalio of assets with specific investiment abjectives,
The assets of each Fund are segregated in the Company’s books from the other assets of the Company.

As at 31 August 2018, the Company has eleven launched Funds denominated in the following currencies:

Funds Currency
Barclays GlobalBeta Portfolio 1 CBF
Barclays GlobalBeta Portfolio 2 CEF
Barclays GlobalBeta Portfolio 3 CBF
Barclays GlobalBeta Portfolio 4 CBP
Barclays GlobalBeta Portfolio 5 CBP
Barclays MultiManager Portfolio 1 CBP
Barclays MultiManager Portfalio 2 CEF
Barclays MultiManager Portfalio 3 CBF
Barclays MultiManager Portfolio 4 GBP
Barclays MultiManager Portfolio 5 CBP
Liquid Alternative Strategies GBP

Each Fund offers share classes in GBP, USD, EUR and |PY except for Liquid Altermnative Strategies which does not offer
shares in |FY.

The Company has appointed Barclays Asset Management Limited {"BAML") to serve as its management company (the
“tManagement Cempany”) pursaunt to a Management Company Agreement between the Company and the
Management Company. BAML is responsible, subject to the overall supervision of the Directors, for the provision of
portfolio and risk management services, administrative services and marketing services to the Company, and more
generally for the day-to-day management of the affairs of the Company as further described in the Management
Company Agreement.

The Management Campany acts as the management company of the Company under the freedom to provide services
pravisions of the Directive 2009/65/EC of the European Parliarment and of the Council, as amended, supplemented,
consolidated or atherwise modified from time to time (the “Directive™), In accordance with the relevant provisions of the
2010 Law (the “Regulations”), the Management Company will be required to comply with the Financial Conduct
Autharity ("FCA") Rules (being the rules of the Management Company’s "home member state’ for the purposes of the
Requlations) in relation to the aorganisation of the Management Company, including its delegation arrangements, risk
management procedures, prudential rules and supervision. applicable prudential rules regarding the Management
Company's management of UCITS authorised under the Directive and the Management Company's reporting
requirements, In accordance with the FCA Rules and with the prior approval of the Company, the Management
Company may delegate all or part of its duties and powers to any persaon orf entity. The Management Company's liability
to the Company for the performance of such functions shall not be affected by the delegation.
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2018

1. Description of the Company (continued)
Please refer to the sections in the Prospectus for further information regarding the delegation by the Management
Company of the investment management, distribution and administration functions,

The Management Company has appointed Barclays Investment Solutions Limited, Wealth Management division, as its
investrment manager pursuant to an Investment Managerment Agreement, as amended from time to time, between the
Management Company and the Investment Manager.

2. Summary of Significant Accounting Policies

fa} Presentation of finoncial statements
The financial statements are prepared in accordance with Luxembourg regulations relating to undertakings for
collective investrment and Luxembourg Generally Accepted Accounting Principles ("Lux GAAFY),

(b} Treatment of Curencies
The reporting currency of the Company is Sterling and the Company’s combined financial statements are shown in
Sterling. The Company may, however, invest in assets denominated in currencies other than Stering. The cumrency
exposire of the underlying assets of each Fund may be hedged back into the reference currency of the relevant Fund to
provide an element of protection against currency fluctuation.

Transactions in foreign currencies are translated at the rate of exchange ruling on the date of the transaction.
All assets and liabilities of the Funds’ expressed in a currency other than the Funds’ reporting currency are translated
into the relevant Fund's reporting currency at the last available exchange rate as of 11.00 p.m. Central European Time

("CET") on 31 August 2018,

The exchange gain ar loss arising from the translation of these items is taken inte account in the determination of the

results of operations,

As at
GBP 31 August 2018
Euro 1117108
Hong Kong dollar 10,201 583
Japanese yen 144122780
United States dollar 1.299750
Swiss Franc 1.256980

e} Valuation of lnvestments
In accordance with the Prospectus, the valuation at 31 August 2018 has been used for the purpose of these Financial
Statements.

Securities admitted to an official exchange listing in or dealt in on another regulated market are valued at the last
available mid-market price as of 11.00 pm. CET on 31 August 2018,

The value of any investment, which is a unit or share, issued by an open-ended collective investment undertaking shall
be the latest available net asset value of such unit or share,

The value of any investment, which is a unit or share, issued by an exchange traded collective investment undertaking
shall be the latest available stock exchange price of such unit or share,
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2018

2. Summary of Significant Accounting Policies (continued)

e} Valwation of Investments (continued)
If a security is listed on more than one regulated market, the value of the security will be determined using the price
obtained from the exchange that is the main market for such a security or which provides the fairest criteria for valuing
such securities.

In the event that any of the securities held in a Fund's partfolio on 31 August 2018 are not quoted or dealt in any stock
exchange or requlated market or if, with respect to securities quoted or dealt in on a regulated market, the price,
determined as described above, is not available or not representative of the fair market value of the relevant securities,
the value thereof will be determined on the basis of the probable realtsation value thereof determined prudently and in
goad faith.

Liquidity instruments with an original maturity of 90 days or less are valued using the amortised cost method, which
approximates market value,

{d} Treatment of income
The assets of the Funds include income fram the underying funds. This income is recognised on an ex-dividend date
and is net of any related withholding tax.

Deposit interest is recognised on an accruals basis,

el Futures Controcts

As part of the Company’s Investment strategy, the Company may enter into fulures contracts. Initial margin deposits
made upon entering into futures contracts are included in cash at bank in the Combined Staterment of Net Assets,
Futures contracts are valued at the cost of closing out at 31 August 2018 and are shown on the Combined Statement
of Net Assets and the Portfolio Statements. The unrealised gain or loss on open futures contracts is calculated as the
difference between the contract price at trade date and the current day price at 11.00 p.m, CET on a daily basis.
Commitment, as disclosed in the Portfolio Staterments, has been calculated according to the guidelines issued by the
Eurcpean Securities and Market Authority ("ESMAT) and represents the market value of an equivalent position in the
assets underlying each financial instrument.

{ft  Net Realised Gains or Losses an Investments
The net realised gain or loss on investment securities sold is determined on the average cost basis.

fa} Forward Foreign Exchange Confracts
Farward forelgn exchange contracts are valued at the forward rate applicable on 21 August 2018 at 11.00 p.an. CET for
the remaining period until maturity and are shown on the Combined Statement of Met Assets and the Partfelio
Statements.

Gains or losses resulting from forward foreign exchange contracts are shown as unrealised gains or losses until the
settlement of the contract when the gain or loss is reported as realised.

(f)  Security Lending Transactions
The Coempany may engage in securities lending transactions only subject to the conditions and restrictions stated in the
Prospectus.

Income paid on securities lent by the Company will be paid by the relevant borrower of such securities to the Company.

As of 31 August 2018, the Funds had no securities on loan and no securities were lent during the reported financial
year.
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2018

2. Summary of Significant Accounting Policies (continued)

{iy  Distributions
The Company will declare and pay dividends to Shareholders of each Fund holding distribution shares on the basis set
out below, usually within two menths following the end of the relevant period.

Frequency of Dividend Relevant Period
Fund Payment End
Barclays GlobalBeta Portfolio 1 Monthly End of each month
Barclays GlobalBeta Portfalio 2 Quarterly  End of February, May, August and November
Barclays GlobalBeta Portfolio 3 Quarterly  End of February, May, August and November
Barclays GlobalBeta Portfolio 4 Half-yearly End of February and August
Barclays GlobalBeta Portfolio 5 Half-yearly End of February and August
Barclays MultiManager Portfolio 1 Monthly End of each month
Barclays MultiManager Portfolio 2 Quarterly  End of February, May, August and November
Barclays MultiManager Portfolio 3 Quarterly  End of February, May, August and November
Barclays MultiManager Portfolio 4 Half-yearly End of February and August
Barclays MultiManager Portfolla 5 Half-yearly End of February and August
Liquid Alternative Strategies Annually End of August

Distributions are recorded by the Fund on the ex-dividend date.

Distributions which have remained unclaimed by Shareholders for over five years, will be forfeited to the benefit of the
relevant Fund.

i}y Orgonisation Expenses
Costs incurred by the Company in connection with its organisation or formation are deferred and are being amartised
on a straight-line basis over a five-year period, These organisation expenses are included in "Other assets”.

3. Manager
fa) Management fees

In accordance with and subject to the terms of the Management Company Agreement, the annual management fee will
be a percentage of the net asset of each class of the relevant Fund, together with properly vouched expenses. Fees
payable to the Investment Manager and Distributors will be payable out of the management fee. The management
campany may instruct the Company to pay any of these fees to the Investment Manager, Sub-Investment Manager and
Distributors directly out of the assets of the Company. In such case, the management fee due to the management
company is reduced accardingly. Such fee will be accrued daily based an the daily Met Asset Value of the relevant Class
and will be paid quarterly in arrears or at such lengthier intervals as may be agreed with the Company.

Pursuant to the provisions of the Management Company Agresment, the Manager is entitled to a fee at the annual

rates set out below. The fee will be accrued daily based on the daily Net Asset Value of the relevant Fund. Such fee will
be paid on a quarterly basis in arrears.
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Manager (continued)
Management Fees (continued)
Management fee rates

Funds Class A Class C Class | Class R Class Y
Barclays ClobalBeta Portfolio 1 0.55% 0.45% wupto 0.50% 0.30%

Barclays ClobalBeta Portfolic 2 1.10% 0.70% upto0.50% 0.35%

Barclays ClobalBeta Portfolio 2 1.25% 0.75% upto0.50% 0.35% -
Barclays ClobalBeta Portfolio 4 1.25% 0.75% upto0.50% 0.35% -
Barclays ClobalBeta Portfelio 5 1.25%  0.75% upto0.50% 035% -
Barclays MultiManager Portfolio 1 0.60%  0.50% wupto0.35% 0.45%

Barclays MultiManager Portfolic 2 1.35%  095% wpto0.40% 0.75%

Barclays MultiManager Portfolio 3 1.50% 1.00% wpte0.50% O0.75% upto 2.00%
Barclays MultiManager Portfolic 4 1.50% 1.00% wpteOS0% 0.75% upto 2.00%
Barclays MultiManager Portfolio 5 1.50% 1.00% wpto0.50% 0.75% upto 2.00%
Liquid Altemative Strategies up to 1.00% - - 0.50%

Marnagement Fees of Underlving Furnds

For the underlying funds im which the Funds invest, the investment manager of the underlying funds can receive a

maximumm annual management fee as detailed below:

Anrual

Management fees

in %

Barclays UK Equity Income Fundt

Barclays UK Lower Cap Fundt

BlackRock Strategic Funds - BlackRock Global Event Driven Fund
Boussard & Gavaudan SICAY - Absclute Retumn Fund
L& Platinum IV Systematic Alpha Fund
GlobalAccess Emerging Market Debt Fund®
ClobalAccess Emerging Market Equity Fund®™
ClobalAccess Emerging Market Local Currency Debt Fund®
ClobalAccess Europe (ex-UK) Alpha Fund®

Clobal Access Clobal Corporate Bond Fund®

Clobal Access Clobal Equity Income Fund™
ClobalAccess Clobal Covernment Bond Fund®
Global Access Global High Yield Bond Fund®

Global Access Global Short Duration Bond Fund™
ClobalAccess lapan Fund™®

Clobal Access Pacific Rim {ex-|apan} Fund®

Clobal Access UK, Alpha Fund®

Clobal Access UK Opportunities Fund®

ClobalAccess US Equity Fund®

ClobalAccess US Small & Mid Cap Equity Fund®
ClobalAccess US Value Fund®

HI Murmen Credit Fund
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2018

3. Manager (continued)
(b} Monogement Fees of Underlying Funds (continued)

For the underlying funds in which the Funds invest, the investment manager of the underlying funds can receive a
maximum annual management fee as detailed below:

Annual

Management fees

in %

Institutional Cash Series Plc - Institutional Sterling Liquidity Fund 0.75%
iZhares § Corporate Bond UATS ETF 0.20%
iShares § Treasury Bond 1-3yr UOTS ETF USD {Acc) 0.20%
iShares $ Treasury Bond 1-3yr UOTS ETF USD (Dist) 0.20%
iShares Core £ Corporate Bond UCTS ETF 0.20%
iShares Core € Corporate Bond UCTS ETF 0.20%
iShares Core EURO 5TOXX 50 UCITS ETF 0. 10%
iShares Core FTSE 100 UCITS ETF 0.07%:
iZhares Core M5O EM IMIUQTS ETF 0. 18%
iShares Core M5O |apan IMIUQTS ETF 0.20%
iShares Core M5S0 Pacific ex-lapan UOTSETF 0.20%
iZhares Core SEP 500 UOTS ETF 0.07%
iShares Emerging Markets Covernment Bond Index Fund 0.20%
ishares Emerging Markets Index Fund 0.30%
izhares Emerging Markets Local Government Bond UAOTS ETF 0.50%:
iShares € Govt Bond 1-3yr UCITS ETF 0.20%
iShares € Govt Bond 1-3yr UCITS ETF GBP 0.20%
iShares Eurg CGovernment Bond Index Fund 0. 10%:
ishares Eurg Investment Grade Corporate Bond Index Fund 0. 15%
iShares Europe ex- UK Index Fund 0.30%
iShares Clobal Corporate Bond Fund UCITS ETF 0.25%:
iZhares Clobal Covernment Bond UCITS ETF 0.20%
iShares Global High Yield Corporate Bond UOTS ETF 0.50%:
iShares Japan Index Fund 0.30%:
iZhares MSC) Eastern Europe Capped Fund UOTS ETF 0. 74%
iZhares M3C) EM Latin America Fund UQTS ETF 0.74%
iZhares Morth America Index Fund 0.30%
iZhares Pacific Index Fund 0.30%
iShares S&P 500 Minimurm Valatility UCOTS ETF 0.20%
ishares UK Credit Bond Index Fund 0.15%
ishares UK Gilts 0-5yr UCITS ETF 0. 20"
iShares UK Index Fund 0.30%
iShares US Corporate Bond Index Fund A
iShares US Index Fund 0.30%:
iZhares USD Treasury Bond 1-3 Year Fund UCTS ETF Distributing 0.20%
iShiares US Index Fund 0.30%
iShares World Ex-Eurg Covernment Bond Index Fund MNFA
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2018

3. Manager (continued)
(b} Monogement Fees of Underlying Funds (continued)

For the underlying funds in which the Funds invest, the investment manager of the underlying funds can receive a
maximum annual management fee as detailed below:

Annual

Management fees

in %

lanus Henderson Horizon Pan European Alpha Fund 1.00%
lanus Henderson UK Absclute Retum Fund 1.00%
Legg Mason Western Asset Macro Opportunities Bond Fund 1.00%:
LFIS Vision WCITS Credit 1.63%:
Ly=or Russell 1000 Growth UCITS ETF 1.40%
Majedie Asset Tortoise Fund 1.50%:
Royal London Cash Plus Fund 012%
Schroder Abzolute UK Dy namic Fund 1.00%:
Schroder GAIA Egerton Equity Fund 1.25%
Schreder GAIA Two Sigma Diversified Fund 1.40%
U Access IRL Trend Macro Fund 1.50%
‘Veritas Global Real Retum Fund 0.85%

1 These funds form part of Barclays Multi-Manager Fund (UK Series 2).
* These funds form part of Barclays Multi-Manager Funds PLC

4,  Taxation
LInder current legislation and regulations, the Company is not subject to Luxernbourg taxes on income or capital gains.
However, the Company is subject to a “taxe d"abonnement” on the net asset value of each Fund, at an annual rate of
0.05%, calculated and pavable at the end of each calendar quarter provided that this tax is not applied to, and is not
payable on, the investments of the Funds in other Luxembourg undertakings for collective investments which have
already been subject to swch tax.

For classes of Shares of Funds which are reserved for Institutional Investors, the “taxe d'abonnement” annual rate is
reduced to 0.01%.

Dividend and interest income received by the Funds may be subject to non-recoverable withhalding tax in the countries
of origin.

5 Fund Expenses

{fa}  Administration and Depasitary Fees
During the year, Northemn Trust Luxembourg Management Cormpany 5.4, acted as Administrator, Registrar, Domiciliary
and Transfer Agent, pursuant to an administration agreement between the Company and the Administrator,

Durimg the year, Morthern Trust Global Services PLC (Luxembourg Branch) acted as Depositary of its assets and Paying
Agent pursuant to a Depositary and paying agent agreement between Company and the Depositary.

The Administrator and the Depositary were entitled to an aggregate annual fee not to exceed 0.25% of the net asset
value of each Fund. The Administrator was entitled to certain out-of-pocket expenses, transfer agency fees, financial
statement preparation charges and registrar fees at normal commercial rates. The Depositary was entitled to recover
from the Company, sub-custody fees, transaction charges and out-of-pocket expenses at normal commercial rates.
The fees of the Administrator and Depositary accrued daily based on the daily net asset value of each Fund and were
paid manthly in arrears out of the assets of each Fund.
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2018

5.
)

fe}

Fund Expenses (continued)

Cap an Expenses

The Management Company has agreed to cap all administrative expenses (administrative, transfer agency, registrar
and custody fees) at 16bps for the Funds listed below. The cap is cakulated daily and the expense is refunded to the
Funds,

Barclays MultiManager Portfolio 1
Barclays MuliManager Partfalic 2
Barclays MultiManager Portfolio 3
Barclays MultiManager Portfolio 4
Barclays MultiManager Portfolio 5

The Management Company has agreed to cap on a voluntary basis all expenses at a share class level for the Funds
listed below, The expenses are capped as follows:

Funds Class A Class C Class R
Barclays ClobalBeta Portfelio 1 0.65% 0.55% 45%
Barclays ClabalBeta Portfolio 2 1.35% 0.85% 0.45%
Barclays ClobalBeta Portfolio 3 1.35% 0.85% 0.45%
Barclays ClobalBeta Portfolio 4 1.35% 0.85% 0.45%
Barclays ClobalBeta Portfolio 5 1.35% 0.85% 45%

These caps have been disclosed within the "Waiver/Reimbursement of fees' line in the Statement of Operations.
Barclays Asset Management Limited will reimburse the Funds for any additional expenses an a regular basis.

Currency Hedging Manager's Fees
During the year, the Investment Manager provided currency hedging services to the Company and the Funds.

The Currency Hedging Manager was entitled to a fee not to exceed 0.10% of the net monthly currency value of all
forward foreign exchange contracts entered into in respect of the hedged share classes. All casts, including the fees of
the Currency Hedging Manager. which were incurred by the hedged share classes and gains/losses which were made
by the hedged share classes as a result of hedging transactions entered inte were accrued and attributed/charged to
the relevant class or classes,

Statement of Soft Commission

The Investment Manager and the Sub-Investrent Manager can enter into soft cormmission arrangements with brokers,
under which certain goods and services used to support investment decision-making, can be received by the
Investment Manager and the Sub-Investment Manager, The Investment Manager and the Sub-Investment Manager
would not make direct payment for these services, but would transact an agreed amount of business with the brokers
on behalf of the Funds. Commission would be paid by the Funds on these transactions. The goods and services used for
the Funds may include the following:

i) Research and analytical services, including economic factors, trends and computer services used to support
investrment making decisions.

i) Safe custody services in relation to investments managed for clients,

i) Performance and valuation services.

During the year, there have been no soft commission arrangements.
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2018

7. Related Party Transactions
"The Management Company, the Investrment Manager and the Sub-Investrnent Manager(s) and any of their respective
connected persons may affect transactions by or through the agency of another person with whom the Investrment
Manager, the Sub-lnvestment Manager{s) or any of their Connected Persons have an arrangement. Such transactions,
if any, have been entered into the ordinary course of business and on normal commercial terms,

8. Dilution
For valuation purposes, the securities are valued as outhined in note 2(c). When these values are taken into account with
the actual cost of buying or selling assets for a Fund, differences arise due to dealing charges and spreads from buying
and selling of the underlying investrments. These costs have an adverse effect on the value of a Fund and are known as
“dilution”.

To mitigate the effects of dilution, the Directors may, at their discretion, make a dilution adjustment to the Met Asset
Value per Share. The requirement to make any adjustment will depend on the velume of subscriptions and redemptions
in the relevant Fund on the valuation day. The Directors may at their discretion make a dilution adjustment if, in their
opinion, the existing Shareholders, in case of subscriptions, or the remaining Shareholders, in case of redemptions,
might otherwise be adversely affected. The dilution adjustment will involve adding to, when a Fund is in a net
subscription position, and deducting from, when a Fund s in a net redemption position, the Met Asset Value per Share
such figure as the Directors consider represents an appropriate figure to meet duties, charges and spreads. Where a
dilution adjustment is made, it will increase the price where the relevant Fund is in a net subscription position and
decrease the price where the relevant Fund is in a net redemption position. This is a daily process, subject to the daily
volume of subscriptions and redemptions. The Directors review on a periodic basis the size of the dilution adjustment.

As at 31 August 2018, swing pricing was applied on the Met Asset Value of the Sub-Fund Barclays GlobalBeta Portfolio
4.

The combined Met Assets as at 31 August 2018, as disclosed on page 45, exclude the swing price adjustrment.
The Met Asset Value per Share as at 31 August 2018, as disclosed on pages 47 to 48 include the swing price
adjustrment.

9, Change in Investment Portfolio

The list containing all the sales and purchases of the investment portfolios is on deposit at the registered office of the
Company where it may be inspected and copies may be obtained.
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2018

11. Foreign Exchange Transactions
As stated in Mote 2(b), the reporting currency of the Company is Sterling and all Funds use Sterling as their reparting

currency. The Company or the Funds may invest in assets demominated in currencies other than their reporting
CUIMBMACY.

The currency exposure of the underlying assets of each Fund may be hedged back into the reporting currency of the
relevant Fund to provide an element of protection against currency fluctuation.

The Company may offer within a Fund, several Classes with the same characteristics but denominated in different
currencies than the Fund's reporting currency. Shares denominated in currencies other than the reparting currency are
hedged against the reparting currency.

Certain Fureds of the Company may enter imto foreign exc hange transactions for the purpose of hedging the currency of
certain share classes. Gains and losses of these foreign exchange transactions are allocated to the respective share
classes,

Forward foreign exchange contracts held as at 31 August 2018 are shown in the Partfolio Statement of each Fund and
gains and losses associated with such contracts are included in the Combined Staternent of Met Assets and Combined
Staternent of Changes in Net Assets,

12. Transaction Costs and Broker Fees
Each Fund's transaction costs incurred from 1 September 2017 to 31 August 2018, relate to the purchase or sale of
transferable securities, derivatives or other eligible assets, Transaction costs include commission costs, settlement fees,
broker fees and depositary transaction fees, Commission costs, settlement fees and broker fees are included as part of
net realised gain on investments in the Combined Statement of Operations for the year. Depositary transaction fees are
included as part of administration and depositary fees in the Combined Statement of Operations for the year.
Transaction costs incurred for the year ended 31 August 2018 were as follows:

Transaction

Furnd Costs

GEP
Barclays GlobalBeta Portfolio 1 693
Barclays GlobalBeta Portfolio 2 4,562
Barclays GlobalBeta Portfolio 3 2.260
Barclays GlobalBeta Portfolio 4 1.381
Barclays GlobalBeta Porfolio 5 340
Barclays MultiManager Portfolic 1 2,037
Barclays MultiManager Portfolio 2 12,284
Barclays MultiManager Portfolio 3 28,432
Barclays MultiManager Portfolio 4 B.233
Barclays MultiManager Portfolio 5 2,456
Liquid Altermative Strategles 9

BARCLAYS PORTFOLIOS SICAV AUDITED AMNUAL REPORT 2018
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2018

13. Global Exposure
The Company and the Investment Manager employs a risk-management process which enables it to monitor and
measure at any time the risk of the positions and their contribution to the overall risk profile of each Fund, The
Company and the Investrnent Manager employs, if applicable, a process for accurate and independent assessment of
the value of any over the counter derivative instrument.

The Investment Manager applies the commitment approach with respect to the determination of the global exposure of
each Fund.

14. Significant Events in the Year

Effective from 22 Mavemnber 2017, the legal advisers to the Company, Elvinger Hoss Prussen, Société anonyme, 2, place
Winston Churchill, L-1340 Luxemnbourg, Luxembadirg changed to Arendt & Medernach, SA., 41A, aveniue |F. Kennedy,
L-2082 Luxemnbourg, Luxembowreg.

William Mussat resigned as a Director of the Company on 18 September 2017, Philippe Hoss resigned as a Director of
the Company on 17 Movember 2017 and Claude Kremer was appointed as a Director of the Company on 17 November
207,

Barclays Bank PLC changed to Barclays Investment Solutions Limited with effect as of 1 April 2018,

15. Post Balance Sheet Events
There have been no significant events since the year end which, in the opinion of the Directors require an amendment
to or disclosure in the Financial Statements for the year ended 31 August 2018,

BARCLAYS PORTFOLIOS SICAV AUDITED AMNUAL REPORT 2018
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2019 11
13,306,267.56 1,882,172
64,173.66 9,077
13,242,093.90 1,873,094
18,812,794.88
786,114.88 86,127
18,000.00
54,044.27

1,045.155

14.546 1,594
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2019 11
76,442,141.71 10,812,741
287,238.30 40,630
76,154,903.41 10,772,111
184,731,537.59
1,653,439.86 181,151
944,220.63 103,449
171,000.00
114,713.56
56,806.50
1,080.301
14.414 1,579
16.622 1,821
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2019 11
159,118,217.87 22,507,272
340,457.06 48,158
158,777,760.81 22,459,114
197,138,026.65
2,020,429.79 221,358
762,437.30 83,533
168,500.00
152,335.74
47,612.54
1,169.958
13.263 1,453
16.013 1,754
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2019 11
85,753,139.00 12,129,782
198,845.16 28,127
85,554,293.84 12,101,655
41,339,509.39
304,942.67 33,410
278,727.42 30,537
29,000.00
18,000.00
12,039.31
1,425.500
16.941 1,856
23.151 2,536
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2019 11
55,377,157.22 7,833,099
514,745.21 72,811
54,862,412.01 7,760,288
395,008.52 43,277
215,767.45 23,639
22,000.00
9,317.14
17.955 1,967
23.158 2,537
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2019 11
64,966,727.38 9,189,544
1,165,947.12 164,923
63,800,780.26 9,024,620
14,549,116.91
8,698,596.07 953,018
3,183,651.14 348,801
14,000.00
851,993.81
251,478.25
1,039.222
10.210 1,119
12.660 1,387
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2019 11
121,394,410.21 17,171,239
1,479,051.02 209,212
119,915,359.19 16,962,028
75,394,935.69
1,837,142.88 201,277
16,273,706.90 1,782,947
67,000.00
181,570.98
1,278,046.19
1,125.297
10.118 1,109
12.733 1,395
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2019 11
313,569,284.18 44,354,375
3,972,786.65 561,951
309,596,497.53 43,792,425
257,607,543.27
13,979,857.04 1,531,633
21,914,572.58 2,400,961
222,000.00
1,243,320.51
1,576,576.61
1,160.394
11.244 1,232
13.900 1,523
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2019 11
76,852,105.97 10,870,730
815,063.78 115,291
76,037,042.19 10,755,440
143,640,457.55
5,722,668.18 626,976
3,807,717.20 417,173
113,000.00
401,974.04
264,044.16
1,271.154
14.236 1,560
14.421 1,580
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2019 11
27,747,243.99 3,924,848
587,935.38 83,163
27,159,308.61 3,841,684
1,295,768.64 141,964
594,538.67 65,138
91,289.14
41,856.43
14.194 1,555
14.204 1,556
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2009
2010 31
30,000 0 30,000
2010 (30,000) () (30,000)
2011 3 11,079 11,079 0 217,478 4,391 213,087
() () () () ()] ()
14,500 0 44,500
2011 (14,500) () (44,500)
2012 31 8,726 2,640 219,173
() ()] ()
0 20,000 24,500
2012 () (20,000) (24,500)
2013 31 0 45,593 173,581
() ()] ()
0 10,000 14,500
2013 () (10,000) (14,500)
2014 3 16,407 23,554 166,434
() © @
20,000 0 34,500
2014 (20,000) () (34,500)
2015 3 8,001 146,377 28,058
() (V)] ()
10 0 10,000 24,500
2015 () (10,000) (24,500)
2016 3 8,125 16,407 19,776
() ()] (@
1 6,000 20,000 10,500
2016 (6,000) (20,000) (10,500)
2007 3 0 0 19,776
() ()] (@
12 13,500 0 24,000
2017 (13,500) () (24,000)
2018 31 50,394 0 70,170
() ()] ()
13 0 6,000 18,000
2018 () (6,000) (18,000)
2019 31 0 8,125 62,045
() ()] (0
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[
2009
2010 31
98,500 0 98,500
2010 (98,500) 0) (98,500)
2011 31
100, 754 0 100, 754 64,232 31,992 32,240
(97,500) () (97,500) ) () ©
134,000 0 232,500
2011 (134,000) 0) (232,500)
2012 31
56,165 0 156,919 0 7,211 25,029
(29,000) (0) (126,500) (0) (0) (0)
35,000 37,500 230,000
2012 (35,000) (37,500) (230,000)
2013 31
545 67,000 90,464 98,744 0 123,773
(500) (67,000) (60,000) (0) (0) (0)
0 30,000 200,000
2013 (0) (30,000) (200,000)
2014 31
48 38,108 52,404 41,523 0 165,296
© (11,000) (49,000) () © ()]
65,000 94,000 171,000
2014 (65,000) (94,000) (171,000)
2015 31
194,548 17,500 229,453 7,377 92,075 80,598
(194,500) (17,500) (226,000) (0) (0) (0)
49,500 30,000 190,500
201510 (49,500) (30,000) (190, 500)
2016 31
44 0 229,497 0 4,600 75,998
(V) © (226,000) ()] (V) (V)
0 115,000 75,500
2016 11 (0) (115,000) (75,500)
2017 31
55 67,000 162,552 0 8,231 67,767
(0) (67,000) (159,000) (0) (0) (0)
1 66,500 24,500 117,500
2017 (66.500) (24.500) (117.500)
2018 81 95,069 50,000 207,621 0 7,377 60,390
(95.000) (50,000) (204,000) (0) (0) (0)
13 45,000 9,000 153,500
2018 (45.000) (9.000) (153.500)
2019 81 75 93,000 114,696 0 0 60,390
(0) (93.000) (111.000) (0) (0) 0
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2009
2010 31
455,500 0 455,500
2010 (455,500) (0) 455,500
2011 31
1,565,215 19,279 1,545,936 244,383 29,300 215,083
(1,474,000) (0) (1,474,000) (0) (0) 0)
255,000 2,500 708,000
2011 (255,000) (2,500) (708,000)
2012 31
218,888 51,924 1,712,900 34,475 42,631 206,927
(182,000) 0) (1,656,000) 0) 0) 0)
35,000 0 743,000
2012 (35,000) 0) (743,000)
2013 31
146,531 593,751 1,265,679 28,832 48,476 187,283
(146,500) | (564,500) | (1,238,000 (0 0 O]
111,000 15,000 839,000
2013 (111,000) (15,000) (839,000)
2014 31
127,000 1,180,843 211,836 43,032 68,007 162,308
(127,000) | (1,163,000) | (202,000) O) 0 (0)
93,000 258,000 674,000
2014 (93,000) (258,000) | (674,000)
2015 31
159,500 0 371,336 40,035 39,640 162,703
(159,500) (0) (361,500) (0) ) 0)
0 88,000 586,000
201510 (0) (88,000) (586,000)
2016 31
10,000 39,000 342,336 3,014 31,664 134,953
(10,000) (39,000) (332,500) 0) (0) 0)
0 304,000 282,000
2016 11 (0) (304,000) | (282,000)
2017 31
3,000 192,000 153,336 9,580 54,814 89,719
(3,000) (192,000) | (143,500) 0 O) ©)
1 115,000 171,500 225,500
2017 (115.000) | (171.500) | (225.500)
2018 31 45,000 31,500 166,836 0 0 89,719
(45.000) (31.500) (157.000) 0 0) (0)
13 43,000 83,000 185,500
2018 (43.000) (83.000) (185.500)
2019 3t 0 14,500 152,336 0 42,106 47,613
0) (14.500) (142.500) 0 [O) O)
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[
2009
2010 31
97,000 0 97,000
2010 (97,000) 0) (97,000)
2011 31
48,671 3,671 45,000 108,642 45,621 63,021
(35,000) () (35,000) (0) © ©
17,000 0 114,000
2011 (17,000) 0) (114,000)
2012 31
46,000 55,500 35,500 16,587 5,745 73,863
(46,000) (45,500) (35,500) (0) 0) 0)
0 35,500 78,500
2012 (0) (35,500) (78,500)
2013 31
118,000 135,500 18,000 16,302 3,142 87,024
(118,000) | (135,500) (18,000) (0) (0) (0)
70,000 0 148,500
2013 (70,000) (0) (148,500)
2014 31
8,000 0 26,000 3,720 47,927 42,817
(8,000) 0 (26,000) 0 © ©
120,500 70,000 199,000
2014 (120,500) (70,000) (199,000)
2015 31
11,500 0 37,500 7,902 14,449 36,270
(11,500) () (37,500) (0) () ©
0 56,500 142,500
201510 (0) (56,500) (142,500)
2016 31
38,500 8,000 68,000 0 19,209 17,061
(38,500) (8,000) (68,000) (0) 0) 0)
" 0 100,000 42,500
2016 (0) (100,000) (42,500)
2017 31
0 34,000 34,000 0 0 17,061
() (34,000) (34,000) 0 © ()
1 120,000 20,000 142,500
2017 (120.,000) (20.000) (142.500)
2018 81 0 0 34,000 0 1,216 15,845
(0) 0) (34,000) (0) (0) 0)
13 7,000 120,500 29,000
2018 (7.000) (120.500) (29.,000)
2019 81 0 16,000 18,000 0 3,806 12,039
(0) (16.000) (18,000) (0) (0) (0)
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[
2009
2010 31
118,500 0 118,500
2010 (118,500) (0) (118,500)
2011 31
63,124 0 63,124 68,419 16,768 51,651
(39,000) () (39,000) () () ©
0 0 118,500
2011 (0) (0) (118,500)
2012 31
50,582 0 113,706 7,788 7,397 52,042
(50,000) (O] (89,000) © (O] ()
0 118,500 0
2012 0) (118,500) 0)
2013 31
32,015 38,000 107,721 13,509 0 65,551
(31,500) (38,000) (82,500) 0) 0) 0)
2013
2014 31
41,201 98,922 50,000 0 13,352 52,199
(41,000) (73,500) (50,000) (0) (0) (0)
2014
2015 31
54,500 50,000 54,500 0 37,915 14,284
(54,500) (50,000) (54,500) 0) () ()
10
2015
2016 31
104,500 154,500 4,500 0 0 14,284
(104,500) (154,500) (4,500) 0) 0) 0)
11
2016
2017 31
0 0 4,500 0 4,967 9,317
© © (4,500) © () ©
12
2017
2018 8t 22,000 0 26,500 0 0 9,317
(22,000) ()] (26,500) © © O
13
2018
201 1
019 3 0 4,500 22,000 0 0 9,317
© (4,500) (22,000) © © O
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2009
2010 31
2010
2011 31
829,309 31,938 797,371 81,152 0 81,152
() () © () () ©
4,500 0 4,500
2011 (4,500) (0) (4,500)
2012 31
27,175 208,335 616,211 0 0 81,152
() () () () () ()
120,000 0 124,500
120, 124,5
2012 (120,000) (0) (124,500)
2013 31
42,363 40,878 617,697 0 81,122 30
(12,000) © (12,000) © © ()]
0 0 124,500
2013 0) 0) (124,500)
2014 31
632,199 131,981 1,117,916 53,672 0 53,702
(626,000) (0) (638,000) 0) (0) 0)
9,500 120,000 14,000
2014 (9,500) (120,000) (14,000)
2015 31
22,441 156,642 963,215 36,907 17,752 72,857
(0) (17,500) (620,500) (0) (0) (0)
10 0 0 14,000
2015 () () (14,000)
2016 31
2,338 21,065 944,488 490,566 93,478 469,945
() () (620,500) () () ()]
1 0 0 14,000
2016 () () (14,000)
2017 31
2,263 0 946,751 9,968 120,552 359,361
() () (620,500) © () ()]
1 0 0 14,000
2017 () () (14,000)
2018 31
93,538 88,619 951,670 2,488 35,740 326,110
(92,000) (0) (712,500) (0) (0) (0)
13 0 0 14,000
2018 () () (14,000)
2019 31
12,470 20,534 943,606 2,677 68,178 260,609
(0) (20,500) (692,000) (0) (0) 0)
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[ [ [
2009
2010 31
2010
2011 31
1,027,534 145,750 881,784 61,287 20,797 40,490
© © () () () ©
20,000 0 20,000
- (20.000) ) (20.000)
2012 31
44,947 109,750 816,981 44,672 2,871 82,291
()] () (V) () (V) (V)
42,500 20,000 42,500
2012 (42,500) (20,000) (42,500)
2013 31
50,238 104,005 763,215 351,130 114,630 318, 791
(31,500) © (31,500) () () @
206,000 0 248,500
2013 (206,000) 0) (248,500)
2014 31
174,783 299,062 638,936 443,802 6,163 756,430
(144,000) (0) (175,500) (0) (0) (0)
173,500 0 422,000
2014 (173,500) ) (422,000)
2015 31
4,874 193,986 449,824 158,921 54,122 861,229
() ()] (175,500) () () @
0 194,000 228,000
2015 10 0) (194,000) | (228,000)
2016 31
59,811 35,491 474,144 1,247,443 263,551 1,845,121
() © (175,500) © () @
0 173,500 54,500
2016 1 0) (173,500) (54,500)
2017 3t 53,631 177,854 349,921 122,679 303,308 1,664,492
(0) (155,500) (20,000) 0) (0) (0)
" 47,000 26,500 75,000
2017 (47.000) (26.500) (75.000)
2018 31 87,410 72,527 364,804 21,257 260,685 1,425,065
(72.000) 0 (92,000) 0 (0) (0
13 0 0 75,000
2018 © © (75,000)
2019 31
2,037 158,578 208,263 3,986 110, 758 1,318,293
© (45,000) (47,000) © (V) ()
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[
2009
2010 31
2010
2011 31
5,757,523 694,893 5,062,630 388, 560 9,495 379,065
© © () () () ©
2011
2012 31
150,895 830,905 4,382,620 18,300 6,710 390,664
()] () (V) () (V) (V)
14,500 0 14,500
2012 (14.500) (0) (14.500)
2013 31
478,663 659,296 4,201,986 160,402 99,429 451,637
(400,000) (0) (400,000) 0) (0) (0)
470,500 379,000 106,000
2013 (470,500) | (379,000) | (206,000)
2014 31
120,106 1,973,715 | 2,348,377 496,140 235,738 712,039
(41,500) (0) (441,500) 0) (0) ()
151,000 61,000 196,000
2014 (151,000) (61,000) (196,000)
2015 31
196,213 838, 102 1,706,488 379,647 173,941 917,745
(146,500) | (383,500) | (204,500) (0) (0) (0)
162,000 165,000 193,000
2015 10 (162,000) | (165,000) | (193,000)
2016 31
164,040 187,456 1,683,072 | 1,869,311 253,263 2,533,793
(56,500) (0) (261,000) (0) (0) (0)
8,500 39,000 162,500
201611 (8,500) (39,000) (162,500)
2017 31
24,443 195,246 1,512,269 102,342 635, 750 2,000,376
(0) (33,000) (228,000) 0) (0) (0)
" 240,000 67,500 335,000
2017 (240.000) (67.500) (335.000)
2018 31
76,100 229,020 1,359,349 64,058 197,997 1,866,437
(37.500) (10,000) (255,500) (0) (0) (0)
13 4,500 107,500 232,000
2018 (4.500) (107.500) | (232.000)
2019 31
23,863 142,601 1,240,611 11,610 144,920 1,733,127
() (15,000) (240,500) () (0) ()
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[ [ [ [ [
2009
2010 31
2010
2011 31
1,396,020 213,388 1,182,632 10,374 4,373 6,001
© (V) © © (V) ()
2011
2012 31
13,907 181,787 1,014,752 30,781 0 36,782
()] (V) ()] () (V) ()
2012
2013 31
120,315 110, 165 1,024,902 61,496 0 98,278
(80,000) () (80,000) © (V) ()
188,000 0 188,000
2013 (188,000) ©) (188,000)
2014 31
621,446 469,179 1,177,169 84,966 0 183,244
(617,500) | (80,000) | (617,500) ©) 0) ©0)
307,500 39,000 456,500
2014 (307,500) | (39,000) | (456,500)
2015 31
92,000 219,908 1,049,261 90,211 40,536 232,919
(92,000) (22,500) | (687,000) ©) (0 (©0)
o 0 0 456,500
2015 ©) O) (456,500)
2016 31
16,247 38,343 1,027,165 450,835 54,274 629,480
(0) (17,500) | (669,500) 0) 0) 0)
0 134,500 322,000
2016 11 (0) (134,500) | (322,000)
2017 31
0 11,430 1,015,735 14,766 193,911 450,335
© () (669,500) () (V) ()
" 13,000 222,000 113,000
2017 (13.000) | (222.000) | (113.000)
2018 3t 53 560,821 454,967 3,410 47,001 406,743
© (517,500) | (152,000) ©) © )
1 0 0 113,000
2018 © O) (113,000)
2019 3t 93 53,290 401,770 3,071 132,857 276,957
O) ©) (152,000) 0 0 (©0)
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2009
2010 31
2010
2011 31
306,793 48,552 258,241 10,988 0 10,988
() © © () © ©
2011
2012 31
4,626 26,058 236,809 0 0 10,988
© © () © © ()
2012
2013 31
130,686 61,562 305,933 4,031 0 15,019
(100,000) (0) (100,000) 0) ) 0)
2013
2014 31
948 85,480 221,401 25,120 4,031 36,108
(V) © (100,000) () (V) ©
2014
2015 31
0 94,673 126,728 3,605 0 39,713
() (50,000) (50,000) () (()) ()
10
2015
2016 31
2,908 18,164 111,472 53,904 22,351 71,266
© () (50,000) © © ()
11
2016
2017 31
0 0 111,472 164 8,769 62,661
© © (50,000) ()] (()) ()
12
2017
2018 31 37,843 2,521 146,794 4,409 492 66,578
(37,500) () (87,500) © © ©
13
2018
2019 31 40 18,045 128,789 800 25,452 41,926
(0) (13,000) (74,500) (0) (0 ()
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2002
2010
1915
2013
2016

AlF

AIFM

CSSF
EC
EEC
ESMA
EU
FCP

SICAF
SICAV
2007
UCl
UCITS
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2020 11
2002 12 20
2010 12 17
1915 10
2013 12
2016 23
2011 61 EU
2009 65 EC
2013 39
AlF
EC
EC
EU
2010
2009 65 EC
UCITS
2010
2007 13
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1,364

Selected Risks Investments

Commonwealth and European Investment Trust

8,396 3,300
1960
Pan

1959

Holding

101 2,513
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2019 10

1967 1968
United States Trust Investment
Fund 2019 10 2,123
6,484 9,400 439 9,719
2000 2000 2000
2001 2001 2001

1981 1,126 3,018 557 1,493 1,684 4,513
1982 1,249 3,347 644 1,726 1,893 5,073
1983 1,769 4,741 1,264 3,388 3,033 8,128
1984 2,467 6,612 1,511 4,049 3,978 10,661
1985 3,592 9,627 2,720 7,290 6,312 16,916
1986 5,375 14,405 4,686 12,558 10,062 26,966
1987 5,309 14,228 6,036 16,176 11,345 30,405
1988 10,484 28,097 10,898 29,207 21,382 57,304
1989 13,865 37,158 15,778 42,285 29,644 79,446
1990 13,917 37,298 14,248 38,185 28,165 75,482
1991 22,202 59,501 19,368 51,906 41,570 111,408
1992 42,486 113,862 25,060 67,161 67,546 181,023
1993 61,061 163,643 38,610 103,475 99,671 267,118
1994 62,182 166,648 37,659 100,926 99,841 267,574
1995 66,428 178,027 37,991 101,816 104,419 279,843
1996 75,607 202,627 47,549 127,431 123,156 330,058
1997 90,752 243,215 67,286 180,326 158,038 423,542
1998 109,263 292,825 87,129 233,506 196,392 526,331
1999 155,628 417,083 140,676 377,012 296,304 794,095
2000 186,689 500,327 166,118 445,196 352,807 945,523
2001 4,821 581,364 4,463 538,193 9,284 1,119,558
2002 4,358 525,531 4,087 492,851 8,445 1,018,383
2003 4,662 562,191 4,871 587,394 9,533 1,149,584
2004 5,040 607,774 6,023 726,314 11,062 1,333,967
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2005 6,243 752,843 9,009 1,086,395 15,252 1,839,239
2006 6,813 821,580 11,635 1,403,065 18,449 2,224,765
2007 7,487 902,857 13,107 1,580,573 20,594 2,483,430
2008 5,672 683,986 9,925 1,196,856 15,597 1,880,842
2009 6,018 725,711 12,391 1,494,231 18,410 2,220,062
2010 6,522 786,488 15,468 1,865,286 21,990 2,651,774
2011 6,096 735,117 14,869 1,793,053 20,965 2,528,169
2012 6,691 806,868 17,147 2,067,757 23,832 2,873,901
2013 6,922 834,724 19,180 2,312,916 26,238 3,164,040
2014 7,627 919,740 23,153 2,792,020 31,277 3,771,693
2015 8,299 1,000,776 27,137 3,272,451 35,436 4,273,227
2016 8,371 1,009,459 29,043 3,502,295 37,413 4,511,634
2017 8,641 1,042,018 32,489 3,917,849 41,130 4,959,867
2018 7,956 959,414 32,135 3,875,160 40,091 4,834,574
2019 8,396 1,012,474 36,485 4,399,726 44,881 5,412,200

2001 2002

2002 30 2.68
2019 11 29
120.59
1965 19
1972 12 22
1983 20 IML IML
30 IML 1998 22
1999 1998 12 23

CSSF CSSF
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1.
1.1
1988 1983
25 1915 10 1915
1.2 UCITS UCI
1983 25 1988 30
1988 30 1988 30 85 611 EEC
UCITS
2002 12 20 2002 UCITS
2001 107 EC 2001 108 EC 2002 2002 12 31
2003
2002 1988 30 30
2004 13 UCITS 13
2010 12 17 2010 2009
13 2009 65 EC UCITS
2014 23 2014 UCITS
2010 2010 12 2011
2012 2002 2010 UCITS 2016
10
1.3
1991 19 1991
2007 2007 13 1991
2007
SIF
2007 2013 12 2013
SIF
SIF UCl SIF
CSSF
1.4
2016 23 2013 2010
AlF RAIF
RAIF AIFMD AIFM
RAIF CSSF
2010 12 17

2.1.
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2.1.1.

2.1.2.

2.1.3.

2.1.4.

2.1.5.

2.1.6.
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2010
UCITS
UCl
UCl
UCITS Ucl
2010
UCITS ucl
EU 2010
EU
2010
2010 41
UCITS
2010 Ucl
Ucl
EU
ucl
EU
UCl
2010
CSSF Ucl
d 2003 22 CSSF 03 88 2002
2010
2002 41 2010 41
20
20
25
2002
2010
2010 UCITS
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fonds commun de placement FCP

investment companies

SICAV
SICAF
2010 1915
CSSF
2.2.
2010 11 23 41 42 44 91
CSSF
2018 25 2010 174
2003 14
2.2.1.
FCP
FCP 2010 41
FCP
1134 1710
1984 2010
FCP
FCP
FCP
2010 12
11
FCP 1,250,000 FCP
FCP

16
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, common fund

174
2002 12 20 129
1779 1787
2010
CSSF 2,500,000
UCITS 2010 15
2010



FCP

FCP

FCP
FCP

2010 FCP
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CSSF
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2.2.1.1.
FCP 2010
UCl
2010 41 52
UCITS
10
EU UCITS
UCITS 2009 65 EC UCITS
UCl EU
UCl CSSF EU
UCl UCITS
2009 65 EC
UCl
UCITS Ucl
UCITS UCl 10
UCITS 12
EU
EU CSSF
UCITS
oTC
UCITS
UCITS
0TC CSSF
0TC
UCITS
UCITS CSSF 2007
CSSF 07 308
UCITS UCITS
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CSSF
UCITS

2010 28
2010 12 22 CSSF 10 4

UCITS

EC
CSSF

CSSF

10,000,000

UCITS
UCITS

UCITS
UCITS

UCITS oTC

UCITS

UCITS
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CSSF
2011 30 11 512
2011 14 CESR ESMA
2010
EU
EC
78 660 EEC
UCITS CSSF
CSSF
CSSF
2010

UCITS



UCITS

UCITS

10 UCITS

10
UCITS

UCITS

0TC

UCITS

CSSF

UCITS
10

20
0TC

25

10

40
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10
12 13
UCITS
10
UCITS
40
01C
UCITS 20
EU
35
EU
UCITS 80
10
10
ESMA



83 349 EEC
UCITS
20
11 15
20
12 10 CSSF UCITS
100 EU
CSSF 10 11
UCITS
UCITS
30
UCITS
UCITS
35
13 UCITS UCITS
UCITS
2010
UCl

UCITS

UCl
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UCITS 35
10 UCITS
CSSF
35
EU EU
UCITS
35
UCl
UCl 20
181
UCITS 30
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UCITS UCITS UCl UCITS
UCl 10
UCITS UCl
UCITS UCITS
Ucl UCITS
UCITS Ucl UCITS
UCITS UCITS
Ucl
UCITS UCITS
UCl
14 UCITS
UCITS
11
UCITS
UCITS
UCITS
15 2010
UCITS
10
10
UCITS 2010 Ucl
25
10
EU

EU
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EU
EU UCITS
UCITS
EU 10 13 15
10
13 16
16 UCITS
UCITS
10 11 12 13
UCITS
UCITS
10 11 13
17 FCP
UCITS
UCITS 10
10
UCITS 15
18 FCP

19 FCP
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20 UCITS UCITS
UCITS
UCITS
85
15
2010 41
2010 41 42
UCITS
UCITS
UCITS UCITS
UCITS
21 UCl
Ucl
10
UCl 2010
UCl
2010
UCITS UCITS
2007 CESR 2007 19 EU 2007 16
CE 2007 16 2002
2008

2008 11 26 CSSF
08 380 2008 19 CSSF 08 339
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2002
UCITS
UCl
2008 CSSF 08 356
UCITS
UCITS
2008 11 26 CSSF CSSF 08 380 08 380
UCITS CESR UCITS
08 339 2007
CESR 07 044 CESR
08 380
UCITS CESR
08 380
2002 47 EC
UCITS
21 UCITS
UCITS
2010 12 22
CSSF No.10 04
CSSF No.10 04
UCITS 2010 2010
44 EU CSSF No.10 05 CSSF No.10 05
CSSF No.10 04 CSSF 2011 30 CSSF 11 512
UCITS
ESMA
10 788 CSSF
2011 10 CSSF No.10 04 CSSF No.10 05 2010
CSSF 11 498 2010
2009 65 EC 2010
2010
2011 15 UCITS
UCITS CSSF 11 509
2013 18 CSSF ETF UCITS ESMA 2012
832 CSSF 13 559 ESMA 2012
12 18 EU ETF
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UCITS ESMA
2013 18 2014
ESMA
CSSF 13 559 ESMA 2012 832
CSSF ESMA
2014 27 2013 10 15 CSSF N° 13
02 CSSF 14 589
2014 22
CSSF 14 591
2014 12 CESR
CESR 10 049 ESMA CSSF 14 598
2015 27
CSSF 15 609
2015 16
CSSF 15
611
2015 12 CSSF Ul.1 CSSF 15 627
2015 12 28 CSSF 15 631
2016 10 11 UCITS
2010 UCITS
CSSF 16 644
2018 23
CSSF 18 698
FCP 2010 91 CSSF
CSSF
Ucl

CSSF
2.2.1.2.
2010 16
2010 15
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2010 15 16 UCl
2.2.1.2.1 2010 16
125 1 125 2 126 16
2010 125 1 125 2
2010 125 1
CSSF
CSSF
CSSF
CSSF
RESA
2010 125 2
2011 61 EU AlF
2011 61 EU AIF
2010 89
2010 88 2 AIFM
AlIF 2013
AIF CSSF
AIF CSSF
CSSF
AlIF
CSSF
2010 88 2
AIFM 2013
2013 30
CSSF 2011 61 EU AlF
Ucl

UCl
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16

CSSF

Ucl

CSSF

CSSF

AIFM

CSSF

CSSF

125,000
CSSF
625,000

129

CSSF
CSSF
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CSSF 16
12
16
2010
2010
UCl
CSSF
Ucl
2010 125 2
CSSF
2010 88 2
2011 61 EU
2013
2013
AIF
2013
2.2.1.2.2 2010 15
101 124 15
15
CSSF

CSSF
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AIFM
AlIF
2013
AIF  AIFM
CSSF
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CSSF

16

CSSF

2010



CSSF
CSSF
RESA
2009 65 EC UCITS
UCl
65 EC
UCITS 2010
1993
1993
2011 61 EU
2013 AIF  AIFM
CSSF
2013
UCITS
AIF
2013
AIF  AIFM
2013
1993 11
2006 14
CSSF

250,000,000
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2009
UCl
AIF  AIRM
15
CSSF
2010 101
37 1 37 3
2006 49 EC
125,000
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250,000,000 0.02
10,000,000
FCP FCP
ucl ucl

2006 49 EC 21

50
EU CSSF EC

UCITS
CSSF

UCITS Ucl 2010
129

CSSF
CSSF

CSSF

10
CSSF

CSSF
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11 CSSF 15

12

2006 49 EC 1993

2010

2010

12 2010 116

CSSF UCITS

13 CSSF

1993 18
CSSF

14

15 CSSF
16 1915 140 2010 15

17 CSSF

18

UCl

CSSF

2010 2010

16
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CSSF
CSSF
CSSF
CSSF
CSSF
UCITS
18
2010 1993
UCITS

UCITS

UCITS
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16
CSSF
CSSF
CSSF
CSSF
2010
CSSF
1993
18
UCITS
2009 65 EC
UCITS
UCITS UCITS
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UCITS
1993
97 9 EC 2000 27
CSSF CSSF UCITS
UCITS
CSSF
15
UCITS
UCITS
UCITS

UCITS
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2010 15
UCITS
UCITS
UCITS
UCITS
2010 53
UCITS
1993
2010
1993 37 8
37 8
2009 65 EC
2010
UCITS
2009 65 EC 16
2010 15
EU 2010
2018 23 CSSF 18 698
2010 15
2010 27 2010
2010 43 EU CSSF 10 4

CSSF 03 108 05 185 2012 10 24 CSSF 12 546
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SIAG
CSSF 11 508

CSSF

UCITS

UCITS ucl

CSSF

UCITS

EU EU

CSSF

SICAV
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CSSF
CSSF
CSSF

CSSF

CSSF

CSSF

CSSF

CSSF
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CSSF
CSSF 10 437
CSSF 10 04
10 04
15 16
CSSF 10 04
15 UcITS
2010 ucITs
2010
ucITsS
2010
2010 15
2010
2.2.1.3.
CSSF
FCP

FCP

FCP
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FCP
FCP
UcITS
CSSF
CSSF
UcITS
11
UCITS
91 75 E
CSSF
2014 23

UCITS

14 587
UCITS
UCITS
2016 18
UCITS
UCITS
2015 12 17
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CSSF

UCITS
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EU
1993
UCITS
FCP 2010
CSSF
2009 65 EC
UCITS
14 587 2014
14 587
AIFMD
UCITS
2016 10 13



2016 10 UCITS
UCITS UCITS
2010 2013
ucl 2013
UCITS
UCITS 2013
2016 29
2010
UCITS
2016 10 11 CSSF UCITS
UCITS UCITS

UCITS

2010 UCITS
UCITS
2.2.1.4.
FCP
FCP
FCP
2.2.2.
1915
anonymes
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CSSF

14 587

2.2.1.2.2

1915

OOoooooooooooOooao

91 75

UCl

16 644

21

sociétés

10



2.2.2.1.
2010
SICAV
SICAV
SICAV
SICAV
24
SICAV
SICAV 1915
SICAV
2010
1,250,000
250
CSSF
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2010
SICAV
société d"investissement a capital variable
société anonyme
1915 2010
11
SICAV
10
SICAV
SICAV 30
SICAV SICAV
CSSF 60
CSSF CSSF

SICAV
SICAV
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SICAV
CSSF
SICAV
SICAV
SICAV
2.2.2.2.
SICAV
2.2.2.3.
2.2.1.1.
2.2.2.4.

CSSF
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SICAV SICAV
2010 33
CSSF CSSF  SICAV
2010
2.2.2.5.
2.2.1.4.
2.2.2.6.
2010 27 SICAV
SICAV 2009 65 EC
SICAV
SICAV SICAV
CSSF
SICAV
SICAV
SICAV
SICAV CSSF
CSSF SICAV
SICAV CSSF
SICAV
SICAV CSSF

CSSF
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CSSF SICAV SICAV
12
2010
2010
2.2.1.2.2. 21 22 2009 65 EC
SICAV SICAV
SICAV
2009 65 EC SICAV 2018 23
18 698
CSSF SICAV SICAV
SICAV
SICAV
SICAV
2.3.
2.3.1.
2.3.1.1. 1915
1915 FCP SICAV 2010
SICAV société
anonyme
SICAV
2.3.1.1.1. 1915 420
30,000.00

2.3.1.1.2. 1915 420 15
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1915
2.3.1.1.3. 1915 420 17
RESA
2.3.1.1.4. 1915 420 19 420 23
25
2.3.1.2. 2010
2010 2012 2002 12 20
2010
2.3.1.2.1.
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2.3.1.2.2.
2.3.1.1.2.
2.3.1.3.
2010 129 130
CSSF
EU
EU
UCITS
Ucl CSSF
2.1.3 2.1.4
CSSF
CSSF
tribunal administratif
CSSF
UcCl
2.3.1.3.1. 1972 12 22 fonds d"investissement 1991
21 IML 91 75
2010 25 93 97
2.3.1.3.2. 1945 10 17 20
Institut Monétaire Luxembourgeois IML
1998 22 1998 12 23
CSSF
2010 CSSF 133
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2.3.1.3.3. 2010 21 FCP
FCP
2010 150
FCP
KII
2010 159 K11
UcITS
K11 UCITS
UCITS
UCITS
K11
K11
K1 UCITS 2010 54
2010 21 2010 155 156
ucl CSSF
ucITsS K11
2.3.1.4. 2010
2010 129

CSSF
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2010 129 CSSF
2013
2010 ucl 2010 88 2
AIFM
2010 88
ucl 129 2013
2010 88 2
CSSF
CSSF CSSF
2005 CSSF 05 177 2002 2010
CSSF
CSSF
2010
2010 153
1915
RESA
2010 154
réviseur d"entreprises agréé
ucl CSSF
ucl
CSSF CSSF
CSSF
2004 CSSF 02 81 CSSF réviseur
d"entreprises agréé Ucl Ucl

CSSF 02 81
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UCl
2010 155
IML 97 136 CSSF 08 348
CSSF 2015 12
15 627
1915 2010
2.4.
2010 UCITS
UCITS UCITS UCITS
UCITS
UCITS
UCITS
UCITS
UCITS
UCITS UCITS
UCITS
CSSF
UCITS CSSF
UCITS
UCITS UCITS
2010
UCITS 2010
UCITS UCITS

UCITS
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UCl
UCl
CSSF
2010
CSSF CSSF Ul.1
UCITS
UCITS
UCITS
UCITS
UCITS
CSSF

2009 65 EC 78



2010
2010

70 2010

UCITS

UCITS

2009 65 EC 41

2009 65 EC

UCITS

CSSF

UCITS

73

2010 73

72

UCITS UCITS

UCITS

UCITS

UCITS
UCITS

UCITS
UCITS
1915
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69
UCITS
UCITS
UCITS
2010 40
UCITS
UCITS
UCITS 20
UCITS
2010 66
UCITS UCITS
UCITS
UCITS
UCITS
UCITS UCITS 2010
2010 75
UCITS
UCITS
FCP
UCITS
75
UCITS
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RESA
UcITS
2.5
2.5.1.
2010
FCP SICAV FCP
2.5.1.1. FCP
CSSF
2.5.1.2. SICAV
40
2.5.1.3. CSSF
2.5.2.
2.5.2.1.
FCP
CSSF
2010 145
CSSF CSSF

“ Caisse de Consignation”
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2016 10 1915 1100

CSSF
2.5.2.2.
CSSF
CSSF

2.5.2.1.
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2.6.
2.6.1.
2.6.1.1.
2008 12 19
75
2.6.1.2.
2010 174
0.05
2010 174 0.01
2010 UCl
Ucl UCl
174 2010 41
1996 12 24
cD
12
2010 175
90
2010 175 UCl
UCl
Ucl
ucl UCl
UCl

2.6.2.
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2.6.3.
SICAV  SICAF SICAR
VAT
2016 30 VAT
VAT 781
781
781
781
VAT
2.6.4. CRS
CRS
2014 12 EU
2011 15
DAC
EU
CRS
2016
CRS DAC

VAT

VAT

VAT
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FCP VAT
FCP
VAT
VAT
VAT
VAT
781
VAT

FCP

2011 16 EU 2014 107 EU
OECD CRS 2016
OECD
CRS
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CRS
LTA
CRS
CRS
CRS
2.6.5. FATCA
FATCA
I1GA
1GA
1GA
NFFE NFFE
30
FATCA I1GA 1GA
LTA
FATCA
LTA

30

LTA

2015
1GA
1GA
LTA
LTA
2002
FATCA
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TIN CRS

CRS

CRS

24

FATCA

FFI



2007

1991

SIF

2007

3.1
SIF

SIF
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Audit Report
To the Shareholders of Barclays Portfolios SICAV
Our opinion

In our opinion, the accompanying financial statements give a true and fair view of the financial position of Barclays
Portfolios SICAV (the “Fund”) and of each of its sub-funds as at 31 August 2019, and of the results of their operations
and changesin their net assets for the year then ended in accordance with Luxembourg legal and regulatory requirements
relating to the preparation and presentation of the financial statements.

What we have audited

The Fund's financial statements comprise:
the combined statement of net assets as at 31 August 2019;
the portfolio statements as at 31 August 2019;
the combined statement of operations for the year then ended;
the combined statement of changes in net assets for the year then ended; and
the notes to the financial statements, which include a summary of significant accounting policies.

Basis for opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession (Law of 23 July 2016) and
with International Standards on Auditing (ISAs) as adopted for Luxembourg by the “Commission de Surveillance du
Secteur Financier” (CSSF). Our responsibilities under the Law of 23 July 2016 and I SAs as adopted for Luxembourg by
the CSSF are further described in the “ Responsibilities of the “Réviseur d entreprises agréé” for the audit of the financial
statements” section of our report.

We believe that the audit evidence we have obtained is sufficient and appropriate to provide abasis for our opinion.

We are independent of the Fund in accordance with the International Ethics Standards Board for Accountants Code of
Ethics for Professional Accountants (IESBA Code) as adopted for Luxembourg by the CSSF together with the ethical
requirements that are relevant to our audit of the financial statements. We have fulfilled our other ethical responsibilities
under those ethical requirements.

Other information

The Board of Directors of the Fund is responsible for the other information. The other information comprises the
information statedin the annual report but does not include the financial statements and our audit report thereon.

Our opinion on the financial statements does not cover the other information and we do not express any form of
assurance conclusion thereon.
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In connection with our audit of the financial statements, our responsibility is to read the other information identified
above and, in doing so, consider whether the other information is materially inconsistent with the financial statements or
our knowledge obtained in the audit, or otherwise appears to be materially misstated. If, based on the work we have
performed, we conclude that there is a material misstatement of this other information, we are required to report that fact.
We have nothing to report in this regard.

Responsibilities of the Board of Directors of the Fund for the financia statements

The Board of Directors of the Fund is responsible for the preparation and fair presentation of the financial statementsin
accordance with Luxembourg legal and regulatory requirements relating to the preparation and presentation of the
financial statements, and for such internal control as the Board of Directors of the Fund determines is necessary to enable
the preparation of financial statements that are free from material misstatement, whether due to fraud or error.

In preparing the financial statements, the Board of Directors of the Fund is responsible for assessing the Fund' s and each
of its sub-funds ability to continue as a going concern, disclosing, as applicable, matters related to going concern and
using the going concern basis of accounting unless the Board of Directors of the Fund either intends to liquidate the Fund
or close any of its sub-funds or to cease operations, or has no realistic alternative but to do so.

Responsibilities of the “ Réviseur d entreprises agréé” for the audit of the financial statements

The objectives of our audit are to obtain reasonable assurance about whether the financial statements as awhole are free
from material misstatement, whether due to fraud or error, and to issue an audit report that includes our opinion.
Reasonable assurance is a high level of assurance, but is not a guarantee that an audit conducted in accordance with the
Law of 23 July 2016 and with ISAs as adopted for Luxembourg by the CSSF will always detect a material misstatement
when it exists. Misstatements can arise from fraud or error and are considered material if, individually or in the
aggregate, they could reasonably be expected to influence the economic decisions of users taken on the basis of these

financial statements.

As part of an audit in accordance with the Law of 23 July 2016 and with | SAs as adopted for Luxembourg by the CSSF,
we exercise professional judgment and maintain professional scepticism throughout the audit. We also:

identify and assess the risks of material misstatement of the financial statements, whether due to fraud or error,
design and perform audit procedures responsive to those risks, and obtain audit evidence that is sufficient and
appropriate to provide a basis for our opinion. The risk of not detecting a material misstatement resulting from fraud
is higher than for one resulting from error, as fraud may involve collusion, forgery, intentional omissions,
misrepresentations, or the override of internal control;
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obtain an understanding of internal control relevant to the audit in order to design audit procedures that are
appropriate in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the Fund's

internal control;

evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related
disclosures made by the Board of Directors of the Fund;

conclude on the appropriateness of the Board of Directors of the Fund's use of the going concern basis of accounting
and, based on the audit evidence obtained, whether a material uncertainty exists related to events or conditions that
may cast significant doubt on the Fund's or any of its sub-funds ability to continue as a going concern. If we
conclude that a material uncertainty exists, we are required to draw attention in our audit report to the related
disclosures in the financia statements or, if such disclosures are inadequate, to modify our opinion. Our conclusions
are based on the audit evidence obtained up to the date of our audit report. However, future events or conditions may
cause the Fund or any of its sub-funds to cease to continue as a going concern;

evaluate the overal presentation, structure and content of the financial statements, including the disclosures, and
whether the financial statements represent the underlying transactions and events in a manner that achieves fair
presentation.

We communicate with those charged with governance regarding, among other matters, the planned scope and timing of
the audit and significant audit findings, including any significant deficiencies in internal control that we identify during
our audit.

L uxembourg, 20 December 2019
PricewaterhouseCoopers, Société coopérative

Represented by

Andrea Montresori
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Audit Report
To the Shareholders of Barclays Portfolios SICAV
Our opinion

In our opinion, the accompanying financial statements give a true and fair view of the financial position of Barclays
Portfolios SICAV and of each of its sub-funds (the “Fund”) as at 31 August 2018, and of the results of their operations
and changesin their net assets for the year then ended in accordance with Luxembourg legal and regulatory requirements
relating to the preparation and presentation of the financial statements.

What we have audited

The Fund's financial statements comprise:
the combined statement of net assets as at 31 August 2018;
the portfolio statements as at 31 August 2018;
the combined statement of operations for the year then ended;
the combined statement of changes in net assets for the year then ended; and
the notes to the financial statements, which include a summary of significant accounting policies.

Basis for opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession (Law of 23 July 2016) and
with International Standards on Auditing (ISAs) as adopted for Luxembourg by the “Commission de Surveillance du
Secteur Financier” (CSSF). Our responsibilities under those Law and standards are further described in the
“Responsihilities of the “Réviseur d entreprises agré€” for the audit of the financial statements” section of our report.
We believe that the audit evidence we have obtained is sufficient and appropriate to provide abasis for our opinion.

We are independent of the Fund in accordance with the International Ethics Standards Board for Accountants Code of
Ethics for Professional Accountants (IESBA Code) as adopted for Luxembourg by the CSSF together with the ethical
requirements that are relevant to our audit of the financial statements. We have fulfilled our other ethical responsibilities
under those ethical requirements.

Other information

The Board of Directors of the Fund is responsible for the other information. The other information comprises the
information statedin the annual report but does not include the financial statements and our audit report thereon.

Our opinion on the financial statements does not cover the other information and we do not express any form of
assurance conclusion thereon.
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In connection with our audit of the financial statements, our responsibility is to read the other information identified
above and, in doing so, consider whether the other information is materially inconsistent with the financial statements or
our knowledge obtained in the audit, or otherwise appears to be materially misstated. If, based on the work we have
performed, we conclude that there is a material misstatement of this other information, we are required to report that fact.
We have nothing to report in this regard.

Responsibilities of the Board of Directors of the Fund for the financia statements

The Board of Directors of the Fund is responsible for the preparation and fair presentation of the financial statementsin
accordance with Luxembourg legal and regulatory requirements relating to the preparation and presentation of the
financial statements, and for such internal control as the Board of Directors of the Fund determines is necessary to enable
the preparation of financial statements that are free from material misstatement, whether due to fraud or error.

In preparing the financial statements, the Board of Directors of the Fund is responsible for assessing the Fund’ s ability to
continue as a going concern, disclosing, as applicable, matters related to going concern and using the going concern basis
of accounting unless the Board of Directors of the Fund either intends to liquidate the Fund or to cease operations, or has
no realistic alternative but to do so.

Responsibilities of the “ Réviseur d' entreprises agréé” for the audit of the financia statements

The objectives of our audit are to obtain reasonable assurance about whether the financial statements as awhole are free
from material misstatement, whether due to fraud or error, and to issue an audit report that includes our opinion.
Reasonable assurance is a high level of assurance, but is not a guarantee that an audit conducted in accordance with the
Law of 23 July 2016 and with ISAs as adopted for Luxembourg by the CSSF will always detect a material misstatement
when it exists. Misstatements can arise from fraud or error and are considered material if, individually or in the
aggregate, they could reasonably be expected to influence the economic decisions of users taken on the basis of these

financial statements.

As part of an audit in accordance with the Law of 23 July 2016 and with | SAs as adopted for Luxembourg by the CSSF,
we exercise professional judgment and maintain professional scepticism throughout the audit. We also:

identify and assess the risks of material misstatement of the financial statements, whether due to fraud or error,
design and perform audit procedures responsive to those risks, and obtain audit evidence that is sufficient and
appropriate to provide a basis for our opinion. The risk of not detecting a material misstatement resulting from fraud
is higher than for one resulting from error, as fraud may involve collusion, forgery, intentional omissions,
misrepresentations, or the override of internal control;
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obtain an understanding of internal control relevant to the audit in order to design audit procedures that are
appropriate in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the Fund's

internal control;

evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related
disclosures made by the Board of Directors of the Fund;

conclude on the appropriateness of the Board of Directors of the Fund's use of the going concern basis of accounting
and, based on the audit evidence obtained, whether a material uncertainty exists related to events or conditions that
may cast significant doubt on the Fund's ability to continue as a going concern. If we conclude that a material
uncertainty exists, we are required to draw attention in our audit report to the related disclosures in the financial
statements or, if such disclosures are inadequate, to modify our opinion. Our conclusions are based on the audit
evidence obtained up to the date of our audit report. However, future events or conditions may cause the Fund to
cease to continue as a going concern;

evaluate the overal presentation, structure and content of the financial statements, including the disclosures, and
whether the financial statements represent the underlying transactions and events in a manner that achieves fair
presentation.

We communicate with those charged with governance regarding, among other matters, the planned scope and timing of
the audit and significant audit findings, including any significant deficiencies in internal control that we identify during
our audit.

Luxembourg, 12 December 2018
PricewaterhouseCoopers, Société coopérative

Represented by

John Michagl Delano
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