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Director Anne-Marie King

Director Rene Marston
2453

Vertigo Building - Polaris, 2 4, rue Eugene Ruppert,L
2453 Luxembourg, Grand Duchy of Luxembourg
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A acc
acc
A acc
2018 2019 2019 2020 2020
-31,894,911 -61,416,974 -26,044,492 -50,122,116 -22,524,705
30,992,295 -241,242,930 -7,586,879 -271,033,656 -639,449,983
30,992,295 -241,242,930 -7,586,879 -271,033,656 -639,449,983
3,303,165,171 3,030,929,946 3,023,343,067 2,759,896,290 2,120,446,307
3,791,262.920 3,317,105.030 3,033,706.766 2,781,506.683 2,409,522.623
A acc
3,303,165,171 3,030,929,946 3,023,343,067 2,759,896,290 2,120,446,307
3,362,303,161 3,106,210,873 3,068,162,935 2,982,361,603 2,190,011,207
23.40 23.38 24.41 24.02 25.11
A acc
A acc
0.00 0.00 0.00 0.00 0.00
98.24 97.58 98.54 92.54 96.82
3.59 0.73 4.32 2.74 2.87
A acc
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2020
2020 2,067,272,255.07 | 256,693 A acc 2,406,230.037
1993 41
2020
EMEA
Anne-Marie King
EMEA
Rene Marston
EMEA

Peter Carroll

Bernhard Langer

Timothy Caverly

Fergal Dempsey
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40

Caisse des Consignations

2010 30
50,000,000
Caisse de Consignation
30
2010
UCITS
2010
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2020

269,301,265.59 13.00
269,301,265.59 13.00
626,403,738.75 30.23
201,000,000.00 9.70
165,468,247.75 7.98
93,458,358.92 4.51
89,292,448.91 4.31
80,007,600.00 3.86
65,495,796.23 3.16
52,237,421.00 2.52
1,373,363,611.56 66.27
15,410,000.00 0.74
2,210,871.15 0.11
6,580,794.16 0.32
1,649,283,211.84 79.59
423,030,498.88 20.41
2,072,313,710.72 100.00
5,041,455.65 0.24

2,067,272,255.07
256,693 %970
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2020
A acc
2019 10 2,996,765.16| 372,108 2,982,979.82| 370,397 2469 2,612
11 2,990,695.09( 371,355( 2,981,676.88| 370,235 2495 2,640
12 2,978,124.21( 369,794 2,966,686.69| 368,373 25.19 2,665
2020 2,917,846.84( 362,309( 2,911,372.28| 361,505 24.79 2,623
2,982,361.60( 370,320 2,759,896.29| 342,696 24.02 2,541
2,336,740.77| 290,153 2,311,361.17| 287,002 22.16 2,345
2,380,403.23| 295,575( 2,351,294.41| 291,960 22.76 2,408
2,295,678.43| 285,054 2,250,890.76| 279,493 23.26 2,461
2,264,004.92( 281,121 2,259,200.17| 280,525 23.74 2,512
2,247,257.02( 279,042 2,206,271.68| 273,953 24.38 2,579
2,190,011.21( 271,934 2,120,446.31| 263,296 25.11 2,657
2,072,313.71| 257,319 2,067,272.26| 256,693 2471 2,614
A
acc 2010 29
A acc

A acc
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2019 10 2020
A acc 1.06
100%
2020
2019

2020

31
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Invesco Management S.A.
2020 9,340,100 10
Invesco Advisors, Inc
2020
13,694,800,000 4,489
2020
L-1855 93,401 100
J.F 37A
2020
100.00
30309 N.E.
1555 1800
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EMEA 0
Matthieu
Grosclaude
0
Timothy
Caverly
EMEA 0
Esa
Kalliopuska
EMEA 0
Peter
Carroll
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L CFA CPA
2005
Martin L.
Flanagan
)
2017
Gregory
McGreevey
2006
2003 2005
Kevin Carome
2005
M
Loren M.
Starr
2015
D
) Jemstep Intelliflo
Colin D.
Meadows
2001
1994
Andrew T.S.
Lo
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Andrew
Schlossberg
2019
EMEA UK
Douglas J.
g EMEA (
Sharp 14
2018 11
2016
Mark
Giuliano

12/40



EDINETOOOO
O0000O00O0OoOo(Es4s75)
oOoooooooooood

2020
106 50,680,678,576.47
8 6,531,314,245.50
114 57,211,992,821.97
2020
1 | Invesco Developing 1996 11 18 40,302,207,320
Markets Fund
2 | Invesco American 2011 23 13,888,090,535
Franchise Fund
3 | Invesco Oppenheimer 1996 25 12,085,424,567
International Growth
Fund
4 | Invesco Equity and 1960 11,137,241,631
Income Fund
5 | Invesco Global Fund 1969 12 22 11,088,490,376
6 | Invesco High Yield 2006 9,864,061,469
Municipal Fund
7 | Invesco Main Street 1988 9,215,145,439
Fund
8 | Invesco Global 1990 10 22 7,517,191,099
Opportunities Fund
9 | Invesco International 1997 11 17 7,438,585,558
Small-Mid Cap Company
Fund
10 | Invesco Rochester 1993 10 7,341,985,485
Municipal
Opportunities Fund
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A acc

23 103

2020 30
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17 2(t) 2(u)

8 9 13 14 2(v)

2(y)
22

7 2(i)
8 2(J)
9 2(k)
10 2(1)
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2020 31
2(h) 1,620,624,175 201,232,904
76,543 9,504
2(y) 3,814,436 473,639
396,949,006 49,289,158
89 13 14 2(v) 72,002,177 8,940,510
22 2,950,000 366,302
7 2(1) 27,288,030 3,388,355
8 2(J) 44,027,020 5,466,835
9 2(k)
10 2(D)
11 2(m)
12 2(n)
13 2(0)
14 2(p)
15 2(q) 22,279,820 2,766,485
16 2(r)
2(s)

2,190,011,207

271,933,692

21,780,471

1,751,016

1,014,751

13,328,935
13,420,560

2,704,481

217,424

126,002

1,655,054
1,666,431



11 2(m)

12 2(n)

13 2(0)
14 2(p)

15 2(q)
16 2(r)

2(s)
17 2(t) 2(uw)
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18,269,167 2,268,482
69,564,900 8,637,874

2,120,446,307

263,295,818
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2020 31

A acc

50,743,075

2,409,523

25.105

acc Accumulation
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Société d"Investissement a Capital Variable

2020 31

2010 12 17

SICAV

93

AUD, CAD, CHF,
CZK, EUR, GBP,
JPY, NOK, NZD,
SGD, USD

CNH,
HKD,
SEK,

EUR, JPY, USD

AUD, CHF, CNH,
GBP, HKD, JPY,
SGD, USD

EUR,
NOK,

AUD, EUR, USD

AUD, CAD, EUR,

usD

CSSF

Pl

CHF, EUR, GBP,
usD

JPY,

CSSF

Pl

EUR, JPY, USD
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CNH, EUR, GBP, JPY,
SEK, SGD, USD

SICAV

CSSF

GBP

AUD, CHF, EUR, GBP,
HKD, JPY, SGD, USD
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2020

2020

2020

2020

2020

2020

2020

2020

29

30

14

14

27
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2020

2020

2020

2020

26

30

30

31

2020

31

2020
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2020 31
1.00 1.00 1.00
AED 3.6732 HKD 7.7500 PKR 165.6251
ARS 73.9285 HUF 297.0558 PLN 3.6883
AUD 1.3592 IDR 14,562 .5004 QAR 3.6410
BRL 5.3907 ILS 3.3630 RON 4.0594
CAD 1.3072 INR 73.6075 RUB 73.8450
CHF 0.9046 JPY 105.9200 SAR 3.7505
CLP 779.4850 KRW 1,187.9000 SEK 8.6340
CNH 6.8474 KZT 419.9901 SGD 1.3601
CNY 6.8548 MXN 21.8325 THB 31.1225
Ccop 3,745.5002 MYR 4.1655 TRY 7.3525
CzK 22.0173 NGN 385.5001 TWD 29.3415
DKK 6.2440 NOK 8.7625 ZAR 16.7313
EGP 15.8700 NZD 1.4857
EUR 0.8388 PEN 3.5335

GBP 0.7510 PHP 48.4850
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2020 31

NDF

NDF
NDF NDF
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LIBOR EURIBOR
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17

17

17

2020 31

52,333,409,134

27140
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1.25
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2020 31
2020 2020 31
2020 31
)
962  HKD 104  EUR BNY Mellon 15/09/2020
4,826  SEK 468 EUR BNY Mellon 1 15/09/2020
32,053 CHF 29,714  EUR BNY Mellon 11 15/09/2020
73,391  CNH 8,945 EUR BNY Mellon 32 15/09/2020
231,576  EUR 207,322 GBP BNY Mellon 54 15/09/2020
92,406  EUR 99,466 CHF BNY Mellon 164 15/09/2020
119,942  EUR 141,969 USD BNY Mellon 894 15/09/2020
4,485,738  USD 3,758,374 EUR BNY Mellon 3,132 15/09/2020
900,000 CAD 574,276 EUR State Street 3,136 11/09/2020
2,000,000 CAD 1,279,331 EUR CIBC 3,807 11/09/2020
1,135,577  EUR 142,900,000 JPY Deutsche Bank 3,988 11/09/2020
1,300,000 GBP 1,443,354 EUR Royal Bank of Scotland 8,489 11/09/2020
4,584,465  SGD 2,815,145 EUR BNY Mellon 11,272 15/09/2020
5,400,000 CAD 3,449,876 EUR Citigroup 14,595 11/09/2020
2,320,052  EUR 21,300,000 HKD Deutsche Bank 15,378 11/09/2020
2,800,000  AUD 1,711,166 EUR State Street 16,449 11/09/2020
2,779,022  EUR 25,500,000 HKD Citigroup 19,905 11/09/2020
3,800,000  GBP 4,215,687 EUR Citigroup 28,160 11/09/2020
7,900,000 CAD 5,039,651 EUR Barclays 28,743 11/09/2020
13,200,000  AUD 8,105,352 EUR CIBC 39,119 11/09/2020
3,167,758  EUR 28,900,000 HKD State Street 40,759 11/09/2020
2,994,969  EUR 4,600,000 CAD Citigroup 43,753 11/09/2020
2,300,000  GBP 2,521,272 EUR Deutsche Bank 47,373 11/09/2020
9,100,000 CAD 5,782,368 EUR Goldman Sachs 55,908 11/09/2020
8,500,000  AUD 5,174,628 EUR Barclays 69,917 11/09/2020
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20,700,000  GBP 23,047,000 EUR Goldman Sachs 70,801 11/09/2020
11,400,000  AUD 6,952,434 EUR Citigroup 81,427 11/09/2020
4,390,336  EUR 6,700,000 CAD Royal Bank of Scotland 91,825 11/09/2020
12,203,036  EUR 18,800,000 CAD Goldman Sachs 141,543 11/09/2020
45,308,792  EUR 40,428,890 GBP Barclays 157,727 11/09/2020
17,691,618  EUR 20,800,000 USD Royal Bank of Scotland 248,198 11/09/2020
21,200,000  GBP 23,414,474 EUR CIBC 261,728 11/09/2020
10,963,141  EUR 16,672,000 CAD CIBC 266,907 11/09/2020
35,600,000 AUD 21,667,706 EUR Goldman Sachs 297,683 11/09/2020
10,727,196  EUR 96,300,000 HKD CIBC 307,472 11/09/2020
5,572,698  EUR 48,600,000 HKD Royal Bank of Scotland 314,146 11/09/2020
32,775,495  GBP 36,221,740 EUR BNY Mellon 379,638 15/09/2020
16,834,388  EUR 19,100,000 USD Citigroup 816,632 11/09/2020
23,832,827 EUR 2,902,600,000 JPY Royal Bank of Scotland 847,876 11/09/2020
33,308,855  EUR 4,083,300,000 JPY CIBC 974,241 11/09/2020
23,780,463  EUR 209,700,000 HKD Goldman Sachs 1,090,784 11/09/2020
36,268,125  EUR 4,429,000,000 JPY Goldman Sachs 1,196,001 11/09/2020
25,686,838  EUR 224,883,000 HKD Barclays 1,354,348 11/09/2020
72,917,290  EUR 83,800,000 USD Barclays 2,640,436 11/09/2020
283,453,481  EUR 319,761,038 USD Goldman Sachs 15,293,578 11/09/2020
27,288,030
408,727,753  USD 346,365,245 EUR BNY Mellon (3,627,425) 15/09/2020
30,000,000  USD 26,683,198 EUR CIBC (1,524,420) 11/09/2020
63,200,000  USD 54,487,797 EUR Citigroup (1,486,637)  11/09/2020
252,700,000  HKD 28,569,660 EUR Goldman Sachs (1,227,353)  11/09/2020
5,694,400,000  JPY 46,273,441 EUR Goldman Sachs (1,180,936)  11/09/2020
2,138,600,000  JPY 17,575,513 EUR Barclays (640,483)  11/09/2020
2,075,700,000  JPY 17,008,450 EUR CIBC (571,510) 11/09/2020
417,972,613  SGD 258,152,920 EUR BNY Mellon (464,198) 15/09/2020
103,700,000  HKD 11,596,921 EUR CIBC (376,512)  11/09/2020
41,200,000  USD 34,794,594 EUR Deutsche Bank (243,205)  11/09/2020
14,968,921  EUR 24,600,000 AUD Deutsche Bank (209,410)  11/09/2020
601,900,000  JPY 4,967,719 EUR Citigroup (201,426)  11/09/2020
34,900,000  HKD 3,969,172 EUR Royal Bank of Canada (192,969) 11/09/2020
(London Branch)
51,800,000  HKD 5,789,063 EUR Royal Bank of Scotland (184,268)  11/09/2020
17,247,414  EUR 15,600,000 GBP Goldman Sachs (174,697) 11/09/2020
15,460,737  EUR 25,300,000 AUD Goldman Sachs (149,498)  11/09/2020
11,400,000  CAD 7,453,759 EUR CIBC (139,875)  11/09/2020
10,528,727  EUR 17,227,000 AUD CIBC (100,423)  11/09/2020
23,454,301 CHF 21,837,265 EUR BNY Mellon (86,307) 15/09/2020
6,932,941,589  JPY 54,974,957 EUR BNY Mellon (76,817) 15/09/2020
10,100,000  CAD 6,552,322 EUR Goldman Sachs (72,478) 11/09/2020
6,856,866  EUR 10,800,000 CAD Goldman Sachs (72,077) 11/09/2020
7,189,445  EUR 6,500,000 GBP Citigroup (69,768) 11/09/2020
13,209,001  EUR 21,500,000 AUD Royal Bank of Canada (56,614)  11/09/2020
(London Branch)

3,800,000 CAD 2,482,135 EUR State Street (44,174)  11/09/2020
2,796,223  EUR 4,600,000 AUD Barclays (42,001)  11/09/2020
4,269,580  EUR 6,700,000 CAD CIBC (28,931) 11/09/2020
2,542,419  EUR 2,300,000 GBP CIBC (26,225)  11/09/2020
2,209,347  EUR 2,000,000 GBP Deutsche Bank (24,257)  11/09/2020
2,100,000  GBP 2,354,907 EUR Goldman Sachs (9,623)  11/09/2020
7,400,000  AUD 4,574,277 EUR Goldman Sachs (8,438)  11/09/2020
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1,221,713  EUR 1,100,000 GBP State Street (6,769) 11/09/2020
2,884,845 EUR 364,900,000 JPY Deutsche Bank (4,705)  11/09/2020
464,354  EUR 419,004 GBP BNY Mellon (3,560) 15/09/2020
1,090,165  EUR 1,700,000 CAD Barclays (502)  11/09/2020
487,586  SEK 47,560 EUR BNY Mellon (196) 15/09/2020
88,061  EUR 105,186 USD BNY Mellon (142) 15/09/2020
88,381  HKD 9,663 EUR BNY Mellon (102)  15/09/2020
10,040 EUR 10,830 CHF BNY Mellon (©)) 15/09/2020
2,045 EUR 21,057 SEK BNY Mellon 15/09/2020
(13,328,935)
13,959,095
2020 31
E-Mini Russell 2000 Future 18/09/2020 2,375 157,706,207 19,982,095
S&P 500 Emini Future 18/09/2020 928 136,719,089 16,755,453
Euro Stoxx 50 Future 18/09/2020 4,670 154,927,250 5,958,360
Australia 10 Year Bond Future 15/09/2020 6,230 566,208,706 1,331,112
44,027,020
FTSE 100 Index Future 18/09/2020 2,190 145,832,001 (4,520,539)
Canada 10 Year Bond Future 18/12/2020 5,170 500,220,630 (3,581,859)
US Long Bond(CBT)Future 21/12/2020 1,275 186,547,968 (2,192,161)
Topix Index Future 10/09/2020 1,510 193,339,746 (1,332,114)
Hang Seng Index Future 29/09/2020 1,242 168,723,473 (1,319,535)
Long Gilt Future 29/12/2020 365 55,044,252 (474,352)
(13,420,560)
30,606,460

72,002,177
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2020 31
10

2020 31
11

2020 31
12

2020 31
13

2020 31
14

2020 31
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Receive Fixed 8.00% / Pay
USO003M Industrial Metal
Float US 26/03/2021
Underlying Index: Morgan
Stanley Mscy Disco Silver
Dynamic Index

Receive Fixed 8.00% / Pay
US0003M Aluminium Float US
25/03/2021 Underlying Index:
Macquarie Diversified
Aluminium RYE Index

Receive Fixed 8.00% / Pay
US0003M Grains Float US
10/12/2020 Underlying Index:
Morgan Stanley Mscy Disco
Soybean Dynamic Index

Receive Fixed 8.00% / Pay
US0003M Copper Float US
25/03/2021 Underlying Index:
Macquarie Diversified Copper
(LME)RYE Index

Receive Fixed 8.00% / Pay
US0003M Softs Float US
11/09/2020 Underlying Index:
Morgan Stanley Mscy Disco
Cotton Dynamic Index

Receive Fixed 8.00% / Pay
US0003M Industrial Metal
Float US 31/05/2021
Underlying Index: Morgan
Stanley Mscy Disco Gold
Dynamic Index

Receive Fixed 8.00% / Pay
US0003M Oil Float US
08/02/2021 Underlying Index:
Macquarie Diversified Crude
01l (Brent)RYE Index

Receive Fixed 6.00% / Pay
US0003M Grains Float US
02/10/2020 Underlying Index:
Morgan Stanley Mscy Disco
Soybean Meal Index

Receive Fixed 8.00% / Pay
US0003M Gasoline Float US
08/02/2021 Underlying Index:
Macquarie Diversified RBOB
Gasoline RYE Index

Receive Fixed 8.00% / Pay
US0003M Softs Float US
10/12/2020 Underlying Index:
Morgan Stanley Mscy Disco
Coffee(Arabica)Dynamic Index

Receive Fixed 8.00% / Pay
US0003M Oil Float US
08/02/2021 Underlying Index:
Macquarie Diversified Crude
O I(WTI)RYE Index

Morgan Stanley

Macquarie

Morgan Stanley

Macquarie

Morgan Stanley

Morgan Stanley

Macquarie

Morgan Stanley

Macquarie

Morgan Stanley

Macquarie

26/03/2021

25/03/2021

10/12/2020

25/03/2021

11/09/2020

31/05/2021

08/02/2021

02/10/2020

08/02/2021

10/12/2020

08/02/2021

34/40

USD364,824,429

USD289,858,798

usD173,151,254

USD190,321,440

usD173,680,160

USD195,599,453

USD203,184,945

uSD181,210,600

UsD213,283,160

usb42,645,337

USD94,904,430

3,907,767

2,370,639

2,175,026

1,949,494

1,887,352

1,684,237

1,601,672

1,424,662

871,269

809,369

720,146



Receive Fixed 8.00% / Pay
US0003M Grains Float US
10/12/2020 Underlying Index:
Morgan Stanley Mscy Disco
Wheat Dynamic Index

Receive Fixed 8.00% / Pay
US0003M Oil Float US
10/12/2020 Underlying Index:
Morgan Stanley Mscy Disco
Soybean Oil Dynamic Index

Receive Fixed 8.00% / Pay
US0003M Grains Float US
10/12/2020 Underlying Index:
Morgan Stanley Mscy Disco
Corn Dynamic Index

Receive Fixed 8.00% / Pay
US0003M Natural Gas Float US
26/02/2021 Underlying Index:
Macquarie Diversified
Natural Gas RYE Index

Receive Fixed 8.00% / Pay
US0003M Gas Oil Float US
08/02/2021 Underlying Index:
Macquarie Diversified GasOil
RYE Index

Receive Fixed 8.00% / Pay
US0003M Oil Float US
08/02/2021 Underlying Index:
Macquarie Diversified
Heating Oil RYE Index

Receive Fixed 8.00% / Pay
US0003M Softs Float US
22/09/2020 Underlying Index:
Morgan Stanley Mscy Disco
Cocoa Dynamic

Receive Fixed 8.00% / Pay
US0003M Livestock Float US
11/12/2020 Underlying Index:
Morgan Stanley Mscy Disco
Lean Hogs Dynamic Index

Morgan Stanley

Morgan Stanley

Morgan Stanley

Macquarie

Macquarie

Macquarie

Morgan Stanley

Morgan Stanley

10/12/2020

10/12/2020

10/12/2020

26/02/2021

08/02/2021

08/02/2021

22/09/2020

11/12/2020

USD51,302,664

USD38,058,545

USD40,975,022

UsD36,147,573

usp78,867,600

USD67,048,412

usb2,525,300

uSsD2,994,933
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655,353

581,786

426,026

410,458

392,758

317,075

51,892

42,839

Pay Fixed 8.00% / Receive
USO003M Precious Metals
Float US 31/05/2021
Underlying Index: Morgan
Stanley Mscy Balanced Ex
Precious Metals Index

Pay Fixed 8.00% / Receive
US0003M Energy Float US
08/02/2021 Underlying Index:
Macquarie Diversified
ExEnergy FO Index

Pay Fixed 8.00% / Receive
US0003M Industrial Metal
Float US 25/03/2021
Underlying Index: Macquarie
Diversified ExBase FO Index

Pay Fixed 8.00% / Receive
US0003M Grains Float US
10/12/2020 Underlying Index:
Morgan Stanley Balanced FO
Ex Grains

Pay Fixed 8.00% / Receive
US0003M Softs Float US
10/12/2020 Underlying Index:
Morgan Stanley Balanced FO
Ex Softs

Morgan Stanley

Macquarie

Macquarie

Morgan Stanley

Morgan Stanley

31/05/2021

08/02/2021

25/03/2021

10/12/2020

10/12/2020
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USD415,490,280

USD479,532,660

USD338,334,620

USD365,482,376

USD187,324,374

22,279,820
(6,313,852)

(5,984,946)

(2,314,817)

(2,300, 224)

(1,318,429)



Pay Fixed 8.00% / Receive Morgan Stanley
US0003M Agriculture And

Livestock Float US

26/03/2021 Underlying Index:

Morgan Stanley Mscy Balanced

Ex Livestock Index

Pay Fixed 8.00% / Receive Morgan Stanley
US0003M Softs Float US

10/12/2020 Underlying Index:

Morgan Stanley Mscy Disco

Sugar Dynamic Index
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26/03/2021 usD2,141,392 (36,742)
10/12/2020 usD27,857,430 (157)

(18,269,167)

4,010,653

16

2020 31
17

2020 31
2020 31
18

2007 12 18
2.00

2020 31

19
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2020 31
EUR Macquarie 2,950,000
23
2020 2020 31
EUR 255,159
2020 31
24
2020 2020 31
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2020 31

Republic of Austria Government Bond 144A 3.5% EUR 15/09/2021 85,905,000 89,563,121 4.22
Canadian Imperial Bank of Commerce FRN 0% USD 22/09/2020 114,500,000 98,314,912 4.63
Royal Bank of Canada/London FRN 0% USD 08/09/2020 8,500,000 7,572,890 0.36
Royal Bank of Canada/London FRN 0% USD 21/12/2020 56,000,000 52,098,168 2.46
157,985,970 7.45
Finland Government Bond 144A 3.5% EUR 15/04/2021 64,095,000 65,693,209 3.10
Bundesobligation 0.25% EUR 16/10/2020 72,250,000 72,312,857 3.41
Bundesschatzanweisungen 0% EUR 11/09/2020 67,215,000 67,222,730 3.17
Bundesschatzanweisungen 0% EUR 11/12/2020 75,000,000 75,117,375 3.54
Bundesschatzanweisungen 0% EUR 12/03/2021 75,000,000 75,238,875 3.55
German Treasury Bill 0% EUR 07/10/2020 70,000,000 70,035,000 3.30
German Treasury Bill 0% EUR 14/04/2021 40,000,000 40,139,800 1.90
German Treasury Bill 0% EUR 05/05/2021 90,000,000 90,378,450 4.26
German Treasury Bill 0% EUR 09/06/2021 95,000,000 95,429,400 4.50
585,874,487 27.63
Dutch Treasury Certificate 0% EUR 28/01/2021 85,000,000 85,215,356 4.02
Dutch Treasury Certificate 0% EUR 29/04/2021 80,000,000 80,312,828 3.79
165,528,184 7.81
European Stability Mechanism Treasury Bill 0% EUR 08/10/2020 80,000,000 80,044,800 3.77
1,144,689,771 53.98
Invesco Physical Gold ETC 523,000 83,831,584 3.96
83,831,584 3.96
1,228,521,355 57.94

2010 12 17 41.1H
Societe Generale SA 0% EUR 31/12/2059 201,000,000 201,000,000 9.48
2010 12 17 41.1H 201,000,000 9.48
Invesco Liquidity Funds plc - Invesco Euro Liquidity Portfolio 194,087,300 191,102,820 9.01
191,102,820 9.01
1,620,624,175 76.43

2020 31
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A acc

68,254.941
0

685,466.714
0

2,406,230.037
0

40/40



	表紙
	本文
	１外国投資法人の概況
	（１）主要な経営指標等の推移
	（２）外国投資法人の出資総額
	（３）主要な投資主の状況
	（４）役員の状況
	（５）その他

	２外国投資法人の運用状況
	（１）投資状況
	（２）運用実績
	①純資産等の推移
	②分配の推移
	③自己資本利益率（収益率）の推移

	（３）投資リスク

	３資産運用会社の概況
	（１）名称及び資本金の額
	（２）大株主の状況
	（３）役員の状況
	（４）事業の内容及び営業の概況

	４外国投資法人の経理状況
	（１）資産及び負債の状況
	（２）投資有価証券明細表等

	５販売及び買戻しの実績

