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2020 11
1,072 1,072.086
15 15.341
1,558
1,120 1,119.734
15 15.140
1,558
1,226 1,226.438
14 14.095
1,454
1,532 1,531.940
18 18.446
1,870
1,000 1,000
26 25627
2.701
2020 11
1,056 1,056.289
11 10.522
1,143
1,157 1,157.231
11 10.547
1,143
1,210 1,210.051
12 11.864
1,247
1,358 1,357.941
15 15.363
1,558
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1,000 1,000
15 15.359
1,558
2020 11
2020 11
2020 11
2020 11 30 UFJ

138.55 103.89 124.38

26 198
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2020 11
1,072 1,072.086
15 15.341
1,558
1,120 1,119.734
15 15.140
1,558
1,226 1,226.438
14 14.095
1,454
1,532 1,531.940
18 18.446
1,870
1,000 1,000
26 25.627
2.701

2020 11
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1,056 1,056.289
11 10.522
1,143
1,157 1,157.231
11 10.547
1,143
1,210 1,210.051
12 11.864
1,247
1,358 1,357.941
15 15.363
1,558
1,000 1,000
15 15.359
1,558
2020 11
2020 11
2020 11
Single Pricing
,000 10

10

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 t
2010 12 10

2011 11 2010 12 10
2011 10

2013 21 1t 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

2020 11
t 2010 12 10 2020 11

T 2011 12 2020 11

Tttt 2011 11 2013 21

Tttt 2010 12 10 2011 11
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2016 2017 2018 2019 2020

31 31 31 31 31

10 11 12 13 14
1,623 1,171 329 1,084 41
(225) (162) (46) (150) ( 6)
1,516 985 165 922 202
(210) (136) (23) (128) ( 28)
1,516 985 165 922 202
(210) (136) 3) (128) ( 28)
13,841 15,806 16,502 14,233 12,282
(1,918) (2,190) (2,286) (1,972) (1,702)
24,500 10,500 24,000 18,000 204,000
19,776 19,776 70,170 62,045 54,014
13,841 15,806 16,502 14,233 12,282
(1,918) (2,190) (2,286) (1,972) (1,702)
14,145 16,172 16,783 14,454 13,018
(1,960) (2,241) (2,325) (2,003) (1,804)
1,034.169 1,064.343 1,050.315 1,055.362 1,064.894
12.815 13.559 13.869 14.513 15.135
(1,331) (1,409) (1,441) (1,508) (1,572)
n/a n/a n/a n/a n/a
8.815387 11.435462 13.734637 12.932731 15.680259
38 37 40 44 a7
(5) (5) (6) (6) )

97.85 97.74 98.33 98.47 94.35
10.95 6.23 1.00 6.48 1.64
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2016 2017 2018 2019 2020

31 31 31 31 31

10 11 12 13 14
9,021 7,229 1,597 5,604 1,538
(1,250) (1,002) (221) (776) (213)
8,471 6,691 1,033 5,032 1,004
(1,174) 927) (143) (697) (139)
8,471 6,691 1,033 5,032 1,004
(1,174) (927) (143) (697) (139)
67,550 70,618 78,879 81,215 66,282
(9,359) (9,784) (10,929) (11,252) (9,183)
190,500 75,500 117,500 153,500 171,000
229,497 162,552 207,621 114,696 107,771
75,998 67,767 60,390 60,390 27,867
67,550 70,618 78,879 81,215 66,282
(9,359) (9,784) (10,929) (11,252) (9,183)
68,880 71,887 79,700 82,198 69,611
(9,543) (9,960) (11,042) (11,389) (9,645)
1,040.807 1,093.132 1,083.234 1,092.137 1,098.607
12.924 13.800 13.972 14.488 14.843
(1,343) (1,439) (1,452) (1,505) (1,542)
14.022 15.213 15.706 16.626 17.383
(1,457) (1,580) (1,632) 1,727) (1,806)
n/a n/a n/a n/a n/a
12.788918 17.273497 21.196520 22.022830 21.464525
0.157532 0.210646 0.267591 0.283909 0.285513
@16) ) (28) (29) (EY)
458 457 511 530 488
(63) (63) (1) (73) (68)

98.07 98.23 98.97 98.80 95.22
12.54 9.47 1.31 6.20 1.51
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2016 2017 2018 2019 2020

31 31 31 31 31

10 11 12 13 14
14,404 14,227 5,877 11,684 6,661
(1,996) (1,971) (814) (1,619) (923)
13,512 13,404 4,964 10,724 5,603
(1,872) (1,857) (688) (1,486) (776)
13,512 13,404 4,964 10,724 5,603
(1,872) (1,857) (688) (1,486) (776)
106,169 117,552 137,616 162,042 166,835
(14,710) (16,287) (19,067) (22,451) (23,115)
586,000 282,000 225,500 185,500 173,500
342,336 153,336 166,836 152,336 148,336
134,953 89,719 89,719 47,613 19,720
106,169 117,552 137,616 162,042 166,835
(14,710) (16,287) (19,067) (22,451) (23,115)
107,805 119,535 138,809 164,240 178,259
(14,936) (16,562) (19,232) (22,755) (24,698)
1,069.447 1,160.495 1,165.017 1,181.708 1,191.932
11.281 12.447 12.777 13.319 13.680
(1,172) (1,293) (1,327) (1,384) (1,421)
12.720 14.295 14.984 15.985 16.804
(1,321) (1,485) (1,557) (1,661) (1,746)
n/a n/a n/a n/a n/a
16.066263 21.261421 23.977184 26.330073 25.660030
0.168951 0.219828 0.257130 0.288293 0.290277
(18) (23) (27) (30) (30)
1,019 1,103 1,255 1,396 1,395
(141) (153) 174) (193) (193)

98.48 98.34 99.14 98.66 93.59
12.73 11.40 3.61 6.62 3.36
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2016 2017 2018 2019 2020

31 31 31 31 31

10 11 12 13 14
7,950 9,581 4,616 6,094 4,297
(1,101) (1,327) (640) (844) (595)
7,495 9,123 4,124 5,590 3,702
(1,038) (1,264) (571) (779 (513)
7,495 9,123 4,124 5,590 3,702
(1,038) (1,264) (571) (774) (513)
57,380 66,603 77,768 86,348 92,133
(7,950) (9,228) (10,775) (11,964) (12,765)
142,500 42,500 142,500 29,000 17,000
68,000 34,000 34,000 18,000 18,000
17,061 17,061 15,845 12,039 12,039
57,380 66,603 77,768 86,348 92,133
(7,950) (9,228) (10,775) (11,964) (12,765)
58,111 67,718 79,296 87,643 100,850
(8,051) 9,382) (10,986) (12,143) (13,973)
1,195.648 1,350.106 1,395.775 1,432.812 1,473.326
13.271 15.223 16.076 16.957 17.715
(1,379) (1,582) (1,670) (1,762) (1,840)
17.689 20.390 21.687 23.071 24.333
(1,838) (2,118) (2,253) (2,397) (2,528)
n/a n/a n/a n/a n/a
1.902339 7.076422 9.920218 12.278747 13.137557
0.021860 0.071746 0.106903 0.137658 0.157011
) Q) (11) (14) (16)
280 390 458 567 565
(39) (54) (63) (79) (78)

98.74 98.35 98.07 98.52 91.36
13.06 13.70 5.30 6.47 4.02
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2016 2017 2018 2019 2020
31 31 31 31 31
10 11 12 13 14
14,546 11,478 3,176 3,148 2,742
(2,015) (1,590) (440) (436) (380)
13,982 11,031 2,787 2,777 2,341
(1,937) (1,528) (386) (385) (324)
13,982 11,031 2,787 2,777 2,341
(1,937) (1,528) (386) (385) (324)
80,835 63,633 51,446 53,997 55,221
(11,200) (8,816) (7,128) (7,481) (7,651)
4,500 4,500 26,500 22,000
14,284 9,317 9,317 9,317 9,317
80,835 63,633 51,446 53,997 55,221
(11,200) (8,816) (7,128) (7,481) (7,651)
81,846 64,281 52,135 54,438 57,384
(11,340) (8,906) (7,223) (7,542) (7,951)
13.667 15.975 16.966 17.911
(1,420) (1,660) (1,763) (1,861)
17.258 20.250 21.655 23.014 24.426
(1,793) (2,104) (2,250) (2,391) (2.,538)
n/a n/a n/a n/a n/a
0.001444 0.053351 0.106323 0.111629 0.133099
@ O an ) )
150 276 321 291 328
(1) (38) (44) (40) (45)
98.76 98.99 98.68 99.19 96.23
17.30 17.34 5.42 5.14 4.24
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2016 2017 2018 2019 2020

31 31 31 31 31

10 11 12 13 14
15,310 8,352 936 2,876 635
(2,121) (1,157) ( 130) (398) ( 88)
14,392 7,591 1,618 2,279 1,181
(1,994) (1,052) ( 224) (316) ( 164)
14,392 7,591 1,618 2,279 1,181
(1,994) (1,052) ( 229) (316) ( 164)
105,584 92,945 77,512 69,956 54,993
(14,629) (12,878) (10,739) (9,692) (7,619)
14,000 14,000 14,000 14,000 4,500
944,488 946,751 951,670 943,606 852,973
469,945 359,361 326,110 260,609 237,705
105,584 92,945 77,512 69,956 54,993
(14,629) (12,878) (10,739) (9,692) (7,619)
107,092 93,523 78,640 71,149 55,733
(14,838) (12,958) (10,896) (9,858) (7,722)
1,054.218 1,071.717 1,055.637 1,047.010 1,039.649
9.643 9.975 10.025 10.221 10.342
(1,002) (1,036) (1,041) (1,062) (1,074)
11.389 11.955 12.177 12.617 12.967
(1,183) (1,242) (1,265) (1,311) (1,347)
n/a n/a n/a n/a n/a
14.704982 15.938457 14377354 16.777421 15.927109
0.137984 0.146605 0.134005 0.161326 0.156470
(14) (15) (14) 1n (16)
340 353 299 345 303
@n (49 41D (48) (42)

98.59 99.38 98.57 98.32 98.67
13.63 8.17 2.09 3.26 2.15
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2016 2017 2018 2019 2020

31 31 31 31 31

10 11 12 13 14
35,178 20,596 413 7,077 141
(4,874) (2,854) ) (981) (20)
31,967 17,971 1,909 5,167 1,425
(4,429) (2,490) (  264) (716) ( 197)
31,967 17,971 1,909 5,167 1,425
(4,429) (2,490) ( 264) (716) ( 197)
241,372 188,050 163,595 134,944 102,532
(33,442) (26,054) (22,666) (18,696) (14,206)
228,000 54,500 75,000 75,000 67,000
474,144 349,921 364,804 208,263 179,863
1,845,121 1,664,492 1,425,065 1,318,293 1,092,275
241,372 188,050 163,595 134,944 102,532
(33,442) (26,054) (22,666) (18,696) (14,206)
244,954 189,887 165,442 137,274 104,951
(33,938) (26,309) (22,922) (19,019) (14,541)
1,122.766 1,156.382 1,137,866 1,136.433 1,123.062
9.418 9.854 9.897 10.158 10.227
(978) (1,024) (1,028) (1,055) (1,062)
11.138 11.880 12.138 12.705 13.055
(1,157) (1,234) (1,261) (1,320) (1,356)
n/a n/a n/a n/a n/a
20.553852 21.912911 19.745640 21.940960 22.629964
0.175658 0.183788 0.169078 0.191215 0.202849
(18) (19) (18) (20) (1)
1,092 971 730 676 557
(151) (135) (101) 94) an

98.54 99.03 98.88 98.30 97.70
13.24 9.56 1.17 3.83 1.39
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2016 2017 2018 2019 2020

31 31 31 31 31

10 11 12 13 14
73,554 64,249 11,696 23,337 2,371
(10,191) (8,902) (1,620) (3,233) (329)
65,502 57,611 5,478 18,361 1,754
(9,075) (7,982) (759) (2,544) ( 243)
65,502 57,611 5,478 18,361 1,754
(9,075) (7,982) (759) (2,544) ( 243)
542,450 461,374 405,444 339,190 279,087
(75,156) (63,923) (56,174) (46,995) (38,668)
193,000 162,500 335,000 232,000 217,500
1,683,072 1,512,269 1,359,349 1,240,611 1,107,847
2,533,793 2,000,376 1,866,437 1,733,127 1,454,290
542,450 461,374 405,444 339,190 279,087
(75,156) (63,923) (56,174) (46,995) (38,668)
551,402 465,595 411,312 344,955 283,492
(76,397) (64,508) (56,987) (47,794) (39,278)
1,074.810 1,148.299 1,154.530 1,169.479 1,163.352
9.730 10.547 10.831 11.272 11.396
(1,011) (1,096) (1,125) (1,171) (1,184)
11.351 12.518 13.055 13.849 14.283
(1,179) (1,300) (1,356) (1,439) (1,484)
n/a n/a n/a n/a n/a
17.874169 18.806791 17.736693 21.950604 22.661084
0.165370 0.170294 0.163574 0.206061 0.218863
1an (18) 17 (21) (23)
3,389 3,092 2,337 2,646 1,395
(470) (428) (324) (367) (193)

98.38 99.09 98.57 98.33 98.45
12.08 12.49 1.35 5.41 0.63
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2016 2017 2018 2019 2020

31 31 31 31 31

10 11 12 13 14
18,475 18,373 4,712 5,530 680
(2,560) (2,546) (653) (766) 94)
16,318 16,625 3,113 4,309 367
(2,261) (2,303) (431) (597) ( 51)
16,318 16,625 3,113 4,309 367
(2,261) (2,303) (431) (597) ( 51)
142,123 117,548 95,628 82,023 67,697
(19,691) (16,286) (13,249) (11,364) (9,379)
456,500 322,000 113,000 113,000 113,000
1,027,165 1,015,735 454,967 401,770 388,299
629,480 450,335 406,743 276,957 225,828
142,123 117,548 95,628 82,023 67,697
(19,691) (16,286) (13,249) (11,364) (9.379)
144,398 118,756 97,140 83,037 68,760
(20,006) (16,454) (13,459) (11,505) (9,527)
1,071.016 1,189.284 1,229.941 1,270.835 1,289.810
11.233 12.642 13.347 14.163 14.579
(1,167) (1,313) (1,387) (1,471) (1,515)
11.364 12.789 13.504 14.334 14.767
(1,181) (1,329) (1,403) (1,489) (1,534)
n/a n/a n/a n/a n/a
0.417690 1.031778
0.004697 0.011781
(0) 1)
146 259 110 205 186
20 (36) () (28) (26)

98.42 98.98 98.44 98.78 98.45
11.48 14.14 3.26 5.25 0.54
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2016 2017 2018 2019 2020

31 31 31 31 31

10 11 12 13 14
8,978 8,442 1,675 1,601 318
(1,244) (1,170) (232) (222) 44
7,920 7,597 895 1,020 153
(1,097) (1,053) (124) (141) ( 21)
7,920 7,597 895 1,020 153
(1,097) (1,053) (124) (141) ( 21
53,027 45,716 38,083 29,642 24,528
(7,347) (6,334) (5,276) (4,107) (3,398)
111,472 111,472 146,794 128,789 91,289
71,266 62,661 66,578 41,926 26,845
53,027 45,716 38,083 29,642 24,528
(7,347) (6,334) (5.276) (4,107) (3,398)
54,518 46,231 38,817 30,169 25,006
(7,553) (6,405) (5,378) (4,180) (3,465)
10.996 12.530 13.298 14.049 14.473
(1,142) (1,302) (1,382) (1,460) (1,504)
11.004 12.539 13.307 14.060 14.484
(1,143) (1,303) (1,382) (1,461) (1,505)
n/a n/a n/a n/a n/a
0 0 0 0 0
12 29 2 16 13
(2) *) (0) (2) (2)

97.27 98.89 98.11 98.25 98.09
14.94 16.62 2.35 3.44 0.62
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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
2020
27 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://ww.fundrock.com/complaints-policy/
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1,000

250,000

10,000,000

1,000

RDR

1,000
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FundRock Management Company S.A.

2019 28
Barclays Investment Solutions Limited
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2020 11

104,000.00

0

0

44,014.27

2020 11

11,056,876.55

1,531,930

2020 11

126,000.00

0

50,789.53

27,866.87

2020 11

60,868,042.18

8,433,267

2020 11

155,500.00

0

148,335.74

19,719.56

2020 11

172,408,960.35

23,887,261
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97,042,607.47
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59,217,849.67

8,204,633

2020 11
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0

853,251.00

222,378.43
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51,300,205.24

7,107,643
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67,000.00

0

175,869.94

1,039,774.21
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97,890,498.21
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0

1,098,374.30

1,400,450.73
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276,556,968.66
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2020 11

113,000.00

0

387,598.90

221,782.78
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104,000.000 104,000.000 100.00
260,968.444 48.84
229,388.000 42.93
534,370.709

40,393.511 7.56

3,620.754 0.68
126,000.000 126,000.000 100.00
126,001.271 26.62
116,464.478 24.61
88,731.145 473,308.158 18.75
47,000.000 9.93
28,810.180 6.09
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155,500.000 155,500.000 100.00
366,359.771 38.10
256,938.772 26.72
138,500.000 961,629.574 14.40
67,928.309 7.06
47,148.407 4.90
17,000.000 17,000.000 100.00
132,448.894 27.48
114,359.652 23.73
90,740.932 481,947.541 18.83
71,356.456 14.81
43,002.293 8.92
208,656.412 78.19
38,913.021 14.58

7,602.539 266,867.897 2.85

7,369.799 2.76

4,076.481 1.53
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600,000.000 41.23
285,194.196 19.60
163,544 .399 1,455,395.610 11.24
112,178.390 7.71
108,486.716 7.45

67,000.000 67,000.000 100.00
910,816.744 58.88
190,454.047 12.31

97,842.182 1,546,857.763 6.33

73,005.380 4.72

54,147.182 3.50
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217,500.000 217,500.000 100.00
1,017,736.437 22.86
910,032.604 20.44
499,798.534 4,452,296.605 11.23
274,307.809 6.16
254,195.946 5.71
113,000.000 113,000.000 100.00
142,000.000 19.35
115,502.568 15.74
114,645.952 734,005.683 15.62
112,328.672 15.30
52,632.150 7.17
78,667.126 37.82
37,000.000 17.79
30,198.807 207,998.690 14.52
23,612.134 11.35
15,549.389 7.48
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2020 11
10,642,683.98 93.72
473,101.12 4.17
11,115,785.10 97.88
240,349.06 2.12
11,356,134.16 100.00
299,257.61 2.64

11,056,876.55
97.36

( 1,532 )

2020 11

57,632,157.24 93.26
3,362,668.10 5.44
60,994,825.34 98.70
804,889.84 1.30
61,799,715.18 100.00
931,673.00 1.51

60,868,042.18
98.49

( 8,433 )
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161,317,023.24 92.13
11,257,479.07 6.43
172,574,502.31 98.56
2,516,875.97 1.44
175,091,378.28 100.00
2,682,417.93 1.53

172,408,960.35
98.47

( 23,887 )
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90,819,219.98 91.52
6,342,281.31 6.39
97,161,501.29 97.91
2,074,321.63 2.09
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2,193,215.45 2.21

97,042,607.47
97.79

( 13,445 )
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59,314,405.70 99.08
551,442.90 0.92
59,865,848.60 100.00
647,998.93 1.08

59,217,849.67
98.92

( 8,205 )

2020 11

40,074,071.06 77.60
9,985,208.53 19.34
50,059,279.59 96.94
1,580,658.70 3.06
51,639,938.29 100.00
339,733.05 0.66

51,300,205.24
99.34

( 7,108 )
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2020 11
85,203,414.65 85.02
11,252,289.49 11.23
96,455,704.14 96.25

3,754,713.79 3.75
100,210,417.93 100.00
2,319,919.72 2.32

97,890,498.21
97.68

( 13,563 )

2020 11

264,659,927.27 94.81
4,422,459.57 1.58
269,082,386.84 96.39
10,066,089.79 3.61
279,148,476.63 100.00
2,591,507.97 0.93

276,556,968.66
99.07

( 38,317 )
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2020 11
62,453,620.20 90.19
1,251,066.13 1.81
63,704,686.33 91.99
5,545,456.95 8.01
69,250,143.28 100.00
470,315.37 0.68

68,779,827.91
99.32

( 9,529 )

2020 11

22,053,527.06 88.48
530,085.29 2.13
22,583,612.35 90.61
2,340,206.54 9.39
24,923,818.89 100.00
369,381.95 1.48

24,554,436.94
98.52

( 3,402 )
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BlackRock ICS US Treasury Agency Inc 2,542,257.87 1,987,033.99 0.78 1,904,241.65 0.75 16.77
Shares $ Treasury Bond 1-3yr UCITS 20,171.00 |  1,696,160.14 84.00 | 1,729,588.62 85.75 |  15.23
ETF USD(Dist) T U ; TR ; ;
1Shares $ Treasury Bond 1-3yr UCITS 17,146.00 1,703,653.76 99.36 1,728,169.34 100.79 15.22
ETF USD(Dist) ’ - ’ ’ - - , f - . .
iShares € Govt Bond 1-3yr UCITS ETF 12,116.00 1,521,888.92 125.61 1,564,433.67 129.12 13.78
iShares North America Index Fund 38,687.66 653,603.01 16.89 891,796.52 23.05 7.85
iShares Emerging Markets Government
5,809.01 477,296.94 82.16 473,101.12 81.44 4.17

Bond Index Fund
iShares Emerging Markets Index Fund 30,999.62 368,498.05 11.89 436,213.23 14.07 3.84
iShares US Corporate Bond Index Fund 44,783.21 365,287.19 8.16 366,319.34 8.18 3.23
1Shares Global High Yield Corporate 4,614.00 311,742.34 67.56 334,721.71 72.54 2.95
Bond UCITS ETF ’ . ’ . . ’ ’ ’ .

10 | iShares UK Gilts 0-5yr UCITS ETF 2,129.00 285,151.22 133.94 286,106.09 134.39 2.52
iShares World Ex-Euro Government Bond

11 29,225.82 217,025.80 7.43 223,382.02 7.64 1.97
Index Fund

12 1Shares Emerging larkets Local 4,480.00 212,497.17 47.43 195,140.29 43.56 1.72
Government Bond UCITS ETF T T ) T : )
iShares Euro Investment Grade

13 11,863.12 108,735.28 9.17 116,312.56 9.80 1.02
Corporate Bond Index Fund

14 | iShares Europe ex-UK Index Fund 7,274.31 97,961.27 13.47 115,393.59 15.86 1.02

15 | iShares Core S&P 500 UCITS ETF 409.00 91,045.28 222.60 111,837.37 273.44 0.98

16 ;i:;res Euro Government Bond [ndex 11,658.36 99,776.25 8.56 107,432.28 9.22 0.95
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17 | iShares Core EURO STOXX 50 UCITS ETF 1,009.00 86,430.37 85.66 104,261.48 103.33 0.92
18 | iShares $ Corporate Bond UCITS ETF 918.00 88,450.27 96.35 90,952.37 99.08 0.80
19 | iShares Core NSCI Japan IMI UCITS ETF 1,864.00 57,007.67 30.63 67,936.09 36.45 0.60
20 | ishares UK Credit Bond Index Fund 3,599.96 45,572.11 12.66 47,162.09 13.10 0.42
21 | ishares Japan Index Fund 3,823.60 43,344.15 11.34 46,470.04 12.15 0.41
gp | 1Shares Core IISCI Pacific ex-Japan 388.00 38,001.92 98.18 46,026.11 118.62 0.41
UCITS ETE . S : 020+ : :
23 | iShares UK Index Fund 4,756.37 51,521.90 10.83 45,968.34 9.66 0.40
2 ;r;ares Core € Corporate Bond UCITS 358.00 41,548.43 116.06 43,606.40 121.81 0.38
25 | ishares Core FTSE 100 UCITS ETF 2,259.00 12,993.83 5.75 13,919.05 6.16 0.12
2% Szares Core £ Corporate Bond UCITS 58.00 8,558.73 147.56 9,211.49 158.82 0.08
27 | iShares Pacific Index Fund 491.22 6,017.71 12.25 6,331.97 12.89 0.06
28 Ilzizares Global Government Bond UCITS 63 5.642.71 89.57 5.640.70 89.53 0.05
29 | ishares Core MSCI EM IMI UCITS ETF 165.00 3,687.72 22.35 4,109.57 24.91 0.04
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iShares North America Index Fund 495,832.66 7,656,711.00 15.44 11,429,531.78 23.05 18.49
iShares Euro Government Bond 1-3yr 126.32 129 .12 15.82
UCITS ETF 75,721.00 9,565,153.79 9,777,193.96
ish ~
iShares $_Treasury Bond 1-3yr UCITS 100.17 100.79 14.53
ETF USD(Dist) 89,077.00 8,922,670.91 8,978,195.54
iShares US Corporate Bond Index Fund 534,717.38 4,288,166.88 8.02 4,373,900.76 8.18 7.08
iShares Emerging Markets Index Fund 298,551.51 3,489,235.41 11.69 4,201,087.58 14.07 6.80
iShares Global High Yield Corporate 69.53 72,54 5.2
Bond UCITS ETF 50,398.00 3,504,073.36 3,656,112.83
iShares Emerging Markets Government 82.57 81.44 5 a4
Bond Index Fund 41,288.79 3,409,205.80 3,362,668.10
i - t Bond
iShares World ex-Euro Government Bon 7.36 7. 64 4.42
Index Fund 357,654.39 2,632,411.27 2,733,663.58
iShares Europe ex-UK Index Fund 148,181.58 1,893,898.69 12.78 2,350,629.17 15.86 3.80
ish "
10 iShares Emerging Markets Local 48.46 43.56 3.45
Government Bond UCITS ETF 48,930.00 2,371,356.66 2,131,297.83
i | tment Grad
1 iShares Euro Investment Grade 9.18 9.80 2.3
Corporate Bond Index Fund 140,829.76 1,292,623.61 1,380,772.52
iShares Euro Government Bond Index
12 . 9.22 2.09
Fund 139,975.61 1,202,058.14 8.59 1,289,881.19
13 | iShares UK Gilts 0-5yr UCITS ETF 5,900.00 788,227.05 133.60 792,872.68 134.39 1.28
14 | iShares Core MSCI Japan IMI UCITS ETF 21,125.00 657,825.95 31.14 769,930.20 36.45 1.25
15 | iShares UK Index Fund 72,319.35 782,733.96 10.82 698,936.43 9.66 1.13
16 | iShares Japan Index Fund 46,657.11 486,105.38 10.42 567,046.19 12.15 0.92
17 | iShares UK Credit Bond Index Fund 42,376.17 539,368.48 12.73 555,158.63 13.10 0.90
ish - ~
18 iShares Core MSCI Pacific ex-Japan 102.31 118.62 0.79
UCITS ETF 4,105.00 419,973.48 486,951.52
19 | iShares Core S&P 500 UCITS ETF 1,476.00 400,959.65 271.65 403,598.92 273.44 0.65
20 | iShares $ Corporate Bond UCITS ETF 2,891.00 282,005.98 97.55 286,430.63 99.08 0.46
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iShares Global Government Bond UCITS
2l ETF 2,944.00 263,555.65 89.52 263,590.75 89.53 0-43
22 | iShares Core EURO STOXX 50 UCITS ETF 2,303.00 199,373.16 86.57 237,972.44 103.33 0.39
iShares Core € Corporate Bond UCITS
23 ETF 1,164.00 138,957.71 119.38 141,781.72 121.81 0.23
24 | iShares Pacific Index Fund 8,969.13 113,738.84 12.68 115,614.81 12.89 0.19
iShares Core £ Corporate Bond UCITS
25 ETF 63.00 9,718.32 154.26 10,005.58 158.82 0.02
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2020 11
iShares North America Index Fund 1,405,522.79 21,895,029.68 15.58 32,398,969.84 23.05 18.50
iShares Emerging Markets Index Fund 1,234,456.67 14,080,813.98 11.41 17,370,739.74 14.07 9.92
iShares Global High Yield Corporate
212,848. 15,031,927.17 70.62 | 15,441,015. 72.54 .82
o TS b ,848.00 | 15,031,9 0.6 5,441,015.59 5 8.8
ishares € Govt Bond 1-3yr UCITS ETF 97,278.00 | 12,338,934.65 |  126.84 | 12,560,661.82 |  129.12 7.17
1Shares Emerging Hlarkets Governnent 138,225.86 | 11,490,163.61 83.13 | 11,257,479.07 81.44 6.43
Bond Index Fund
iShares US Corporate Bond Index Fund 1,350,173.21 10,858,361.50 8.04 11,044,196.14 8.18 6.31
tShares § Treasury Bond 1-3yr UCITS 108,666.00 [ 11,328,177.19 |  104.25 | 10,952,508.27 [  100.79 |  6.26
ETF USD(Dist)
ishares US Index Fund 814,816.57 |  6,568,489.44 8.06 | 10,918,359.31 13.40 6.24
— -
1Shares Energing llarkets Local 213,233.00 | 10,174,306.44 47.71|  9,288,024.34 43.56 5.30
Government Bond UCITS ETF
10 | iShares Europe ex-UK Index Fund 373,676.38 4,670,768.77 12.50 5,927,690.90 15.86 3.39
11 | iShares Core EURO STOXX 50 UCITS ETF 43,788.00 |  3,812,314.27 87.06 | 4,524,679.72 |  103.33 2.58
12 | ishares Core S&P 500 UCITS ETF 16,307.00 | 4,007,446.77 | 245.75 | 4,450,002.30 |  273.44 2.55
13 | iShares Japan Index Fund 317,404.25 3,177,161.56 10.01 3,857,565.77 12.15 2.20
iShares Euro Investment Grad
14 | fohares Furo fnvestment srade 372,105.57 |  3,418,255.15 9.19 | 3,648,327.93 9.80 2.08
Corporate Bond Index Fund
15 | 1Shares World Ex-Euro Government Bond 421,628.06 |  3,014,197.52 7.15 | 3,222,634.20 7.64 1.84
Index Fund
16 ;erares Global Government Bond UCITS 23,564.00 |  2,000,594.32 88.72 |  2,109,800.38 89.53 1.20
17 | iShares $ Corporate Bond UCITS ETF 18,936.00 1,820,453.65 96.14 1,876,115.66 99.08 1.07
18 | ishares UK Index Fund 188,485.79 |  2,038,983.89 10.82 | 1,821,636.75 9.66 1.04
i MSCI Pacific ex-J
19 | iShares Core actie ex-Japan 13,836.00 | 1,408,302.85 | 101.79 | 1,641,281.66 | 118.62 0.94
UCITS ETF
20 | ishares Core MSCI Japan INI UCITS ETF 41,503.00 |  1,244,227.50 20.08 | 1,512,634.94 36.45 0.86
21 ;i:gres Euro Government Bond Index 161,765.43 |  1,379,713.60 8.53 | 1,490,675.30 9.22 0.85
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22 | iShares UK Credit Bond Index Fund 112,990.57 1,438,863.67 12.73 1,480,258.61 13.10 0.85

23 | iShares Core FTSE 100 UCITS ETF 162,902.00 993,616.84 6.10 1,003,736.96 6.16 0.57

24 | iShares Pacific Index Fund 74,078.66 873,848.89 11.80 954,896.41 12.89 0.55
iShar r rpor, Bon IT

25 ;Fa es Core € Corporate Bond UCITS 7,622.00 899,148.77 117.97 928,402.28 121.81 0.53

26 | iShares UK Gilts 0-5yr UCITS ETF 5,308.00 711,885.14 134.12 713,316.64 134.39 0.41
iSh C £C te Bond UCITS

27 I;TFares ore orporate Son 822.00 124,407.18 151.35 130,549.05 158.82 0.07

28 | iShares Core MSCI EM IMI UCITS ETF 1,576.00 36,289.02 23.03 39,252.64 24.91 0.02
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iShares North America Index Fund 788,894.32 11,935,495.63 15.13 18,184,951.15 23.05 18.32
iShares US Index Fund 978,908.58 9,251,466.28 9.45 13,117,155.44 13.40 13.22
iShares Emerging Markets Index Fund 909,862.57 10,215,701.25 11.23 12,803,192.11 14.07 12.90
iShares Global High Yield Corporate
11 . 124,048.27 71.32 263,287. 72.54 .
Bond UCITS ETE 3,906.00 8,124,048 3 8,263,287.99 5 8.33
ish .
1Shares Energing Warkets Governnent 77,874.21 6,409,302.05 82.30 6,342,281.31 81.44 6.39
Bond Index Fund
iShares Europe ex-UK Index Fund 321,672.81 4,022,056.68 12.50 5,102,749.56 15.86 5.14
iShares Emerging Markets Local
111,724. 238,763.2 46. 4 485.1 43. 4.
Government Bond UCITS ETE , 00 5,238,763.28 6.89 ,866,485.16 3.56 90
iShares Core S&P 500 UCITS ETF 14,064.00 3,476,625.98 247.20 3,845,674.22 273.44 3.88
iShares US Corporate Bond Index Fund 428,012.81 3,561,986.84 8.32 3,501,074.82 8.18 3.53
10 | iShares Japan Index Fund 235,693.57 2,363,728.05 10.03 2,864,496.76 12.15 2.89
11 | iShares Core EURO STOXX 50 UCITS ETF 24,919.00 2,232,027.59 89.57 2,574,917.65 103.33 2.59
12 1Shares Euro Government Bond 1-3yr 19,587.00 2,502,009.32 127.74 2,529,098.90 129.12 2.55
UCITS ETF
ish T Bond 1-3yr UCITS
13 | IShares $ Treasury Bond 1-3yr 21,644.00 | 2,252,838.40 |  104.00 [ 2,181,520.06 |  100.79 2.20
ETF USD(Dist)
14 | iShares Core MSCI EM IMI UCITS ETF 63,166.00 1,351,903.80 21.40 1,573,243.98 24.91 1.59
15 | iShares UK Index Fund 134,659.38 1,454,681.39 10.80 1,301,426.89 9.66 1.31
16 1Shares Core NSCI Pacific ex-Japan 10,218.00 1,080,422.01 105.74 1,212,100.03 118.62 1.22
UCITS ETF
ish E | tment Grad
17 | fohares Furo fnvestment srade 114,579.00 |  1,062,036.57 9.27 | 1,123,395.61 9.80 1.13
Corporate Bond Index Fund
18 | iShares Core MSCI Japan IMI UCITS ETF 29,807.00 929,719.77 31.19 1,086,357.84 36.45 1.09
19 Szares Global Government Bond UCITS 8,896.00 789,663.75 88.77 796,502.47 89.53 0.80
20 1Shares lorld Ex-Euro Governnent Bond 103,474.98 740,409.99 7.16 790,891.41 7.64 0.80
Index Fund
21 | iShares Core FTSE 100 UCITS ETF 126,533.00 799,260.66 6.32 779,645.73 6.16 0.79
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22 | ishares Pacific Index Fund 42,524.78 498,369.69 11.72 548,157.32 12.89 0.55

23 | ishares $ Corporate Bond UCITS ETF 5,154.00 500,691.06 97.15 510,641.11 99.08 0.51

24 | ishares UK Credit Bond Index Fund 34,043.16 433,665.24 12.74 445,990.15 13.10 0.45

25 ;i:gres Euro Governnent Bond Index 39,671.04 338,165.35 8.52 365,570.32 9.22 0.37
ishares Core € C te Bond UCITS

2% ;TFares ore © Lorporate Son 2,242.00 264,416.76 117.94 273,088.16 121.81 0.28

27 | ishares UK Gilts 0-5yr UCITS ETF 1,071.00 144,062.97 |  134.51 143,926.55 |  134.39 0.15
ishares Core £ C te Bond UCITS

28 ;TFares ore & Lorporate Son 212.00 32,068.81 151.27 33,669.59 158.82 0.03
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iShares North America Index Fund 473,090.72 6,909,092.57 14.60 10,905,303.05 23.05 18.22
iShares Emerging Markets Index Fund 715,619.64 7,974,746.26 11.14 10,069,889.71 14.07 16.82
iShares US Index Fund 682,049.36 5,774,838.68 8.47 9,139,308.47 13.40 15.27
iShares Europe ex-UK Index Fund 269,463.52 3,372,295.19 12.51 4,274,544 .87 15.86 7.14
iShares Core S&P 500 UCITS ETF 13,312.00 3,123,155.38 234.61 3,640,046.59 273.44 6.08
1Shares Emerging larkets Government 36,594.47 3,027,224.31 82.72 2,980,350.27 81.44 4.98
Bond Index Fund
ish igh Yiel
1Shares Global High Yield Corporate 40,546.00 2,862,353.69 70.60 2,941,401.46 72.54 4.91
Bond UCITS ETF
i Core USD MSCI EM IMI UCITS ETF
|Sgg;es ore 118,018.00 | 2,524,013.66 21.39 | 2,939,415.32 24.91 4.91
iShares Japan Index Fund 181,955.64 1,812,386.35 9.96 2,211,393.98 12.15 3.69
isSh i Local
10 1Shares Emerging Warkets Loca 39,229.00 1,858,265.29 47.37 1,708,740.70 43.56 2.85
Government Bond UCITS ETF
11 | iShares US Corporate Bond Index Fund 158,659.23 1,304,948.61 8.22 1,297,806.56 8.18 2.17
12 | iShares UK Index Fund 121,677.06 1,312,905.46 10.79 1,175,958.17 9.66 1.96
13 | iShares Core EURO STOXX 50 UCITS ETF 10,211.00 893,671.40 87.52 1,055,117.95 103.33 1.76
iSh E G t Bond 1-3
14 | 'onares =uro tovernment Sond Lmoyr 7,059.00 903,288.71 |  127.96 911,467.26 |  129.12 1.52
UCITS ETF
15 IShares $_Treasury Bond 1-3yr UCITS 7,800.00 798,868.26 102.42 786,172.92 100.79 1.31
ETF USD(Dist)
16 | iShares Pacific Index Fund 55,286.82 643,608.88 11.64 712,663.88 12.89 1.19
17 | iShares Core MSCI Japan IMI UCITS ETF 16,130.00 504,341.46 31.27 587,880.43 36.45 0.98
iSh C MSCI Pacifi -J
1g | onares -ore actine ex-Japan 4,546.00 475,997.59 | 104.71 530,264.70 [ 118.62 0.90
UCITS ETF
i tment Grad
1 | TShares Euro Investment Grade 42,260.14 391,480.93 9.26 414,341.69 9.80 0.69
Corporate Bond Index Fund
20 | iShares $ Corporate Bond UCITS ETF 3,312.00 328,475.04 99.18 328,141.90 99.08 0.55
21 | iShares Core FTSE 100 UCITS ETF 52,187.00 301,304.78 5.77 321,555.42 6.16 0.54
22 | iShares UK Credit Bond Index Fund 12,681.57 161,698.04 12.75 166,137.79 13.10 0.28
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iShar r rporate Bon IT
23 EiFa es Core € Corporate Bond UCITS 1,146.00 136,825.32 | 119.39 139,589.22 121.81 0.23
24 | iShares UK Gilts 0-5yr UCITS ETF 386.00 51,775.97 |  134.13 51,872.69 134.39 0.09
ishares Core £ C te Bond UCITS
g5 | 1oMAres tore & Lorporate ton 101.00 15,503.94 153.50 16,040.70 158.82 0.03
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Royal London Cash Plus Fund 9,460,763.21 9,467,742.93 1.00 9,502,882.53 1.00 18.40
GlobalAccess Global Short Duration
7,329,269.19 9,412,086.94 1.28 9,465,618.78 1.29 18.33
Income Bond Fund
Institutional Cash Series Plc -
R _ R . 8,471,705.26 8,471,421.89 1.00 8,471,705.26 1.00 16.41
Institutional Sterling Liquidity Fund
E:EZ’&'ACCESS Global Government Bond 4,200,900.00 |  3,843,579.74 0.91| 4,252,019.96 1.01 8.23
GlobalAccess US Equity Fund 130,900.00 3,201,085.00 24.45 4,160,185.85 31.78 8.06
1 1A E i Market Equi
Euzsa ceess Emerging Varket Equity 2,673,180.30 | 2,021,243.74 0.76 |  2,474,255.34 0.93 4.79
| 1A | 1 B
Euzsa ceess Global Corporate Bond 2,453,700.00 2,102,759.91 0.86 2,344,331.52 0.96 4.54
E?Eares J-P. Morgan USD Elf Bond UCITS 312,500.00 |  1,532,860.72 4.91 | 1,533,875.00 4.91 2.97
GlobalAccess Global Equity Income Fund 869,800.00 1,390,284.23 1.60 1,469,168.10 1.69 2.85
10 | GlobalAccess Europe(ex-UK)Alpha Fund 489,522.80 831,444 .45 1.70 1,013,282.30 2.07 1.96
11 | iShares USD High Yield Bond UCITS ETF 208,000.00 900,196.27 4.33 988,728.00 4.75 1.91
GlobalAccess Emerging Market Local
12 2,089,528.10 1,206,540.48 0.58 986,032.49 0.47 1.91
Currency Debt Fund
13 | iShares Global Bond UCITS ETF 167,000.00 859,091.94 5.14 908,713.80 5.44 1.76
14 | GlobalAccess Japan Fund 546,200.00 637,124.60 1.17 727,504.47 1.33 1.41
15 | GlobalAccess Emerging Market Debt Fund 721,463.06 650,414.37 0.90 702,521.97 0.97 1.36
16 E:EZa'Access Global High Yield Bond 670,000.00 583,057.76 0.87 576,128.22 0.86 1.12
17 | Barclays UK Equity Income Fund 119,981.59 484 ,247.86 4.04 482,326.00 4.02 0.93
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GlobalAccess US Equity Fund 491,600.00 | 12,145,932.81 24.71 | 15,623,738.44 31.78|  15.59
E:zza'Access Global Government Bond 11,573,700.00 | 10,644,827.73 0.92 | 11,714,538.16 1.01|  11.69
ol i
obalAccess Global Short Duration 8,623,437.57 | 11,163,174.49 1.20 | 11,137,013.86 120 1111
Income Bond Fund
Royal London Cash Plus Fund 9,762,547.21 |  9,771,087.08 1.00 | 9,806,010.07 1.00 9.79
i:ﬁga'Access Global Corporate Bond 9,762,521.79 |  8,366,238.50 0.86 | 9,327,378.04 0.96 9.31
(F;:gzamccess Energing Market Equity 7,868,070.13 | 5,992,300.66 0.76 |  7.282,542.45 0.93 7.27
GlobalAccess Global Equity Income Fund 3,584,200.00 5,728,968.41 1.60 6,054,026.57 1.69 6.04
E:gza'Access Global High Yield Bond 4,927,700.00 |  4,288,259.26 0.87 |  4,237,294.09 0.86 4.23
GlobalAccess Europe(ex-UK)Alpha Fund 1,811,491.08 3,076,780.50 1.70 3,749,675.90 2.07 3.74
ol i
10 | ClobalAccess Energing Harket Local 7,342,388.55 |  4,205,855.54 0.57 | 3,464,817.56 0.47 3.46
Currency Debt Fund
11 E?Eares J-P- Morgan $ EN Bond UCITS 600,000.00 |  2,943,001.74 4.91|  2,945,040.00 4.91 2.94
12 | GlobalAccess Emerging Market Debt Fund 2,740,311.83 2,481,343.71 0.91 2,668,368.45 0.97 2.66
13 | GlobalAccess Japan Fund 1,669,400.00 1,947,301.02 1.17 2,223,537.10 1.33 2.22
14 | iShares $ High Yield Bond UCITS ETF 355,000.00 |  1,536,392.10 4.33| 1,687,492.50 4.75 1.68
15 | iShares Global Bond UCITS ETF 289,000.00 |  1,493,689.33 5.17 |  1,572,564.60 5.44 1.57
16 i:ﬁga'Access Asta PaciTic(ex-Japan) 499,500.00 |  1,220,884.46 2.44| 1,515,386.93 3.03 1.51
17 | Barclays UK Equity Income Fund 359,771.00 1,578,661.09 4.39 1,446,279.42 4.02 1.44
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GlobalAccess US Equity Fund 1,650,000.00 | 40,668,800.85 24.65 | 52,439,317.40 31.78 |  18.79
E:;’zamccess Global Corporate Bond 26,783,688.52 | 22,952,955.26 0.86 | 25,589,862.29 0.96 9.17
E:gzamccess Global Government Bond 22,345,400.00 | 20,569,031.84 0.92 | 22,617,316.93 1.01 8.10
GlobalAccess Europe(ex-UK)Alpha Fund 10,907,773.56 | 18,526,630.05 1.70 | 22,578,425.07 2.07 8.09
lobalA Emerging Market Equi
Eu;’za ceess Emerging Market Equity 23,969,108.38 | 18,257,907.10 0.76 | 22,185,370.31 0.93 7.95
lobalA lobal High Yield B
Euzza ccess Global High Yield Bond 22,462,034.47 | 19,547,258.86 0.87 | 19,314,943.26 0.86 6.92
(Falljzt;alAccess US Small & Hid Cap Equity 9,559,700.00 | 14,342,355.45 1.50 | 17,633,512.68 1.84 6.32
GlobalAccess Emerging Market Local
33,172,337.83 | 18,816,772.24 0.57 | 15,653,775.04 0.47 5.61
Currency Debt Fund
lobalA Asia Pacific(ex-
Eu;’za ceess Asta Pacific(ex-Japan) 4,735,803.03 | 11,575,531.98 2.44 | 14,367,788.53 3.03 5.15
10 | GlobalAccess Japan Fund 8,391,800.00 |  9,788,762.83 1.17 | 11,177,356.33 1.33 4.00
11 | GlobalAccess Emerging Market Debt Fund 10,624,465.64 9,620,420.12 0.91 10,345,533.89 0.97 3.71
GlobalAccess Global Short Duration
12 6,563,700.00 |  8,428,959.76 1.28 |  8,476,900.00 1.29 3.04
Bond Fund
13 ;'F]ares J-P- Norgan $ €N Bond UCITS 1,725,000.00 |  8,461,387.08 4.91| 8,466,990.00 4.91 3.03
14 | ishares $ High Yield Bond UCITS ETF 1,146,000.00 |  4,959,731.83 4.33| 5,447,511.00 4.75 1.95
15 | iShares Global Bond UCITS ETF 829,000.00 |  4,284,805.34 5.17 |  4,510,920.60 5.44 1.62
16 | GlobalAccess UK Opportunities Fund 1,466,497.41 2,532,319.49 1.73 3,854,403.94 2.63 1.38
17 | Barclays UK Lower Cap Fund 622,974.00 1,933,711.30 3.10 2,526,159.57 4.06 0.90
18 | Barclays UK Alpha Fund 602,000.00 |  1,738,576.00 2.80 | 1,896,300.00 3.15 0.68
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GlobalAccess US Equity Fund 415,543.17 | 10,114,958.29 24.34 | 13,206,545.57 31.78 | 19.07
GlobalAccess Europe(ex-UK)Alpha Fund 3,361,360.47 5,709,201.93 1.70 6,957,810.88 2.07 10.05
E:ﬁga'Access Energing Market Equity 6,767,792.33 | 5,175,293.63 0.76 | 6,264,145.36 0.93 9.05
E:zzamccess Asta Pacific(ex-Japan) 1,792,000.00 |  4,368,408.57 2.44 | 5,436,583.32 3.03 7.85
lobalA mall & Mi Equi
ﬁuzsa ceess US Small & Mid Cap Equity 2,931,200.00 | 4,397,660.21 1.50 | 5,406,796.49 1.84 7.81
lobalA lobal High Yield Bon
Euzza ccess Global High Yield Bond 5,139,100.00 |  4,472,227.04 0.87 | 4,419,075.44 0.86 6.38
GlobalAccess Japan Fund 2,676,100.00 |  3,121,583.95 1.17 |  3.564,398.97 1.33 5.15
GlobalAccess Emerging Market Local
7,244,238.26 | 4,034,034.43 0.56 | 3,418,501.18 0.47 4.94
Currency Debt Fund
E:ggamcess Global Corporate Bond 2,644,500.00 |  2,266,270.76 0.86 | 2,526,627.01 0.96 3.65
10 | GlobalAccess Emerging Market Debt Fund 2,327,088.35 2,107,171.16 0.91 2,265,993.63 0.97 3.27
11 ggares J-P. Worgan $ EN Bond UCITS 422,000.00 | 2,069,974.87 491 | 2,071,344.80 4.91 2.99
12 E:ﬁgamcess Global Government Bond 1,674,100.00 |  1,531,704.36 0.901 | 1,694,471.80 1.01 2.45
13 | GlobalAccess UK Opportunities Fund 530,027.03 990,423.73 1.87 1,393,073.22 2.63 2.01
14 | ishares Global Corp Bond UCITS ETF 254,000.00 |  1,322,489.34 5.21 | 1,382,115.60 5.44 2.00
iShar High Yiel rp Bon IT
15 E?Fa es $ High Yield Corp Bond UCITS 17,462.00 | 1,355,561.36 77.63 | 1,323,906.15 75.82 1.91
16 | Barclays UK Alpha Fund 252,000.00 727,776.00 2.89 793,800.00 3.15 1.15
iShares MSCI EM Latin America Fund
17 70,119.00 | 1,019,443.46 14.54 746,941.57 10.65 1.08
UCITS ETF
18 | Barclays UK Lower Cap Fund 112,766.00 350,025.66 3.10 457,266.13 4.06 0.66
19 | 'Shares NSCI Eastern Europe Capped 23,024.00 442,974.77 19.24 375,289.21 16.30 0.54
Fund UCITS ETF 0o I1%- . 2269 . .
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GlobalAccess US Equity Fund 148,600.00|  3,600,869.61 24.23|  4,722,716.71 31.78|  18.95
GlobalA Emerging Market Equit
Fu;’da ceess Emerging Narket tquity 4,352,133.13|  3,322,232.34 0.76|  4,028,255.18 0.93| 16.16
GlobalAccess Europe(ex-UK)Alpha Fund 1,345,905.60 2,285,993.10 1.70 2,785,942.39 2.07 11.18
(;:sza'Access US Small & Mid Cap Equity 1,187,000.00|  1,780,848.36 1.50|  2,189,501.72 1.84 8.78
lobalA Asia Pacific(ex-Japan
Eu;’za ceess Asia Pacific(ex-Japan) 681,500.00|  1,665,731.25 2.44|  2,067,539.92 3.03 8.30
GlobalAccess Japan Fund 1,013,400.00|  1,182,098.27 1.17|  1,349,785.85 1.33 5.42
iShar .P. Morgan $ EM Bon IT
;Fa es J.P. Norgan $ EM Bond UCITS 151,000.00 740,678.85 4.91 741,168.40 4.91 2.97
ﬁ:‘;ga'Access Global High Yield Bond 858,300.00 746,923.09 0.87 738,046.05 0.86 2.96
GlobalAccess Emerging Market Local
1,459,195.06 814,535.78 0.56 688,583. 10 0.47 2.76
Currency Debt Fund
10 | iShares Global Corp Bond UCITS ETF 91,000.00 474,651.93 5.22 495,167.40 5.44 1.99
iShar High Yiel rp Bon IT
11 gFa es $ High Yield Corp Bond UCITS 6,315.00 489,960.35 77.59 478,780.63 75.82 1.92
12 | GlobalAccess Emerging Market Debt Fund 480,916.21 433,556.25 0.90 468,290.37 0.97 1.88
13 | GlobalAccess UK Opportunities Fund 177,053.23 351,412.54 1.98 465,350.07 2.63 1.87
1 1A | 1 rpor: Bon
14 Eu;’za ceess Global Corporate Bond 477,500.00 409,205.63 0.86 456,216.45 0.96 1.83
15 | Barclays UK Alpha Fund 89,000.00 257,032.00 2.89 280,350.00 3.15 1.12
iShares MSCI EM Latin Ameri IT
16 ;Fa es MSC a erica UCITS 24.,269.00 342,081.05 14.10 258,525.15 10.65 1.04
17 | Barclays UK Lower Cap Fund 61,587.00 191,166.04 3.10 249,735.29 4.06 1.00
iShares MSCI Eastern Europe Capped
18 7,341.00 137,982.01 18.80 119,657.67 16.30 0.48

UCITS ETF
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2020 11

41,525 5,753 37,731 5,228 976.409 11.288 1,173

2011 31
34,920 4,838 33,051 4,579 980.531 11.530 1,198

2012 31
29,443 4,079 29,240 4,051 983.547 11.732 1,219

2013 31
19,173 2,656 19,024 2,636 1,025.733 12.365 1,285

2014 31
20,100 2,785 19,618 2,718 1,004.483 12.239 1,272

2015 31
10 14,145 1,960 13,841 1,918 1,034.126 12.816 1,331

2016 31
11 16,172 2,241 15,806 2,190 1,064.291 13.560 1,409

2017 31
12 16,783 2,325 16,502 2,286 1,050.315 13.869 1,441

2018 31
13 14,454 2,003 14,233 1,972 1,055.362 14.513 1,508

2019 31
14 13,018 1,804 12,282 1,702 1,064.894 15.135 1,572

2020 31
2019 12 14,234 1,972 13,109 1,816 1,049.141 14.664 1,523
2020 14,550 2,016 14,366 1,990 1,046.626 14.660 1,523
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2020 14,367 1,991 13,918 1,928 1,037.590 14.560 1,513
2020 13,210 1,830 12,412 1,720 1,007.371 14.203 1,476
2020 12,646 1,752 12,509 1,733 1,031.773 14.592 1,516
2020 13,772 1,908 12,898 1,787 1,046.969 14.826 1,540
2020 13,115 1,817 13,031 1,805 1,055.437 14.964 1,555
2020 13,174 1,825 12,481 1,729 1,059.294 15.040 1,563
2020 13,018 1,804 12,282 1,702 1,064.894 15.135 1,572
2020 11,856 1,643 11,333 1,570 1,060.570 15.090 1,568
2020 10 11,205 1,552 11,175 1,548 1,052.627 15.047 1,563
2020 11 11,356 1,573 11,057 1,532 1,072.086 15.341 1,594
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155,962 21,609 153,918 21,325 962.047 11.751 1,221 11.857 1,232

2011 31
142,754 19,779 141,858 19,654 970.248 11.896 1,236 12.219 1,269

2012 31
117,478 16,277 116,880 16,194 977.620 12.003 1,247 12.505 1,299

2013 31
86,483 11,982 85,618 11,862 1,047.730 12.901 1,340 13.637 1,417

2014 31
75,054 10,399 73,344 10,162 998.931 12.315 1,279 13.197 1,371

2015 31
10 68,880 9,543 67,550 9,359 1,040.746 12.924 1,343 14.022 1,457

2016 31
11 71,887 9,960 70,618 9,784 1,093.102 13.801 1,434 15.212 1,580

2017 31
12 79,700 11,042 78,879 10,929 1,083.234 13.972 1,452 15.706 1,632

2018 31
13 82,198 11,389 81,215 11,252 1,092.137 14.488 1,505 16.626 1,727

2019 31
14 69,611 9,645 66,282 9,183 1,098.607 14.843 1,542 17.383 1,806

2020 31
2019 12 76,012 10,531 75,826 10,506 1,082.387 14.489 1,505 16.820 1,747
2020 75,754 10,496 74,791 10,362 1,079.929 14.483 1,505 16.813 1,747
2020 75,528 10,464 73,889 10,237 1,058.714 14.204 1,476 16.489 1,713
2020 73,114 10,130 69,301 9,602 990.779 13.337 1,386 15.551 1,616
2020 70,004 9,699 69,455 9,623 1,035.027 13.960 1,450 16.278 1,691
2020 75,303 10,433 72,432 10,035 1,066.451 14.384 1,494 16.771 1,742
2020 66,839 9,261 66,435 9,205 1,079.537 14.568 1,513 17.062 1,773
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2020 67,992 9,420 65,905 9,131 1,084.600 14.648 1,522 17.155 1,782
2020 69,611 9,645 66,282 9,183 1,098.607 14.843 1,542 17.383 1,806
2020 61,265 8,488 59,210 8,204 1,087.917 14.704 1,528 17.306 1,798
2020 10 58,386 8,089 58,280 8,075 1,079.970 14.600 1,517 17.184 1,785
2020 11 61,800 8,562 60,868 8,433 1,119.734 15.140 1,573 17.819 1,851
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436,595 60,490 429,455 59,501 938.823 9.807 1,019 10.173 1,057

2011 31
325,605 45,113 323,891 44,875 947.984 9.930 1,032 10.493 1,090

2012 31
237,610 32,921 235,735 32,661 984.158 10.321 1,072 11.078 1,151

2013 31
169,492 23,483 164,324 22,767 1,069.776 11.238 1,168 12.269 1,275

2014 31
125,911 17,445 123,332 17,088 1,006.909 10.565 1,098 11.729 1,219

2015 31
10 107,805 14,936 106,169 14,710 1,069.447 11.281 1,172 11.351 1,179

2016 31
11 119,535 16,562 117,552 16,287 1,160.447 12.448 1,293 14.295 1,485

2017 31
12 138,809 19,232 137,616 19,067 1,165.017 12.777 1,327 14.984 1,557

2018 31
13 164,240 22,755 162,042 22,451 1,181.708 13.319 1,384 15.985 1,661

2019 31
14 178,259 24,698 166,835 23,115 1,191.932 13.680 1,421 16.804 1,746

2020 31
2019 12 164,029 22,726 163,700 22,681 1,177.139 13.387 1,391 16.274 1,691
2020 164,984 22,859 162,985 22,582 1,170.981 13.339 1,386 16.215 1,685
2020 161,692 22,402 159,162 22,052 1,134.463 12.931 1,343 15.720 1,633
2020 150,489 20,850 145,342 20,137 1,035.245 11.833 1,229 14.458 1,502
2020 156,038 21,619 155,085 21,487 1,097.747 12.575 1,306 15.365 1,596
2020 165,841 22,977 162,198 22,473 1,144.964 13.118 1,363 16.029 1,665
2020 165,272 22,898 164,796 22,832 1,164.143 13.349 1,387 16.389 1,703
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2020 169,557 23,492 165,353 22,910 1,168.708 13.409 1,393 16.469 1,711
2020 178,259 24,698 166,835 23,115 1,191.932 13.680 1,421 16.804 1,746
2020 169,297 23,456 166,539 23,074 1,178.223 13.531 1,406 16.704 1,735
2020 10 164,510 22,793 164,062 22,731 1,165.166 13.385 1,391 16.523 1,717
2020 11 175,091 24,259 172,409 23,887 1,226.438 14.095 1,464 17.400 1,808
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173,844 24,086 171,459 23,756 932.462 10.313 1,071 13.606 1,414

2011 31
121,812 16,877 121,015 16,767 968.082 10.749 1,117 14.237 1,479

2012 31
97,893 13,563 97,507 13,510 1,032.254 11.443 1,189 15.152 1,574

2013 31
85,703 11,874 84,821 11,752 1,160.448 12.859 1,336 17.047 1,771

2014 31
61,067 8,461 60,059 8,321 1,091.784 12.065 1,253 16.054 1,668

2015 31
10 58,111 8,051 57,380 7,950 1,195.692 13.271 1,379 17.690 1,838

2016 31
11 67,718 9,382 66,603 9,228 1,350.147 15.223 1,582 20.390 2,118

2017 31
12 79,296 10,986 77,768 10,775 1,395.775 16.076 1,670 21.687 2,253

2018 31
13 87,643 12,143 86,348 11,964 1,432.812 16.957 1,762 23.071 2,397

2019 31
14 100,850 13,973 92,133 12,765 1,473.326 17.715 1,840 24.333 2,528

2020 31
2019 12 86,728 12,016 86,630 12,003 1,451.331 17.300 1,797 23.641 2,456
2020 95,750 13,266 93,999 13,024 1,437.781 17.161 1,783 23.452 2,436
2020 92,128 12,764 85,970 11,911 1,378.676 16.456 1,710 22.489 2,336
2020 81,623 11,309 78,885 10,930 1,239.479 14.851 1,543 20.398 2,119
2020 88,940 12,323 88,099 12,206 1,326.445 15.920 1,654 21.866 2,272
2020 93,890 13,008 91,675 12,702 1,393.530 16.728 1,738 22.976 2,387
2020 92,175 12,771 91,752 12,712 1,431.857 17.203 1,787 23.629 2,455
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2020 94,017 13,026 92,347 12,795 1,434.750 17.251 1,792 23.695 2,462
2020 100,850 13,973 92,133 12,765 1,473.326 17.715 1,840 24.333 2,528
2020 94,608 13,108 93,372 12,937 1,459.247 17.558 1,824 24.198 2,514
2020 10 93,306 12,928 92,731 12,848 1,438.836 17.317 1,799 23.866 2,479
2020 11 99,236 13,749 97,043 13,445 1,531.940 18.446 1,916 25.421 2,641
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88,622 12,279 87,268 12,091 898.123 10.201 1,060 12.800 1,330

2011 31
70,799 9,809 70,086 9,710 934.289 10.672 1,109 13.436 1,396

2012 31
64,807 8,979 64,476 8,933 11.485 1,193 14.476 1,504

2013 31
62,697 8,687 62,058 8,598 13.028 1,353 16.424 1,706

2014 31
75,636 10,479 74,500 10,322 12.221 1,270 15.437 1,604

2015 31
10 81,846 11,340 80,835 11,200 13.666 1,420 17.258 1,793

2016 31
11 64,281 8,906 63,633 8,816 15.975 1,660 20.250 2,104

2017 31
12 52,135 7,223 51,446 7,128 16.966 1,763 21.655 2,250

2018 31
13 54,438 7,542 53,997 7,481 17.911 1,861 23.014 2,391

2019 31
14 57,384 7,951 55,221 7,651 24.426 2,538

2020 31
2019 12 56,224 7,790 56,162 7,781 18.402 1,912 23.735 2,466
2020 56,536 7,833 53,224 7,374 18.177 1,888 23.445 2,436
2020 51,615 7,151 51,179 7,091 17.337 1,801 22.361 2,323
2020 47,504 6,582 46,234 6,406 15.549 1,615 20.131 2,091
2020 50,325 6,973 50,014 6,929 21.700 2,254
2020 53,556 7,420 52,445 7,266 22.860 2,375
2020 54,751 7,586 54,619 7,567 23.614 2,453
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2020 54,517 7,553 53,733 7,445 23.630 2,455
2020 57,384 7,951 55,221 7,651 24.426 2,538
2020 55,775 7,728 55,089 7,633 24.266 2,521
2020 10 57,327 7,943 55,775 7,728 23.920 2,485
2020 11 59,866 8,294 59,218 8,205 25.627 2,662

2020
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167,690 23,233 165,109 22,876 9.137 949 10.071 1,046

2011 31
110,374 15,292 106,001 14,686 1,016.347 9.200 956 10.284 1,068

2012 31
161,432 22,366 159,267 22,066 1,030.728 9.337 970 10.623 1,104

2013 31
119,531 16,561 117,853 16,329 1,069.791 9.713 1,009 11.200 1,164

2014 31
107,106 14,840 106,151 14,707 1,049.559 9.537 991 11.111 1,154

2015 31
10 107,092 14,838 105,584 14,629 1,054.160 9.643 1,002 11.389 1,183

2016 31
11 93,523 12,958 92,945 12,878 1,071.779 9.974 1,036 11.956 1,242

2017 31
12 78,640 10,896 77,512 10,739 1,055.637 10.025 1,041 12.177 1,265

2018 31
13 71,149 9,858 69,956 9,692 1,047.010 10.221 1,062 12.617 1,311

2019 31
14 55,733 7,722 54,993 7,619 1,039.649 10.342 1,074 12.967 1,347

2020 31
2019 12 62,563 8,668 62,329 8,636 1,043.461 10.282 1,068 12.776 1,327
2020 61,843 8,568 60,964 8,447 1,037.705 10.242 1,064 12.736 1,323
2020 61,397 8,507 60,475 8,379 1,029.147 10.166 1,056 12.654 1,315
2020 59,373 8,226 55,911 7,746 971.843 9.634 1,001 12.010 1,248
2020 57,236 7,930 56,826 7,873 1,001.249 9.939 1,033 12.402 1,288
2020 59,312 8,218 57,750 8,001 1,020.434 10.132 1,053 12.657 1,315
2020 80,187 11,110 58,330 8,082 1,028.884 10.223 1,062 12.795 1,329

120/537



EDINETOOOO
O00D0OO00ooOo0onoO(E25175)
ooooooooooooodao

2020 56,887 7,882 56,002 7,759 1,035.787 10.300 1,070 12.903 1,340
2020 55,733 7,722 54,993 7,619 1,039.649 10.342 1,074 12.967 1,347
2020 56,590 7,841 55,214 7,650 1,036.125 10.314 1,072 12.947 1,345
2020 10 52,926 7,333 52,702 7,302 1,033.196 10.290 1,069 12.928 1,343
2020 11 51,640 7,155 51,300 7,108 1,056.289 10.522 1,093 13.235 1,375
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173,787 24,078 171,950 23,824 8.486 882 9.256 962
2011 31
130,924 18,140 128,267 17,771 1,028.470 8.581 891 9.510 988

2012 31
168,508 23,347 164,716 22,821 1,083.426 9.043 939 10.193 1,059

2013 31
262,507 36,370 259,839 36,001 1,159.312 9.654 1,003 11.047 1,148

2014 31
264,925 36,705 262,409 36,357 1,109.135 9.250 961 10.738 1,116

2015 31
10 244,954 33,938 241,372 33,442 1,122.822 9.418 978 11.137 1,157

2016 31
11 189,887 26,309 188,050 26,054 1,156.442 9.854 1,024 11.880 1,234

2017 31
12 165,442 22,922 163,595 22,666 1,137.866 9.897 1,028 12.138 1,261

2018 31
13 137,274 19,019 134,944 18,696 1,136.433 10.158 1,055 12.705 1,320

2019 31
14 104,951 14,541 102,532 14,206 1,123.062 10.227 1,062 13.055 1,356

2020 31
2019 12 118,752 16,453 117,874 16,331 1,129.866 10.190 1,059 12.896 1,340
2020 116,248 16,106 113,802 15,767 1,120.489 10.124 1,052 12.812 1,331
2020 112,961 15,651 111,165 15,402 1,103.844 9.978 1,037 12.627 1,312
2020 107,140 14,844 99,838 13,833 1,007.287 9.137 949 11.610 1,206
2020 102,138 14,151 101,421 14,052 1,055.347 9.590 996 12.185 1,266
2020 109,589 15,184 105,844 14,665 1,091.165 9.917 1,030 12.601 1,309
2020 155,419 21,533 106,468 14,751 1,103.461 10.036 1,043 12.811 1,331

122/537
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2020 105,765 14,654 104,408 14,466 1,113.363 10.135 1,053 12.938 1,344
2020 104,951 14,541 102,532 14,206 1,123.062 10.227 1,062 13.055 1,356
2020 105,185 14,573 102,234 14,165 1,116.781 10.174 1,057 13.041 1,355
2020 10 99,688 13,812 99,238 13,749 1,110.264 10.118 1,051 12.970 1,347
2020 11 100,210 13,884 97,890 13,563 1,157.231 10.547 1,096 13.519 1,404

123/537



EDINETOOOO
O00D0OO00ooOo0onoO(E25175)
ooooooooooooodao

501,001 69,414 494,512 68,515 8.169 849 8.788 913
2011 31
432,147 59,874 426,871 59,143 8.420 875 9.214 957

2012 31
543,006 75,233 536,812 74,375 1,010.097 9.139 949 10.172 1,057

2013 31
619,425 85,821 612,056 84,800 1,092.488 9.849 1,023 11.141 1,157

2014 31
608,407 84,295 601,997 83,407 1,054.244 9.503 987 10.890 1,131

2015 31
10 551,402 76,397 542,450 75,156 1,074.762 9.730 1,011 11.351 1,179

2016 31
11 465,595 64,508 461,374 63,923 1,148.304 10.547 1,096 12.518 1,300

2017 31
12 411,312 56,987 405,444 56,174 1,154.530 10.831 1,125 13.055 1,356

2018 31
13 344,955 47,794 339,190 46,995 1,169.479 11.272 1,171 13.849 1,439

2019 31
14 283,492 39,278 279,087 38,668 1,163.352 11.396 1,184 14.283 1,484

2020 31
2019 12 310,991 43,088 308,729 42,774 1,170.057 11.371 1,181 14.133 1,468
2020 302,825 41,956 298,399 41,343 1,156.051 11.251 1,169 13.984 1,453
2020 296,894 41,135 291,688 40,413 1,129.375 10.997 1,142 13.668 1,420
2020 276,624 38,326 257,469 35,672 1,009.916 9.857 1,024 12.298 1,278
2020 269,969 37,404 267,928 37,121 1,069.594 10.458 1,086 13.049 1,356
2020 293,333 40,641 282,794 39,181 1,119.404 10.946 1,137 13.657 1,419
2020 385,626 53,428 284,504 39,418 1,136.472 11.118 1,155 13.936 1,448
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2020 283,219 39,240 280,213 38,824 1,146.367 11.226 1,166 14.070 1,462
2020 283,492 39,278 279,087 38,668 1,163.352 11.396 1,184 14.283 1,484
2020 281,927 39,061 275,525 38,174 1,156.558 11.335 1,178 14.267 1,482
2020 10 270,892 37,532 269,161 37,292 1,148.061 11.255 1,169 14.167 1,472
2020 11 279,148 38,676 276,557 38,317 1,210.051 11.864 1,233 14.931 1,551
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238,689 33,070 232,784 32,252 8.378 870 8.475 880
2011 31
154,356 21,386 152,824 21,174 8.863 921 8.969 932

2012 31
140,920 19,524 139,960 19,391 9.868 1,025 9.985 1,037

2013 31
157,711 21,851 155,464 21,540 1,053.083 11.017 1,145 11.148 1,158

2014 31
160,772 22,275 159,794 22,139 1,028.088 10.735 1,115 10.863 1,129

2015 31
10 144,398 20,006 142,123 19,691 1,071.031 11.233 1,167 11.364 1,181

2016 31
11 118,756 16,454 117,548 16,286 1,189.221 12.642 1,313 12.789 1,329

2017 31
12 97,140 13,459 95,628 13,249 1,229.941 13.347 1,387 13.504 1,403

2018 31
13 83,037 11,505 82,023 11,364 1,270.835 14.163 1,471 14.334 1,489

2019 31
14 68,760 9,527 67,697 9,379 1,289.810 14.579 1,515 14.767 1,534

2020 31
2019 12 76,784 10,638 76,162 10,552 1,293.165 14.523 1,509 14.711 1,528
2020 73,866 10,234 72,923 10,103 1,269.893 14.283 1,484 14.468 1,503
2020 71,990 9,974 70,680 9,793 1,228.728 13.824 1,436 14.003 1,455
2020 68,352 9,470 60,565 8,391 1,089.011 12.268 1,275 12.426 1,291
2020 63,985 8,865 63,195 8,756 1,163.265 13.125 1,364 13.295 1,381
2020 70,202 9,726 67,533 9,357 1,226.254 13.837 1,438 14.016 1,456
2020 81,397 11,278 68,787 9,530 1,254.852 14.168 1,472 14.351 1,491
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2020 68,565 9,500 67,906 9,408 1,262.942 14.270 1,483 14.454 1,502
2020 68,760 9,527 67,697 9,379 1,289.810 14.579 1,515 14.767 1,534
2020 68,442 9,483 67,010 9,284 1,286.378 14.548 1,511 14.736 1,531
2020 10 65,524 9,078 65,220 9,036 1,272.420 14.393 1,495 14.579 1,515
2020 11 69,250 9,595 68,780 9,529 1,357.941 15.363 1,596 15.562 1,617
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38,782 5,373 38,003 5,265 8.113 843 8.121 844
2011 31
32,076 4,444 31,806 4,407 8.565 890 8.574 891
2012 31
69,558 9,637 68,698 9,518 9.599 997 9.609 998
2013 31
94,627 13,111 87,350 12,102 10.908 1,133 10.920 1,134
2014 31
67,392 9,337 66,755 9,249 10.504 1,091 10.517 1,093
2015 31
10 54,518 7,553 53,027 7,347 10.996 1,142 11.004 1,143
2016 31
11 46,231 6,405 45,716 6,334 12.530 1,302 12.539 1,303
2017 31
12 38,817 5,378 38,083 5,276 13.298 1,382 13.307 1,382
2018 31
13 30,169 4,180 29,642 4,107 14.049 1,460 14.060 1,461
2019 31
14 25,006 3,465 24,528 3,398 14.473 1,504 14.484 1,505
2020 31
2019 12 27,528 3,814 27,338 3,788 14.526 1,509 14.536 1,510
2020 26,205 3,631 25,834 3,579 14.215 1,477 14.225 1,478
2020 25,313 3,507 24,642 3,414 13.669 1,420 13.678 1,421
2020 24,178 3,350 21,564 2,988 12.029 1,250 12.038 1,251
2020 22,866 3,168 22,664 3,140 12.924 1,343 12.933 1,344
2020 25,246 3,498 24,130 3,343 13.648 1,418 13.658 1,419
2020 26,786 3,711 24,715 3,424 14.032 1,458 14.041 1,459
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2020 24,416 3,383 24,177 3,350 14.102 1,465 14.112 1,466
2020 25,006 3,465 24,528 3,398 14.473 1,504 14.484 1,505
2020 24,930 3,454 24,534 3,399 14.466 1,503 14.477 1,504
2020 10 23,638 3,275 23,507 3,257 14.299 1,486 14.309 1,487
2020 11 24,924 3,453 24,554 3,402 15.359 1,596 15.370 1,597
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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

14
2019 15.680259
2020 31
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2010 9.027917 .149767 16
2011 31
2011 15.962342 -195031 20
2012 31
2012 11.554449 -136730 14
2013 31
2013 14788825 .179062 19
2014 31
2014 15.537845 .182231 19
2015 31

10
2015 12.788918 .157532 16
2016 31

11
2016 17.273497 .210646 22
2017 31

12
2017 21.196520 .267591 28
2018 31

13
2018 22.022830 283909 29
2019 31

14
2019 21.464525 .285513 30
2020 31
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2010 12.330697 -154853 16
2011 31
2011 16.210524 -169682 18
2012 31
2012 13.627842 -138074 14
2013 31
2013 17.850892 .183940 19
2014 31
2014 18.899523 .189182 20
2015 31

10
2015 16.066263 .168951 18
2016 31

11
2016 21.261421 .219828 23
2017 31

12
2017 23.977184 .257130 27
2018 31

13
2018 26.330073 .288293 30
2019 31

14
2019 25.660030 .290277 30
2020 31
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2010 4.839826 .034129 4
2011 31
2011 0.211597
2012 31
2012 .022881 2
2013 31
2013 3.613614 .039417 4
2014 31
2014 4.297612 .050958 5
2015 31

10
2015 1.902339 .021860 2
2016 31

11
2016 7.076422 .071746 7
2017 31

12
2017 9.920218 .106903 11
2018 31

13
2018 12.278747 .137658 14
2019 31

14
2019 13.137557 .157011 16
2020 31
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2010 5.265674 .034113 4
2011 31
2011 .011878 1
2012 31
2012
2013 31
2013 .023270 2
2014 31
2014 .029909 3
2015 31

10
2015 .001444 0
2016 31

11
2016 .053351 6
2017 31

12
2017 .106323 11
2018 31

13
2018 -111629 12
2019 31

14
2019 -133099 14
2020 31

134/537
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2010 -119364 12
2011 31
2011 12.240587 .133282 14
2012 31
2012 15.061371 .131687 14
2013 31
2013 12.911647 .116540 12
2014 31
2014 11.257382 .099661 10
2015 31

10
2015 14704982 .137984 14
2016 31

11
2016 15.938457 -146605 15
2017 31

12
2017 14 377354 -134005 14
2018 31

13
2018 16.777421 -161326 17
2019 31

14
2019 15.927109 .156470 16
2020 31

135/537
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2010 .082152 9
2011 31
2011 14077877 -143347 15
2012 31
2012 0.827516 -140068 15
2013 31
2013 16.337449 -133856 14
2014 31
2014 17.760790 .140766 15
2015 31

10
2015 20.553852 .175658 18
2016 31

11
2016 21.912911 .183788 19
2017 31

12
2017 19.745640 .169078 18
2018 31

13
2018 21.940960 -191215 20
2019 31

14
2019 22.629964 .202849 21
2020 31
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2010 .086181 9
2011 31
2011 -147720 15
2012 31
2012 0.048669 -147332 15
2013 31
2013 16.899761 .149852 16
2014 31
2014 15.548462 .133902 14
2015 31

10
2015 17.874169 .165370 17
2016 31

11
2016 18.806791 .170294 18
2017 31

12
2017 17.736693 .163574 17
2018 31

13
2018 21.950604 .206061 21
2019 31

14
2019 22.661084 .218863 23
2020 31
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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 0

2019 31
14

2019 1.031778 0.011781 1

2020 31

138/537
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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
14

2019

2020 31

139/537
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100x

2010
2011 31 1.75 0.48
2011
1.7 2.14
2012 31 o
2012
2013 31 1.30 1.75
2013
.2 4
2014 31 5-20 5-40
2014
2015 31 1.1 1.02
10
2015
) 4.71
2016 31 3.83
11
2016
2017 31 4.02 5.8l
12
2017
.02 2.2
2018 31 0.0 8
13
2018
S016 a 2.85 5.73 5.86
14
2019
2. 4.2
2020 31 39 9
1,000

11.234

140/537
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2010
2011 31 2.89 1.30 1.22
2011
2012 31 2.51 2.89 3.05
2012
1. 2. 2.34
2013 31 % 05 3
2013
2014 31 8.68 8.97 9.05
2014
.17 .1 .2
2015 31 3 3.13 3.23
10
2015
2016 31 5.47 6.22 6.25
11
2016
. .42 .4
2017 31 6.69 8 8.49
12
2017
2018 31 1.04 3.18 3.25
13
2018
2. 7 .
2019 31 85 5.73 5.86
14
2019
2020 31 2.56 4.42 4.55
1,000

12.057

12.003

141/537
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2010
2011 31 4.88 1.66 2.46
2011
2012 31 2.70 2.98 3.15
2012
.2 . .
2013 31 5.25 5.33 5.58
2013
2014 31 10.51 10.67 10.75
2014
4.11 4.31 4.4
2015 31 3 0
10
2015
2016 31 7.81 8.38 3.22
11
2016
10. 12.2 25.94
2017 31 0.50 9 5.9
12
2017
2018 31 2.46 4.71 4.82
13
2018
2019 31 3.69 6.50 6.68
14
2019
2020 31 3.04 4.89 5.12
1,000

10.13 10.43

142/537
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2010
2011 31 6.27 4.05 4.33
2011
2012 31 3.84 4.23 4.64
2012
. .67 .4
2013 31 6.63 6.6 6.43
2013
2014 31 12.77 12.72 12.51
2014
. 7 .
2015 31 5.55 5.78 5.83
10
2015
2016 31 9.69 10.18 10.19
11
2016
13.51 15.2 15.2
2017 31 3.5 5.25 5.26
12
2017
2018 31 4.11 6.31 6.36
13
2018
2019 31 3.69 6.50 6.68
14
2019
2020 31 3.74 5.40 5.47
1,000

10.784 14.222

143/537
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2010
2011 31 9.66 5.11 5.46
2011
2012 31 4.03 4.73 4.97
2012
7.62 7.74
2013 31 6
2013
2014 31 13.64 13.46
2014
.01
2015 31 5.9 6.0
10
2015
2016 31 11.84 11.80
11
2016
17.2 17.34
2017 31 S 3
12
2017
2018 31 6.87 6.94
13
2018
2 2
2019 31 6.23 6.28
14
2019
2020 31 6-14
1,000

10.786 13.539

144/537
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2010

2011 31 1.42 0.18

2011

2012 31 2.86 2-15 2.11

2012

2013 a1 2.90 2.92 3.30

2013

SoLs o 5.04 5.28 5.43

2014

201 a1 0.84 0.79 0.79
10

2015

Y016 o 1.84 2.56 2.50
11

2016

2oL a1 2.47 4.95 4.98
12

2017

2015 o 0.16 1.85 1.85
13

2018

2010 a1 0.77 3.56 3.61
14

2019

2020 o 0.82 2.71 2.77

1,000

9.127 10.053

145/537
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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
14

2019

2020 31 0.81 2.68 2.75

1,000

8.611

9.722

146/537
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2010
2011 31 3.05 3.62
2011
2012 o 4.88 4.85
2012
10.2 10.4
2013 31 1.01 0.29 0.40
2013
Yo1s o 9.83 9.41 9.53
2014
2 2.1 2.2
2015 31 08 ° °
10
2015
Yot o 3.64 4.13 4.23
11
2016
10.1 10.2
2017 o 8.59 0.15 0.28
12
2017
2018 o 2.09 4.24 4.29
13
2018
2 .97
2010 o 3.20 5.9 6.08
14
2019
2020 o 1.41 3.04 3.13
1,000

8.515 9.118

147/537
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2010
2011 31 4.81 4.72
2011
2012 31 519 >-83
2012
11.34 11.
2013 31 3 33
2013
2014
2.37 2. 2.
2015 31 3 %6 %6
10
2015
2016 31 4.18 4.64 4.61
11
2016
11.04 12.54 12.54
2017 31 0 > >
12
2017
2018 31 3.42 5.58 5.59
13
2018
. .1 1
2019 31 3.36 6.15 6.15
14
2019
2020 31 1.57 3.02 3.02
1,000

8.801 8.895

148/537
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2010
2011 31 5.42 7.12
2011
2012 31 5.57 5.58
2012
12.07 12.07
2013 31 0 0
2013
2014 a 13.64 13.64
2014
7
2015 31 3.70 3.69
10
2015
S0t a 4.68 4.63
11
2016
13. 13.
2017 31 3.95 3.95
12
2017
2018 31 6.13 6.12
13
2018
2019 31 5-65 5-66
14
2019
2020 a 3.02 3.02

8.578
8.744

149/537
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1,000
1,000

Single Pricing

1,000 10

2.75 2.5

150/537



2012 12 14 CSSF

CSSF

1,000

13/556 15/609

12-02
17/650

250
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2010

CRS

Single Pricing



10

Late trading
Late trading

Late trading
2004 17

152/537
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Single Pricing

www . barclaysinvestments.com

Single Pricing
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10

1915
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38 59

23 103

2020 11 30 UFJ
138.55 103.89 124.38

157/537
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2020 31

2020 31
2020 31 2020 31 2020 31

12,300,766 1,704,271 66,009,166 9,145,570 167,688,740 23,233,275
144,630 20,038 527,970 73,150 1,022,996 141,736
17,804 2,467 181,160 25,100 388,779 53,865
535,288 74,164 2,847,114 394,468 9,019,486 1,249,650
27,692 3,837
19,783 2,741 45,159 6,257 111,046 15,385
13,018,271 1,803,681 69,610,569 9,644,544 178,258,739 24,697,748
133,470 18,492 320,291 44,376 406,695 56,348
1,775,154 245,948
525,743 72,842 2,820,471 390,776 8,847,837 1,225,868
14,686 2,035
76,642 10,619 187,470 25,974 379,242 52,544
735,855 101,953 3,328,232 461,127 11,423,614 1,582,742
12,282,416 1,701,729 66,282,337 9,183,418 166,835,125 23,115,007
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2020 31

2020 31 2020 31 2020 31

92,352,063 12,795,378 55,227,391 7,651,755 53,762,509 7,448,796

383,472 53,130 142,658 19,765 376,630 52,182
524,039 72,606 135,547 18,780 1,576,680 218,449
7,485,746 1,037,150 1,849,056 256,187
41,683 5,775
17,613 2,440
62,587 8,671 29,179 4,043

100,849,590 13,972,711 57,383,831 7,950,530 55,733,432 7,721,867

14,362 1,990

267,217 37,023 218,554 30,281 540,433 74,877
4,006,282 555,070 1,774,851 245,906
4,225,513 585,445 24,746 3,429

217,936 30,195 145,063 20,098 185,341 25,679

8,716,948 1,207,733 2,163,214 299,713 740,136 102,546

92,132,642 12,764,978 55,220,617 7,650,816 54,993,296 7,619,321

159/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2020 31 2020 31 2020 31

101,446,543 14,055,419 267,023,270 36,996,074 62,303,056 8,632,088

846,779 117,321 1,738,491 240,868 206,781 28,650
143 20 1,755,443 243,217 997,823 138,248
2,633,789 364,911 12,958,207 1,795,360 4,987,914 691,075
249,321 34,543

23,660 3,278 16,178 2,241 6,772 938
8,723 1,209

104,950,914 14,540,949 283,491,589 39,277,760 68,760,390 9,526,752

29,126 4,035 1,144,782 158,610 359,673 49,833
826,723 114,542 1,924,904 266,695 389,832 54,011
263,844 36,556
850,519 117,839 202,157 28,009
448,864 62,190 1,132,954 156,971 314,384 43,558

2,419,076 335,163 4,404,797 610,285 1,063,889 147,402

102,531,838 14,205,786 279,086,792 38,667,475 67,696,501 9,379,350

160/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2020 31 2020 31 2020 31

22,410,439 3,104,966 355,330,613 49,231,056  1,255,854,556 173,998,649

30,948 4,288 626,714 86,831 6,048,069 837,960
465,538 64,500 3,218,947 445,985
2,087,279 289,193 19,024,879 2,635,897 44,516,077 6,167,702
21,986,011 3,046,162

709,888 98,355 779,263 107,967

2,391 331 66,614 9,229
9,439 1,308 206 29 286,122 39,642

25,006,034 3,464,586 375,692,300 52,052,168 1,332,755,659 184,653,297

142,910 19,800 1,690,853 234,268
151,564 20,999 348,806 48,327 5,528,489 765,972
31,825 4,409 2,070,823 286,913

17,975,184 2,490,462

747,887 103,620 6,065,508 840,376

152,167 21,083 790,021 109,457 4,030,084 558,368
478,466 66,291 1,886,714 261,404 37,360,941 5,176,358

24,527,568 3,398,295 373,805,586 51,790,764  1,295,394,718 179,476,938

161/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2020 31
12,282,416 1,701,729 66,282,337 9,183,418 166,835,125 23,115,007

2020 31

14.958 2,072 16.592 2,299 16.580 2,297
12.777 1,770 13.601 1,884 15.618 2,164
14.956 2,072 16.507 2,287 21.077 2,920
14.872 2,061 17.531 2,429

15.096 2,092 18.240 2,527 18.499 2,563
12.739 1,765 16.295 2,258 16.266 2,254
15.135 1,572 17.383 1,806 16.804 1,746
14.843 1,542 13.680 1,421

15.139 1,573 16.126 1,675 22.015 2,287
13.912 1,445

16.541 1,718 20.579 2,138

14.796 1,537 18.651 1,938

162/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2020 31
92,132,642 12,764,978 55,220,617 7,650,816 54,993,296 7,619,321

2020 31

20.363 2,821 24.808 3,437 12.966 1,796
22.237 3,081 26.560 3,680 10.319 1,430
23.716 3,286 25.780 3,572 11.167 1,547
17.695 2,452 24.708 3,423 10.439 1,446
19.635 2,720 24.581 3,406 13.088 1,813
17.907 2,481 22.679 3,142 10.541 1,460
24.333 2,528 24.426 2,538 12.967 1,347
17.715 1,840 10.342 1,074
22.536 2,341 28.392 2,950 13.036 1,354
21.469 2,230 27.211 2,827

23.526 2,444 28.167 2,926 10.920 1,134
21.623 2,246 26.835 2,788

163/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2020 31
102,531,838 14,205,786 279,086,792 38,667,475 67,696,501 9,379,350

2020 31

13.166 1,824 14.494 2,008 14.895 2,064
10.282 1,425 11.521 1,596 14.766 2,046
13.688 1,896 15.533 2,152
10.875 1,507 12.354 1,712 15.256 2,114
16.531 2,290
13.248 1,836 15.320 2,123
14.313 1,983 15.657 2,169 16.188 2,243
11.175 1,548 12.789 1,772 15.271 2,116
13.055 1,356 14.283 1,484 14.767 1,534
10.227 1,062 11.396 1,184 14.579 1,515
13.503 1,403 14.915 1,550
12.454 1,294 13.822 1,436
11.936 1,240 15.326 1,592 15.603 1,621
11.130 1,156 12.672 1,316 15.217 1,581

164/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31
24,527,568 3,398,295 373,805,586 51,790,764
2020 31
14.813 2,052
14.697 2,036
15.507 2,148
15.592 2,160
15.834 2,194 11.111 1,539
15.491 2,146
14.484 1,505 11.073 1,150
14.473 1,504
15.749 1,636 11.600 1,205
15.085 1,567

165/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31

13.788 1,715 15.017 1,868 18.733 2,330

10.933 1,360 13.815 1,718

14.671 1,825 19.182 2,386

17.527 2,180

15.271 1,899 17.827 2,217

15.658 1,948

1,064.894 1,098.607 1,191.932

166/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31

21.428 2,665 26.440 3,289 11.792 1,467

14.697 1,828 9.446 1,175

17.491 2,176 24.738 3,077 11.937 1,485
22.332 2,778 11.173 1,390

22.180 2,759 19.743 2,456 12.052 1,499

15.836 1,970

1,473.326 1,039.649

167/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31

11.360 1,413 12.324 1,533 12.780 1,590
8.918 1,109 9.728 1,210 12.638 1,572
11.782 1,465 13.022 1,620 13.414 1,668
9.265 1,152 10.477 1,303 13.223 1,645
12.239 1,522 13.224 1,645 13.412 1,668
9.705 1,207 10.834 1,348 13.205 1,642

12.278 1,527 12.423 1,545

1,123.062 1,163.352 1,289.810

168/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31
12.421 1,545 9.862 1,227
12.263 1,525
12.828 1,59
12.683 1,578
13.236 1,646 10.277 1,278
13.036 1,621
12.246 1,523

169/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31
31,906 240,055 350,286 71,203
30,863 29,885 39,665 21,628
8,720 73,941 295,900 63,099
32,172 245,706 37,728
65,113 995,633 3,932,320 2,211,295
109,901 1,140,221 3,104,922 1,404,955
54,014 27,867 19,720 12,039
107,771 148,336 18,000
490,616 20,678 10,002 43,002
1,815 90,741
651,989 455,672 205,188
145,275 304,087 114,360
94,689 165,893 101,558 22,495
14,387 3,623 2,911
233,593 48,680 73,245
28,560
379,841 530,489 228,888
31,115 347,969
204,000 171,000 173,500 17,000

170/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31

15,031 200,120 437,197 662,995
14,894 324,937 252,396 2,627,952
9,643 311,348 275,250 482,243
28,047 82,313 123,713 701,245
71,313
949,111 140,623 993,042 3,172,112
612,111 344,548 978,966 2,674,498
9,317 237,705 1,092,275 1,454,290
852,973 179,863 1,107,847
11,446 376,818 99,842 349,875
219 21,508 385,871
7,603 2,949 24,314 360,013
247,569 190,454 910,232
14,402 2,001,049 3,730,997 6,252,405
119,299 427,295 569,922
6,274 46,999 285,349 239,924
102,117 257,278 102,265 178,576
466,610 133,194 195,319 121,707
123,952 226,092
809,366
4,500 67,000 217,500

171/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31
128,362 24,782
459,905 83,535
2,424
269,669 37,024
55,560
17,653
722,813 532,538 30,048,459
848,041 135,120
225,828 26,845 622,215
388,299 91,289
17,129 12,519 2,838,933
115,194 78,667
,325,854 178,279 630,236
97,165 7,655
43,155 35,435
12 37,952
8,023 56,003 492,725
50,043 3,237
208,916 537,693
113,000

172/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2019 31
14,233,317 1,972,026 81,214,544 11,252,275 162,042,491 22,450,987

2019 31

14.523 2,012 16.085 2,229 15.995 2,216
12.594 1,745 13.451 1,864 15.406 2,135
14.507 2,010 15.923 2,206 20.233 2,803
14.636 2,028 17.207 2,384

14.628 2,027 17.525 2,428 17.687 2,451
12.531 1,736 15.972 2,213 15.901 2,203
14.513 1,508 16.626 1,727 15.985 1,661
14.488 1,505 13.319 1,384

14.502 1,507 15.344 1,594 20.850 2,166
13.476 1,400

15.676 1,629 19.412 2,017

14.308 1,486 17.994 1,869

173/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2019 31
86,348,456 11,963,579 53,996,684 7,481,241 69,955,530 9,692,339

2019 31

19.585 2,714 23.740 3,289 12.757 1,767
21.591 2,991 25.610 3,548 10.311 1,429
22.697 3,145 24.547 3,401 10.976 1,521
17.182 2,381 23.825 3,301 10.422 1,444
18.716 2,593 23.311 3,230 12.858 1,781
17.387 2,409 21.868 3,030 10.517 1,457
23.071 2,397 23.014 2,391 12.617 1,311
16.957 1,762 17.911 1,861 10.221 1,062
21.264 2,209 26.622 2,766 12.672 1,316
20.546 2,135 25.833 2,684

22.111 2,297 10.609 1,102
20.600 2,140 25.472 2,646 10.335 1,074

174/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2019 31
134,943,622 18,696,439 339,190,346 46,994,822 82,022,683 11,364,243

2019 31

12.965 1,796 14.223 1,971 14.632 2,027
10.333 1,432 11.533 1,598 14.521 2,012
13.426 1,860 15.167 2,101 15.327 2,124
10.886 1,508 12.304 1,705 14.992 2,077
16.070 2,226
13.124 1,818 15.054 2,086
14.010 1,941 15.250 2,113 15.783 2,187
11.163 1,547 12.706 1,760 15.006 2,079
12.705 1,320 13.849 1,439 14.334 1,489
10.158 1,055 11.272 1,171 14.163 1,471
13.087 1,360 14.389 1,495
12.319 1,280 13.603 1,413
11.546 1,200 14.749 1,532 15.036 1,562
10.987 1,141 12.439 1,292 14.770 1,534

175/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2019 31
29,642,030 4,106,903 391,381,883 54,225,960
2019 31
14.552 2,016
14.438 2,000
15.158 2,100
15.282 2,117
15.439 2,139 11.012 1,526
15.184 2,104
14.060 1,461 10.864 1,129
14.049 1,460
15.174 1,576 11.288 1,173
14.605 1,517

176/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2019 31

13.496 1,679 14.679 1,826 18.220 2,266

10.908 1,357 13.749 1,710

14.269 1,775 18.564 2,309

17.348 2,158

14.796 1,840 17.183 2,137

12.755 1,586 15.438 1,920

1,055.362 1,092.137 1,181.708

177/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2019 31

20.784 2,585 25.508 3,173 11.704 1,456
14.392 1,790 9.522 1,184
16.881 2,100 23.748 2,954 11.842 1,473

21.710 2,700 11.253 1,400
21.320 2,652 18.878 2,348 11.943 1,485

1,432.812 1,047.010

178/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2019 31

11.286 1,404 12.194 1,517 12.658 1,574

9.043 1,125 9.818 1,221 12.529 1,558

11.659 1,450 12.820 1,595 13.220 1,644

9.356 1,164 10.522 1,309 13.109 1,630

12.086 1,503 12.987 1,615 13.185 1,640

9.781 1,217 10.852 1,350 13.081 1,627

12.207 1,518 12.367 1,538

1,136.433 1,169.479 1,270.835

179/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2019 31
12.312 1,531 9.886 1,230
12.156 1,512
12.652 1,574
12.541 1,560
13.023 1,620 10.230 1,272
12.889 1,603
12.205 1,518

180/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 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

181/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 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

182/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 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
,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
,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

183/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2020 31 2020 31 2020 31
192,805 26,713 1,497,250 207,444 3,539,106 490,343
10 1 50 7 188 26
192,815 26,715 1,497,300 207,451 3,539,294 490,369
59,648 8,264 348,292 48,256 719,126 99,635
47,351 6,560 67,743 9,386 97,468 13,504
6,414 889 36,315 5,031 79,711 11,044
18,784 2,603 18,784 2,603 18,784 2,603
733 102 3,626 502 9,124 1,264
125 17 180 25 450 62
2,979 413 5,540 768 8,535 1,183
3,744 519 10,679 1,480 25,119 3,480
20,543 2,846 43,302 5,999 99,463 13,781
160,321 22,212 534,461 74,050 1,057,780 146,555
(100,898) (13,979) (194,097) (26,892) (411,426) (57,003)
133,392 18,481 1,156,936 160,293 2,892,940 400,817
518,390 71,823 3,155,736 437,227 5,353,521 741,730

(1,010,069)  (139,945)  (4,202,890)  (582,310)  (3,911,265)  (541,906)

156,661 21,705 894,137 123,883 1,268,232 175,714

(201,626) (27,935) 1,003,919 139,093 5,603,428 776,355

184/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31 2020 31 2020 31
1,816,273 251,645 968,447 134,178 918,231 127,221
24 3 17 2
1,816,297 251,648 968,447 134,178 918,248 127,223
358,869 49,721 217,391 30,120 338,792 46,940
75,171 10,415 53,492 7,411 78,749 10,911
43,968 6,092 26,360 3,652 30,057 4,164
18,784 2,603 18,785 2,603 18,784 2,603
5,311 736 2,995 415 2,963 411
17,240 2,389
133 18 143 20 3,223 447
5,901 818 4,815 667 4,387 608
15,054 2,086 9,647 1,337 10,504 1,455
72,234 10,008 67,653 9,373 41,350 5,729
595,425 82,496 401,281 55,597 546,049 75,655
(263,774) (36,546) (181,668) (25,170)
1,484,646 205,698 748,834 103,751 372,199 51,568
2,619,038 362,868 787,677 109,133 47,224 6,543
(811,651)  (112,454) 580,797 80,469 (2,303,315)  (319,124)
(18,465) (2,558)
409,524 56,740 223,332 30,943 720,986 99,893
3,701,557 512,851 2,340,640 324,296 (1,181,371)  (163,679)

185/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2020 31 2020 31 2020 31
2,138,985 296,356 5,421,589 751,161 1,173,738 162,621
97 13 224 31 124 17
2,139,082 296,370 5,421,813 751,192 1,173,862 162,639
1,274,730 176,614 3,546,630 491,386 834,137 115,570
100,903 13,980 167,342 23,185 82,591 11,443
56,147 7,779 144,308 19,994 35,183 4,875
18,784 2,603 18,784 2,603 18,784 2,603
5,358 742 14,537 2,014 3,570 495
27,367 3,792 59,744 8,278 12,046 1,669
3,717 515 10,245 1,419 2,037 282
6,269 869 16,457 2,280 2,359 327
14,842 2,056 37,056 5,134 10,586 1,467
58,415 8,093 110,017 15,243 45,292 6,275
1,566,532 217,043 4,125,120 571,535 1,046,585 145,004
572,550 79,327 1,296,693 179,657 127,277 17,634
2,014,542 279,115 7,811,907 1,082,340 1,375,091 190,519

(5,411,193)  (749,721) (13,593,554) (1,883,387)  (2,767,499)  (383,437)

(45,311) (6,278) (65,225) (9,037) 467,921 64,830
1,444,035 200,071 2,796,129 387,404 430,708 59,675
(1,425,377)  (197,486)  (1,754,050)  (243,024) (366,502) (50,779)

186/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31 2020 31 2020 31
359,179 49,764 43,436 6,018 18,069,039 2,503,465
86 12 820 114
359,265 49,776 43,436 6,018 18,069,859 2,503,579
322,652 44,703 1,931,599 267,623 9,951,866 1,378,831
62,962 8,723 157,532 21,826 991,304 137,345
12,033 1,667 110,071 15,250 580,567 80,438
18,784 2,603 18,784 2,603 206,625 28,628
1,251 173 20,499 2,840 69,967 9,694
5,269 730 121,666 16,857
559 77 15,316 2,122 36,128 5,006
3,504 485 10,539 1,460 71,285 9,877
5,050 700 54,345 7,529 196,626 27,243
39,301 5,445 92,792 12,856 690,362 95,650
471,365 65,308 2,411,477 334,110 12,916,396 1,789,567
(49,092) (6,802) (1,200,955)  (166,392)
(63,008) (8,730)  (2,368,041)  (328,092) 6,354,418 880,405
316,118 43,798 (1,800,682)  (249,484) 22,198,562 3,075,611
(850,812)  (117,880) 4,382,438 607,187  (29,899,013) (4,142,508)
226,611 31,397 565,531 78,354
217,640 30,154 213,226 29,542 8,774,610 1,215,722
(153,451) (21,261) 426,941 59,153 7,994,108 1,107,584

187/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
GAAP
GBP
2020 31 11
2020 31
1.12044
140.38210
1.20525
1.33310
2020 31
2020 31 11
2020 31

90

188/537



31

2020

31

11

ESMA

2020

189/537

31

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020

11



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

11

11

11

11
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2019 31

2019 31

2019 31 2019 31 2019 31

14,319,873 1,984,018 81,724,814 11,322,973 162,174,957 22,469,340

19,467 2,697 116,270 16,109 164,342 22,770
52,868 7,325 315,290 43,683 1,189,206 164,764
42,856 5,938 602,208 83,436

238 33 475 66
18,760 2,599 41,538 5,755 108,945 15,094

14,453,824 2,002,577 82,198,150 11,388,554 164,240,133 22,755,470

164,976 22,857 802,728 111,218 816,272 113,094
285,561 39,564

773,301 107,141

55,531 7,694 180,878 25,061 322,508 44,683

220,507 30,551 983,606 136,279 2,197,642 304,483

14,233,317 1,972,026 81,214,544 11,252,275 162,042,491 22,450,987
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2019 31

2019 31 2019 31 2019 31

86,854,732 12,033,723 54,142,648 7,501,464 66,715,888 9,243,486

53,055 7,351 18,606 2,578 108,693 15,059

18,158 2,516

647,338 89,689 217,127 30,083 4,271,010 591,748
19,464 2,697

33,839 4,688

68,418 9,479 59,367 8,225 1,706 236

87,643,007 12,142,939 54,437,748 7,542,350 71,149,294 9,857,735

16,402 2,272
346,325 47,983 317,834 44,036 997,933 138,264
776,337 107,561
3,544 491
171,889 23,815 119,686 16,582 179,429 24,860
1,294,551 179,360 441,064 61,109 1,193,764 165,396

86,348,456 11,963,579 53,996,684 7,481,241 69,955,530 9,692,339
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2019 31

2019 31 2019 31 2019 31

133,146,718 18,447,478 332,068,353 46,008,070 75,385,130 10,444,610

172,569 23,909 368,599 51,069 46,237 6,406
34,649 4,801 727,102 100,740 218,475 30,270
3,845,863 532,844 11,706,659 1,621,958 7,368,903 1,020,962
5,236 725 727 101

73,681 10,209 78,995 10,945 17,717 2,455

34 5 145 20 100 14

137,273,514 19,019,245 344,955,089 47,793,528 83,037,289 11,504,816

21,276 2,948 25,256 3,499 17,637 2,444
1,596,548 221,202 3,351,142 464,301 659,996 91,442

153,584 21,279 752,398 104,245

44,843 6,213 314,699 43,602 5,970 827

513,641 71,165 1,321,248 183,059 331,003 45,860
2,329,892 322,807 5,764,743 798,705 1,014,606 140,574

134,943,622 18,696,439 339,190,346 46,994,822 82,022,683 11,364,243
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2019 31

2019 31 2019 31 2019 31
27,867,369 3,861,024 366,848,532 50,826,864  1,401,249,014 194,143,051
13,822 1,915 123,711 17,140 1,205,371 167,004
113,830 15,771 1,112,214 154,097
2,158,481 299,058 24,859,008 3,444,216 56,631,753 7,846,329
645,064 89,374
1,101,609 152,628 1,127,749 156,250
3,950 547 208,182 28,844
11,485 1,591 22 3 310,520 43,023
30,168,937 4,179,906 392,932,882 54,440,851  1,462,489,867 202,627,971
2,215 307 82,786 11,470
352,079 48,781 59,029 8,178 9,464,862 1,311,357
18,821 2,608 98,728 13,679 1,309,092 181,375
776,337 107,561
624,611 86,540 1,766,968 244,813
153,792 21,308 768,631 106,494 4,118,236 570,582
526,907 73,003 1,550,999 214,891 17,518,281 2,427,158
29,642,030 4,106,903 391,381,883 54,225,960  1,444,971,586 200,200,813
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2019 31

2019 2019 31 2019 31
216,904 30,052 1,586,252 219,775 3,179,485 440,518
65 9 266 37 551 76
216,969 30,061 1,586,518 219,812 3,180,036 440,594
65,986 9,142 390,897 54,159 697,188 96,595
45,572 6,314 71,964 9,971 92,130 12,765
7,365 1,020 39,551 5,480 71,940 9,967
19,105 2,647 19,105 2,647 19,105 2,647
502 70 3,150 436 6,333 877
21 3 306 4 225 31
2,646 367 4,024 558 5,678 787
3,227 447 9,318 1,291 17,074 2,366
18,298 2,535 34,545 4,786 49,711 6,887
162,722 22,545 572,860 79,370 959,384 132,923

(103,156) (14,292) (206, 740) (28,644) (335,118) (46,431)

157,403 21,808 1,220,398 169,086 2,555,770 354,102
424,750 58,849 650,317 90,101 803,972 111,390
271,758 37,652 3,284,866 455,118 7,280,261 1,008,680
67,648 9,373 (124,032) (17,185) 84,288 11,678
921,559 127,682 5,031,549 697,121 10,724,291 1,485,851
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2019 31
2019 31 2019 31 2019 31
1,623,089 224,879 973,018 134,812 1,191,657 165,104
252 35 220 30 1,028 142
1,623,341 224,914 973,238 134,842 1,192,685 165,247
328,933 45,574 210,852 29,214 398,858 55,262
65,646 9,095 57,127 7,915 104,348 14,457
38,037 5,270 24,138 3,344 35,583 4,930
19,105 2,647 19,105 2,647 19,105 2,647
3,284 455 1,890 262 2,453 340
14,170 1,963
425 59 232 32 2,502 347
16,644 2,306 10,470 1,451 3,783 524
9,727 1,348 6,497 900 7,567 1,048
22,412 3,105 40,085 5,554 8,764 1,214
504,213 69,859 370,396 51,318 597,133 82,733
(200,024) (27,713) (156,430) (21,673)

1,319,152 182,769 759,272 105,197 595,552 82,514
1,227,669 170,094 915,556 126,850 2,195,509 304,188

2,929,748 405,917 1,260,077 174,584 (53,219) (7,373)

(67,550) (9,359)

113,420 15,714 (157,485) (21,820) (391,239) (54,206)
5,589,989 774,493 2,777,420 384,812 2,279,053 315,763
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2019 31
2019 31 2019 31 2019 31
3,028,331 419,575 7,422,721 1,028,418 1,633,019 226,255
1,488 206 38,185 5,291 3,543 491
3,029,819 419,781 7,460,906 1,033,709 1,636,562 226,746
1,622,280 224,767 4,404,397 610,229 1,012,324 140,257
102,802 14,243 181,669 25,170 88,692 12,288
72,093 9,988 179,072 24,810 41,827 5,795
19,105 2,647 19,105 2,647 19,105 2,647
4,621 640 12,053 1,670 2,935 407
25,520 3,536 53,742 7,446 11,050 1,531
3,308 458 1,571 218 7 107
5,138 712 9,457 1,310 4,059 562
11,987 1,661 28,025 3,883 8,430 1,168
42,643 5,908 87,062 12,062 31,700 4,392
1,909,497 264,561 4,976,153 689,446 1,220,893 169,155
1,120,322 155,221 2,484,753 344,263 415,669 57,591
1,298,500 179,907 43,397,486 6,012,722 12,014,438 1,664,600
3,001,303 428,300  (27,770,456) (3,847,597)  (8.142,426) (1,128,133)
(23,947) (3,318) 569,298 78,876 (28,387) (3,933)
(319,039) (44,203) (319,959) (44,330) 49,854 6,907
5,167,139 715,907 18,361,122 2,543,933 4,309,148 597,032
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2019 31
2019 31 2019 31 2019 31
526,724 72,978 7,836 1,086 21,389,036 2,963,451
1,257 174 46,855 6,492
527,981 73,152 7,836 1,086 21,435,891 2,969,943
445,557 61,732 2,008,027 278,212 11,585,299 1,605,143
65,476 9,072 198,689 27,528 1,074,115 148,819
15,860 2,197 118,672 16,442 644,138 89,245
19,105 2,647 19,106 2,647 210,156 29,117
985 136 14,747 2,043 52,953 7,337
5,579 773 110,061 15,249
3,131 434 11,852 1,642 24,344 3,373
2,359 327 10,330 1,431 74,588 10,334
4,211 583 36,106 5,002 142,169 19,698
18,887 2,617 54,086 7,494 408,193 56,555
581,150 80,518 2,471,615 342,442 14,326,016 1,984,870
(39,060) (5.412) (1,040,528)  (144,165)
(14,109) (1,955)  (2.,463,779)  (341,357) 8,150,403 1,129,238
4,793,640 664,159  (2,551,111)  (353,456) 65,170,726 9,029,404

(3.657,281)  (506,716) 9,255,224 1,282,311  (12,250,145) (1,697,258)

(18,908) (2,620) 430,506 59,647
(83,700) (11,597) 258,690 35,841 (821,554)  (113,826)
1,019,642 141,271 4,499,024 623,340 60,679,936 8,407,205
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L 3364 10
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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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2021

Claude Kremer

ALFI
EFAMA

Thomas Nummer 20
UCITS

) 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
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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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10

AIFM

VISA

CSSF

1915

UCITS

UCITS
UCITS

EU EU
2011

CSSF

CSSF
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2011 61 EU
AIFM
CSSF
CSSF
CSSF
VISA
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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

2021
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Single Pricing

www _barclaysinvestments.com

5.25

0.001
0.001
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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

Single Pricing

1,000 10

2.75 2.5
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Single Pricing

www . barclaysinvestments.com
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250
1,000

Single Pricing

10

Late trading
Late trading

Late trading
2004 17 CSSF 04 146
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Single Pricing

www . barclaysinvestments.com
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1,250,000

Caisse de Consignations

10

Caisse de

Consignation

2010
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www . atlasmarketinteractive.com/GlobalMarketsandSubcustodiansListing

www .atlasmarketinteractive.com/GlobalMarketsandSubcustodiansListing

UCITS
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Key Investor Information Documents
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Barclays Investment Solutions Limited

2020 11 22,325,001 31

1992 10
02752982
E14
5HP
FCA

FCA

CSSF

EMIR
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2020 11

Barclays Bank UK PLC

E14 5HP

1 Churchill Place, London E14
5HP, UK

22,325,001 100

2020 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
2020
James Mack BARCLAYS
INVESTMENT SOLUTIONS LIMITED
2018 19
BARCLAYS BANK UK PLC
Kathryn Ann 2018 10 25
Matthews BARCLAYS
INVESTMENT SOLUTIONS LIMITED
2019 12
Dirk Klee BARCLAYS
INVESTMENT SOLUTIONS LIMITED

2020 11
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2020 11

2020 11

2007 29 466,229,263 0.707
plc

Barclays Multi-Manager Fund
plc - GlobalAccess Emerging

Market Equity Fund

2007 11 27 457,074,345 1.059
plc

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

2005 12 409,335,556 1.931
plc

Barclays Multi-Manager Fund
plc - GlobalAccess UK

Opportunities Fund

2007 12 404,077,899 0.746
plc

Barclays Multi-Manager Fund
plc - GlobalAccess Global

Corporate Bond Fund
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2012 11 13 287,635,497 0.367
plc

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

Fund
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2019 12

EC2N 2DL

94.5

2020 12 31

131

12
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2020 11

BlackRock Inc.

NY 10055

55

55 East 52nd Street, New

York, NY 10055 United
States

100
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2021
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.

2020 11 10,000,000 12

2010 15 CSSF

Registre de Commerce et des Sociétés de
Luxembourg B 104.196

Northern Trust Global Services SE

2020 11
393,067,791 489
CSSF 1993
Luxembourg Business Registers B 232281

3364 10

Barclays Investment Solutions Limited
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2021 100

FundRock Management Company S.A.

2010

Northern Trust Global Services SE

EU
UCITS
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www . atlasmarketinteractive.com/GlobalMarketsandSubcustodiansListing

UCITS
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Barclays Investment Solutions Limited
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38 59

23 103

2020 11 30 UFJ
138.55 103.89 124 .38
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2020 31
2020 31
2020 31 2020 31 2020 31
2(c) 12,300,766 1,704,271 66,009,166 9,145,570 167,688,740 23,233,275
2(9) 144,630 20,038 527,970 73,150 1,022,996 141,736
17,804 2,467 181,160 25,100 388,779 53,865
535,288 74,164 2,847,114 394,468 9,019,486 1,249,650
27,692 3,837
19,783 2,741 45,159 6,257 111,046 15,385
13,018,271 1,803,681 69,610,569 9,644,544 178,258,739 24,697,748
2(e)

2(9) 133,470 18,492 320,291 44,376 406,695 56,348
1,775,154 245,948
525,743 72,842 2,820,471 390,776 8,847,837 1,225,868
14,686 2,035
76,642 10,619 187,470 25,974 379,242 52,544
735,855 101,953 3,328,232 461,127 11,423,614 1,582,742
12,282,416 1,701,729 66,282,337 9,183,418 166,835,125 23,115,007
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2020 31
2020 31 2020 31 2020 31

2(c) 92,352,063 12,795,378 55,227,391 7,651,755 53,762,509 7,448,796
2(9) 383,472 53,130 142,658 19,765 376,630 52,182
524,039 72,606 135,547 18,780 1,576,680 218,449

7,485,746 1,037,150 1,849,056 256,187

41,683 5,775

17,613 2,440

62,587 8,671 29,179 4,043

100,849,590 13,972,711 57,383,831 7,950,530 55,733,432 7,721,867

2(e) 14,362 1,990
2(9) 267,217 37,023 218,554 30,281 540,433 74,877
4,006,282 555,070 1,774,851 245,906
4,225,513 585,445 24,746 3,429
217,936 30,195 145,063 20,098 185,341 25,679
8,716,948 1,207,733 2,163,214 299,713 740,136 102,546

92,132,642 12,764,978 55,220,617 7,650,816 54,993,296 7,619,321

246/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2020 31 2020 31 2020 31

2(c) 101,446,543 14,055,419 267,023,270 36,996,074 62,303,056 8,632,088

2(9) 846,779 117,321 1,738,491 240,868 206,781 28,650
2(e) 143 20 1,755,443 243,217 997,823 138,248
2,633,789 364,911 12,958,207 1,795,360 4,987,914 691,075

249,321 34,543

23,660 3,278 16,178 2,241 6,772 938

8,723 1,209

104,950,914 14,540,949 283,491,589 39,277,760 68,760,390 9,526,752

2(e) 29,126 4,035 1,144,782 158,610 359,673 49,833
2(9) 826,723 114,542 1,924,904 266,695 389,832 54,011
263,844 36,556
850,519 117,839 202,157 28,009
448,864 62,190 1,132,954 156,971 314,384 43,558
2,419,076 335,163 4,404,797 610,285 1,063,889 147,402

102,531,838 14,205,786 279,086,792 38,667,475 67,696,501 9,379,350

247/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2020 31 2020 31 2020 31

2(c) 22,410,439 3,104,966 355,330,613 49,231,056  1,255,854,556 173,998,649

2(9) 30,948 4,288 626,714 86,831 6,048,069 837,960
2(e) 465,538 64,500 3,218,947 445,985
2,087,279 289,193 19,024,879 2,635,897 44,516,077 6,167,702
21,986,011 3,046,162

709,888 98,355 779,263 107,967

2,391 331 66,614 9,229

9,439 1,308 206 29 286,122 39,642

25,006,034 3,464,586 375,692,300 52,052,168 1,332,755,659 184,653,297

2(e) 142,910 19,800 1,690,853 234,268
2(9) 151,564 20,999 348,806 48,327 5,528,489 765,972
31,825 4,409 2,070,823 286,913

17,975,184 2,490,462

747,887 103,620 6,065,508 840,376

152,167 21,083 790,021 109,457 4,030,084 558,368

478,466 66,291 1,886,714 261,404 37,360,941 5,176,358

24,527,568 3,398,295 373,805,586 51,790,764  1,295,394,718 179,476,938

248/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2020 31
12,282,416 1,701,729 66,282,337 9,183,418 166,835,125 23,115,007

2020 31

14.958 2,072 16.592 2,299 16.580 2,297
12.777 1,770 13.601 1,884 15.618 2,164
14.956 2,072 16.507 2,287 21.077 2,920
14.872 2,061 17.531 2,429

15.096 2,092 18.240 2,527 18.499 2,563
12.739 1,765 16.295 2,258 16.266 2,254
15.135 1,572 17.383 1,806 16.804 1,746
14.843 1,542 13.680 1,421

15.139 1,573 16.126 1,675 22.015 2,287
13.912 1,445

16.541 1,718 20.579 2,138

14.796 1,537 18.651 1,938

249/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2020 31
92,132,642 12,764,978 55,220,617 7,650,816 54,993,296 7,619,321

2020 31

20.363 2,821 24.808 3,437 12.966 1,796
22.237 3,081 26.560 3,680 10.319 1,430
23.716 3,286 25.780 3,572 11.167 1,547
17.695 2,452 24.708 3,423 10.439 1,446
19.635 2,720 24.581 3,406 13.088 1,813
17.907 2,481 22.679 3,142 10.541 1,460
24.333 2,528 24.426 2,538 12.967 1,347
17.715 1,840 10.342 1,074
22.536 2,341 28.392 2,950 13.036 1,354
21.469 2,230 27.211 2,827

23.526 2,444 28.167 2,926 10.920 1,134
21.623 2,246 26.835 2,788

250/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2020 31
102,531,838 14,205,786 279,086,792 38,667,475 67,696,501 9,379,350

2020 31

13.166 1,824 14.494 2,008 14.895 2,064
10.282 1,425 11.521 1,596 14.766 2,046
13.688 1,896 15.533 2,152
10.875 1,507 12.354 1,712 15.256 2,114
16.531 2,290
13.248 1,836 15.320 2,123
14.313 1,983 15.657 2,169 16.188 2,243
11.175 1,548 12.789 1,772 15.271 2,116
13.055 1,356 14.283 1,484 14.767 1,534
10.227 1,062 11.396 1,184 14.579 1,515
13.503 1,403 14.915 1,550
12.454 1,294 13.822 1,436
11.936 1,240 15.326 1,592 15.603 1,621
11.130 1,156 12.672 1,316 15.217 1,581

251/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31
24,527,568 3,398,295 373,805,586 51,790,764
2020 31
14.813 2,052
14.697 2,036
15.507 2,148
15.592 2,160
15.834 2,194 11.111 1,539
15.491 2,146
14.484 1,505 11.073 1,150
14.473 1,504
15.749 1,636 11.600 1,205
15.085 1,567

252/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31

13.788 1,715 15.017 1,868 18.733 2,330

10.933 1,360 13.815 1,718

14.671 1,825 19.182 2,386

17.527 2,180

15.271 1,899 17.827 2,217

15.658 1,948

1,064.894 1,098.607 1,191.932

253/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31

21.428 2,665 26.440 3,289 11.792 1,467

14.697 1,828 9.446 1,175

17.491 2,176 24.738 3,077 11.937 1,485
22.332 2,778 11.173 1,390

22.180 2,759 19.743 2,456 12.052 1,499

15.836 1,970

1,473.326 1,039.649

254/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31

11.360 1,413 12.324 1,533 12.780 1,590
8.918 1,109 9.728 1,210 12.638 1,572
11.782 1,465 13.022 1,620 13.414 1,668
9.265 1,152 10.477 1,303 13.223 1,645
12.239 1,522 13.224 1,645 13.412 1,668
9.705 1,207 10.834 1,348 13.205 1,642

12.278 1,527 12.423 1,545

1,123.062 1,163.352 1,289.810

255/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31
12.421 1,545 9.862 1,227
12.263 1,525
12.828 1,59
12.683 1,578
13.236 1,646 10.277 1,278
13.036 1,621
12.246 1,523

256/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31
31,906 240,055 350,286 71,203
30,863 29,885 39,665 21,628
8,720 73,941 295,900 63,099
32,172 245,706 37,728
65,113 995,633 3,932,320 2,211,295
109,901 1,140,221 3,104,922 1,404,955
54,014 27,867 19,720 12,039
107,771 148,336 18,000
490,616 20,678 10,002 43,002
1,815 90,741
651,989 455,672 205,188
145,275 304,087 114,360
94,689 165,893 101,558 22,495
14,387 3,623 2,911
233,593 48,680 73,245
28,560
379,841 530,489 228,888
31,115 347,969
204,000 171,000 173,500 17,000

257/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31

15,031 200,120 437,197 662,995
14,894 324,937 252,396 2,627,952
9,643 311,348 275,250 482,243
28,047 82,313 123,713 701,245
71,313
949,111 140,623 993,042 3,172,112
612,111 344,548 978,966 2,674,498
9,317 237,705 1,092,275 1,454,290
852,973 179,863 1,107,847
11,446 376,818 99,842 349,875
219 21,508 385,871
7,603 2,949 24,314 360,013
247,569 190,454 910,232
14,402 2,001,049 3,730,997 6,252,405
119,299 427,295 569,922
6,274 46,999 285,349 239,924
102,117 257,278 102,265 178,576
466,610 133,194 195,319 121,707
123,952 226,092
809,366
4,500 67,000 217,500

258/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2020 31
128,362 24,782
459,905 83,535
2,424
269,669 37,024
55,560
17,653
722,813 532,538 30,048,459
848,041 135,120
225,828 26,845 622,215
388,299 91,289
17,129 12,519 2,838,933
115,194 78,667
,325,854 178,279 630,236
97,165 7,655
43,155 35,435
12 37,952
8,023 56,003 492,725
50,043 3,237
208,916 537,693
113,000

259/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2019 31
14,233,317 1,972,026 81,214,544 11,252,275 162,042,491 22,450,987

2019 31

14.523 2,012 16.085 2,229 15.995 2,216
12.594 1,745 13.451 1,864 15.406 2,135
14.507 2,010 15.923 2,206 20.233 2,803
14.636 2,028 17.207 2,384

14.628 2,027 17.525 2,428 17.687 2,451
12.531 1,736 15.972 2,213 15.901 2,203
14.513 1,508 16.626 1,727 15.985 1,661
14.488 1,505 13.319 1,384

14.502 1,507 15.344 1,594 20.850 2,166
13.476 1,400

15.676 1,629 19.412 2,017

14.308 1,486 17.994 1,869

260/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2019 31
86,348,456 11,963,579 53,996,684 7,481,241 69,955,530 9,692,339

2019 31

19.585 2,714 23.740 3,289 12.757 1,767
21.591 2,991 25.610 3,548 10.311 1,429
22.697 3,145 24.547 3,401 10.976 1,521
17.182 2,381 23.825 3,301 10.422 1,444
18.716 2,593 23.311 3,230 12.858 1,781
17.387 2,409 21.868 3,030 10.517 1,457
23.071 2,397 23.014 2,391 12.617 1,311
16.957 1,762 17.911 1,861 10.221 1,062
21.264 2,209 26.622 2,766 12.672 1,316
20.546 2,135 25.833 2,684

22.111 2,297 10.609 1,102
20.600 2,140 25.472 2,646 10.335 1,074

261/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2019 31
134,943,622 18,696,439 339,190,346 46,994,822 82,022,683 11,364,243

2019 31

12.965 1,796 14.223 1,971 14.632 2,027
10.333 1,432 11.533 1,598 14.521 2,012
13.426 1,860 15.167 2,101 15.327 2,124
10.886 1,508 12.304 1,705 14.992 2,077
16.070 2,226
13.124 1,818 15.054 2,086
14.010 1,941 15.250 2,113 15.783 2,187
11.163 1,547 12.706 1,760 15.006 2,079
12.705 1,320 13.849 1,439 14.334 1,489
10.158 1,055 11.272 1,171 14.163 1,471
13.087 1,360 14.389 1,495
12.319 1,280 13.603 1,413
11.546 1,200 14.749 1,532 15.036 1,562
10.987 1,141 12.439 1,292 14.770 1,534

262/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2019 31
29,642,030 4,106,903 391,381,883 54,225,960
2019 31
14.552 2,016
14.438 2,000
15.158 2,100
15.282 2,117
15.439 2,139 11.012 1,526
15.184 2,104
14.060 1,461 10.864 1,129
14.049 1,460
15.174 1,576 11.288 1,173
14.605 1,517

263/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2019 31

13.496 1,679 14.679 1,826 18.220 2,266

10.908 1,357 13.749 1,710

14.269 1,775 18.564 2,309

17.348 2,158

14.796 1,840 17.183 2,137

12.755 1,586 15.438 1,920

1,055.362 1,092.137 1,181.708

264/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2019 31

20.784 2,585 25.508 3,173 11.704 1,456
14.392 1,790 9.522 1,184
16.881 2,100 23.748 2,954 11.842 1,473

21.710 2,700 11.253 1,400
21.320 2,652 18.878 2,348 11.943 1,485

1,432.812 1,047.010

265/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2019 31

11.286 1,404 12.194 1,517 12.658 1,574

9.043 1,125 9.818 1,221 12.529 1,558

11.659 1,450 12.820 1,595 13.220 1,644

9.356 1,164 10.522 1,309 13.109 1,630

12.086 1,503 12.987 1,615 13.185 1,640

9.781 1,217 10.852 1,350 13.081 1,627

12.207 1,518 12.367 1,538

1,136.433 1,169.479 1,270.835

266/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2019 31
12.312 1,531 9.886 1,230
12.156 1,512
12.652 1,574
12.541 1,560
13.023 1,620 10.230 1,272
12.889 1,603
12.205 1,518

267/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 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

268/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 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

269/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 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
,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
,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

270/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2018 31
16,501,576 2,286,293 78,879,057 10,928,693 137,615,869 19,066,679

2018 31

14.105 1,954 15.423 2,137 15.223 2,109
12.385 1,716 13.172 1,825 15.011 2,080
14.074 1,950 15.191 2,105 19.161 2,655
14.261 1,976 16.682 2,311

14.178 1,964 16.653 2,307 16.684 2,312
12.299 1,704 15.500 2,148 15.355 2,127
13.869 1,441 15.706 1,632 14.984 1,557
13.972 1,452 12.777 1,327

13.845 1,438 14.422 1,498 19.448 2,020
12.864 1,336

14.677 1,525 18.032 1,873

13.675 1,421 17.108 1,777

271/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2018 31
77,767,514 10,774,689 51,445,593 7,127,787 77,511,850 10,739,267

2018 31

18.660 2,585 22.659 3,139 12.519 1,735
20.757 2,876 24.612 3,410 10.284 1,425
21.517 2,981 23.312 3,230 10.760 1,491
16.515 2,288 22.894 3,172 10.384 1,439
17.672 2,448 22.050 3,055 12.598 1,745
16.711 2,315 21.011 2,911 10.474 1,451
21.687 2,253 21.655 2,250 12.177 1,265
16.076 1,670 16.966 1,763 10.025 1,041
19.893 2,067 24.925 2,589 12.218 1,269
19.479 2,024 24.472 2,542
20.595 2,140 24.553 2,551 10.220 1,062
24.139 2,508 10.122 1,052

272/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31

2018 31
163,595,168 22,666,111 405,443,696 56,174,224 95,628,032 13,249,264

2018 31

12.588 1,744 13.619 1,887 13.987 1,938
10.234 1,418 11.262 1,560 13.886 1,924
12.983 1,799 14.451 2,002 14.579 2,020
10.738 1,488 11.955 1,656 14.334 1,986
15.204 2,107
12.683 1,757 14.397 1,995
13.522 1,873 14.493 2,008 14.975 2,075
10.991 1,523 12.315 1,706 14.352 1,988
12.138 1,261 13.055 1,356 13.504 1,403
9.897 1,028 10.831 1,125 13.347 1,387
12.454 1,294 13.497 1,402 14.073 1,462
11.951 1,242 13.007 1,351 13.855 1,439
12.179 1,265
10.967 1,139 13.800 1,434 14.060 1,461
10.640 1,105 11.864 1,233 13.918 1,446

273/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2018 31
38,082,690 5,276,357 398,737,385 55,245,065
2018 31
13.965 1,935
13.856 1,920
14.474 2,005
14.611 2,024
14.706 2,038 10.949 1,517
14.532 2,013
13.307 1,382 10.682 1,110
13.298 1,382
14.256 1,481 11.045 1,147
13.784 1,432

274/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2018 31
13.272 1,651 14.278 1,776 17.581 2,187
10.835 1,348 13.583 1,689
13.808 1,717 17.823 2,217
13.279 1,652 17.051 2,121
14.261 1,774 16.434 2,044
12.690 1,578 13.443 1,672 15.115 1,880
1,050.315 1,083.234 1,165.017

275/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2018 31

20.105 2,501 24.711 3,074 11.636 1,447
14.049 1,747 9.622 1,197
16.250 2,021 22.900 2,848 11.761 1,463

21.179 2,634 11.360 1,413
20.431 2,541 18.125 2,254 11.855 1,475

1,395.775 1,055.637

276/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2018 31
11.100 1,381 11.834 1,472 12.275 1,527
9.073 1,128 9.717 1,209 12.155 1,512
11.421 1,421 12.380 1,540 12.756 1,587
9.349 1,163 10.361 1,289 12.702 1,580
12.511 1,556
11.818 1,470 10.660 1,326 12.691 1,579
9.754 1,213 11.908 1,481 12.692 1,579
12.053 1,499
1,137.866 1,154.530 1,229.941

277/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
2018 31
11.991 1,491 10.013 1,245
11.838 1,472
12.261 1,525
12.169 1,514
12.589 1,566 10.309 1,282
12.519 1,557
11.946 1,486

278/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 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

279/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
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2020 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
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2020 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
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2020 31

2020 31 2020 31 2020 31
2(d) 192,805 26,713 1,497,250 207,444 3,539,106 490,343
2(d) 10 1 50 7 188 26
192,815 26,715 1,497,300 207,451 3,539,294 490,369
3(a) 59,648 8,264 348,292 48,256 719,126 99,635
5(a) 47,351 6,560 67,743 9,386 97,468 13,504
4 6,414 889 36,315 5,031 79,711 11,044
18,784 2,603 18,784 2,603 18,784 2,603
733 102 3,626 502 9,124 1,264

5(c)

125 17 180 25 450 62
2,979 413 5,540 768 8,535 1,183
3,744 519 10,679 1,480 25,119 3,480
20,543 2,846 43,302 5,999 99,463 13,781
160,321 22,212 534,461 74,050 1,057,780 146,555
5(b) (100,898) (13,979) (194,097) (26,892) (411,426) (57,003)
133,392 18,481 1,156,936 160,293 2,892,940 400,817
518,390 71,823 3,155,736 437,227 5,353,521 741,730

(1,010,069)  (139,945)  (4,202,890)  (582,310)  (3,911,265)  (541,906)

156,661 21,705 894,137 123,883 1,268,232 175,714

(201,626) (27,935) 1,003,919 139,093 5,603,428 776,355
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2020 31
2020 31 2020 31 2020 31
2(d) 1,816,273 251,645 968,447 134,178 918,231 127,221
2(d) 24 3 17 2
1,816,297 251,648 968,447 134,178 918,248 127,223
3(a) 358,869 49,721 217,391 30,120 338,792 46,940
5(a) 75,171 10,415 53,492 7,411 78,749 10,911
4 43,968 6,092 26,360 3,652 30,057 4,164
18,784 2,603 18,785 2,603 18,784 2,603
5,311 736 2,995 415 2,963 411
5(c) 17,240 2,389
133 18 143 20 3,223 447
5,901 818 4,815 667 4,387 608
15,054 2,086 9,647 1,337 10,504 1,455
72,234 10,008 67,653 9,373 41,350 5,729
595,425 82,496 401,281 55,597 546,049 75,655
5(b) (263,774) (36,546) (181,668) (25,170)
1,484,646 205,698 748,834 103,751 372,199 51,568
2,619,038 362,868 787,677 109,133 47,224 6,543
(811,651) (112,454) 580,797 80,469 (2,303,315) (319,124)
(18,465) (2,558)
409,524 56,740 223,332 30,943 720,986 99,893
3,701,557 512,851 2,340,640 324,296 (1,181,371) (163,679)
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2020 31

2020 31 2020 31 2020 31
2(d) 2,138,985 296,356 5,421,589 751,161 1,173,738 162,621
2(d) 97 13 224 31 124 17
2,139,082 296,370 5,421,813 751,192 1,173,862 162,639
3(a) 1,274,730 176,614 3,546,630 491,386 834,137 115,570
5(a) 100,903 13,980 167,342 23,185 82,591 11,443
4 56,147 7,779 144,308 19,994 35,183 4,875
18,784 2,603 18,784 2,603 18,784 2,603
5,358 742 14,537 2,014 3,570 495
5(c) 27,367 3,792 59,744 8,278 12,046 1,669
3,717 515 10,245 1,419 2,037 282
6,269 869 16,457 2,280 2,359 327
14,842 2,056 37,056 5,134 10,586 1,467
58,415 8,093 110,017 15,243 45,292 6,275
1,566,532 217,043 4,125,120 571,535 1,046,585 145,004

5(b)

572,550 79,327 1,296,693 179,657 127,277 17,634
2,014,542 279,115 7,811,907 1,082,340 1,375,091 190,519

(5,411,193)  (749,721) (13,593,554) (1,883,387)  (2,767,499)  (383,437)

(45,311) (6,278) (65,225) (9,037) 467,921 64,830
1,444,035 200,071 2,796,129 387,404 430,708 59,675
(1,425,377) (197,486)  (1,754,050) (243,024) (366,502) (50,779)
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2020 31
2020 31 2020 31 2020 31

2(d) 359,179 49,764 43,436 6,018 18,069,039 2,503,465
2(d) 86 12 820 114
359,265 49,776 43,436 6,018 18,069,859 2,503,579
3(a) 322,652 44,703 1,931,599 267,623 9,951,866 1,378,831
5(a) 62,962 8,723 157,532 21,826 991,304 137,345
4 12,033 1,667 110,071 15,250 580,567 80,438
18,784 2,603 18,784 2,603 206,625 28,628
1,251 173 20,499 2,840 69,967 9,694
5(c) 5,269 730 121,666 16,857
559 77 15,316 2,122 36,128 5,006
3,504 485 10,539 1,460 71,285 9,877
5,050 700 54,345 7,529 196,626 27,243
39,301 5,445 92,792 12,856 690,362 95,650
471,365 65,308 2,411,477 334,110 12,916,396 1,789,567

5(h) (49,092) (6,802) (1,200,955)  (166,392)
(63,008) (8,730)  (2,368,041) (328,092) 6,354,418 880,405
316,118 43,798 (1,800,682) (249,484) 22,198,562 3,075,611

(850,812) (117,880) 4,382,438 607,187  (29,899,013) (4,142,508)
226,611 31,397 565,531 78,354
217,640 30,154 213,226 29,542 8,774,610 1,215,722
(153,451) (21,261) 426,941 59,153 7,994,108 1,107,584
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2020 31
2020 31 2020 31 2020 31
14,233,317 1,972,026 81,214,544 11,252,275 162,042,491 22,450,987
133,392 18,481 1,156,936 160,293 2,892,940 400,817
518,390 71,823 3,155,736 437,227 5,353,521 741,730
14,885,099 2,062,330 85,527,216 11,849,796 170,288,952 23,593,534
1,390,118 192,601 1,830,443 253,608 24,062,178 3,333,815
(3,092,788) (428,506)  (17,278,549)  (2,393,943)  (23,478,015)  (3,252,879)
(1,702,670) (235,905)  (15,448,106)  (2,140,335) 584,163 80,936
(1,010,069) (139,945) (4,202,890) (582,310) (3,911, 265) (541,906)
156, 661 21,705 894,137 123,883 1,268,232 175,714
(46,605) (6,457) (488,020) (67,615) (1,394,957) (193,271)
12,282,416 1,701,729 66,282,337 9,183,418 166,835,125 23,115,007
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2020 31

2020 31 2020 31 2020 31
86,348,456 11,963,579 53,996,684 7,481,241 69,955,530 9,692,339
1,484,646 205,698 748,834 103,751 372,199 51,568
2,619,038 362,868 787,677 109,133 47,224 6,543
90,452,140 12,532,144 55,533,195 7,694,124 70,374,953 9,750,450
28,312,173 3,922,652 6,182,017 856,518 1,553,951 215,300
(25,664,521)  (3,555,819) (6,970,413) (965,751)  (15,032,020)  (2,082,686)
2,647,652 366,832 (788,396) (109,232)  (13,478,069)  (1,867,386)
(811,651) (112,454) 580,797 80,469 (2,303,315) (319,124)
(18,465) (2,558)
409,524 56,740 223,332 30,943 720,986 99,893
(565,023) (78,284) (328,311) (45,487) (302,794) (41,952)
92,132,642 12,764,978 55,220,617 7,650,816 54,993,296 7,619,321
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2020 31
2020 31 2020 31 2020 31
134,943,622 18,696,439 339,190,346 46,994,822 82,022,683 11,364,243
572,550 79,327 1,296,693 179,657 127,277 17,634
2,014,542 279,115 7,811,907 1,082,340 1,375,091 190,519
137,530,714 19,054,880 348,298,946 48,256,819 83,525,051 11,572,396
1,633,991 226,389 6,977,796 966,774 1,498,213 207,577

(32,062,938)  (4,442,320)  (63,055,927)  (8,736,399)  (15,272,266)  (2,115,972)

(30,428,947)  (4,215,931)  (56,078,131)  (7,769,625)  (13,774,053)  (1,908,395)

(5.411,193) (749,721)  (13,593,554)  (1,883,387) (2,767,499) (383,437)
(45,311) (6,278) (65,225) (9,037) 467,921 64,830
1,444,035 200,071 2,796,129 387,404 430,708 59,675
(557,460) (77,236) (2,271,373) (314,699) (185,627) (25,719)
102,531,838 14,205,786 279,086,792 38,667,475 67,696,501 9,379,350
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2020 31
2020 31 2020 31 2020 31
29,642,030 4,106,903 391,381,883 54,225,960 1,444,971,586 200,200,813
(63,008) (8,730) (2,368,041) (328,092) 6,354,418 880,405
316,118 43,798 (1,800,682) (249,484) 22,198,562 3,075,611
29,895,140 4,141,972 387,213,160 53,648,383 1,473,524,566 204,156,829
201,362 27,899 54,377,460 7,533,997 128,019,702 17,737,130
(5,149,109) (713,409)  (72,380,698)  (10,028,346)  (279,437,244)  (38,716,030)
(4,947,747) (685,510)  (18,003,238)  (2,494,349)  (151,417,542) (20,978,900)
(850,812) (117,880) 4,382,438 607,187 (29,899,013)  (4,142,508)
226,611 31,397 565,531 78,354
217,640 30,154 213,226 29,542 8,774,610 1,215,722
(13,264) (1,838) (6,153,434) (852,558)
24,527,568 3,398,295 373,805,586 51,790,764 1,295,394,718 179,476,938
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79,497
34,141
95,913
68,996
114,796

62,045
491,088

114,124
59,200

18,000

290/537

207
153

1,337

186,000

(47,798)
(3,431)
(87,193)
(5,220)
(4,895)

(8,031)
“72)

(19,435)
(59, 200)

31,906
30,863
8,720
65,113
109,901

54,014
490,616

94,689

204,000
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2020 31

295,131 303 (55,379) 240,055
28,937 948 29,885
106,628 (32,687) 73,941
32,503 (331) 32,172
1,097,620 56,083 (158,070) 995,633
1,291,748 20,655 (172,182) 1,140,221
60,390 (32,523) 27,867
114,696 75 (7,000) 107,771
39,028 (18,350) 20,678
633,839 28,622 (10,472) 651,989
154,146 (8,871) 145,275
202,703 (36,810) 165,893
28,844 343 (14,800) 14,387
256,518 (22,925) 233,593
1,031,848 (652,007) 379,841
153,500 17,500 171,000
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2020 31

415,420 288 (65,422) 350,286
60,098 525 (20,958) 39,665
397,121 (101,221) 295,900
254,813 (9,107) 245,706
3,383,770 973,805 (425,255) 3,932,320
3,154,241 246,110 (295,429) 3,104,922
47,613 (27,893) 19,720
152,336 (4,000) 148,336
30,957 (20,955) 10,002
16,565 (14,750) 1,815
545,987 80,915 (171,230) 455,672
375,793 94,714 (166,420) 304,087
122,533 1,895 (22,870) 101,558
7,527 22 (3,926) 3,623
78,279 (29,599) 48,680
27,917 643 28,560
559,927 28,499 (57,937) 530,489
37,820 (6,705) 31,115
185,500 10,000 (22,000) 173,500
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2020 31

83,888 540 (13,225) 71,203
24,868 (3,240) 21,628
63,099 63,099
43,224 501 (5,997) 37,728

1,861,815 939,539 (590,059) 2,211,295

1,747,368 288,298 (630,711) 1,404,955
12,039 12,039
18,000 18,000
64,005 (21,003) 43,002
90,741 90,741

320,416 41,875 (157,103) 205,188
114,360 114,360
22,437 58 22,495
2,911 2,911
73,245 73,245
206,948 24,903 (2,963) 228,888
347,969 347,969

29,000 (12,000) 17,000
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2020 31

26,531 258 (11,758) 15,031
14,771 123 14,894
125,782 (116,139) 9,643
28,047 28,047
908,633 131,267 (90,789) 949,111
542,246 124,632 (54,767) 612,111
9,317 9,317
22,000 (22,000)
8,277 7,976 (4,807) 11,446
216 3 219
7,603 7,603
247,569 247,569
14,402 14,402
6,274 6,274
102,117 102,117
460,364 8,055 (1,809) 466,610
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2020 31

297,058 21,602 (118,540) 200,120
339,065 2,819 (16,947) 324,937
378,753 (67,405) 311,348
181,485 671 (99,843) 82,313
209,557 (68,934) 140,623
360,388 (15,840) 344,548
260,609 8,089 (30,993) 237,705
943,606 1,367 (92,000) 852,973
463,920 (87,102) 376,818

2,949 2,949
38,876 (38,876)

2,499,905 108,132 (606,988) 2,001,049
126,528 289 (7,518) 119,299
244,398 4,902 (202,301) 46,999
257,278 257,278
133,194 133,194

14,000 (9,500) 4,500
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2020 31

780,997 11,818 (355,618) 437,197
266,145 3,600 (17,349) 252,396
539,659 (264,409) 275,250
246,956 1,087 (124,330) 123,713

1,231,715 67,514 (306,187) 993,042

1,285,342 5,511 (311,887) 978,966

1,318,293 7,166 (233,184) 1,092,275
208,263 1,257 (29,657) 179,863
247,508 (147,666) 99,842

23,303 (1,795) 21,508
24,314 24,314
190,454 190,454

4,667,507 26,542 (963,052) 3,730,997
518,549 14,445 (105,699) 427,295
320,609 (35,260) 285,349
102,265 102,265
212,151 (16,832) 195,319
123,952 123,952

75,000 (8,000) 67,000
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2020 31

1,093,849 26,840 (457,694) 662,995
2,779,767 58,685 (210,500) 2,627,952
674,695 1,037 (193,489) 482,243
870,969 10,142 (179,865) 701,246
73,455 (2,142) 71,313
3,470,365 71,943 (370,196) 3,172,112
3,333,965 45,838 (705,305) 2,674,498
1,733,127 19,488 (298,325) 1,454,290
1,240,611 24,427 (157,191) 1,107,847
551,932 (202,057) 349,875
379,188 6,683 385,871
280,773 135,087 (55,847) 360,013
936,804 (26,572) 910,232
7,612,795 117,012 (1,477,402) 6,252,405
625,953 36,386 (92,417) 569,922
298,335 (58,410) 239,925
237,830 2,576 (61,830) 178,576
147,004 (25,297) 121,707
240,891 5,236 (20,035) 226,002
1,635,064 45,657 (871,355) 809,366
232,000 (14,500) 217,500
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199,062
471,141
58,431
329,397
55,560
17,653
845,528
1,150,073

276,957
401,770

10,055
115,588

1,522,090
105,824
43,155

12

8,023
50,043
382,635

113,000

298/537

737
15,002

850

38,055

10,053

10,248

204
7,074

27,743
101

3,286

(71,437)
(26,238)
(58,431)
(60,578)

(160,769)

(312,085)

(61,377)
(13,675)

(394)

(223,979)
(8,760)

(177,005)

128,362
459,905

269,669
55,560
17,653

722,814

848,041

225,828
388,299

17,129
115,194

1,325,854
97,165
43,155

12
8,023
50,043
208,916

113,000
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2020 31

62,418 1,367 (39,003) 24,782
85,613 (2,078) 83,535
2,424 2,424
36,921 103 37,024
534,738 1,925 (4,125) 532,538
135,377 (257) 135,120
41,926 (15,081) 26,845
128,789 (37,500) 91,289
13,519 (1,000) 12,519
78,667 78,667
201,908 5,553 (29,182) 178,279
8,089 50 (484) 7,655
35,759 (324) 35,435
37,853 99 37,952
66,556 (10,553) 56,003
3,237 3,237
861,366 9,348 (333,021) 537,693
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2020 31

30,274,704 3,604,290 (3,830,535) 30,048,459
632,515 (10,300) 622,215
3,163,654 1,448,533 (1,773,254) 2,838,933
766,121 (135,885) 630,236
1,749,610 228,473 (1,485,358) 492,725

300/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
1915 10
2006 10 13
2010 12 17
2020 31 11
2019 28
2019 27
BAML
CSSF 15

CSSF
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GAAP
GBP
2020 31 11
2020 31
1.12044
140.38210
1.20525
1.33310
2020 31
2020 31 11

2020 31

90
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31

2020

31

11

ESMA

2020

303/537

31
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2020

11
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11

11

11

11

0.016

2020 31
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2020 31

0.55 0.45 0.50 0.30

1.10 0.70 0.50 0.35

1.25 0.75 0.50 0.35

1.25 0.75 0.50 0.35

1.25 0.75 0.50 0.35

0.60 0.50 0.35 0.45

1.35 0.95 0.40 0.75

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

AKO UCITS Fund ICAV - AKO Global UCITS Fund 1.50
Barclays UK Alpha Fundt 0.75
Barclays UK Equity Income Fundf 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 IV Systematic Alpha Fund 0.95
GlobalAccess Asia Pacific(ex-Japan)Fund* 0.75
GlobalAccess Emerging Market Debt Fund* 0.70
GlobalAccess Emerging Market Equity Fund* 0.94
GlobalAccess Emerging Market Local Currency Debt Fund* 0.75
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GlobalAccess Europe(ex-UK)Alpha Fund* 0.75
GlobalAccess Global Corporate Bond Fund* 0.55
GlobalAccess Global Equity Income* 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 UK Opportunities Fund* 0.73
GlobalAccess US Equity Fund* 0.50
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 $ High Yield Bond UCITS ETF 0.55
iShares $ High Yield Corp Bond UCITS ETF 0.50
iShares $ Treasury Bond 1-3yr UCITS ETF USD(Acc) 0.07
iShares $ Treasury Bond 1-3yr UCITS ETF USD(Dist) 0.07
iShares € Government Bond 1-3yr UCITS ETF 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 0.15
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 0.00
iShares Emerging Markets Local Government Bond UCITS ETF 0.50
iShares Euro Government Bond Index Fund 0.03
iShares Euro Investment Grade Corporate Bond Index Fund 0.12
iShares Europe ex-UK Index Fund 0.00
iShares Global Corp Bond UCITS ETF 0.20
iShares Global Government Bond UCITS ETF 0.20
iShares Global High Yield Corp Bond UCITS ETF 0.50
iShares J.P. Morgan $ EM 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 UCITS ETF 0.74
iShares North America Index Fund 0.30
iShares Pacific Index Fund 0.00
iShares UK Credit Bond Index Fund 0.15
iShares UK Gilts 0-5yr UCITS ETF 0.07
iShares UK Index Fund 0.30
iShares US Corporate Bond Index Fund 0.03
iShares US Index Fund 0.00
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iShares World ex-Euro Government Bond Index Fund 0.03
Janus Henderson Horizon Pan European Absolute Return 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 0.75
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
) UK

0.05 taxe d"abonnement

0.01

0.25
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16bps
0.65 0.55 0.45
1.35 0.85 0.45
1.35 0.85 0.45
1.35 0.85 0.45
1.35 0.85 0.45
0.10
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2019 2020 31
0.5 2020
0.15

2020 31

2020 31

2020 31

EU

2014 65 EU

31
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10

2019 16 0.009930 t t 0.009876 t
2019 10 15 0.047263 t t 0.047021 t
2019 11 18 0.025458 t t 0.025329 t
2019 12 16 0.014895 t t 0.014821 t
2020 16 0.011900 t t 0.011843 t
2020 17 0.014006 t t 0.013943 t
2020 16 0.010715 t t 0.010668 t
2020 15 0.014726 t t 0.014665 t
2020 18 0.012905 t t 0.012853 t
2020 16 0.008535 t t 0.008500 t
2020 15 0.009255 t t 0.009218 t
2020 17 0.008282 t t 0.008249 t
2019 16 T T T T t
2019 10 15 t t t t t
2019 11 18 T T T T t
2019 12 16 t t t T T
2020 16 t t t t t
2020 17 T T T T t
2020 16 T T T T t
2020 15 t t t t t
2020 18 t t t t T
2020 16 T T T T t
2020 15 t t t t t
2020 17 T T T T t
2019 16 t t t 0.009896 t
2019 10 15 t t t 0.048262 t
2019 11 18 t t t 0.026445 t
2019 12 16 t t t 0.015578 t
2020 16 t t t 0.012176 t
2020 17 t t t 0.014483 t
2020 16 T T T T t
2020 15 t t t t t
2020 18 t t t t T
2020 16 T T T T t
2020 15 t t t t t
2020 17 T T T T t
2019 16 0.781400 t t t T
2019 10 15 3.924722 T t t t
2019 11 18 2.204000 T t t T
2019 12 16 1.302285 T t t T
2020 16 1.025633 T t t t
2020 17 1.184228 T t t T
2020 16 0.866679 T t t T
2020 15 1.191734 T t t t
2020 18 1.054315 T t t T
2020 16 0.684389 t t t T
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2020 15 0.754914 t T t t
2020 17 0.705960 t t t T
2019 16 0.065419 0.071118 T 0.077558 T
2019 12 16 0.081939 0.089163 T 0.097314 T
2020 16 0.058050 0.063272 T 0.069145 T
2020 16 0.060530 0.066037 T 0.072217 t
2019 16 0.068773 t T 0.067817 T
2019 12 16 0.092182 T T 0.091062 T
2020 16 0.061330 t T 0.060773 T
2020 16 0.063228 t T 0.062756 t
2019 16 0.052533 t T T T
2019 12 16 0.069387 t T T T
2020 16 0.045929 t T t T
2020 16 0.046592 t T T T
2019 16 5.083205 t T T T
2019 12 16 7.092871 t T t T
2020 16 4.492549 t T T T
2020 16 4.795900 T T T t
2019 16 0.087486 0.097624 T 0.090152 T
2019 12 16 0.096794 0.108123 T 0.099930 T
2020 16 0.076260 0.085317 T 0.078951 T
2020 16 0.076958 0.086181 t 0.079812 T
2019 16 0.073632 0.074432 T 0.099314 T
2019 12 16 0.087371 0.088413 T 0.118067 T
2020 16 0.064710 0.065591 T 0.087706 T
2020 16 0.064564 0.065542 T 0.087658 t
2019 16 0.077229 0.097361 T 0.086581 T
2019 12 16 0.090189 0.113815 T 0.101299 T
2020 16 0.066487 0.084089 t 0.074919 T
2020 16 0.065079 0.082365 T 0.073448 t
2019 16 6.409315 t T T T
2019 12 16 7.915804 t t T T
2020 16 5.578878 t T t T
2020 16 5.756033 T t T T
2019 16 0.100387 0.121409 T 0.156405 T
2020 16 0.103202 0.125079 T 0.161277 t
2019 16 0.073138 0.135450 T 0.084529 T
2020 16 0.083873 0.152427 T 0.194998 t
2019 16 0.063990 t T t t
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2020 16 0.071781 t T 0.049823 t
2019 16 6.001551 t t T T
2020 16 7.136006 T T t t
2019 16 0.103459 0.153929 T 0.183536 T
2020 16 0.090117 0.143698 T 0.175755 t
2019 16 0.067148 0.152592 T 0.200933 T
2020 16 0.065951 0.156007 T 0.207687 t
2019 16 T 0.135434 T t T
2020 16 t 0.134772 T T T
2019 16 T t T T T
2020 16 T t T t t
2019 16 0.020511 0.020728 T 0.020915 T
2019 10 15 0.011691 0.011817 T 0.011925 T
2019 11 18 0.013032 0.013172 T 0.013293 T
2019 12 16 0.019062 0.019269 T 0.019446 T
2020 16 0.008759 0.008856 T 0.008938 T
2020 17 0.009737 0.009845 T 0.009936 T
2020 16 0.015540 0.015713 T 0.015860 T
2020 15 0.009771 0.009882 T 0.009975 T
2020 18 0.010673 0.010794 T 0.010895 T
2020 16 0.020452 0.020685 t 0.020880 T
2020 15 0.008614 0.008714 T 0.008797 T
2020 17 0.009037 0.009141 t 0.009228 T
2019 16 0.019518 T t 0.019731 T
2019 10 15 0.011755 t T 0.011886 T
2019 11 18 0.013669 T T 0.013822 T
2019 12 16 0.019630 T t 0.019852 T
2020 16 0.008828 t T 0.008930 T
2020 17 0.009883 T T 0.009998 T
2020 16 0.015062 T t 0.015238 T
2020 15 0.009457 t T 0.009572 T
2020 18 0.010547 T T 0.010675 T
2020 16 0.019939 T t 0.020187 T
2020 15 0.008586 t T 0.008693 T
2020 17 0.009596 T t 0.009720 T
2019 16 0.018715 0.022112 T T T
2019 10 15 0.011037 0.013043 T t T
2019 11 18 0.012531 0.014809 T T T
2019 12 16 0.018273 0.021595 T T T
2020 16 0.008050 0.009515 T t T
2020 17 0.009114 0.010773 T T T
2020 16 0.014025 0.016579 T T T
2020 15 0.008772 0.010371 T t T
2020 18 0.009800 0.011587 t t T
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2020 16 0.018112 0.021415 T T t
2020 15 0.007797 0.009220 t t T
2020 17 0.008277 0.009788 T t T
2019 16 1.964785 t T t t
2019 10 15 1.228967 t t T T
2019 11 18 1.424857 t t T T
2019 12 16 2.064285 t T t t
2020 16 0.894913 t T T T
2020 17 0.994143 t t T T
2020 16 1.513928 t T t t
2020 15 0.959357 t T T T
2020 18 1.055536 t t T T
2020 16 2.015571 t T t t
2020 15 0.864553 t t T T
2020 17 0.946214 T t t t
2019 16 0.065558 0.069002 T 0.070732 T
2019 12 16 0.053019 0.055860 T 0.057288 T
2020 16 0.040878 0.043110 T 0.044235 T
2020 16 0.048075 0.050756 T 0.052107 t
2019 16 0.062036 0.075170 T 0.067010 T
2019 12 16 0.054844 0.066527 T 0.059332 T
2020 16 0.039705 0.048212 T 0.043019 T
2020 16 0.046264 0.056236 T 0.050208 T
2019 16 0.056456 0.058359 T 0.060983 T
2019 12 16 0.048830 0.050525 T 0.052823 T
2020 16 0.035181 0.036439 T 0.038116 T
2020 16 0.040069 0.041552 T 0.043488 t
2019 16 6.834040 t T t T
2019 12 16 6.334492 t T T T
2020 16 4.341880 t T T T
2020 16 5.119552 T T t t
2019 16 0.074106 0.078976 0.084132 0.081509 t
2019 12 16 0.056652 0.060447 0.064476 0.062422 t
2020 16 0.042679 0.045593 0.048699 0.047113 t
2020 16 0.051597 0.055199 0.059046 0.057076 t
2019 16 0.069639 0.083949 T 0.076722 T
2019 12 16 0.058614 0.070743 T 0.064690 T
2020 16 0.041275 0.049878 T 0.045635 T
2020 16 0.049335 0.059701 T 0.054666 t
2019 16 0.062072 0.066438 T 0.068493 T
2019 12 16 0.051025 0.054686 t 0.056404 T
2020 16 0.035803 0.038421 T 0.039651 T
2020 16 0.041889 0.045012 t 0.046490 T
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2019 16 7.115155 t T t t
2019 12 16 6.290067 t t T T
2020 16 4.187554 t t T T
2020 16 5.068308 T T t t
2019 16 0.016748 .053544 0.092992 0.071679 t
2020 16 T .027301 0.068060 0.046009 t
2019 16 0.011781 t T 0.063250 T
2020 16 t T T 0.045507 T
2019 16 0.011410 .090316 T 0.058209 T
2020 16 T .081076 T 0.040564 t
2019 16 1.031778 t T T T
2020 16 T T T T t
2019 16 .032431 T 0.050580 T
2020 16 .008711 T 0.027771 t
2019 16 t 0.042850 T
2020 16 T t 0.026945 T
2019 16 .023453 T 0.039263 T
2020 16 .007645 T 0.023981 t
2019 16 t T T T T
2020 16 t t t t t
2019 16 T t T t t
2019 16 T t T t t
2019 16 t t t t t
+
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11

2020 31

12
2019 2020 31

2020
31

1,100
6,993
13,853
5,322
2,124
5,777
9,706
26,614
7,212
1,989

13

14
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2020

2020 24

2020 31
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12 24

12

2019 11

2020
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2020 31
100.15
Institutional Cash Series US Treasury Fund Agency Inc 2,737,178 2,053,243 16.72
iShares $ Corporate Bond UCITS ETF 1,426 138,106 1.12
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Acc) 21,474 1,843,891 15.01
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 18,136 1,843,202 15.01
iShares € Government Bond 1-3yr UCITS ETF 13,098 1,681,000 13.69
iShares Core £ Corporate Bond UCITS ETF 88 13,708 0.11
iShares Core € Corporate Bond UCITS ETF 573 68,128 0.55
iShares Core EURO STOXX 50 UCITS ETF 1,302 127,028 1.03
iShares Core FTSE 100 UCITS ETF 4,272 25,157 0.20
iShares Core MSCI EM IMI UCITS ETF 470 10,844 0.09
iShares Core MSCI Japan IMI UCITS ETF 2,508 82,245 0.67
iShares Core MSCI Pacific ex-Japan UCITS ETF 474 52,461 0.43
iShares Core S&P 500 UCITS ETF 1,011 267,251 2.18
iShares Emerging Markets Government Bond Index Fund 6,413 522,080 4.25
iShares Emerging Markets Index Fund 36,828 485,767 3.95
iShares Emerging Markets Local Government Bond UCITS ETF 5,103 214,602 1.75
iShares Euro Government Bond Index Fund 12,755 114,507 0.93
iShares Euro Investment Grade Corporate Bond Index Fund 11,986 114,638 0.93
iShares Europe ex-UK Index Fund 7,274 108,666 0.88
iShares Global Government Bond UCITS ETF 154 13,665 0.11
iShares Global High Yield Corporate Bond UCITS ETF 8,564 615,167 5.01
iShares Japan Index Fund 3,824 41,649 0.34
iShares North America Index Fund 38,688 857,544 6.98
iShares Pacific Index Fund 491 5,950 0.05
iShares UK Credit Bond Index Fund 3,600 46,117 0.38
iShares UK Gilts 0-5yr UCITS ETF 2,290 308,158 2.51
iShares UK Index Fund 4,756 43,963 0.36
iShares US Corporate Bond Index Fund 44,935 359,435 2.93
iShares World ex-Euro Government Bond Index Fund 31,927 242,594 1.98
12,300,766 100.15
11,917,101 12,300,766 100.15
1.18
Sold Danish Kroner for Sterling - Maturing 03/09/2020 DKK19,790
£2,395 22
Sold Euro for Sterling - Maturing 03/09/2020 €2,688,245
£2,423,102 23,827 0.19
Sold Hong Kong Dollar for Sterling - Maturing 03/09/2020 HKD$36,635
£3,601 55
Sold Japanese Yen for Sterling - Maturing 03/09/2020 ¥13,406,426
£96,628 1,128
Sold New Zealand Dollar for Sterling - Maturing 03/09/2020 NZD$718
£364 2
Sold Singapore Dollar for Sterling - Maturing 03/09/2020 SGD$2,321
£1,289 8
Sold Swedish Krona for Sterling - Maturing 03/09/2020 SEK21,410
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£1,866 10
Sold Swiss Franc for Sterling - Maturing 03/09/2020 CHF4,165
£3,491 35
Sold US Dollars for Sterling - Maturing 03/09/2020 $10,267,369
£7,821,343 119,470 0.99
Sold Euro for Sterling - Maturing 05/10/2020 €13,980
£12,497 14
Sold US Dollars for Sterling - Maturing 05/10/2020 $46,782
£35,145 59
144,630 1.18
1.09
Sold Australian Dollar for Sterling - Maturing 03/09/2020 AUD$26 ,631
£14,567 (111)
Sold Canadian Dollars for Sterling - Maturing 03/09/2020 CAD$22,760
£12,945 (85)
Sold Norwegian Krone for Sterling - Maturing 03/09/2020 NOK3,046
£256 (@)
Sold Sterling for Euro - Maturing 03/09/2020 £168,677
€187,242 (1,563) (0.01)
Sold Sterling for Japanese Yen - Maturing 03/09/2020 £3,376
¥468,972 (35)
Sold Sterling for US Dollars - Maturing 03/09/2020 £270,390
$354,073 (4,786) (0.04)
Sold Sterling for Euro - Maturing 18/09/2020 £1,175,757
€1,302,333 (13,180) (0.11)
Sold Sterling for Japanese Yen - Maturing 18/09/2020 £1,553,483
¥216,745,276 (9,394) (0.08)
Sold Sterling for US Dollars - Maturing 18/09/2020 £6,266,672
$8,215,765 (104,312) (0.85)
(133,470) (1.09)
11,160 0.09
§ 12,311,926 100.24
(29,510) (0.24)
12,282,416 100.00
BNP
HSBC JP
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2020 31
99.58
iShares $ Corporate Bond UCITS ETF 3,128 302,941 0.46
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 89,066 9,051,973 13.66
iShares € Government Bond 1-3yr UCITS ETF 77,336 9,925,318 14.97
iShares Core £ Corporate Bond UCITS ETF 198 30,844 0.05
iShares Core € Corporate Bond UCITS ETF 1,285 152,781 0.23
iShares Core EURO STOXX 50 UCITS ETF 5,158 503,236 0.76
iShares Core FTSE 100 UCITS ETF 26,549 156,342 0.23
iShares Core MSCI Japan IMI UCITS ETF 29,719 974,581 1.47
iShares Core MSCI Pacific ex-Japan UCITS ETF 5,145 569,438 0.86
iShares Core S&P 500 UCITS ETF 213 56,305 0.08
iShares Emerging Markets Government Bond Index Fund 44,346 3,610,302 5.45
iShares Emerging Markets Index Fund 352,779 4,653,224 7.02
iShares Emerging Markets Local Government Bond UCITS ETF 53,846 2,264,445 3.41
iShares Euro Government Bond Index Fund 139,976 1,256,648 1.90
iShares Euro Investment Grade Corporate Bond Index Fund 154,199 1,474,857 2.22
iShares Europe ex-UK Index Fund 148,182 2,213,580 3.34
iShares Global Government Bond UCITS ETF 6,046 536,489 0.81
iShares Global High Yield Corporate Bond UCITS ETF 73,528 5,281,641 7.97
iShares Japan Index Fund 46,657 508,224 0.77
iShares North America Index Fund 582,386 12,909,078 19.48
iShares Pacific Index Fund 8,969 108,635 0.16
iShares UK Credit Bond Index Fund 46,156 591,274 0.89
iShares UK Gilts 0-5yr UCITS ETF 6,044 813,323 1.23
iShares UK Index Fund 73,818 682,298 1.03
iShares US Corporate Bond Index Fund 578,563 4,627,908 6.98
iShares World ex-Euro Government Bond Index Fund 362,372 2,753,481 4.15
66,009,166 99.58
60,832,305 66,009,166 99.58
0.80
Sold Canadian Dollars for Sterling - Maturing 03/09/2020 CAD$17,234
£9,941 75
Sold Danish Kroner for Sterling - Maturing 03/09/2020 DKK213,645
£25,855 237
Sold Euro for Sterling - Maturing 03/09/2020 €17,286,274
£15,581,092 152,985 0.23
Sold Hong Kong Dollar for Sterling - Maturing 03/09/2020 HKD$201,973
£19,852 304
Sold Japanese Yen for Sterling - Maturing 03/09/2020 ¥141,055,085
£1,016,580 11,787 0.02
Sold New Zealand Dollar for Sterling - Maturing 03/09/2020 NZD$3,879
£1,969 9
Sold Singapore Dollar for Sterling - Maturing 03/09/2020 SGD$12,661
£7,033 45
Sold Swedish Krona for Sterling - Maturing 03/09/2020 SEK223,061
£19,439 108
Sold Swiss Franc for Sterling - Maturing 03/09/2020 CHF39,537
£33,134 330
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Sold US Dollars for Sterling - Maturing 03/09/2020 $31,235,437
£23,792,765 362,090 0.55
527,970 0.80
0.48
Sold Australian Dollar for Sterling - Maturing 03/09/2020 AUD$221,638
£121,282 (875)
Sold Canadian Dollars for Sterling - Maturing 03/09/2020 CAD$220,762
£125,556 (818)
Sold Norwegian Krone for Sterling - Maturing 03/09/2020 NOK169,465
£14,221 (203)
Sold Sterling for Euro - Maturing 03/09/2020 £333,420
€372,145 (1,279)
Sold Sterling for Japanese Yen - Maturing 03/09/2020 £9,348
¥1,298,665 (CDH)
Sold Sterling for US Dollars - Maturing 03/09/2020 £32,729
$42,861 (579)
Sold Sterling for Euro - Maturing 18/09/2020 £10,517,980
€11,650,296 (117,901) (0.18)
Sold Sterling for Japanese Yen - Maturing 18/09/2020 £1,321,278
¥184,347,506 (7,989) (0.01)
Sold Sterling for US Dollars - Maturing 18/09/2020 £11,447,492
$15,007,948 (190,550) (0.29)
(320,291) (0.48)
207,679 0.32
§ 66,216,845 99.90
65,492 0.10
66,282,337 100.00
JpP
8§
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2020 31
100.51
iShares $ Corporate Bond UCITS ETF 14,780 1,431,416 0.86
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 88,563 9,000,853 5.40
iShares € Government Bond 1-3yr UCITS ETF 81,022 10,398,380 6.23
iShares Core £ Corporate Bond UCITS ETF 938 146,119 0.09
iShares Core € Corporate Bond UCITS ETF 6,066 721,224 0.43
iShares Core EURO STOXX 50 UCITS ETF 47,682 4,652,051 2.79
iShares Core FTSE 100 UCITS ETF 183,276 1,079,276 0.65
iShares Core MSCI EM IMI UCITS ETF 2,059 47,505 0.03
iShares Core MSCI Japan IMI UCITS ETF 52,546 1,723,151 1.03
iShares Core MSCI Pacific ex-Japan UCITS ETF 14,255 1,577,713 0.95
iShares Core S&P 500 UCITS ETF 12,751 3,370,638 2.02
iShares Emerging Markets Government Bond Index Fund 131,892 10,737,592 6.44
iShares Emerging Markets Index Fund 1,262,347 16,650,623 9.98
iShares Emerging Markets Local Government Bond UCITS ETF 219,862 9,246,098 5.54
iShares Euro Government Bond Index Fund 161,765 1,452,269 0.87
iShares Euro Investment Grade Corporate Bond Index Fund 389,332 3,723,807 2.23
iShares Europe ex-UK Index Fund 373,676 5,582,087 3.35
iShares Global Government Bond UCITS ETF 22,640 2,008,949 1.20
iShares Global High Yield Corporate Bond UCITS ETF 253,912 18,238,931 10.93
iShares Japan Index Fund 317,404 3,457,403 2.07
iShares North America Index Fund 1,497,640 33,196,434 19.90
iShares Pacific Index Fund 74,079 897,251 0.54
iShares UK Credit Bond Index Fund 112,991 1,447,459 0.87
iShares UK Gilts 0-5yr UCITS ETF 4,395 591,422 0.35
iShares UK Index Fund 188,486 1,742,177 1.04
iShares US Corporate Bond Index Fund 1,350,173 10,799,997 6.47
iShares US Index Fund 814,817 10,564,180 6.33
iShares World ex-Euro Government Bond Index Fund 421,628 3,203,735 1.92
167,688,740 100.51
150,190,117 167,688,740 100.51
0.61
Sold Canadian Dollars for Sterling - Maturing 03/09/2020 CAD$55,573
£32,054 241
Sold Danish Kroner for Sterling - Maturing 03/09/2020 DKK283,769
£34,340 314
Sold Euro for Sterling - Maturing 03/09/2020 €27,742,669
£25,006,452 245,946 0.15
Sold Hong Kong Dollar for Sterling - Maturing 03/09/2020 HKD$452,079
£44,437 681
Sold Japanese Yen for Sterling - Maturing 03/09/2020 ¥220,787,594
£1,591,116 18,355 0.02
Sold New Zealand Dollar for Sterling - Maturing 03/09/2020 NZD$9,033
£4,585 21
Sold Singapore Dollar for Sterling - Maturing 03/09/2020 SGD$28,365
£15,757 101
Sold Swedish Krona for Sterling - Maturing 03/09/2020 SEK319,792
£27,869 155
Sold Swiss Franc for Sterling - Maturing 03/09/2020 CHF69,775
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£58,474 582
Sold US Dollars for Sterling - Maturing 03/09/2020 $63,908,155
£48,674,149 734,649 0.43
Sold US Dollars for Sterling - Maturing 18/09/2020 $2,652,385
£2,010,749 21,287 0.01
Sold Euro for Sterling - Maturing 05/10/2020 €208,885
£186,734 216
Sold Japanese Yen for Sterling - Maturing 05/10/2020 ¥7,711,421
£55,020 78
Sold US Dollars for Sterling - Maturing 05/10/2020 $291,928
£219,310 370
1,022,996 0.61
0.24
Sold Australian Dollar for Sterling - Maturing 03/09/2020 AUD$361,985
£198,026 (1,484)
Sold Canadian Dollars for Sterling - Maturing 03/09/2020 CAD$390,907
£222,324 (1.,449)
Sold Norwegian Krone for Sterling - Maturing 03/09/2020 NOK232,879
£19,542 (279)
Sold Sterling for Euro - Maturing 03/09/2020 £614,171
€685,503 (2,355)
Sold Sterling for Euro - Maturing 18/09/2020 £11,915,869
€13,198,675 (133,572) (0.08)
Sold Sterling for Japanese Yen - Maturing 18/09/2020 £1,468,450
¥204,881,354 (8,879) (0.01)
Sold Sterling for US Dollars - Maturing 18/09/2020 £15,316,857
$20,080,817 (254,933) (0.15)
Sold Sterling for Euro - Maturing 05/10/2020 £211,006
€235,848 (412)
Sold Sterling for US Dollars - Maturing 05/10/2020 £375,737
$496,553 (3,332)
(406,695) (0.24)
616,301 0.37
§ 168,305,041 100.88
(1,469,916) (0.88)
166,835,125 100.00
BNP
JP
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2020 31
100.24
iShares $ Corporate Bond UCITS ETF 3,377 327,056 0.35
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 12,211 1,241,031 1.35
iShares € Government Bond 1-3yr UCITS ETF 11,171 1,433,689 1.56
iShares Core £ Corporate Bond UCITS ETF 212 33,025 0.03
iShares Core € Corporate Bond UCITS ETF 1,377 163,720 0.18
iShares Core EURO STOXX 50 UCITS ETF 24,911 2,430,419 2.64
iShares Core FTSE 100 UCITS ETF 140,501 827,382 0.90
iShares Core MSCI EM IMI UCITS ETF 79,368 1,831,155 1.99
iShares Core MSCI Japan IMI UCITS ETF 34,829 1,142,154 1.24
iShares Core MSCI Pacific ex-Japan UCITS ETF 11,797 1,305,667 1.42
iShares Core S&P 500 UCITS ETF 9,324 2,464,734 2.67
iShares Emerging Markets Government Bond Index Fund 75,862 6,176,061 6.71
iShares Emerging Markets Index Fund 909,863 12,001,281 13.03
iShares Emerging Markets Local Government Bond UCITS ETF 109,979 4,625,068 5.02
iShares Euro Government Bond Index Fund 39,671 356,151 0.39
iShares Euro Investment Grade Corporate Bond Index Fund 115,176 1,101,611 1.19
iShares Europe ex-UK Index Fund 321,673 4,805,243 5.21
iShares Global Government Bond UCITS ETF 7,837 695,412 0.75
iShares Global High Yield Corporate Bond UCITS ETF 133,666 9,601,456 10.42
iShares Japan Index Fund 235,694 2,567,349 2.79
iShares North America Index Fund 812,016 17,999,002 19.54
iShares Pacific Index Fund 42,525 515,066 0.56
iShares UK Credit Bond Index Fund 34,504 442,007 0.48
iShares UK Gilts 0-5yr UCITS ETF 606 81,548 0.09
iShares UK Index Fund 134,659 1,244,659 1.35
iShares US Corporate Bond Index Fund 432,173 3,456,937 3.75
iShares US Index Fund 978,909 12,691,650 13.77
iShares World ex-Euro Government Bond Index Fund 104,169 791,530 0.86
92,352,063 100.24
80,392,026 92,352,063 100.24
0.41
Sold Canadian Dollars for Sterling - Maturing 03/09/2020 CAD$30,814
£17,773 134
Sold Danish Kroner for Sterling - Maturing 03/09/2020 DKK114,827
£13,896 127
Sold Euro for Sterling - Maturing 03/09/2020 €8,727,517
£7,866,928 77,566 0.08
Sold Hong Kong Dollar for Sterling - Maturing 03/09/2020 HKD$253,590
£24,926 382
Sold Japanese Yen for Sterling - Maturing 03/09/2020 ¥78,822,095
£568,027 6,543
Sold New Zealand Dollar for Sterling - Maturing 03/09/2020 NZD$4,882
£2,477 11
Sold Singapore Dollar for Sterling - Maturing 03/09/2020 SGD$15,921
£8,844 57
Sold Swedish Krona for Sterling - Maturing 03/09/2020 SEK154,017
£13,422 74
Sold Swiss Franc for Sterling - Maturing 03/09/2020 CHF46,254
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£38,763 386
Sold US Dollars for Sterling - Maturing 03/09/2020 $25,800,700
£19,652,102 298,192 0.33
383,472 0.41
0.29
Sold Australian Dollar for Sterling - Maturing 03/09/2020 AUD$148,153
£81,018 (639)
Sold Canadian Dollars for Sterling - Maturing 03/09/2020 CAD$149,907
£85,258 (555)
Sold Norwegian Krone for Sterling - Maturing 03/09/2020 NOK105, 226
£8,830 (126)
Sold Sterling for Euro - Maturing 03/09/2020 £437,295
€488,084 (1,677)
Sold Sterling for Euro - Maturing 18/09/2020 £11,241,663
€12,452,279 (125,663) (0.14)
Sold Sterling for Japanese Yen - Maturing 18/09/2020 £180,317
¥25,159,262 (1,083)
Sold Sterling for US Dollars - Maturing 18/09/2020 £8,296,579
$10,879,257 (136,427) (0.15)
Sold Sterling for Euro - Maturing 05/10/2020 £242,331
€271,076 (280)
Sold Sterling for Japanese Yen - Maturing 05/10/2020 £24,138
¥3,383,058 (€D)
Sold Sterling for US Dollars - Maturing 05/10/2020 £434,861
$578,853 (733)
(267,217) (0.29)
116,255 0.12
§ 92,468,318 100.36
(335,676) (0.36)
92,132,642 100.00
BNP JP

325/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
100.01
iShares $ Corporate Bond UCITS ETF 2,153 208,514 0.38
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 2,430 246,966 0.45
iShares € Government Bond 1-3yr UCITS ETF 2,222 285,172 0.51
iShares Core £ Corporate Bond UCITS ETF 101 15,734 0.03
iShares Core € Corporate Bond UCITS ETF 899 106,888 0.19
iShares Core EURO STOXX 50 UCITS ETF 6,220 606,849 1.10
iShares Core FTSE 100 UCITS ETF 52,187 307,319 0.56
iShares Core MSCI EM IMI UCITS ETF 118,528 2,734,642 4.95
iShares Core MSCI Japan IMI UCITS ETF 17,172 563,125 1.02
iShares Core MSCI Pacific ex-Japan UCITS ETF 4,546 503,142 0.91
iShares Core S&P 500 UCITS ETF 11,915 3,149,647 5.70
iShares Emerging Markets Government Bond Index Fund 33,557 2,731,931 4.95
iShares Emerging Markets Index Fund 715,620 9,439,176 17.09
iShares Emerging Markets Local Government Bond UCITS ETF 37,378 1,571,898 2.85
iShares Euro Investment Grade Corporate Bond Index Fund 42,260 404,201 0.73
iShares Europe ex-UK Index Fund 269,464 4,025,325 7.29
iShares Global High Yield Corporate Bond UCITS ETF 52,517 3,772,385 6.83
iShares Japan Index Fund 181,956 1,981,996 3.59
iShares North America Index Fund 486,824 10,790,849 19.54
iShares Pacific Index Fund 55,287 669,641 1.21
iShares UK Credit Bond Index Fund 12,682 162,456 0.30
iShares UK Gilts 0-5yr UCITS ETF 122 16,417 0.03
iShares UK Index Fund 121,677 1,124,663 2.04
iShares US Corporate Bond Index Fund 158,659 1,269,111 2.30
iShares US Index Fund 658,641 8,539,344 15.46
55,227,391 100.01
45,723,649 55,227,391 100.01
0.26
Sold Danish Kroner for Sterling - Maturing 03/09/2020 DKK71,167
£8,612 79
Sold Euro for Sterling - Maturing 03/09/2020 €2,998,118
£2,702,148 26,311 0.04
Sold Hong Kong Dollar for Sterling - Maturing 03/09/2020 HKD$143,894
£14,144 217
Sold Japanese Yen for Sterling - Maturing 03/09/2020 ¥31,778,884
£229,039 2,665
Sold New Zealand Dollar for Sterling - Maturing 03/09/2020 NZD$3,531
£1,792 8
Sold Singapore Dollar for Sterling - Maturing 03/09/2020 SGD$9,600
£5,333 34
Sold Swedish Krona for Sterling - Maturing 03/09/2020 SEK116,372
£10,141 56
Sold Swiss Franc for Sterling - Maturing 03/09/2020 CHF34,768
£29,138 290
Sold US Dollars for Sterling - Maturing 03/09/2020 $10,014,609
£7,625,270 112,998 0.22
142,658 0.26
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0.40
Sold Australian Dollar for Sterling - Maturing 03/09/2020 AUD$52,287
£28,568 (251)
Sold Canadian Dollars for Sterling - Maturing 03/09/2020 CAD$59,414
£33,791 (221)
Sold Norwegian Krone for Sterling - Maturing 03/09/2020 NOK65, 766
£5,519 (79)
Sold Sterling for Euro - Maturing 03/09/2020 £347,974
£388,352 (1,367)
Sold Sterling for Japanese Yen - Maturing 03/09/2020 £113,731
¥15,924,764 (292)
Sold Sterling for US Dollars - Maturing 03/09/2020 £7,542
$9,908 (110)
Sold Sterling for Euro - Maturing 18/09/2020 £10,901,756
£€12,075,819 (121,819) 0.22)
Sold Sterling for US Dollars - Maturing 18/09/2020 £5,677,868
$7,443,954 (94,415) (0.18)
(218,554) (0.40)
(75,896) (0.14)
§ 55,151,495 99.87
69,122 0.13
55,220,617 100.00
JP
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97.76
Barclays UK Equity Income Fundt 119,982 437,093 0.79
GlobalAccess Emerging Market Debt Fund* 721,463 693,267 1.26
GlobalAccess Emerging Market Equity Fund* 2,808,189 2,366,427 4.30
GlobalAccess Emerging Market Local Currency Debt Fund* 2,089,528 945,154 1.72
GlobalAccess Europe (ex-UK) Alpha Fund* 557,523 1,078,040 1.96
GlobalAccess Global Corporate Bond Fund* 2,453,700 2,300,824 4.18
GlobalAccess Global Equity Income* 968,800 1,542,226 2.81
GlobalAccess Global Government Bond Fund* 4,200,900 4,214,043 7.66
GlobalAccess Global High Yield Bond Fund* 670,000 562,396 1.02
GlobalAccess Global Short Duration Bond Fund* 7,704,000 9,869,077 17.95
GlobalAccess Japan Fund* 546,200 648,692 1.18
GlobalAccess US Equity Fund* 133,900 4,029,662 7.33
Institutional Cash Series Plc - Institutional Sterling 9,161,705 9,161,705 16.66
Liquidity Fund
iShares $ High Yield Bond UCITS ETF 248,000 1,178,744 2.14
iShares Global Corp Bond UCITS ETF 204,000 1,097,255 2.00
iShares Global High Yield Corp Bond UCITS ETF 16,500 1,185,224 2.16
iShares J.P. Morgan $ EM Bond UCITS ETF 340,000 1,652,366 3.00
Royal London Cash Plus Fund 10,759,664 10,800,314 19.64
53,762,509 97.76
52,117,851 53,762,509 97.76
0.03 #
Emini S&P 500 Index Future Expiry September 2020 ) (6,235) (0.01)
MSCI Emerging Markets Index Future Expiry September 2020 @) (4,751) (0.0D)
US 10 Year Note Future Expiry December 2020 (16) (3,376) (0.01)
(14,362) (0.03)
(14,362) (0.03)
0.69
Sold Euro for Sterling - Maturing 04/09/2020 €319,631
£287,472 2,199 0.01
Sold US Dollars for Sterling - Maturing 04/09/2020 $26,025,806
£19,892,797 370,028 0.68
Sold Sterling for Euro - Maturing 07/09/2020 £36,083
€40,429 1
Sold Euro for Sterling - Maturing 16/09/2020 €149,341
£134,989 1,679
Sold Japanese Yen for Sterling - Maturing 16/09/2020 ¥9,878,870
£70,882 506
Sold US Dollars for Sterling - Maturing 16/09/2020 $293,704
£222,518 2,217
376,630 0.69
0.98
Sold Euro for Sterling - Maturing 16/09/2020 €40,429
£36,088 (@)
Sold Sterling for Euro - Maturing 16/09/2020 £26,837,161
€29,759,879 (271,709) (0.50)
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Sold Sterling for Japanese Yen - Maturing 16/09/2020 £104,738
¥14,484,380 (1,553)
Sold Sterling for US Dollars - Maturing 16/09/2020 £13,046,620
$17,037,552 (267,169) (0.48)
(540,433) (0.98)
(163,803) (0.29)
§ 53,584,344 97.44
1,408,952 2.56
54,993,296 100.00

2,016,698

UK

346,145
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2020 31
98.94
Barclays UK Equity Income Fundf 419,771 1,529,226 1.49
GlobalAccess Asia Pacific (ex-Japan) Fund* 499,500 1,388,845 1.35
GlobalAccess Emerging Market Debt Fund* 2,890,312 2,777,353 2.71
GlobalAccess Emerging Market Equity Fund* 8,443,070 7,114,871 6.94
GlobalAccess Emerging Market Local Currency Debt Fund* 8,032,389 3,633,283 3.54
GlobalAccess Europe (ex-UK) Alpha Fund* 2,118,491 4,096,368 4.00
GlobalAccess Global Corporate Bond Fund* 10,062,522 9,435,581 9.20
GlobalAccess Global Equity Income* 4,035,200 6,423,607 6.27
GlobalAccess Global Government Bond Fund* 11,573,700 11,609,911 11.32
GlobalAccess Global High Yield Bond Fund* 4,927,700 4,136,296 4.03
GlobalAccess Global Short Duration Bond Fund* 8,923,438 11,431,216 11.15
GlobalAccess Japan Fund* 2,059,400 2,445,837 2.39
GlobalAccess US Equity Fund* 511,600 15,396,379 15.02
iShares $ High Yield Bond UCITS ETF 452,000 2,148,356 2.09
iShares Global Corp Bond UCITS ETF 385,000 2,070,799 2.02
iShares Global High Yield Corp Bond UCITS ETF 27,500 1,975,373 1.93
iShares J.P. Morgan $ EM Bond UCITS ETF 640,000 3,110,336 3.03
Royal London Cash Plus Fund 10,682,547 10,722,906 10.46
101,446,543 98.94
96,527,009 101,446,543 98.94
0.00 #
Euro Stoxx 50 Future Expiry September 2020 (©)) 143
143 0.00
0.03 #
S&P 500 Emini Index Future Expiry September 2020 () (23,008) (0.02)
US 10 Year Note Future Expiry December 2020 (29 (6,118) (0.01)
(29,126) (0.03)
(28,983) (0.03)
0.83
Sold Euro for Sterling - Maturing 04/09/2020 €679,110
£610,783 4,673 0.01
Sold US Dollars for Sterling - Maturing 04/09/2020 $58,235,141
£44,515,371 831,374 0.81
Sold Euro for Sterling - Maturing 16/09/2020 €836,420
£755,643 9,006 0.01
Sold Sterling for Euro - Maturing 16/09/2020 £21,039
€23,570 1
Sold US Dollars for Sterling - Maturing 16/09/2020 $169,134
£128,589 1,725
846,779 0.83
0.81
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Sold Sterling for US Dollars - Maturing 04/09/2020 £547,575
$716,490 (10,113) (0.01)
Sold Euro for Sterling - Maturing 07/09/2020 €23,570
£21,036 @
Sold Sterling for Euro - Maturing 16/09/2020 £48,908,174
€54,234,548 (495,164) (0.48)
Sold Sterling for Japanese Yen - Maturing 16/09/2020 £536,770
¥74,230,808 (7,958) (0.01)
Sold Sterling for US Dollars - Maturing 16/09/2020 £15,307,930
$19,990,581 (313,487) (0.31)
(826,723) (0.81)
20,056 0.02
§ 101,437,616 98.93
1,094,222 1.07
102,531,838 100.00
T UK
4,445,310 162,490
§
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2020 31
95.68
Barclays UK Alpha Fundf 602,000 1,733,158 0.62
Barclays UK Lower Cap Fundt 704,974 2,566,811 0.92
GlobalAccess Asia Pacific (ex-Japan) Fund* 4,924,893 13,693,518 4.91
GlobalAccess Emerging Market Debt Fund* 10,624,466 10,209,241 3.66
GlobalAccess Emerging Market Equity Fund* 25,244,108 21,272,898 7.62
GlobalAccess Emerging Market Local Currency Debt Fund* 33,172,338 15,004,814 5.38
GlobalAccess Europe (ex-UK) Alpha Fund* 11,072,774 21,410,596 7.67
GlobalAccess Global Corporate Bond Fund* 26,783,689 25,114,944 9.00
GlobalAccess Global Government Bond Fund* 22,345,400 22,415,312 8.03
GlobalAccess Global High Yield Bond Fund* 24,662,034 20,701,233 7.42
GlobalAccess Global Short Duration Bond Fund* 6,563,700 8,408,315 3.01
GlobalAccess Japan Fund* 8,621,800 10,239,642 3.67
GlobalAccess UK Opportunities Fund* 1,466,497 3,633,285 1.30
GlobalAccess US Equity Fund* 1,701,500 51,205,902 18.35
GlobalAccess US Small & Mid Cap Equity Fund* 9,559,700 15,690,341 5.62
iShares $ High Yield Bond UCITS ETF 1,146,000 5,446,938 1.95
iShares Global Corp Bond UCITS ETF 1,038,000 5,583,091 2.00
iShares Global High Yield Corp Bond UCITS ETF 60,000 4,309,904 1.55
iShares J.P. Morgan $ EM Bond UCITS ETF 1,725,000 8,383,327 3.00
267,023,270 95.68
247,521,136 267,023,270 95.68
0.63 #
Emini S&P 500 Index Future Expiry September 2020 108 1,749,838 0.63
Euro Stoxx 50 Future Expiry September 2020 (48) 5,605
1,755,443 0.63
0.41 #
Emini Russell 2000 Index Future Expiry September 2020 (180) (1,062,652) (0.38)
MSCI Emerging Markets Index Future Expiry September 2020 (28) (66,518) (0.02)
US 10 Year Note Future Expiry December 2020 (D) (15,612) (0.01)
(1,144,782) (0.41)
610,661 0.22
0.62
Sold Euro for Sterling - Maturing 04/09/2020 €1,653,999
£1,487,586 11,382 0.01
Sold US Dollars for Sterling - Maturing 04/09/2020 $119,616,601
£91,428,821 1,700,677 0.61
Sold Sterling for Euro - Maturing 07/09/2020 £100,205
€112,275 4
Sold Euro for Sterling - Maturing 16/09/2020 €1,213,304
£1,092,726 9,657
Sold US Dollars for Sterling - Maturing 16/09/2020 $1,303,231
£994,292 16,771
1,738,491 0.62
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0.69
Sold Euro for Sterling - Maturing 16/09/2020 €112,275
£100,218 [0

Sold Sterling for Euro - Maturing 16/09/2020 £91,938,251
€101,950,860 (930,804) (0.34)

Sold Sterling for Japanese Yen - Maturing 16/09/2020 £1,813,574
¥250,801,878 (26,888) (0.01)

Sold Sterling for US Dollars - Maturing 16/09/2020 £47,232,116
$61,680,335 (967,208) (0.34)
(1,924,904) (0.69)
(186,413) (0.07)
§ 267,447,518 95.83
11,639,274 4.17
279,086,792 100.00

T UK
35,155,158 2,282,297

333/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 31
92.04
Barclays UK Alpha Fundf 252,000 725,508 1.07
Barclays UK Lower Cap Fundt 112,766 410,581 0.61
GlobalAccess Asia Pacific (ex-Japan) Fund* 1,857,000 5,163,333 7.63
GlobalAccess Emerging Market Debt Fund* 2,327,088 2,236,141 3.30
GlobalAccess Emerging Market Equity Fund* 6,937,792 5,846,392 8.64
GlobalAccess Emerging Market Local Currency Debt Fund* 6,736,238 3,046,997 4.50
GlobalAccess Europe (ex-UK) Alpha Fund* 3,361,360 6,499,612 9.60
GlobalAccess Global Corporate Bond Fund* 2,644,500 2,479,736 3.66
GlobalAccess Global Government Bond Fund* 1,674,100 1,679,338 2.48
GlobalAccess Global High Yield Bond Fund* 5,629,100 4,725,048 6.98
GlobalAccess Japan Fund* 2,676,100 3,178,258 4.70
GlobalAccess UK Opportunities Fund* 530,027 1,313,156 1.94
GlobalAccess US Equity Fund* 430,543 12,957,009 19.14
GlobalAccess US Small & Mid Cap Equity Fund* 3,001,200 4,925,871 7.28
iShares $ High Yield Corp Bond UCITS ETF 22,000 1,666,395 2.46
iShares Global Corp Bond UCITS ETF 254,000 1,366,190 2.02
iShares Global High Yield Corp Bond UCITS ETF 13,500 969,728 1.43
iShares J.P. Morgan $ EM Bond UCITS ETF 422,000 2,050,878 3.03
iShares MSCI Eastern Europe Capped Fund UCITS ETF 23,024 382,066 0.56
iShares MSCI EM Latin America UCITS ETF 70,119 680,819 1.01
62,303,056 92.04
57,785,590 62,303,056 92.04
1.47 #
Emini S&P 500 Index Future Expiry September 2020 60 995,574 1.47
Euro Stoxx 50 Future Expiry September 2020 (12) 2,249
997,823 1.47
0.53 #
Emini Russell 2000 Index Future Expiry September 2020 (58) (342,410) (0.51)
MSCI Emerging Markets Index Future Expiry September 2020 @ (16,630) (0.02)
US 10 Year Note Future Expiry December 2020 (©) (633)
(359,673) (0.53)
638,150 0.94
0.30
Sold Euro for Sterling - Maturing 04/09/2020 €413,635
£372,018 2,846
Sold US Dollars for Sterling - Maturing 04/09/2020 $14,102,737
£10,779,412 200,509 0.30
Sold Euro for Sterling - Maturing 16/09/2020 €99,085
£89,354 905
Sold US Dollars for Sterling - Maturing 16/09/2020 $169,731
£129,832 2,521
206,781 0.30
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0.57
Sold Sterling for Euro - Maturing 04/09/2020 £9,776
€10,869 @76)
Sold Sterling for US Dollars - Maturing 04/09/2020 £3,351
$4,421 (36)
Sold Sterling for Euro - Maturing 16/09/2020 £19,836,550
€21,996,863 (200,832) (0.30)
Sold Sterling for Japanese Yen - Maturing 16/09/2020 £1,042,957
¥144,232,023 (15,463) (0.02)
Sold Sterling for US Dollars - Maturing 16/09/2020 £8,468,587
$11,059,100 (173,425) (0.25)
(389,832) (0.57)
(183,051) 0.27)
§ 62,758,155 92.71
4,938,346 7.29
67,696,501 100.00
T UK
12,277,283 686,067
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2020 31

91.36
Barclays UK Alpha Fundt 89,000 256,231 1.05
Barclays UK Lower Cap Fundt 61,587 224,239 0.91
GlobalAccess Asia Pacific (ex-Japan) Fund* 721,000 2,004,719 8.17
GlobalAccess Emerging Market Debt Fund* 480,916 462,121 1.88
GlobalAccess Emerging Market Equity Fund* 4,502,133 3,793,892 15.47
GlobalAccess Emerging Market Local Currency Debt Fund* 1,459,195 660,036 2.69
GlobalAccess Europe (ex-UK) Alpha Fund* 1,390,906 2,689,490 10.97
GlobalAccess Global Corporate Bond Fund* 477,500 447,750 1.83
GlobalAccess Global High Yield Bond Fund* 968,300 812,788 3.31
GlobalAccess Japan Fund* 1,136,900 1,350,234 5.50
GlobalAccess UK Opportunities Fund* 177,053 438,654 1.79
GlobalAccess US Equity Fund* 157,400 4,736,885 19.31
GlobalAccess US Small & Mid Cap Equity Fund* 1,222,000 2,005,669 8.18
iShares $ High Yield Corp Bond UCITS ETF 7,950 602,175 2.45
iShares Global Corp Bond UCITS ETF 91,000 489,462 1.99
iShares Global High Yield Corp Bond UCITS ETF 4,800 344,792 1.41
iShares J.P. Morgan $ EM Bond UCITS ETF 151,000 733,845 2.99
iShares MSCI Eastern Europe Capped Fund UCITS ETF 7,341 121,818 0.50
iShares MSCI EM Latin America UCITS ETF 24,269 235,639 0.96
22,410,439 91.36
20,468,020 22,410,439 91.36
1.90 #
Emini S&P 500 Index Future Expiry September 2020 28 464,601 1.90
Euro Stoxx 50 Future Expiry September 2020 (©) 937
465,538 1.90
0.58 #
Emini Russell 2000 Index Future Expiry September 2020 (23) (135,783) (0.55)
MSCI Emerging Markets Index Future Expiry September 2020 (©) (7,127) (0.03)
(142,910) (0.58)
322,628 1.32
0.13

Sold Euro for Sterling - Maturing 04/09/2020 €161,425
£145,184 1,111 0.01

Sold US Dollars for Sterling - Maturing 04/09/2020 $2,037,626
£1,557,458 28,970 0.12

Sold Euro for Sterling - Maturing 16/09/2020 €165,451

£148,557 867
30,948 0.13
0.62

Sold Sterling for US Dollars - Maturing 04/09/2020 £355,581
$465,992 (6,026) (0.02)

Sold Sterling for Euro - Maturing 16/09/2020 £9,636,091
€10,685,516 (97,559) (0.40)
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Sold Sterling for US Dollars - Maturing 16/09/2020 £2,342,840
$3,059,507 (47,979) (0.20)
(151,564) (0.62)
(120,616) (0.49)
§ 22,612,451 92.19
1,915,117 7.81
24,527,568 100.00

5,313,993

UK

326,302
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Financial Statements (continued)
Combined Statement of Changes In Issued Shares for the financial year ended 31 August 2020

Balance at Issued Redeemed — Balance at
Class  beginning of during during end of
CUrency year year year year
Barclays GlobalBeta Portfolio 1
GBP classes
A = Accurmutation GEP 19,497 207 {47.798) 31,906
A - Distribution CEP 34,141 153 {3.431) 30863
€ = Accumulation GBP 95,913 - {B7.193) B720
R - Accumulation CEBF 63,996 1,337 {5.220) 85,113
R - Digtribution CEP 114,796 = {4,595) 109,90
USD classes
A= AccumiLilation uso 62,045 - {3,021) 54014
- Accumulation ush 491,083 = {472} 290,616
EUR classes
A - Accumulation EUR 114,124 = {19.435) 94 GES
R - Distnbution EUR 59,200 - {59.200) -
JPY classes
A - Distribution Py 18,000 186,000 - 204 000
Barclays GlobalBeta Portfolio 2
CBP classes
A= Accumulation CEP 295,131 303 {55,379) 240,055
A - Distribution CBP 28937 G4y - 29,885
C - Accumulation GBP 106628 = (32,687) 73341
€ - Distribution CEP 32,503 -~ {331) 32072
R - Accumuation CEP 1097620 56,082  {153.070) 995,633
R - Distribution GEP 1,291,748 20655  {172.182) 1,040,221
USD classes
A= Accumulaton usD 60,290 - {32523) 27867
A - Destribution uso 114,656 ] {7.000) 102N
€ - Accumulation uso 39,028 = {18,350) 20,678
R - Accumulation usD 633,839 28,622 {10,472) £51 989
R - Distribution usD 154,146 - {(8.81) 185,275
EUR classes
A= Accumulation EUR 202,703 - {26,810} 165,893
A - Distribution EUR 28,844 323 {14,800) 14,387
€ - Accumulation EUR 156,518 - {22,925} 233593
R - Accumulation EUR 1.031,848 - {B52,007) 379,841
IPY classes
A - Destribution IPY 152,500 17,500 - 171,000

The accompanying notes on pages 61 to 78 farm an integral part of thesefinancial statements.
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Financial Statements (continued)
Combined Statement of Changes In Issued Shares for the financial year ended 31 August 2020 {continued)

Balance at issued Redeemed  Balance at
Class beginning of during during end of
CUFrEncy year year year year
Barclays GlobalBeta Portfolio 3
CBP classes
A - Accumulation GBP 215420 83 (65422) 150,286
A = Distribution GEp 60,098 525 (20,958) 19,665
C - sccumulbation GBP 3971 - (101,221) 295,800
C - Distribution GEBP 254813 - {9107} 245,706
R - Acoumulation CBp 3,383,770 9r3EDS  {425,255) 3932320
R - Distribution GBP 3154241 286110 {295429) 3104922
USD classes
A - Accumulation usD 47E13 - {27.893) 19,720
A - Distribution usp 152336 - {4000 148,336
C - Acoumulation usD 30957 = {20,955) 10,002
C - Distribution uso 16,565 - {14,750} 1815
R - Accumulation usD 545,987 0915 (171,230) 455572
R, - Distribution usp 375,092 8. 714 (186,420) 30,087
EUR classes
A= Acoumulation EUR 122,533 182 (22.E870) 101,558
A - Distribution EUR 1527 22 [3,926) 2623
C - Accumuilation EUR 78,279 = {29599 48 680
C - Distribution EUR a7 643 - 28,560
R - Accurnulation ELR 559927 28499 (57937 530,489
R - Distribucion EUR EXR Y] - {6,705) 21,15
JPY classes
&, - Distribution 1Py 185,500 10,000 {22000} 173,500
Barclays Globalg eta Pordolio 4
GCBPclasses
A - Accumilation GBP £3.888 540 {13.225) 71,208
& - Distribution e 13 24,868 - {3.240) 21628
C - Accurnulation GBP 63,099 - - 63,099
C - Distribution CBP 43224 Eti]] {5,997} 3728
R - Accumulation CBF 1861815 939,539 {590.059) 2,211,295
R - Distribution CBP 1.747.368 288 208  (B2O.7I0) 1,404 955
USD classes
A= Accumulation usD 12039 - - 12,039
A - Distribution uso 18,000 - - 18,000
C - Accumulation usp 64005 - (21,002) 43,002
C - Distribution usp 90,741 - - 90,741
R - Accumulation usb 320416 41,875 (157,103} 205,188
R - Distribution usp 114 260 - = 114360
EUR classes
A - Accurmulation EUR 22437 58 - 22 8595
A = Distribution EUR 2911 - - 2,91
C - Accumulation EUR 73,245 - - 73,245
R - Accurmulation EUR 206,948 24,5903 {2.963) 228,888
R - Distribution EUR - 347969 - 347,969
IPY classes
&, - Distribution IPY 23,000 = {12,000} 17,000

The accom panying notes on pages &1 to 78 form an integral part of these financial statements.
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Financial Statements (continued)
Combined Statement of Changes In Issued Shares for the financial year ended 31 August 2020 (continued)

Balance at Issued Redeemed — Balamce at
Class beginning of during during end of
CUrrency year year vear y Bar
Barclays ClobalBeta Portfolio 5
CEF classes
A= Aeccurmulation CEP 26,531 258 {11,758) 15,031
i = Distribution CBP 14771 123 - 12,894
C - Acocurmulation CBF 125,782 - {116,139) 9,643
L - Distributicn CEP 28,047 - . 28,047
R = Accurmulation CBP 908,633 131,267 (90,789) 4911
R - Diztribution CBP 542246 124,632 4,767 6121
UsD classes
A= Accumulation UsD g7 - = 9317
A - Distribution LsD 22,000 = {22,000} -
C - Acoumulation usD 8,277 7976 {4,800 11,445
C - Distribution LS 216 2 - 219
R - Acoumulation uso - 7,603 - 7608
R - Distribution LS 247569 - - 247569
EUR classes
A= Accumulation EUR 14,402 - - 14,402
C = Accumulation EUR 6,274 - - 6,274
L - Distribution EUR 102,117 - - 1ozn7
R = Accumulation ELR 460, 264 2055 {1,809) 466,610
Barclays MukiManager Pertfolio 1
CBF classes
A - Aecurmulatien CBF 297,058 2,602 (118,540) 200,120
A - Distribution GEP 339,065 2819 (16,947 324937
€ - Aocumulatien CEP 378,753 - {67.405) 211,328
€ - Distribution GBEP 181,485 671 (99.843) 82,313
R - Accumulaticn CEP 209,557 - {68,934) 140,623
R - Distribution CEP 360,388 - [15.820) 348 568
USD classes
A - Accumulation usD 260,609 5089 {30,993) 237,705
A, - Distribution usp 943 606 1,367  (92.000) 852973
€ - fccumulation uso 463920 - {B7.102) ir6818
R - Accumulation s 2,949 - - 2,949
R - Distribution usD 38876 = {3387 -
EUR classes
A= Accurnulation EUR 2,489 905 108,132  {606,983) 2,000,049
A = Distribution EUR 126,528 189 {7.518) 119,299
£ - Acoumulation EUR 244 398 4902  {202,301) 46,999
€ - Distribution EUR 57,278 = - 257,278
R = Acourmulation EUR 133,194 - - 132,194
IPY classes
A = Distributicn Py 14,000 - {9,500) 4,500

The accompanying notes on pages 6] to 78 form anintegral part of these financial statements.
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Financial Statements (continued)
Combined Statement of Changes In Issued Shares for the financial year ended 31 August 2020 {continued)

Balance at Issued Redeerned  Balance at
Class  beginning of during during end of
currency year year y ear year
Barclays MultiManager Portfolio 2
CBP classes
A - Accumulation GBP 780997 1818  (355.618) 437197
A - Distribution CBP 266,145 3,600 {17.349) 252,356
€ - Accumulation CBP 539,659 - (264409} 275,250
€ - Distribution CBpP 296,956 1,087 [124330) 123,13
R = Accumulazion GEP 123,715 67514  (306,187) 993,042
R - Distribution GBP 1,285,342 5511 (311,887) 978,966
USD elasses
A = Acoumulation usp 1,318,293 Tleb  {233,184) 1,092,275
A = Distribution uso 208.263 1,257 (29.657) 179,863
€ - Accumulation usp 247,508 - {147.666) 99,842
- Distributon usp 23303 - {1,795) 21,508
R - Accumulation usp 24.214 - - 24314
R - Distribution uspD 190,454 - - 190454
EUR classes
A= Accumnulation EUR 4,667 507 26,542  {963,052) 3,730,957
A - Distribution EUR 515,549 445 {105,699) 427,295
C - Accumulation EUR 320,609 = {35,260} 283,349
C - Distribuznon EUR 102 265 = - 102,265
R - sccumulation EUR 212,151 - (16,832) 195,219
R - Distribution EUR 122,952 - - 123,952
IPY classes
A - Distribution IPY 75,000 - { 8,000) 67000
Barclays MultiManager Portfolio 3
GBP classes
A = Accurmulation CEBP 1,063 849 26,840  [(457.694) 662995
A - Distribution CBP 27767 58,685  (210.500) 2627952
C - Accumulation CBP 674,695 1037 (193489) 482243
C - Distribution cep B70.969 10,142 {179,865) 701,246
1 - Distribution GBP 73455 - (2.142) 71,313
& - Accumulation CBP 3,470,365 N.942  (370,196) 372012
B = Distribumion CBP 3333965 45338  (705.305) 26M 498
USD classes
A= Arcumulation usp 1733127 19488 (298329) 1,454,290
A - Distribution usD 1,240,611 24427 {157.091) 1,107,847
€ - Accumulation usD 551932 = [(202.057) 249,875
C - Distribution usp 379088 6,683 - 858N
R - Accumulation usD 280,773 135,087 {55,847} 360,013
R - Distribution UsD F36,804 = {26.572) 910,232
EUR classes
A - Accumulation EUR 7612,795 N2 (1477.402) 6.252.405
A - Distribution EUR 625,953 36,386 {92,417} 569,922
C - Accumulation EUR 298335 - {58A410) 2393925
€ - Distrbuson EUR 237830 257  (61,830) 178576
R = Accumulation EUR 147,004 - (25297) 121,707
R = Distribution EUR 240,891 5,236  {20,035) 226,092
¥ - Accumulation EUR 1635064 45,657  (371.355) B09.366
JFY classes
A, - Distribution 1PY 232,000 - {14,500} 217,500

The accompanying notes on pages &1 o 78 form an ntegral part of these financial staterments.
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Financial Statements (continued)
Combined Statement of Changes In Issued Shares for the financial year ended 37 August 2020 (continued)

Balance at lssued Redeemed  Balance at
Class  beginning of during during end of
CUFFERCY year wear year year
Barclays MultiManager Portfolio 4
GBP classes
A - Accumulation GEP 199,062 FEY {71,437 128,362
A - Distribution CEP 471,141 15002  (26.238) 459905
L - Accumulation CEP S84 - {58,431) -
€ - Distribution GEP 379,397 850 (60,578) 269,669
| - Accumuaticn GEP 55,560 - - 55,560
1 - Distvibution CEP 17653 - - 17652
R - Accumulation CEP 845528 38,055 (160,769) 722,814
R - Distributicn Cep 1150073 10052 (312,085) 248,021
USD classes
A - Accumulation usp 276957 10,248 {61,377) 235828
A - Distribution usD £01,770 04 [13,675) 388,299
R - Accumulation usD 10,055 1074 - 17129
R - Distribution uso 115,588 - {394} 115194
EUR classes
A - Accurnulation EUR 1,522,080 7743 (223979) 1,325,854
A = Distribution EUR 105,824 m {&,760) 97165
C = Accumulation EUR 43155 = - 43155
C - Distribution EUR 12 - - 12
R - Accumuation EUR 8,023 - - 023
R - Distribution EUR 50,043 - = 50,043
¥ - Accumnulation EUR 282,635 3,286 {177,0035) 208,916
P classes
A - Distribution JPY 113,000 - - 113,000
Barclays MultiManager Portfolio 5
GBFP classes
A - Accurnulation GEP 62418 1367  {39.003) 24782
A - Distribution CEP 85613 - {2,078} 83,535
C - Accurnulation CEBP 2424 - - 2424
C - Distributicn CEP 36,921 102 - 37024
R - Accumiiation CEP 534,738 1.925 {£125) 532538
. - Distribution GBP 135377 - {257) 135,120
USD classes
A - Accumulation usD 41,926 - {15081) 26,845
A - Distributicn usD 123,789 - {37.500) 91,289
R - Accumulation usb 12519 - (1,007) 12,519
R - Distribution usp 78,667 - - 78,667
EUR classes
A - Accurnulation EUR 201,908 2,353 (29,182) 178,279
A - Distribution EUR B089 50 [£B4) 1655
C - Accumulation EUR 35,759 - 324) 35435
C - Distribution EUR 37853 9 - 27952
R - Accumulation EUR 86,556 = {10,553} 26,003
R - Distrbuticn EUR 337 - - 32137
¥ = Accumulation EUR 861,366 9348 (333.01) 537693

lhe accomparying notes on pages 61 to 78 form an integral part of these firancial statements.
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Financial Statements (continued)
Combined Statement of Changes In Issued Shares for the financial year ended 31 August 2020 {continued)

Balance at issued Redeemed — Balance at
Class  beginning of during during end of
currency year year year year
Linuid Alternative Strategies
CBP classes
R - Accurmulation CBP 30274704 3604290 (3.830535) 3008459
USD classes
A= Accumulation usD 632515 - {10,200} 622,215
R - Accumulation usp 3163654 1448533 (1,773.154) 2328933
EUR classes
A= Accumulation EUR 766121 = (135,885) 630,236
R - Accuml ation EUR 1,749,610 228473 (1.485353) 492,725

The acCompanyving notes on pages 61 to 78 form an integral part of these inancial statements.
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Notes to the Financial Statements

Far the financial year ended 31 August 2020

L Description of the Company
Barclays Portfelios SICAY (the*Company™)is an cpen-ended investmentc ompany, incorporated as a Société dinvestissement
a Capital Variable on 13 October 2006, under the provisions of the amended law of 10 August 1915 concerning 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 investrment,

The Company is an umbrella investment comp any with variable share capital comprising separate sub-funds of assets and
liabiliies (2ach a Fund®), each of which relates to a different portfolic of assets with specific investment objectives. The
assets of each Fund are segregated in the Company's bocks fram the other assats of the Company.

As at 31 August 2020, the Cormpany has deven launched Funds denomminated in the following currencies:

Funds Currency
Barclays ClobalBeta Portfolio 1 GBP
Barclays ClobalBeta Portfolio 2 CBP
Barclays Clobal Beta Portfolio 3 CEBP
Barclays ClobalBeza Portfolio 4 CBP
Barclays ClobalBeta Portfolio 5 GEP
Barddays MultitManager Portfolio 1 GBP
Barelays MultiManager Fortiolio 2 CEBF
Barclays Multisanager Portfalio 3 GEP
Barclays MultiManager Portfolic 4 CRP
Barclays MultiManager Portfalic 5 GRF
Liguid Alternative Strategies CEP

Each Fund offers share classes in CBP. LSD, EUR and IPY except for Liquid Altermative Strategies which does not offer shares
in|FY.

The Company has appointed FundReock Management Company 5.A. ("Fundfock™) to serve asits management company (the
“Management Compamy”) from 28 March 2009 pursuant to the ManagementCompany Agreement FundRock is responsible,
subject 1o the overall supervision of the Directors, for the provision of portfolio and risk management services, administrative
services and marketing services to the Company, and mare generally for the day-to-day management of the affairs of the
Company as further described in the Management Company Agreement.

FundRock is organised under the laws of the Grand Duchy of Luxembourg and approved as Chapter 15 Management
Company by theC55F, therefore it has to comply with Luxembourg laws and regulations. In accordance with the CS5F 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 of entity. TheManagementCompany's liabllity to the Company for the performance of such functions shall not
be affected by the defegation, Please refer to the sections in the Prospectus for further information reganding the delegation
by the Management Company of the investment management, distribution and admindstration functioens.

Please refer to the sections in the Prospectus for further infermation regarding the delegation by the Management Compary
of the investment management, distribution and administration functions.

The Management Company has appointed Barclays Investment Sclutions Limited, Wealth Management division, as its
infvestment manager pursuant to 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 Finonciol Staternents
The financial statements are prepared in accordanee with Luxembourg regulations refating to undertakings for collective
investment and Luxembourg Generally Accepted Accounting Principles ("Lux GAAFT),

(b Treatrment of Currencles
The reporting currency of the Company is stering CGBP?) and the Company's combined financial statements are shown in
Sterling. The Company may, however, investin assets denominated Incurrencies other than sterling. The currency exposure
of the underdying assetw of each Fund may be hedged back into the reference currency of the relevant Fund to provide an
element of protection against currency fluctuation.

Transacticns in foreign currencies are translated at the rate of exchange ruling on the date of the ransaction.
Al assers and liabilities of the Funds’ expressedin a currency other than the Funds' reporting currency are translated inte

the refevant Fund's réporting currency at the last available exchange rate as of 11,00 p.m. Central European Time (*CET™) on
31 August 2020,
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2020
z Summary of Significant Accoundng Policies (continued)

it Treatrment of Currencies fcontinued)
The exchange gain or loss arising from the translation of these items s taken into account in the determination of the results

of operations.

As at
CEBP 31 Augqust 2020
Eurg 112044
lapanese yen 14028210
Swiss franc 1.20525
Linited States dollar 133310

i) Valugtion of Ivestments
In accerdance with the Prespectus, the valuation at 31 August 2020 has been uzed for the purpose of these Financial
Staternents.

Securities admitted te 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 p.m. CET on 31 August 2020,

The value of any irmvestment, which |5 a unit or share, issued by an open-ended oollective investment undertaking shall be
the latest available met asse: 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.

IF a security is listed on more than one regulated market, the value of the security will be deterrined wsing the price ebtained
from the exchange thatis the maln market for such a security or which provides the fairest criteria for valuing such securities.

In the event that ary of the securities held in a Fund's pertfolio on 31 August 2020 are not quoted or dealt in any stock
exchange or regulated market or if, with respect to securities quoted or dealtin on a regulated market, the price, determined
as described abowve, 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 realisation value thereof determined prudently and in good faith.

Liquidity instruments with an criginal maturity of 90 days or less are valued using the amertised cost methed, which
approximates market value.

{d) Treatment of Income
The assets of the Funds include income from the underkying funds, This income is recognised on an ex-dividend date and is
net of any related withhelding tax

Deposit interest is recogrdsed on an accruals basis.

fe) Futures Controcts

As part of the Compamy's Investment strategy, the Compary may enter into futures contraces. Initial margin depesits made
upon entering inte futures contracts areincluded in cash at bank in the Combined Statement of Net Assets, Futures contracts
are valued at the cest of closing out at 31 August 2020 and are shown on the Combined Statement of Met Assets and the
Pertfolio Statements, The unreafised 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
Perifolic Statements, has been calculated according to the guidelinesissued by the European Securities and Market Autherity
{"ESMA") and represents the market value of an equivalent position in the assets underlying sach financial instrument.

if) et Redised Gains ar [osses on fnvestreent s
The net realised gainm or loss on investment securities sold is determined on the average cost basis.

{q) Farward Foreign Exchange Comtrocts
Ferward foreign exchange contracts are valued at the forward rate applicable on 31 August 2020 at 11.00 pm. CET for the
remaining period until maturity and are shewn en the Combined Statement of Wet Assets and the Portfolio Staterments,

Cains or losses resulting fromfarward foreign exchange contracts are shown as unrealised gains orlosses until the settlement
¢f the contract when the gain or loss is reported as realised.

{h) Security Lending Tronsactions
The Compary may engage in securities lending transactions enly subject to the conditions and restrictions stated in the
Prospectus.

Incame paid ¢n securities lent by the Compary will be paid by the relevant borrower of swch securities to the Compary,
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Notes to the Financial Statements (continued)
For the firanclal year ended 21 August 2020

2, Summary of Sigrificant Accounting Policies {continued)
ki Security Lending Tronsoctions (continued)
As of 31 August 2020, the Funds had no securities on fean and ne securities were lent during the reported financial year,

(3] Combined financial staterments
The fmancial statements of the Compary is expressed in GEP and the financial staternerts of the Sub-Funds are in the
currency of each Sub-Fund. The combined statement of net assets, combined statement of cperatiors and combined
staterment of changes in net assets are the sum cf the statement of net assets, statement of cperations and statement of
changes in net assets of each Sub-Fund converted (where applicable) inte the currency of the Company using exchange
rates prevailing at financial year end,

(i Oistributions
The Company will declare and pay dividends te Shareholders of each Fund holding diswibutien shares on the basis set out
belowy, wsually within two months fellewing the end of the relevant period.

Frequency of Dividend Relevant Perlod
Fund Payment End
Barclays ClobalBeta Portfolio 1 Monthly Erd of each month
Barclays GlebalBeta Portfolio 2 Quiarterly Ernd of February, May, August and November
Barclays ClobalBeta Portfolic 3 Quarterly  End of February, May, August and Novemnber
Barclays ClobalBeta Portfolio 4 Half-yearly End of February and August
Barclays Clobal Beta Pertfolio 5 Half-yearly End of February and August
Barclays MultiiMarager Pertfolio 1 Maonthly End of each month
Bardays MultiManager Portfolic 2 Quarterly End of February, May, August and November
Barclays Multifanager Fortfolio 2 Quarterly  End of February, May, August and November
Barclays MultManager Pertfelic 4 Half-yearly End of February and August
Barclays MultiManager Portiolio 5 Hall -yearly End of February and August
Liguid Alrerrative Strategies Arnually End of August

Disributions are recorded by the Furd on the ex-dividend dare.
Distributions which have remained wnclaimed by Shareholders for gver five years will be forfeited to the benefit of the

relevant Furd.
3 Manager
{a} Management Fees

FundReck Management Company SA has been appointed as Management Company, In payment for cafming out is
duties and responsibilites, the Management Compary s entitled to recelve a Maragement Company fee of 1.6 basis peints
calculated as a percentage per annum of the Net Asser Value of each Class of each Sub-Fund. This amounz is calculated
monthly and pald quarterky.

In addition, the Management Compary shall alse be entitled to be repaid all of its reasonable disbursements out of the assets
of the Cernparry refating to the services it provides which shall be at nermal commercial rates tegether with the value added
tax. if any, thereon.

The fee paid to the Management Company is included in the caption "Management Fee” on the Combined Statement of
Operations for the financial year ended 31 August 2020,

[west A Fee and Lead Distributor Fef

The caption “Management Fee” on the Combined Statement of Operations for the fimancial year ended 31 August 2020 also
includes the fee pald o the Irmvestment Manager and the Lead Distributer for carrying out their duties and responsibilities.
The lmvestment Marager and the Lead Distributor may each pay a portion of ther fees to the Sublnvestment Manager and
the Sub-Distribuness.

The current annual “Management Fee” rates for each Class of the relevant Fund is as set out on the following table, Such fee
will be acorued daily based on the daily MNet Asset Value of the relevant Class and will be paid quarterly in arrears,
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Notes to the Financial Statements (continued)

For the financial year ended 31 August 2020

3,
{a)

{o)

Manager (continued)

Management Fees {continued)
Maragement fee rates

Funds Class & Class C Classl  Class R Class ¥
Barclays ClobalBeta Portfalio 1 0.55%  045% wpto0.50%  0.30% -
Barclays GlobalBeta Portfolio 2 110% 0.70% upto050%  035% -
Barclays Clobal Beta Portfofio 3 1.25%  075%% uptoOS50%  035% -
Barclays ClobalBeta Portfolio 4 1.25% 0.75%  upto050% 0.35% -
Barclays ClobalBeta Portfolio & 1.25% 075% upto0.50% .259% -
Barclays MultitManager Portfolio 1 0.60% 050% upmw0.35% D.45% x
Barclays MultMarager Portfolio 2 1.25% 095%  up 1o 040% 0.75% -
Barclays MultiMarager Portfolio 3 1.50% 1.00% upto0S0%  0.75% upto 2.00%
Bardays MultManager Portfolio 4 1.50% 1.00%  up to 0.50% 0.75%  upto 2.00%
Barclays Muktitarager Portfolio 5 1.50% 1.00%% upto0.50%  0.75% upto 2.00%

iguid Alternative Strategies up o 1.00% - - 0.50%% -

Management Fees of Underlyving Fund's
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

feesin %
AKO DTS Fund KCAY - AKO Clobal UCITS Fund 1.50%
Barclays UK Alpha Fundt 0.75%
Barclays UK Equity Income Furdt 0.75%
Barclays UK Lower Cap Fundt 0.85%
BlackRock Strategic Funds - BlackRock Clobal Event Daven Accumulating Fund 050%
BlackRock Strategic Furds - BlackRock Clobal Evert Daven Income Fund 1.00%
DB Platinum IV Systematic Alpha Furd 095%
GlobalAccess Asia Pacific (ex-lapan) Fund® 0.75%
ClobalAccess Emerging Market Debt Fund* 0.70%
ClobalAccess Emerging Market Equity Furd® 0.594%
GClobalAccess Emerging Market Local Currency Debt Fund® 075%
Clobal Access Europe (ex-UX) Alpha Fund® 0.75%
ClobalAccess Clobal Corporate Bond Fund™ 0.55%
Clobal access Clobal Equity Income™ 0.75%
Clobal Access Clobal Government Bond Fund® 0.45%
Clobal Access Clobal High Yield Bond Fund® 0.70%
Global Access Clobal Short Duraton Bond Fund® 0.55%
ClobalAccess Japan Fund® 0.80%
Clobal Access Ux Opportunities Fund® 0.73%
ClobalAccess US Equity Fund® 050%
Clobalaccess US Small & Mid Cap Equity Fund® 0.90%
Insttutional Cash Sedes Pl - Institutional Sterling Liquidity Fund 0.13%
Institutional Cash Seres US Treasury Fund Agency Inc 0.03%
1PM UCITS Umnbrella KAV IPM Systematic Macro UCITS Furd 1.50%
iShares % Corporate Bond UOTS ETF 0.20%
ishares $ High Yield Bond UCITS ETF 055%
ishares $ High Yield Corp Bond UCITS ETF 0.50%
iShares $ Treasury Bond 1-2yr UCITS ETF USD {Acc) 0.07%
Shares $ Treasury Bornd 1-3yr UOTS ETF USD {Dist) 0.07%
ishares € Covernment Bond 1-3yr BCITS ETF 0.20%
ishares Core £ Corporate Bond UCITS ETF 0. 200
iShares Core € Corporate Bond UCITS ETF 0.20%
iShares Core EURD STOXX 50 UCITS ETF 0.10%
ishares Core FTSE 100 UCITS ETF 0.07%
iShares Core MSCIEM IMIUCITS ETF 0.18%
ishares Core MSCI Japan IMIUCITSETF 0.15%
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Notes to the Financial Statements (continued)
Far the financial yeur ended 31 August 2020

3. Manager {continued)

k) Manopement Fees of Underfying Funds {contimeed]

For the under lying funds in which the Fund s invest, the investment manager of the underiyeng funds can receive 3 maximum
annual mansgement fee as detailked below:

Annual Management

fees in %
iShares Core MSC) Pacihic ex-lapan UCITSETF 0.20%
ishares Core SEP S00UCITS ETF 0.07%:
iShares Emerging Markets Government Bond Indes Fomnd 0.20%
iShares Emerging Markets Index Funad 0.00%
iShares Emerging Markets Local Government Bond UCIT SETF 0.50%
Shares Euro Government Bond Index Fund 0.03%
iShares Eurolnvestment Crade Corparate Bond bndex Fund 0.12%
iShares Europe ex-LIK Index Fond 0.00%
iShares ClobalCorp Bond UCITSETF 0.20%
iShares Clobal Government Bond UCI TS ETF 0.20%
iShares Glabal High Yield Corp Bond UCITS ETF 0.50%
iShares LP. Morgan 3 EM Bond UOTS ETF 0.50%:
iShares Japan Index Fund 0.30%:
iShares M5C] Eastern Euvrope Capped Fund UWOTS ETF 0.74%
iShares MSCI1EM Latin America UCITS ETF 0.74%;
iShares Morith America ndex Fund LM%
iShares Pacihc lndex Fund 0%
iShares UK Credit Bond Index Fund 0.15%:
15hares UL Gilts ﬂ‘-_'l:(rl.l{iifﬁ ETF 0.07%:
iShares UK ndex Fund 0.30%
iShares LS Corporate Bond Index Fund 0.03%
ishares US Index Fund 0.00%
Shares Warld ex-Ewo Covernment Bond Index Fund 0.03%:
Janus Henderson Horizon Pan European Absolste Return Fund 1.00%
Janus Henderson UK Absolute Return Fund 1.00%;
Lyooor Dimension 1RL - LyornMiedemann Arbitrage Strateqgy Fund 140%
Man Funds W plc - Man CLGC Alpha Select Akernative Fund 0.75%
Pringcipal Clobal lnvestors - Finisterre Unc onstrained Emerging Markets Foced Income Fund 0.55%
Royal Landon Cash Plus Fund 0.171%
Scheader Absobste UK Dynarmic Fund 1.00%
Scheoder GAIA Egerton Equity Fund 1.25%
Schwoder CALA Two Sigma Diversiied Fund 1.40%
U Access (RL Trend Macro Fund 1 50%
Veritas Ciobal#eal Return Fund 0.85%

T These funds form part of Barclays Multi-Manager Fund (UK Series 7).
* These funds form part of Barclays Mutti-Manager Funds PLL.

4. Taxation
Under current legislation and regulations, the Company is not subject to Lineembourg takes on income or capital gains.
Howeyer, the Company & subject to 3 “laxe d'abonnement” on the net asset value of each Fund, at an annual rate of 0.05%,
cabouiated and payable at the end of each calendar quarter provided that this tax is not applicd to, and i notpayable on, the
imeestments of the Funds in other Luxemboung undertakings for collective investments which have already been subject to
such tax,

For ciasses of Shares of Funds which are reserved for Insbiutional lrvestors, the “tae dabonnement”™ annual rate is reduced
to 0.01%.

Dividend and interest income recerved by the Funds may be subject to non-recoverable withholding tax in the countries of
ofigin
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Notes to the Financial Statements (continued)

Far the financial year ended 31 August 2020

5, Fund Expenses

i) Admiristration and Depositary Fees
Dwring the fnancial year, Morthern Trust Global Services SE acted as sdministrator, Registrar, Domiciliary and Transfer Agent,
pursuant ta an administration agreement between the Company and the Administrator,

During the financial year, horthern Trust Clobal Services SE acted as Depasitary of its assets and Paying Agent pursuant (o a
Depositary and paying agent agreement between Company and the Depasitary.

The Administrator and the Depositary were entitled to an aggregate annual fee not to excesd 0.25% of the net asset value
of each Fund. The Administrator was entitled to certain out-of-pocket expenses, transfer agency fees, fnancial statement
preparation charges and registrar fees atnormal commercial rates. The Depositary was entitled to recover from the Compary,
sub-custady fees, transaction charges and out-of-packet 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
monthly in arrears out of the assets of each Fund.

)] Cap on 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 is calculated daily.

Barclays MultiéManager Partfalia 1
Barclays MultiManager Portfolio 2
Barclays MultiManager Portfolio 3
Barclays MultiManager Portfolio 4
Barclays MultiManager Portfolio 5

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

Funds Class A ClassC Class &
Barclays ClobalBata Portfalio 1 0.65% 0.55% 0.25%.
Barclays GlobalBeta Partfolio 2 1.35% 0.85% 045%
Barclays ClobalBeta Portfalio 3 1.35% 0.85% 0.45%
Barclays GlobalBeta Portfolio 4 1.35% 0.85% 0.45%
Barclays Clobal Beta Portfolio 5 1.25% 0.85% 0.45%

These caps have been disclosed within the ‘waiver/reimbursement of fees line in the staternent of operations,

{c) Currency Hedging Manager's Fees
During the financial year, the Investment Manager provided currency hedging services ta the Company and the Funds.

The Currency Hedging Manager was entitled to a fee not 1o 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 costs, including the fees of the Currency
Hedging Manager, which were incurred by the hedged share classas and gains/lasses which were made by the hedged share
classes as a resultof hedging transactions entered into, were accrued and attributed/ charged to the relevant class or classes,

- Research Costs
In line with the introduction of revised rules inrespectof thewse afdealing commission as part of the implementation of the
Directive 2014 /65/EU on Markets in Financial Instruments and amending Directive 2004/39/EC {"MIFID %), effective from 3
January 2018, the Investment Manager no langer pays for its investment research via dealing commissian.

The Investment Manager will pay directhy out of its own resaurces 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 Septemnber 2009 1 31 August 20206 by the Fund are fully paid by the Investment Manager.

A Related Party Transactions
The Management Compamy, the Investment Manager and the Subdnvestment Manager{s) and any of their respective
connected persons may affect transactions by or through theagency of anather person with whom the Investment Manager,
the Sub-Investment 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 en normal commercial terms.

8. Dilution
For valuation purposes, the securities are valued as outlined in nate 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 thevalue of a Fund and are known as "dilution”,
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2020

3. Diluticn {(continued)

To metigate the effects of dilution, the Directors may, at their discretion. make a difuticn adjustment to the Net Asset Value
per Share. The requirernent te make any adjustment will depend on the velurne of subscriptions and redernptions in the
relevant Fund on the valuation day. The Directors may at their discretion make a dilution adjustment if, in their epinion, the
existing Sharecholders, in case of subscrptiens, or the remaining Sharehelders, in case of redemptions, might etherwise
be adversely affected. The dilution adjustment will imvoive adding to, when a Fundis in a net subscription position, and
deducting from, when a Fund s in a net redemption position, the Net Asset Value per Share such figure as the Directors
consider represents an appropriate igure to meet duties. charges and spreads. Where a dilution ad justment 5 made, it will
increase the prce where the relevant Fund is in a net subscription position and decrease the price where the relevant Fund
iz in anet redemption position. This is a datly process. subject to the daily velume of subscriptions and redemptions. The
Directors review on a pedodic basis the size of the diution adjustment. The thresheld used for the application is 0.5%. As at
31 Auguist 2020 the maximum appicable swing facter, amaong all Funds, i50.15%.

The Combined 5taternent of Met Assets as at 31 August 2020, as disclesed on pages 42 to 43, excude the swing price
ad justment

The Met Asset Value per Share as at 21 August 2020, as disclosed on pages 44 to 25, Include the swing price adjustment
{when applicable}. As at 31 August 2020, the swing price adjustment was only appicable for Barclays GlobalBeta Portfolio 4.
Al Funds appied swing price adjustments during the financia year.

9 Change in Irvestaent Portolio

The Sstecentaining al the sales and purchases o fthe investment portfolies is avadable atthe registered office ofthe Company
where it may be nspected and copies may be ebtained.
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2020

12, Transactlon Costs and Broker Fees
EachFund's transaction costs incurred from 1 September 2019to 31 August 2020, 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, settlernent fees and broker fees are included as part of net realised gain on
investrnents in the Combined Statement of Operations for the financial year. Depogitary transaction fees are included as
part of administration and depositary fees in the Combined Statement of Operations for the financial year. Transaction costs
incurred for the financial year ended 31 August 2020were as follows:

Transaction

Fund Costs
cBp

Barclays ClobalBeta Portfolio 1 1000
Barclays ClobalBeta Portfolio 2 5993
Barclays GlobalBeta Portfolio 3 13853
Barclays ClobalBeta Portfolio 4 5322
Barclays ClobalBeta Portfolio 5 24
Barclays MultiManager Portfolio 1 5777
Barclays MultiManager Portfolio 2 9,706
Barclays MultiManager Portfolio 3 26,614
Barclays MultiManager Portfolio 4 .z
Barclays MultiManager Portfolio 5 1,989

Liguid Alternative Strategies 1

13, Global Exposure
The Company and the Inwvestrment Manager employs a risk-rmanagement 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
Imvestment Manager employs, if applicable, a process for accurate and independent assessment of the value of any over the
counter derivative instrument.

The Investrment Manager applies the commitrment approach with respect to the determination of the global exposure of
each Fund.

14, Significant Events in the Financial Year
Grégory Nicolas was appointed as Director to the Comparny on 24 December 2019 and resigned on 12 August 2020,

Thomas Nummer was appointed as Director to the Company on 12 August 2020,
The Director Patrick Zurstrassen deceased 8 Novemnber 2019,

Beginning in January 2020, global financial markets have experienced and continue to experience significant volatility resulting
from the spread of COVID-19. The effects of COVID-19 have and may continue to adversely affect the global econommy all of
which may negatively impact the Company's performance. The Company is comfortable that it has reserves to cope with
the potential impact of COVID-19. In terms of operationz, the Company has assessed its own resilience and the resilience of
all relevant third party service providers and have confirmed that there are business continuity plans in place to mitigate of
COVID-19 across their operations. No operational disturbances have been identified as of now.

The Board is aware that the global financial markets have incurred increased volatility and uncertainty since the onset of the
pandemic. The COVID-19 pandemic is an unprecedented event and the eventual impact on the global economy and markets
will largety depend on the scale and duration of the outbreak, The Board will continue 1o monitor this situation,

A new prospectus was issued on 24 April 2020, The main changes were change in registered address and the confrmation
that the funds are actively managed and not managed in reference to any benchmark.

There have been no other significant events during the financial year end which, in the opinien of the Directors require an
amendment to or disclosure in the Financial Statements for the financial year ended 31 August 2020.

15. Fost Balance Sheet Events

There have been no significant events since the financial year end which, in the opinion of the Directors require an amendment
1o or disclosure in the Financial Statements for the financial year ended 31 August 2020,
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Barclays GlobalBeta Portfolio 1

Portfolio Statement

As at 31 August 2020 (expressed in GEP)

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

Market value % of net
Investments Holdings GEBP asset value
Investment funds: 100.15%
Institutional Cash Series US Treasury Fund Agency Ind 2737178 2,053,243 16.72
iShares $ Corporate Bond UCITS ETF 1426 138,106 112
iShares § Treasury Bond 1-3yr UCITS ETF USD {Acc) 21,474 1842891 15.01
iShares § Treasury Bond 1-3yr UCITS ETF USD (Dist) 18,136 1,843,202 15.01
iShares £ Covernment Bord 1-3yr UCITS ETF 13.0598 1,681.000 13.69
iShares Core £ Corporate Bond UCITS ETF 88 13,708 0.1
iShares Core € Corporate Bond UCITS ETF 573 68,128 0.55
iShares Core EURO STOXX 50 UCITS ETF 1,302 127,028 1.03
ishares Core FTSE 100 UCITSETF 4,272 25,157 0,20
ishares Core MSC1EM IMIUCITS ETF 470 10,844 0.09
iShares Core MSCI Japan IMI UCITS ETF 2508 82,245 057
iShares Core MSCI Pacific ex-lapan UCITS ETF 474 52461 043
iShares Core S&P 500 UCITS ETF 1.011 267,251 218
ishares Emerging Markets Government Bond Index Fund 6413 522,080 4.25
iShares Emerging Markets Index Fund 365823 485,767 3495
[Shares Emerging Markets Local Cowernment Bond UCITS ETF 5103 214,602 1.75
IShares Euro Government Bond Index Fund 12,755 114,507 093
iShares Euro Investment Grade Corporate Bond Index Fund 11,986 114,638 093
ishares Europe ex-UK Index Fund 124 108,666 0.88
iShares Clobal Government Bond UCITS ETF 154 13,665 0.11
iShares Clobal High ield Corporate Bond UCITS ETF E.564 515,167 500
iShares [apan Index Furd 3824 41,649 0.24
izhares North America Index Fund 3B688 857,544 598
iShares Pacific Index Fund 4581 5,950 0.05
iShares UK Credit Bond Index Fund 3,600 46,117 038
iShares UK Gilts 0-5yr UCITS ETF 2,290 308,158 251
iShares UK Index Fund 4,756 43,963 036
izhares US Corporate Bond Index Fund 44,935 359435 2493
iShares World ex-Eura Covernment Bond Index Fund 31927 242,594 1.98
Total investment funds 12,300,766 100.15
Partfolio of investments
{cost GBP 11,917,101} 12,300,766 100.15
Unrealised gains on forward foreign exchange contracts: 1.18%
Sald Danish Kraner for Starling - Maturing 03./09/2020 DKK19,790
£2.395 22 -
Sold Euro for Sterling - Maturing 03/09/2020 €2.688,245
£2,423.102 23,827 019
Sold Hong Kong Dallar for Sterling - Maturing 03./09/2020 HKD336,635
£3,601 55 -
Sold Japanese Yen for Sterling - Maturirg 03,/09/ 2020 ¥13,406426
£96,628 1,128 -
Sald New Zealand Dollar for Sterling - Maturing 03/09/ 2020 MZD3718
£364 2 -
Sold Singapore Dallar for Sterding - Maturing 03709/ 2020 SGD32.31
£1,289 8 i
Sold Swedish Krona for Stering - Maturing 03409/ 2020 SEKZ1.410
£1,866 10 -
Sold Swiss Franc for Stering - Maturing 03/08/2020 CHF4,165
£3.497 EL] -
Sabd US Dollars for Sterling - Maturing 03/09/2020 310,267,369
£7.821,343 119,470 0.99
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Barclays GlobalBeta Portfolio 1
Portfolio Statement (continued)

As at 31 August 2020 (expressed in CBP}

Market value %% of net
Investments Holdings GEP assct value
Unrealised gains on forward foreign exchange contracts: 1.18% (continwed)
Sold Euro for Sterling - Maturing 05/10/2020 €13580
£12.497 14 _
Sold US Dollars for Steding - Maturing 051072020 §46,782
- _ £35145 59 S
Total unrealised gain on forward for contracts 144,630 1.18
Urweslized losses on forward foreign exchange contracts: (1.09%)
Sold Australian Dollar for Sterling - Maturing 03/09/ 20020 ALDE 26,631
£14567 {1 -
Sold Canadian Dollars for Sterling - Maturing 03509/ 20020 CADSZ2 760
£12945 {85) -
Sold Norwegian Krone for Sterling - Maturing 03/09/72020 NOES (46
£256 {4 L
Sold Sterfing for Euro - Maturing 02/09/ 2020 £168.677
E187.242 {1,563) {C01)
Sold Steding for Japanese Yen - Maturing 03/09// 2020 £3.376
¥468972 (35) i
Sold Sterling for US Dollars - Maturing 03/09/2020 £270,390
3354073 {4,786) {0.04)
Sold Sterkng for Euro - Maturing 18/09/2020 £1.975.757
€1,302 333 (13,180) {011}
Sold Sterfn g for jJapanese Yen - Matunng 18/09/2020 £1553 483
¥216,745276 {93594) {0.08)
Sodd Sterling for US Dollars - Maturing 18/09/ 2020 £6,.266,672
38215765 (104,312} (0.85)
Tolal uneealized loss on forward foreign exchange eontracts {132,470} (1.09)
Jotal net unrealised gain on forward foreign exchange contracts 11,160 0.09
Total portfoliosl 12,311,926 100.24
DOther pet ligbilites {29210} {0.24)
dotaloclazacts 10082110 100.00

The Merthern Trust Company, Barclays Bank LE PLC, ENP Paribas, Goldman Sachs International, Bank of America, Citibank, Morgan
Stanley, HSEC Bank PLC, Union Bank of Switzerland and P Morgan Chase Bank are the counterparties to these apen forward foreign

exchange contracts.

§ Including dervative assets and Rabilities.

The accomparnying notes on pages 61 to 78 form an integral past of these nancial statements,
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Portfolio Statement

As at 31 August 2020 (expressed in GBP)

All securities held are shares in investment funds unless otherwise stated.
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Market vabie % of net
| nvestments Holdings CBP asset value
Investment funds: 99.58%
iShares £ Corporate Bond UCITSETF 3128 302941 0.45
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) £9,066 9.051973 13.66
iShares € Government Bond 1-3yr UCITSETF 77336 9925318 1497
iShares Core £ Corporate Bond UCITS ETF 198 0,844 0.05
iShares Core € Corporate Bond UCITS ETF 1,285 152,781 0.23
iShares Core EURO STOXX S0 UCITS ETF 5158 503,236 0.76
iShares Core FTSE 100 UCITSETF 26,549 156,242 0.23
iShares Core MSCI Japan IMI UCITS ETF 29,719 974,581 1.47
iShares Core MSCI Pacific ex-Japan UCITSETF 5145 569,438 0.86
iShares Core SEP 500 UCITSETF 213 56,305 0.08
iShares Emerging Markets Government Bond Index Fund 44346 3,610,302 545
IShares Emerging Markets Index Fund 352,779 4653224 .02
iShares Emerging Markets Local Covernment Bornd UCITSETF 53,846 2,264,445 34
iShares Euro Government Bond Index Fund 139576 1,256648 1890
iShares Euro Investment Grade Corporate Bond Index Fund 154,199 1474857 232
iShares Europe ex-UK Index Fund 148,182 2,213,580 334
iShares Clobal Covernment Bond UCITSETF 6,046 536,489 0.81
ishares Clobal High Yield Corporate Bond UCITS ETF 73528 2281641 797
iShares Japan Index Fund 46,657 508,224 0.77
iShares North America Index Fund 582386 12,909,078 19.48
iShares Pacific Index Fund 8,969 108,635 0.16
iShares UK Credit Bond index Fund 45,156 591,274 0.9
iShares LK Gilts 0-5yr UCITS ETF 6,044 213323 1.23
iShares UK Index Fund 73818 682,298 1.03
IShares LS Corparate Bond Index Fund 578,563 4627908 6928
iShares World ex-Euro Government Bond Index Fund 362372 2753481 4.15
Total investment funds 66,000 166 99.58
Portfolio of investments
(cost GBP 60,832 305) 66,009,166 99,58
Unrealised gains on forward foreign exchange contracts: 0.80%

Sold Canadian Dallars for Sterling - Maturing 03/09.2020 CaD317.234
£9,941 75 =

Sold Danish Kroner for Sterling - Maturing 03/09/2020 DKK 213,645
£25855 237 -

Sold Euro for Sterling - Maturing 03,09/ 2020 £17.286,274
£15,581,082 152985 0.23

Sold Hong Keng Dollar for Sterling - Maturing 03/09/2020 HEDE201.973
£19,852 34 -

Sold Japanese Yen for Sterfing - Maturing 037092020 ¥ 141,055,085
£1,016,580 1,787 0.0z

Sold MNew Zealand Dollar for Sterling - Maturing 03/09/2020 NZD%3,879
£1.969 9 3

Sold Singapore Dollar for Sterling - Maturing 03/09/2020 SCD312,661
£7033 45 -

Sold Swedish Krona for Sterling - Maturing 03/08/2020 SEXZ23.061
£19,439 108 -

Sold Swiss Franc for Sterling - Maturing 03/09/ 2020 CHF39,537
£33,134 330 -
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Barclays GlobalBeta Portfolio 2
Portfolio Statement (continued)

As at 31 August 2020 (expressed in GBP)

Market value % of net
Investments Holdings GBF asset value
Unrealised gains on forward foreign exchange contracts: 0.B0% (continued)
Sold US Dallars for Sterling - Maturing 03/09/2020 $31,235 437
- £23 792 765 362 050 (.55
Total unrealised gain on forward foreign exchange contracts 527,970 0,80
Unrealised losses on forward foreign exchange contracts: (0.48%)
Sold Australan Dollar for Sterling - Maturing 03/09/2020 AUDS221,638
£121,282 (&75) -
Sold Canadian Dolflars for Sterling - Maturing 03/09/2020 CADS2 20,762
E125,556 (B18) -
Sold Norwegian Krone for Sterkng - Maturing 03,09, 2020 NOK169, 465
£14.221 {203) -
Sold Sterding for Euro - Maturing 03/09/2020 £333,420
E372.145 {1.279) -
Sold Sterling for Japanese Yen - Maturing 0370972020 £9,348
¥1,298.665 {97} &
Sold Sterling for US Dollars - Maturing 03./09/2020 £32729
12861 (579) =
Sold Sterling for Euro - Maturing 18409/ 2020 £10,517.980
E11,650, 206 (N7.901) (0.18)
Sold Sterling for |apanese Yen - Maturing 18/09/ 2020 £1321,278
¥ 184,347 506 {7.989) (001}
Sold Sterling for U'S Dollars - Maturing 18/09/2020 £11,447,492
315,007 948 {190,550) (0.29)
Total unrealised loss on forward foreign e contracts {320,291 {OL48)
Total net unreafized gain on foreward ign exchange contracts 200,679 032
Total portfolosl 66,216,845 99.90
DOther net assets 65,492 0.10
Jotaloctasacts 66,282,337 100.00

The Northern Trust Compary, Bardays Bank UK PLC, Goldman Sachs International, Bank of America, [P Morgan Chase Bank and
Morgan Stanley are the counterparty to these open forward foreign exchange contracts.

§ Including derivative assets and liabities,

The accompanying notes on pages 61 to 78 form an integral part of these financial statements.
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Barclays GlobalBeta Portfolio 3
Portfolio Statement

As at 31 August 2020 (expressed in GBP)

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

Market value 9% of met
Investments Holdings GBP asset value
Investment funds: 100.51%
iShares $ Corporate Bond UCITS ETF 14,780 1431416 0.86
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 83.563 9,000,853 540
IShares € Gavernment Bond 1-3yr UCITS ETF 31022 10393380 622
iShares Core £ Corporate Bond UCITS ETF 938 146,119 0.09
iShares Core £ Corporate Bond UCITS ETF 6,066 721,224 043
iShares Core EURO STOXX S0 UCITSETF 47,682 4,652 051 2.79
iShares Care FTSE 100 UCITS ETF 183.276 1,079,276 0.65
iShares Care M3CIEM IMI UCITSETF 2059 47505 003
iShares Core MSCH Japan IMI UCITS ETF 52546 1723151 1.03
iShares Core M5CI Pacific ex-Japan UCITS ETF 14,255 1,572,132 0495
iShares Core S&P 500 UQITS ETF 12,751 3370638 2402
iShares Emerging Markets Covernment Bond Index Fund 131,892 10,737,592 Bo44
iShares Emerging Markets Index Fund 1,262,347 16,650,623 998
iShares Emerging Markets Local Covernment Bond UCITS ETF 219,362 9,246.098 5.54
ishares Euro Government Bond Index Fund 161,765 1,452,269 0.87
iShares Euro Investment Crade Corporate Bond Index Fund 389,332 3.723.807 2.3
iShares Europe ex-UK Index Fund 373,676 5.582,087 335
iShares Clobal Government Bond UCITS ETF 22,640 2,008,949 1.20
ishares Global High Yield Corporate Bond UCITS ETF 253912 18,238,931 10.93
iShares Japan Index Fund 317404 3457403 207
iShares North America Index Fund 1497640 33,196,434 19.90
iShares Pacific Index Fund 74079 897,251 0.54
iShares UK Credit Bond Index Fund 112,991 1,447,459 0.87
iShares UK Gilts 0-5yr UCITS ETF 4,395 591,422 0.35
iShares UK Index Fund 188486 1,742,177 1.04
iShares US Corporate Bond Index Fund 1,350,173 10,799,997 47
iShares US Index Furd B14.817 10,564,180 6.33
ishares World ex-Euro Government Bond Index Fund 421648 3,203,735 1.92
Total investment funds 167,688,740 100.51
Portfolio of investments
{cost GBP 150,190,117} 167,688,740 100.51
Unrealised gains on forward foreign exchange contracts: 0.61%
Sold Canadian Dollars for Sterding - Matuwring 03/09/2020 CAD%55,573
£32.054 241 -
Sold Danish Kroner for Sterfing - Maturing 03/09/2020 DKK283,769
£34,340 314 -
Sold Euro for Sterling - Maturing 03,08/ 2020 €37, 742 669
£25.006,452 245946 0.15
Sold Hong Kong Dollar for Sterling - Maturing 03/09/ 2020 HKD$452,079
£44.437 &81 -
Sald Japanese Yen for Sterling - Maturing 03.,/09/2020 ¥220,787 594
£1.591.116 18355 0.02
Sokd Mew Zealand Dollar for Stering - Maturing 03/09/2020 MZD%$9.033
£4,585 b -
Sold Singapore Dollar for Stering - Maturing 03/09/2020 SGOE2E365
£15,757 MM &
Sold Swedish Krona for Sterding - Maturing 03/09/2020 SEK319,792
£27.869 155 -
Sold Swiss Franc for Sterling - Maturing 03/09/2020 CHF&eS,775
£58.474 582 =
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Market value % of net
Investments Holdings GBP azact value
Unrealised gains on forward foreign exchange contracts: 0.61% (continued)
Sold US Dollars for Stering - Maturing 03/09/2020 $463,308,155
£48,674.149 734,649 043
Sold US Dollars for Steding - Maturing 18/09/2020 $2 652 385
£2,010,745 287 om
Sold Eurn fior Stering - Maturing 05/10/2020 €708,885
E186,734 216 =
Sold lapanese Yen flor Sterfing - Maturing 05/10/2020 ¥7,71.421
£55,020 i8 =
Sold LS Dollars for Sterfing - Maturing 05/ 10/2020 $291,928
- £219.310 370 u
Total urweaBsed gain on forward foreign exchange conlracts 1,072,996 0.61
Unrealised losses on forward foreign exchange contracts: (0.24%)
Sold Austrakan Dollar for Sterling - Maturing 03/09/2020 AUDS$361,985
E108,026 {1.484) =
Sold Canadian Dollars for Stesfing - Maturing 03/09/2020 CAD$390,907
£222.324 {1,449) i
Sold Morwegian Krone for Sterling - Maturing 03./09/2020 NOKZ32 879
£19542 (279) =
Sold Sterling for Ewro - Maturing 03/09/2020 £6H,171
€635,503 {2.355) -
Sold Sterling for Euro - Maturing 18/09/2020 £11,915,869
£13,198 675 {133,572} {0.08)
Sold Steding for Japanese Yen - Maturing 18/09/ 2020 £1,468450
¥204,881,354 {8,879) {0.01)
Sold Sterling for US Dollars - Maturing 18/09/2020 £15,316,857
£20,080,817 (254.933) {015)
Sold Stering for Furo - Maturing 05/10/2020 £211,006
€235,848 (#12) -
Sold Steding for US Dollars - Maturing 05/10/2020 £375,737
_ $496.653 (3333} =
Total unrealised loss on forward foreign exchange contracts {406,695) (0.24)
Total net wuiudﬂinnn forward foreign exchange contracts 616,30 0.37
Total portioliosy 168,305,04 100.88
Othes net liabilities 1,469,916 0]
PR RS ! —

The Norhern Trist Company, Barclays Bank UK PLC, Coldman Sachs International, Bank of Amenica, BNP Paribaz, Morgan Staniey,
MatWest Group, JP Morgan Chase Bank and Union Bank of Switzerland are the counterparties to these open forward foreign exchange

contracts

§ Including derivative assets and labilities,

The accompanying notes on pages 61 to 78 form an integral part of these financial statements.
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Barclays ClobalBeta Portfolio 4
Portfolio Statement

Asat31 August 2020 (expressedin GBP)

All securities held are shares In investment funds unless otherwise stated

Market value % of net
Investments Holdings CBP asset value
Investment funds: 100.24%
iShares $ Corporate Bond UCITSETF 3,377 327,056 0.35
iShares § Treasury Bond 1-3yr UCITS ETF USD (Dist) 12,21 1,241,031 135
ishares € Covernment Bond 1-3yr UCITS ETF .17 1,433,689 1.56
iShares Core £ Corporate Bond UCITS ETF Fil 33,025 0.03
iShares Core € Corporate Bond UCITS ETF 1377 163,720 0.18
iShares Core EUROSTOXXSOUCITSETF 24911 2430419 264
iShares Core FTSE 100 UCITSETF 140,501 327382 0.50
iShares Core MSCIEM IMI UCITS ETF 79,368 1831155 199
iShares Core M5CI Japan IMI UCITS ETF 34,829 1142154 1.24
iShares Core M5O Pacific ex-lapan UCITS ETF 11,797 1,305,667 142
iShares Core 5&P 500 UCITS ETF 9324 2,464,734 267
iShares Emerging Markets Government Bond Index Fund 75,862 6,176,061 6.71
iShares Emerging Markets Index Fund 909863 12,001,231 13.03
ishares Emerging Markets Local Government Bond UCITS ETF 108,979 4,625,068 502
iShares Euro Covernment Bond Index Fund 39.671 356,151 0.39
IShares Euro Investment Grade Corporate Bond Index Fund 115,178 1,101,611 1.19
iShares Europe ex-UK Index Fund 3,673 4,805,743 521
ishares Clobal Covernment Bond UICITS ETF 7837 695,412 0.75
iShares Clobal High Yield Corporate Bond UCITS ETF 133.666 9,601,456 10.42
iShares Japan Index Furd 235,694 2,567,349 279
iShares Morth America Index Fund 812016 17,995,002 19,54
ishares Pacific Index Fund 42,525 515,066 0.56
iShares UK Credit Bond Index Fund 34,504 442 007 0.48
iShares UK Gilts 0-5yr UCITS ETF 606 B1.548 009
iShares UK Index Fund 124,659 1,244,659 1.35
iShares LS Corporate Bond Index Fund 432173 3,456,937 3.75
iShares US Index Fund 972900 12,691,650 13.77
iShares World ex-Euro Government Bond Index Fund 104,169 791,530 0.86
Total investment funds 92,352,063 100.24
Portfolio of investments
{cost GBP 80,392,026) 92,352 063 100.24
Unrealised gains on forward foreign exchange contracts: 0.41%
Sold Canadian Dollars for Sterling - Maturing 03,/09/2020 CAD330.814
£17.773 134 -
Sold Danish Kroner for Sterling - Maturing 03/09/ 2020 DEK 114,827
£13,896 127 -
Sold Euro for Sterling - Maturing 03/09/2020 £3727.517
£7.866,928 77,566 0.08
Sold Heng Kang Dollar for Sterling - Maturing 03/09/2020 HED:253 590
E24926 382 -
Seld Japanese Yen for Sterling - Matuwring 03/09/2020 ¥73,822005
£568,027 6,543 =
Sold New Zealand Dollar for Sterling - Maturing 03/09/2020 MZD%48E7
£2.477 n -
Sold Singapore Dollar for Sterling - Maturing 03/09/ 2020 SCDSI5,9
£8.844 57 -
Sold Swedish Krona for Sterling - Maturing 03,509/ 2020 SEK154.017
£13,422 74 =
Sold Swiss Franc for Sterling - Maturing 03/09/2020 CHF46,254
£38,763 3586 -
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Barclays GlobalBeta Portfolio 4
Portfolio Statement (continued)

As st 31 August 2020 (expressedin GBP)

Market value % of net
Investments Holdings Gap asset value
Unrealised gains on forward foreign exchange contracts: 0.419% (continued)
Solkd US Dollars for Sterkng - Maturing 03709/ 2020 £25800,700
£19.652 102 2081 0,33
Total unreslised gain on forward foreign exchange contracts — 383%4'% 041
Unrealised losses on forward fereign exchange contracts: (0.29%)
Sold Australian Dollarfor Sterbing - Maturing 037092020 ALDSI4E,153
£81,018 {639) =
Sold Canadian Dollars for Sterding - Maturing 03/09/2020 CADS149,907
EBSJ58 {555) -
Sald Norwegian Krone for Stering - Maturing 03/ 09/ 2020 KOK105.226
£8E30 {126) -
Sold Sterling for Euro - Maturing 03/09,/ 2020 437,295
E488,084 (1677) —
Sold Sterling for Ewro - Maturing 18/00/2020 £11,241 663
£12.452,279 {125,663) {0.14)
Sold Stering for lapanese Yen - Maturng 187092020 E180.317
¥25159 262 (1,083) =
Sold Sterling for US Dollars - Matwing 18/09/2020 £8.296 579
$10,879,257 {136 427 {015}
Sold Sterling for Euro - Maturing 05/10//2020 2423
€271,076 {2B0) &
Sold Sterling for Japanese Yen - Maturing 05/10/2020 £24138
¥3,383,058 {34) -
Sold Sterling for US Dollars - Maturing 05/10/2020 £434 B61
$578,853 (733) =
Total unresiised loss on forward fereign exchange contracts {267.217) (0.29)
Total net unrealised qain on forward foreign exchange contracts 'ﬂﬁgﬁ 0.12
Tatal portfolios § 92,468 318 100.36
hes net Babilities {335 676) {0.36)
delalocliact Al 10000

The Northem Trust Company, Barclays Bank UK PLC, Goldman Sachs International, Bank of America, Morgan Stanley, BNP Paribas,
[P Morgan Chase Bank, Royal Bank of Canada, MatWest Group, Standard Chartered Bank and Union Bank of Switrerland are the
counterparties to these open forward foreign exchange contracts.

§ Including dervative assets and labilites.

The accompamyng notes on pages 61 1o 78 form an integral part of these financial statements,
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Barclays GlobalBeta Portfolio 5
Portfolio Statement

As at 31 August 2020 (expressed in GBP})

Al securities held are shares in investent funds unless otherwise stated.

Market value % of net
Investments Holdings GEP asset value
Investment funds: 100.01%
iShares % Corporate Bond UCITS ETF 2,153 208514 0.38
iShares § Treasury Bord 1-3yr UCITS ETF USD (Dist) 2430 246,966 0.45
iShares € Government Bond 1-3yr UCITS ETF 2,222 285,172 0.51
i¥hares Core £ Corporate Bond UCITS ETF 1o 15,734 003
iShares Core € Corporate Bond UCITS ETF 859 106,888 019
iShares Core EURD STOXX 50 UCITS ETF 6,220 606,849 1.10
i¥hares Core FTSE 100 UCITS ETF 32,187 307,319 0.56
iShares Core MSCTEM IMIUCITS ETF 1E528 1,734,642 495
ixhares Core MCI Japan IMI UCITS ETF 17072 563,125 1.02
iShares Core MSCI Pacific ex-lapan UCITS ETF 4546 503,142 0.91
iShares Core S&P 500 UCITS ETF 11,915 3149647 570
iShares Emerging Markets Government Bond ndex Fund 33,557 273190 495
ishares Emerging Markets Index Fund 715,620 9,439,176 17.049
iShares Emerging Markets Local Government Bornd UCITS ETF 37378 1,57 898 285
ishares Euro Investrment Crade Corporate Bond Index Fund 42,260 404,201 0.73
iShares Europe ex-UK Index Fund 269,464 4025325 729
iShares Global High Yield Corparate Band UCITS ETF 52517 3,772,385 6.83
ishares Japan Index Fund 181,956 1,981,996 3.59
iShares Morth America index Fund 486,824 10,790,849 19.54
ishares Pacific Index Fund 55,287 669,641 1.21
iShares UK Credit Bord Index Fund 12,682 162,456 0.30
iShares UK Gilts 0-5yr UCITS ETF 122 16417 0.03
iShares LK Index Fund 121,677 1,124,663 2.04
iShares LIS Corporate Bond Index Fund 158,659 1,269,111 2.30
iShares LIS Index Fund 658 641 £.539.344 15.46
Total investment funds 55227391 100.01
Portfolio of investments
{cost GBP 45,723 649) 55,227,391 100.01
Unrealised gains on forward foreign exchange contracts: 0.26%
Sold Danish Kroner for Sterling - Maturing 03/09/ 2020 DEK 167
E8E612 79 -
Sold Eure for Steding - Maturing 03/09/2020 £2,998,118
£2,702,148 26,311 0.04
Soid Hong Kong Dollar for Sterling - Maturing 03/09/2020 HKD3143.6894
E14,144 217 -
Sold Japanese Yen for Sterling - Maturing 03/09/2020 ¥31,778,884
£E229,039 1665 -
Sold New Zealand Dollar for Sterling - Maturing 03/09/2020 MZD%3.531
£1,792 g =
Sold Singapore Dollar for Steding - Maturing 03/09/ 2020 SCDA9 600
£5,333 34 -
Sold Swedish Krona far Stering - Maturing 03509/ 2020 SEK116,372
£10,141 56 =
Sold Swiss Franc for Stering - Maturing 03/059/2020 CHF 34,768
£29,138 2590 -
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Barclays GlobalBeta Portfolio 5
Portfolio Statement (continued)

As at 31 August 2020 (expressed in CBP)

Market value W of net
Investments Haoldings GBP anset value
Unrealised gains on forward foreign exchange contracts: 0.26% (continued)
Sold US DrolMars fior Sterfing - Maturing 03/09/2020 $10,014,609
_ £7,625 270 112,958 0.2
Yotal uraealized gain on forward foreign exchange contracts 142,658 0.26
Unrealized losses on forward foreign exchange contracts: (0.409)
Sold Austraiian Dollar for Sterfing - Maturing 03,09,/ 2000 AUDES2 287
E28 568 {251) -
Sold Canadian D ollars for Steding - Maturing 0370942020 CADE59.414
£33.791 [221) .
Sold Norwegian Krone for Sterling - Maturing 03/069/2020 NOKSS5, 766
£5,519 (79) =
Sold Sterling for Euro - Maturng 03/09/2020 £347.974
£388,352 (1,367) -
Sold Sterling for japanese Yen - Maturing 03/ 09/2020 emam
¥15.924,764 (292} =
Sold Sterfing for US Daollars - Maturing 03/09/2020 £7542
£9508 (o 5
Sold Sterling for Euro - Maturing 18/09/2020 E10.901,756
£12,075,819 {121,819) (022)
Sold Stering for US Dollars - Maturing 18/09/2020 £5,677 868
17443954 {94415 {0.18)
forei change ts {218,554} {040}
Total net unrealised boss on forward foreign exchange conbracts {75,896} {0.14)
Total portfolios§ 55,151,495 99.87
Other net assets 649,122 0.13
Lotainetysels 2522006V 10000

The Northern Trust Comparsy, Barclays Bank UK PLC, Goldman Sachs International, Bank of America, [P Morgan Chase Bank, Morgan
Standey, HatWest Group and Union Bank of Switzeriand are the counterparties to these open forward foreign exchange contracts.

§ Including derivative assets and liabilities.

The accompanying notes on pages 51 to 78 form an integral part of these financial statements.
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All securities held are shares in investment funds unless otherwize stated,
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Market value % of net
Investments Haldings GEBFP asset value
Investment funds: 97.76%
Barclays UK Equity Income Fundt 119,982 437,083 0.79
ClobalAccess Emerging Market Debt Fund® 721,463 693,267 1.26
GlobalAccess Emerging Market Equity Fund® 2,808,189 2,366,427 430
GlobalAccess Emerging Market Local Currency Debt Fund®* 2089528 945,154 .72
ClobalAccess Europe (ex-UK) Alpha Fund® 557,523 1.078,040 196
ClobalAccess Clobal Corporate Bond Fund® 2,453,700 2,300,824 4.18
GlobalAccess Global Equity Income® 968,800 1542226 281
ClobalAccess Global Covernment Bond Fund® 4,200,900 414,043 766
GlobalAccess Global High Yield Bond Fund® 670,000 562,396 1.02
GlabalAccess Global Short Duration Bond Fund® 7,704,000 9869077 1795
ClobalAccess Japan Fund® 546,200 B48, 692 1.18
ClobalAccess US Equity Fund® 133,500 4,025,662 733
Institutional Cash Series Pic - Institutional Sterling Liguidity Fund 9,161,705 9,161,705 16.66
iShares $ High Yield Bond UCITS ETF 243,000 1,178,744 2.14
iShares Global Corp Bond UCITSETF 204,000 1,087,255 2.00
IShares Clobal High Yield Corp Bord UCITS ETF 16,500 1,185,224 218
ishares |.P. Morgan 3 EM Bond UCITSETF 340,000 1,652,366 3.00
Royal London Cash Plus Fund 10,759 664 10,800,314 19.64
Totalinvestment funds 53,762,509 97.76
Portfolio of investments
{cost GBP 52.117.851) 53,762 509 97.76
Unrealised losses on future contracts: (0,03)%#
Ernini S&P 500 Index Future Expiry September 2020 i2) (6,235) (0.01)
MSC) Emerging Markets Index Future Expiry September 2020 (2) {4.751) (0.01)
US 10 Year Mote Future Expiry December 2020 {16} {3,376} {0.01)
Total unrealised loss on future contracts {14,362) {0.03)
Total net unrealised loss on future contracts {14,362} {0,03)
Unrealised gains on forwardforeignexchange contracts: 0.69%
Sold Euro for Sterding - Maturing 0409/ 2020 £319,631
E287.472 2199 0.0%
Sold US Dollars for Sterling - Maturing 04./09/2020 $26,025 806
£19,892,797 370,028 0.68
Sold Sterling for Euro - Maturing 07/09/2020 £36.,083
£40,429 1 -
Sold Euro for Sterling - Maturing 16/09/2020 £149,341
£134,989 1679 =
Sold Japanese Yen for Sterling - Maturing 16/09/2020 ¥9,878.370
£70,882 506 -
Sold US Dollars for Sterling - Maturing 16/09/2020 $293, 704
£222.518 5217 =
Total unrealised gain on forward foreign exchange contracts 376,630 0.69
Unrealised losses on forward foreign exchange contracts: {0.98%)
Sold Eura for Sterling - Maturing 16/09/2020 £40,479
£36,088 {2) =
Sobd Sterling for Eurd - Maturing 16/09/2020 £26,837.161
€28, 759,879 (271,709) [0.50)
Sald Sterling for Japanese Yen - Maturing 16,09/ 2020 £104,738
¥14.484 380 {1.553) -
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Barclays MultiManager Portfolio 1
Portfolio Statement (continued)

As at 37 August 2020 (expressed in GBP)

Market value % of net
Irvestments Holdings GBP asset value
Unrealised losses on forward foreign exchange contracts: {0.98%) (continued)
Sold Stering for US Dollars - Maturning 167009/ 2020 £13,046,620
- 317037 552 {267.169) (0.48)
Total unrealised loss on forward foreign exchange contracis (240,433) (0.98)
Total net unrealised loss on forward foreign exchange contracts {163.803) (0.29)
Total porticliosh 53,584,344 97.44
Other nel assels 1,408,952 256
Jotal net sty A ne 10000

Coldman Sachs International 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.

1 This fund forms part of Barclays Multi-Manager Fund (LK Series 7).

* These funds form part of Barclays Mult-Manag er Funds PLC

# The absolute commitment on futures contracts in amownts to GBP 2,016,628, the margin amounts to GBP 346,145 are dsdosed
in the cash at bank and bank overdraft balances on the combined statement of net assets.

§ Inchuding derrvaitnee assets and habiditses,

The accompanying notes on pages 61 to 78 form an integral part of these financial staternents.
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Barclays MultiManager Portfolio 2
Portfolio Statement

As at 31 August 202) (expressed in GEF)

Al securities held are shares in imestrment funds enless otherwise stated.

Market value % of net
Investments Heldings CBF asset value
Investment funds: 98.94%
Barclays UK Equity Income Fundt 419771 1,528,226 149
ClobalAccess Asia Pacific (ex-Japan) Fund® 499,500 1,388,845 1.35
GlobalAccess Emerging Market Debt Fund® 2,390,312 2777353 2.7
GlobalAccess Emerging Market Equity Fund® 8443070 711480 6.94
Clobalfccess Emerging Market Local Currency Debt Fund® 8,032,389 3,633,283 3.54
ClobalAccess Europe (ex-UK) Alpha Fund* 211847 4,096,368 4,00
ClobalAccess Glabal Corporate Bond Fund® 10,062,522 9,435,581 920
GlobalAccess Global Equity Income® 4035200 6,423,607 6.27
ClobalAccess Global Covernment Bond Fund® 11,573,700 11,609,911 11.32
Clobalaccess Global High Yield Bond Fund® 4,927,700 4,136,296 4.03
ClobalAccess Global Short Duration Bond Fund® 8923438 11,431,216 1115
ClobalAccess Japan Fund*® 2,053,400 2445837 2.38
ClobalAccess US Equity Fund® 511,600 15396379 15.02
{Shares § High Yield Bond UATS ETF 452,000 2,148,356 208
ishares Global Corp Bond UCITSETF 385,000 2,070,799 202
iShares Global High Yield Corp Bond UCITS ETF 27,500 1,975,373 1.93
ishares |.P. Morgan % EM Bond UCITS ETF 640,000 3,110,336 303
Royal London Cash Plus Fund 10,682,547 10,722,906 1046
Total investment funds 101,446,543 98.94
Portfolio of investments
{cest GBP 96,527.009) 101,446,543 9894
Unrealised gains on future contracts: 0.00%#
Euro Stows 50 Future Expiry September 2020 (8} 143 -
Total unrealised gain on future contracts 143 0.00
Unrealised losses on future contracts: (0,03) %#
SE&P 500 Emnini Index Future Expiry September 2020 {9) (23,008) (002}
LIS 10 Year Note Future Expiry December 2020 {29) 16,118) (0,01}
Total unrealised loss on future contracts (29,126) (0.03)
Total net unrealised loss on future contracts (25,983) (0.03)
Unrealised gains on forward foreign exchange contracts: 0.83%
Sold Euro for Sterling - Maturing 04/09/ 2020 €£679.110
£610,783 4673 0.0
Sobd US Dollars for Sterling - Maturing 04/09/7 2020 $58.235141
£44,515371 831374 0.81
Sold Euro for Sterling - Maturing 16/09/2020 €836,420
E755,643 9,006 0.0
Sold Sterling for Euro - Maturing 16/09/2020 £21039
€£23.570 1 =
Sold US Dollars for Sterling - Maturing 16/09/ 2020 5169134
£128589 1,725 -
Total unrealised gain on forward foreign exchange contracts 846,779 0.83
Unrealised losses on forward foreign exchange contracts: (0.81%)
Sold Sterling for US Dollars - Maturing 04/09/2020 £547,575
$716,490 (10,113) {0.01)
Sold Euro for Sterling - Maturing 07 /092020 €23570
£21,036 (1 =
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Portfolio Statement (continued)

As at 31 August 2020 (expressed in GBF)
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Market value % of net
Inwvestments Holdings GBP saset value
Unrealised losses on forward foreign exchange contracts: {0.81%) (continued)
Sold Steding for Euo - Maturing 16/00/2020 £48,008,174
€54.234548 {495,164) {048)
Sold Steding for Japanese Yen - Maturing 16700/2020 ES36,770
¥74,230 808 (7,958) (001}
Sold Sterling for US Dollars - Maturing 16/09/2020 £15,307.930
$19.990,581 {313,487} {0.31)
Totsl unrealised loss on forward foreign exchange contracts {826,773} {0.81)
Total net unrealised gain on forward foreign exchange contracts 20,056 0.02
Total portfolios§ 101,437,616 98.93
Cther net sssets 1,084,227 1.07
Towalnetasscts 102531838 10000

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

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

T This fund forms part of Barclays Multi-Manager Fund (UK Series 7).

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

# The absolute cormmitrnent on futures comtracts in amounts to CBP 4,445 310, the margin amoun'ts to CBP 162 490 are disclosed
in the cash at bank and bank overdraft balances on the combined statement of net assets.

§ Including derrsatree assets and habilities.

The sccampamping notes on pages 61 to 78 fodm an integral part of thete hnancial statments,
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Barclays MultiManager Portfolio 3
Portfolio Statement

Asat3l August 2020 (expressed in GBP)

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

Market value % of net
Inwvestments Haoldings CBP asset value
Investment funds: 95.68%
Barclays UK Alpha Fundt 802,000 1,733,158 0.62
Barclays UK Lower Cap Fundt 704974 2,566,811 0.92
Clobaltccess Asia Pacific (ex-Japan) Fund*® 4,924,893 13693518 4.91
ClobalAccess Emerging Market Debt Fund® 10,624,466 10,209,241 3.66
GlobalAccess Emerging Market Equity Fund® 25244108 21,272,898 7.62
GlobalAccess Emerging Market Local Currency Deabt Fund® 33172338 15,004,814 538
GlobalAccess Europe (ex-UK) Alpha Fund® NOT2.774 21410596 167
Clobaltccess Clobal Corporate Bond Fund® 26,TE3 689 25114944 9.00
ClobalAccess Global Government Bond Fund® 22345400 22415312 803
Clobalaccess Clobal High Yield Bond Fund® 24662034 20,701,233 742
ClobalAccess Global Short Duration Bond Fund® 6,563,700 8408315 3m
ClobalAccess Japan Fund® B.621.B00 10,239,642 367
Clobaldccess UK Opportunities Fund® 1466497 3,633,285 1.30
ClobalAccess US Equity Fund® 1701500 51,205,902 1835
GlobalAccess US Small & Mid Cap Equity Fund® 9559700  156%0,341 562
iShares % High Yield Bond UCITS ETF 1,146,000 5,446,938 1495
iShares Global Corp Bond UCITS ETF 1,038,000 5,583,091 2.00
iShares Global High Yield Corp Bond WCITS ETF 60,000 4,309,904 1.55
iShares |.P. Morgan $ EM Bond UCITS ETF 1,725,000 8,383,327 3.00
Totalinvestment funds 267,023,270 95,68
Portfolic of investments
[cost GBP 247,521,136) 267,023,270 9568
Unrealised gains on future contracts: 0.63%#
Emini SEP 500 Index Future Expiry September 2020 108 1,749,238 0.63
Euro Stower 50 Future Expiry September 2020 (48] 5,605 -
Total unrealised gain on future contracts 1,755443 0.63
Unrealised losses on future contracts: (0.47)%#
Emini Russell 2000 Index Future Expiry September 2020 (120} (1,062,652) (0.38)
MSCl Emerging Markets Index Future Expiry September 2020 (28} (66,518) (0.02)
U5 10 Year Mote Future Expiry December 3030 (74} (15,612} 10.01)
Total unrealised loss on future contracts (1,144,782 {041}
Total net unrealised gain on future contracts 610,661 0.22
Unrealised gains on forward foreign exchange contracts: 0.62%
Sold Euro for Stering - Maturing 04./09,/2020 €1.653,999
£1,487.586 11,382 001
Saold US Daollars for Steding - Maturing 04,/09/2020 $119.616,601
£9.4288200 1,700,677 0.61
Sold Steding for Euro - Maturing 07/09/2020 £100,205
€112,275 4 =
Sold Euro for Sterling - Maturing 16/09/2020 €1,213,304
£1,092.726 9,657 -
Sold U Dollars for Sterding - Maturing 16/09,/2020 $1,303,231
£994.292 16,771 -
Total unrealised gain on forward foreign exchange contracts 1,738,497 0.62
Unrealised losses on forward foreign exchange contracts: (0.69%)
Sold Eure for Steding - Maturing 16/09/2020 E112,275
£100.218 (4) -
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Barclays MultiManager Portfolio 3
Portfolio Statement (continued)

As at 31 August 2020 {expressed in GBP)

Market vahse % of net
Investments Holdings GBF asset value
Unrealised loases on forward foreign exchange contracts: (0.69%) (continued)
Sold Steding for Euro - Maturing 16/09/2020 E91,938 251
€101,950,860 (930,804) {0.34)
$old Sterling for Japanese Yen - Maturing 165092020 £1,8135M
¥250,801,878 {26,888) (0:01)
Saold Steding for US Dollars - Maturing 16/09/2020 47232116
151,680 335 {967,208} {0.34)
Taotal unreakised loss on forward foreign exchange contracts {1,924, 904) {0.69)
Total nat unrealised loss on forward foreign exchange contracts {186,413) {0.07
Total portfoliosy 267447518 B3
Other net assets 11,639.274 4.17
Jotalnctasrl:

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

Barcizys Bank UK PLC and Urion Bank of Switzerand are the counterparties to these open forward forelgn exchange contracts
 These funds form 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 35,155,158, the margin amounts to GBP 2,282 297 are
disclosed in the cash at bank and bank overdraft balances an the combined statement of net assets,

§ Including dervative assets and labilties

The accompanying notes on pages 61 to 78 form an integral part of these financial staterments.
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Barclays MultiManager Portfolio 4

Portfolio Statement

As at 31 August 2000 (expressed in GBF)

All securities held are shares i investment funds unless othervwase stated,

Market value % of nat
Investments Holdings GBP asset value
Investment funds: 92.04%
Barclans LK Alpha Furndt 252,000 725,508 1.07
Barclays LK Lower Cap Fund? 112,766 410,581 061
GlobalAcosss Asia Pacific {ex-lapan] Fund® 1,857 000 5,163,333 T3
Globaldccass Emerging Market Debst Funad® T 2,436,141 330
Globalfcoess Emerging Market Equity Fund® 6,937,792 5.846,392 .64
GlobalAceess Emerging Market Local Currency Debt Fund® £, 736,258 3,046,997 4.50
Globalfcoess Europe [ex-UK) Alpha Fund® 3,361,360 6,499,612 960
Globalfcoess Global Corporate Boned Fund® 2 544,500 2,475,736 346
Globalfcoess Global Government Bond Fund® 1,674,100 1,679,338 248
Globalfccess Global High Yield Bond Fund® 5 629,100 4,775 048 698
Globalfeoess Japan Fund® 2,676,100 3,178,258 4.70
Globalfcoess UK Oppor tunities Fund® L30,027 131315 194
Globalfcosss US Equity Furd® 430,543 12,957,009 1914
Globalfcoess LIS Small & Mid Cap Equity Fund® 3,001,200 4,925 871 7.28
iShares 5 High Yield Corp Bond UCTSETF 22 000 1,666,395 246
ishares Global Corp Bond UCITS ETF 254,000 1,366,190 207
iShares Global High Yield Corp Bond UCITS ETF 13,500 969,728 143
iShares LP. Morgan % EM Bond UCITS ETF 422 000 2,050,878 3.03
iShares M5Cl Eastern Europe Capped Fund UCITS ETF 23024 382 066 0.56
iShares MSCIER Latin Am erica DCITS ETF 0,119 80,819 1.01
Total investment funds 62,303,056 92.04
Portfolie of investments
[eost GBP 57 785 590) 62,303,056 9204
Unrealised gains on future contracts: 1AT%S
Emini &P SO0 Index Future Expiry September 2020 &0 995,574 1.47
Euwro Stoad 50 Future Expiry September J020 {12} 2,249 -
Total unrealised gain on future contracts 997 823 1.47
Unrealised bosses on future contracts: (0.531%8
Emini Russall 2000 Index Future Expiry September 2020 {58) (3424100 (0.51)
MECI Emergng Markets Index Future Expiry September 2020 (7 (16,620} (0.02)
L5 10 Year Note Future Expirg December 2020 (3} {633) =
Total unrealised loss on future contracts (358 673) {0.53)
Total net unrealised gain on future contracts 638,150 0.94
Unrealised gains on forward foreign exchange contracts: 0.30%
Sold Euro for Sterling - Maturing 0409/ 2000 €413,635
£372018 2846 -
Sodd LS Dollars for Sterling - BAaturing 04/ 09/ 2020 514,102,737
E10, 779,412 200,509 0.30
Sold Euro for Sterling - Maturing 1609/ 2020 £99,085
£89,354 05
Sold LS Dollars for Sterling - Maturing 16/09/2020 $169,731
£129 832 2521 -
Tetal unrealised gain on forward foreign exchange contracts 206,781 0.30
Unrealised losses on forward foreign exchangs contracts: [0.57%)
Sold Sterling for Euro - Matuing 04092000 E9,776
C10.869 [ 1&) -
Sold Sterling for US Dollars - BAaturing 04409,/ 2020 £3,351
44,421 (36)

BARCLAS PORTFOUDS A0 ALIDITED ANMUAL REPORT 2020
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Barclays MultiManager Portfolio 4
Portfolio Statement (continued)

As at 31 Auvgust 2020 (expressed in GBP)

Market value % of net
Investments Holdings GBP _ asset value
Unrealized losses on forward foreign exchange contracts: (0L.57%) (continued)

Sold Stering for Euro - Maturing 16/ 09/ 2020 £19,836.550
€21,996,863 (200,832) {0.30)

Sold Sterling for Japanese Yen - Maturing 16./09/2020 £1,042,957
¥144.232023 {15,453} (0.02)

Sold Sterling for US Dollars - Maturing 16/0:9/2020 £6.458,587
$11,059,100 (173 425) (D.25)
Total uweaksed loss on forward foreign exchange contracts {389, 837) {0.57)
Total net urnwealised koss on forward foreign exchange contracts (183,051} {0.27)
JTotal portfolos 62,758,155 92.11
Other net assels 4,938,346 7.29
Leisllasets 67,696,501 100,00

Goldman Sachs intemnational & the counterparty to these open futures contracts.
Barclays Bank UK PLC and Undon Bank of Switzerland are the counterparties to these open forward foreign exchange contracts.

1 These funds form 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 CBP 12 277 283, the margin amounts to GBP 686,067 are
disclosed in the cash at bank and bank overdraft balances on the combined statement of net assets.

§ Including dervative assets and Rabilties.

The accompanying notes on pages 51 to 78 form an integral part of these financial statements.
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Barclays MultiManager Portfolio 5
Portfolio Statement

Asat 31 August 2020 (expressedin GEP)

Al securities held are shares in investrnent funds wnless otherwise stated,

Market vahe %o of net
Investments Haoldings GEP asset value
Investment funds: 91.36%
Barclays UK Alpha Fundf 89,000 256,231 105
Barclays UK Lower Cap Fundt 61,587 224,239 0.9
Clabalsccess Asia Pacific (ex-lapan) Fund® 721,000 2,004,719 817
Clabalaccess Emerging Market Debt Fund® 480916 462,121 1.E8
Clobalfccess Emerging Market Equity Fund® 4,502,133 3,793 892 1547
GlobalAccess Emerging Market Local Currency Debt Fund® 1,459,195 660,036 269
GlobalAccess Evrope {ex-UK) Alpha Fund* 1,350.906 2,689,490 10.97
GlobalAccess Global Corporate Bond Fund*® 477500 447,750 1.83
Clobalaccess Global High Yield Bond Fund* 963,300 812,788 3.31
ClobalAccess |apan Fund® 1,136,900 1,350,234 5.50
ClobalAccess UK Opportunities Fund® 177,053 438,654 1.79
ClobalAccess US Equity Fund® 157,400 4,736,885 19.31
ClobalAccess US Small & Mid Cap Equity Fund® 1,222,000 2,005,669 818
iShares $ High Yield Corp Bond UCITS ETF 74950 602175 245
iShares Global Corp Bond UCITS ETF 91,000 488,462 1.99
iShares Clobal High Yield Corp Band UCITS ETF 4,200 344,792 141
iShares |.P. Morgan $ EM Bond UCITS ETF 151,000 733845 2599
iShares M5CI Eastern Europe Capped Fund UCITS ETF 7341 121,818 0.50
iShares M5CIEM Latin America UCITS ETF 24269 235639 0.96
Total investment funds 22410439 91,36
Portfolio of investments
{cost GBP 20,468,020} 22,410,439 91.36
Unrealised gains on future contracts: 1.90%#
Emini S&F 500 Index Future Expiry September 2020 28 464,601 1.90
Eura Stowce 50 Future Expiry Septermber 2020 {5} 937 =
Tatal unrealised gain on future contracts 465,538 1,90
Unrealised losses on future contracts: ((0L.58)%6#
Emini Russell 2000 index Future Expiry September 2020 (23} {135,783) {0.55)
MSCI Ernerging Markets Index Futire Expiry Septernber 2020 {3) {7127) {0.03)
Total unrealised loss on future contracts {142,910) (0.58)
Total net unrealised gain on future contracts 322,628 132
Unrealised gains on forward foreign exchange contracts; 0.13%
Sold Euro for Sterling - Maturing 04092020 £161,425
E145,184 L 0.01
Sold US Dollars for Sterling - Maturing 04.,/09/2020 $2.037626
£1,557.458 285970 Q.12
Sold Euro for Sterling - Maturing 16/09/2020 £165451
E148,557 857 =
Total unrealised gain on forward foreign exchange contracts 30,948 0,13
Unrealised losses on forward foreign exchange contracts: (0.62%)
Sald Sterling for US Dollars - Maturing 04,/09/2020 £355.581
3465992 (6026) (0.02)
Sold Sterling for Euro - Maturing 16/09/2020 £9,636,091
€10,685,516 (97550} {040}
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Barclays MultiManager Portfolio 5
Portfolio Statement (continued)

As at 31 August 2020 (expressed in GBP)

Market value % of net
Investments Holdings GBP asxet value
Unrealized losses on forward foreign exchange contracts: {0.62%) ( continued)
Sold Sterling for US Dollars - Maturing 16/09/2020 £2.342 840
33,0559 507 {47.979) (0.20)
Totel ure ealised lozs on forward foreign exchange contracts (151,564) [0.62]
Total net unreaiised loss on forward foreign exchange contracts [120,616) (0.49)
Total portfoliosd 22612451 52.19
Other net azsets 1,915,117 1H1
REIERTAESE5 A TR e 1OC.00

Caoldman Sachs Intemationsl 5 the cownterparty to these openfutires contracls
Barclays Bank UK PLC and Union Bank of Switzerland are the counterparties to these open forward foreign exchange contracts.

t These funds form part of Barclays Mulli-Manager Fund {UK Series 2).
* These funds form part of Barclays Multi-Manager Funds PLC,

# The absolste commitment on futuees contracts in amounts to GBP 5,313,993, the margin amounts to CBP 326,302 are disclosed
in the cash at bank and bank overdraft balances on the combined statement of net assets,

§ Including derwative assets and labiites.

The accomparnying notes on pages 61 to 78 form an integral part of these financial statements.
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2019 31
2019 31
2019 31 2019 31 2019 31
2(c) 14,319,873 1,984,018 81,724,814 11,322,973 162,174,957 22,469,340
2(9) 19,467 2,697 116,270 16,109 164,342 22,770
2(e)
52,868 7,325 315,290 43,683 1,189,206 164,764
42,856 5,938 602,208 83,436
238 33 475 66
18,760 2,599 41,538 5,755 108,945 15,094
14,453,824 2,002,577 82,198,150 11,388,554 164,240,133 22,755,470
2(e)
2(9) 164,976 22,857 802,728 111,218 816,272 113,094
285,561 39,564
773,301 107,141
55,531 7,694 180,878 25,061 322,508 44,683
220,507 30,551 983,606 136,279 2,197,642 304,483

14,233,317 1,972,026 81,214,544 11,252,275 162,042,491 22,450,987
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2019 31
2019 31 2019 31 2019 31

2(c) 86,854,732 12,033,723 54,142,648 7,501,464 66,715,888 9,243,486
2(9) 53,055 7,351 18,606 2,578 108,693 15,059
2(e) 18,158 2,516
647,338 89,689 217,127 30,083 4,271,010 591,748

19,464 2,697
33,839 4,688
68,418 9,479 59,367 8,225 1,706 236

87,643,007 12,142,939 54,437,748 7,542,350 71,149,294 9,857,735

2(e) 16,402 2,272
2(9) 346,325 47,983 317,834 44,036 997,933 138,264
776,337 107,561
3,544 491
171,889 23,815 119,686 16,582 179,429 24,860
1,294,551 179,360 441,064 61,109 1,193,764 165,396

86,348,456 11,963,579 53,996,684 7,481,241 69,955,530 9,692,339
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2019 31

2019 31 2019 31 2019 31

2(c) 133,146,718 18,447,478 332,068,353 46,008,070 75,385,130 10,444,610

2(9) 172,569 23,909 368,599 51,069 46,237 6,406
2(e) 34,649 4,801 727,102 100,740 218,475 30,270
3,845,863 532,844 11,706,659 1,621,958 7,368,903 1,020,962

5,236 725 727 101

73,681 10,209 78,995 10,945 17,717 2,455

34 5 145 20 100 14

137,273,514 19,019,245 344,955,089 47,793,528 83,037,289 11,504,816

2(e) 21,276 2,948 25,256 3,499 17,637 2,444

2(9) 1,596,548 221,202 3,351,142 464,301 659,996 91,442
153,584 21,279 752,398 104,245

44,843 6,213 314,699 43,602 5,970 827

513,641 71,165 1,321,248 183,059 331,003 45,860

2,329,892 322,807 5,764,743 798,705 1,014,606 140,574

134,943,622 18,696,439 339,190,346 46,994,822 82,022,683 11,364,243
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2019 31

2019 31 2019 31 2019 31
2(c) 27,867,369 3,861,024 366,848,532 50,826,864  1,401,249,014 194,143,051
2(9) 13,822 1,915 123,711 17,140 1,205,371 167,004
2(e) 113,830 15,771 1,112,214 154,097
2,158,481 299,058 24,859,008 3,444,216 56,631,753 7,846,329
645,064 89,374
1,101,609 152,628 1,127,749 156,250
3,950 547 208,182 28,844
11,485 1,591 22 3 310,520 43,023
30,168,937 4,179,906 392,932,882 54,440,851  1,462,489,867 202,627,971
2(e) 2,215 307 82,786 11,470
2(9) 352,079 48,781 59,029 8,178 9,464,862 1,311,357
18,821 2,608 98,728 13,679 1,309,092 181,375
776,337 107,561
624,611 86,540 1,766,968 244,813
153,792 21,308 768,631 106,494 4,118,236 570,582
526,907 73,003 1,550,999 214,891 17,518,281 2,427,158
29,642,030 4,106,903 391,381,883 54,225,960  1,444,971,586 200,200,813
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2019 31
2019 31 2019 31 2019 31
2(d) 216,904 30,052 1,586,252 219,775 3,179,485 440,518
2(d) 65 9 266 37 551 76
216,969 30,061 1,586,518 219,812 3,180,036 440,594
3(a) 65,986 9,142 390,897 54,159 697,188 96,595
5(a) 45,572 6,314 71,964 9,971 92,130 12,765
4 7,365 1,020 39,551 5,480 71,940 9,967
19,105 2,647 19,105 2,647 19,105 2,647
502 70 3,150 436 6,333 877
5(c)
21 3 306 42 225 31
2,646 367 4,024 558 5,678 787
3,227 447 9,318 1,291 17,074 2,366
18,298 2,535 34,545 4,786 49,711 6,887
162,722 22,545 572,860 79,370 959,384 132,923
5(b) (103,156) (14,292) (206,740) (28,644) (335,118) (46,431)
157,403 21,808 1,220,398 169,086 2,565,770 354,102
424,750 58,849 650,317 90,101 803,972 111,390
271,758 37,652 3,284,866 455,118 7,280,261 1,008,680
67,648 9,373 (124,032) (17,185) 84,288 11,678
921,559 127,682 5,031,549 697,121 10,724,291 1,485,851
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2019 31
2019 31 2019 31 2019 31
2(d) 1,623,089 224,879 973,018 134,812 1,191,657 165,104
2(d) 252 35 220 30 1,028 142
1,623,341 224,914 973,238 134,842 1,192,685 165,247
3(a) 328,933 45,574 210,852 29,214 398,858 55,262
5(a) 65,646 9,095 57,127 7,915 104,348 14,457
4 38,037 5,270 24,138 3,344 35,583 4,930
19,105 2,647 19,105 2,647 19,105 2,647
3,284 455 1,890 262 2,453 340
5(0) 14,170 1,963
425 59 232 32 2,502 347
16,644 2,306 10,470 1,451 3,783 524
9,727 1,348 6,497 900 7,567 1,048
22,412 3,105 40,085 5,554 8,764 1,214
504,213 69,859 370,396 51,318 597,133 82,733
5(b) (200,024) (27,713) (156,430) (21,673)
1,319,152 182,769 759,272 105,197 595,552 82,514
1,227,669 170,094 915,556 126,850 2,195,509 304,188
2,929,748 405,917 1,260,077 174,584 (53,219) (7,373)
(67,550) (9,359)
113,420 15,714 (157,485) (21,820) (391,239) (54,206)
5,589,989 774,493 2,777,420 384,812 2,279,053 315,763
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2019 31
2019 31 2019 31 2019 31
2(d) 3,028,331 419,575 7,422,721 1,028,418 1,633,019 226,255
2(d) 1,488 206 38,185 5,291 3,543 491
3,029,819 419,781 7,460,906 1,033,709 1,636,562 226,746
3(2) 1,622,280 224,767 4,404,397 610,229 1,012,324 140,257
5(a) 102,802 14,243 181,669 25,170 88,692 12,288
4 72,003 9,988 179,072 24,810 41,827 5,795
19,105 2,647 19,105 2,647 19,105 2,647
4,621 640 12,053 1,670 2,935 407
5(c) 25,520 3,536 53,742 7,446 11,050 1,531
3,308 458 1,571 218 7 107
5,138 712 9,457 1,310 4,059 562
11,987 1,661 28,025 3,883 8,430 1,168
42,643 5,908 87,062 12,062 31,700 4,392
1,909,497 264,561 4,976,153 689,446 1,220,893 169,155
5(b)

1,120,322 155,221 2,484,753 344,263 415,669 57,591
1,298,500 179,907 43,397,486 6,012,722 12,014,438 1,664,600

3,001,303 428,300  (27,770,456) (3,847,597)  (8.142,426) (1,128,133)

(23,947) (3,318) 569,298 78,876 (28,387) (3,933)
(319,039) (44,203) (319,959) (44,330) 49,854 6,907
5,167,139 715,907 18,361,122 2,543,933 4,309,148 597,032
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2019 31
2019 31 2019 31 2019 31

2(d) 526,724 72,978 7,836 1,086 21,389,036 2,963,451
2(d) 1,257 174 46,855 6,492
527,981 73,152 7,836 1,086 21,435,801 2,969,943
3(a) 445,557 61,732 2,008,027 278,212 11,585,299 1,605,143
5(a) 65,476 9,072 198,689 27,528 1,074,115 148,819
4 15,860 2,197 118,672 16,442 644,138 89,245
19,105 2,647 19,106 2,647 210,156 29,117
985 136 14,747 2,043 52,953 7,337
5(c) 5,579 773 110,061 15,249
3,131 434 11,852 1,642 24,344 3,373
2,359 327 10,330 1,431 74,588 10,334
4,211 583 36,106 5,002 142,169 19,698
18,887 2,617 54,086 7,494 408,193 56,555
581,150 80,518 2,471,615 342,442 14,326,016 1,984,870

5(b) (39,060) (5.412) (1,040,528)  (144,165)
(14,109) (1,955)  (2,463,779) (341,357) 8,150,403 1,129,238
4,793,640 664,159 (2,551,111) (353,456) 65,170,726 9,029,404

(3.657,281)  (506,716) 9,255,224 1,282,311  (12,250,145) (1,697,258)

(18,908) (2,620) 430,506 59,647
(83,700) (11,597) 258,690 35,841 (821,554)  (113,826)
1,019,642 141,271 4,499,024 623,340 60,679,936 8,407,205
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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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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 1
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 1
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 t 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 t
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
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 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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11

2019 31

12
2018 2019 31

2019
31

691
4,428
7,308
3,257
1,882
1,636
2,573
7,914
2,168

607

15,636
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Notes to the Financial Statements
For the financial year ended 31 August 2019

1. Description of the Company
Barclays Portfolios SICAW (the “Company”} s an open-ended investment company, Incorporated as a Société
d'Investissement a Capital Variable on 13 October 2006, under the provisions of the amended law of 10 August 1975
concerning commercial companies and regatered on the official st of undertakings for collective iInvestment pursuant
tz 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 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 Portfalio 1 GCRP
Barclays ClobalBeta Portfolio 2 GEP
Barclays ClobalBeta Portfolio 3 CBP
Barclays ClobalBeta Portfolio 4 GRP
Barclays ClobalBeta Portfolio 5 GBP
Barclays MultiManager Partfolic 1 GRP
Barclays MultiManager Portfolio 2 GBF
Barelays MultiManager Partfolio 3 CRP
Barclays MultiManager Partfalio 4 GRP
Barclays MultiManager Portfolio 5 GBF
Liguid Alternative Strategies GBEP

Each Fund offers share classes in GEBP, 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 Agresment,
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 C55F, 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
administraticn 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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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 finamciol stafements
The financial statements are prepared in accordance with Luxembourg regulations relating to undertakings for
collective investment and Luxembourg Cenerally Accepted Accounting Principles {*Lus 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
currendy 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.
All assets and habilities of the Funds’” expressed in a currency other than the Funds’ reporoing 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
Swiss 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 available stock exchange price of such unit or share,

If a security 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.

BARCLAYS PORTFOLIOS SICAV AUDITED AMNUAL REFDRT 2019
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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 37 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 oeriginal 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 Net 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 (ESMAY) and represents the market value of an equivalent pesition 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 lesses 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 securites 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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62

426/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

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
Fuind Payraenit End
Barclays ClobalBeta Partfalio 1 Manthky End of sach manth
Barclays ClobalBeta Portfolio 2 Cruartery End of February, May, August and Movernber
Barclays ClobalBeta Partfalio 3 Quartardy End of February, May, August and Novernber
Barclays ClobalBeta Portfolio 4 Half.yearly End of February and August
Rarclays 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 November
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 properdy 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-Investment Manager and the Sub-Distributors,

As from 28 March 2018

mn n
As from 28 March 2019, FundRock Management Company 5.4 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
value 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 porvon 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 ¥
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 Portfolio 2 1.35% 095% upto0.40% 0.75% -
Barclays MultiManager Partfolic 3 1.50%  1.00% upto0.50% 0.75% upte 2.00%
Barclays MultiManager Portfolio 4 1.50%  1.00% wptwo0.50% 0.75% upte 200%
Barclays MultiManager Portfolio 5 1.50%% 1.00% wpto0.50% 0.75% upto 2.00%
Liquid Alternative Strategies up to 1.00% - - 0.50% -

(b}  Managerment Feas 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 Event 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%
GlobalAccess 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 {oontinuead)
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 USD (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 0.065
Shares Emerging Markets Local Government Bond UOITSETF 0.50%
iShares € Covit 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 0.5055
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 00055
1Shares Pacific Index Fund 0.00%
iShares UK Credit Boand Index Fund 0.12%
iShares UK Gilts 0-5yr UOTS ETF 0.075%
iShares LK 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 00055
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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 {oontinuead)
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 Horizon Pan European Alpha Fund 1.005%
Janus Henderson UK Absolute 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 GAIA Egerton Equity Fund 1.25%
Schroder GAlA Twe Sigma Diverdfied Fund 1.40%
L Access IRL Trend Macre Fund 1.508%
Veritas Global Real Retum 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 o capital gains,
However, the Company is subject 1@ a "taxe dabonnement” 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

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

During 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 Depasitary 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
paid 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 Multianager Portfolic 2
Barclays MultiManager Portfolic 3
Barclays MultiManager Portfolio 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 valus 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 enterad 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 DHrective 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 adjustrment 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 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 redemplicn position. This is a daily process, subject to the daily
volume af subscriptions and redemptions. The Directors review on a pericdic 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, ameng 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 coples may be cbtained.
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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,

BARCLAYS PORTFOLIOS SICAY AUDITED ANNUAL REFORT 2019
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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,

BARCLAYS PORTFOLIOS SICAY AUDITED ANNUAL REFORT 2019

444/537



EDINETOOOO
O00D0OO00ooOo0onoO(E25175)
ooooooooooooodao

2020 11
11,356,134.16 1,573,392
299,257.61 41,462
11,056,876.55 1,531,930
111,497,078.97
675,231.88 70,150
104,000.00
44,014.27

1,072.086

15.341 1,594
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2020 11
61,799,715.18 8,562,351
931,673.00 129,083
60,868,042.18 8,433,267
141,086,564.81
768,945.11 79,886
496,573.99 51,589
126,000.00
50,789.53
27,866.87
1,119.734
15.140 1,573
17.819 1,851
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2020 11
175,091,378.28 24,258,910
2,682,417.93 371,649
172,408,960.35 23,887,261
190,711,231.31
2,090,819.91 217,215
343,118.89 35,647
155,500.00
148,335.74
19,719.56
1,226.438
14.095 1,464
17.400 1,808
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2020 11
99,235,822.92 13,749,123
2,193,215.45 303,870
97,042,607.47 13,445,253
26,043,002.66
332,031.48 34,495
306,053.14 31,796
17,000.00
18,000.00
12,039.31
1,531.940
18.446 1,916
25.421 2,641
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2020 11
59,865,848.60 8,294,413
647,998.93 89,780
59,217,849.67 8,204,633
768.80 80

30.00

25.627 2,662
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2020 11
51,639,938.29 7,154,713
339,733.05 47,070
51,300,205.24 7,107,643
4,753,304.81
8,977,910.78 932,715
2,943,175.29 305,766
4,500.00
853,251.00
222,378.43
1,056.289
10.522 1,093
13.235 1,375
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2020 11
100,210,417.93 13,884,153
2,319,919.72 321,425
97,890,498.21 13,562,729
77,534,554.09
1,854,860.51 192,701
14,056,667.19 1,460,347
67,000.00
175,869.94
1,039,774.21
1,157.231
10.547 1,096
13.519 1,404
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2020 11
279,148,476.63 38,676,021
2,591,507.97 359,053
276,556,968.66 38,316,968
263,186,362.15
13,030,717.95 1,353,761
20,910,419.02 2,172,383
217,500.00
1,098,374.30
1,400,450.73
1,210.051
11.864 1,233
14.931 1,551
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2020 11
69,250,143.28 9,594,607
470,315.37 65,162
68,779,827.91 9,529,445
153,447,457.11
5,954,619.44 618,625
3,451,309.54 358,557
113,000.00
387,598.90
221,782.78
1,357.941
15.363 1,596
15.562 1,617
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2020 11
24,923,818.89 3,453,195
369,381.95 51,178
24,554,436.94 3,402,017
1,400,049.42 145,451
394,364.51 40,971
91,154.16
25,658.18
15.359 1,596
15.370 1,597
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I I I I
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) 0 (44.500)
2012 3 8,726 2,640 219,173
(V) @ ()
0 20,000 24,500
2012 © (20,000) (24,500)
2013 3 0 45,593 173,581
() (V) ()
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
© ()] O
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
()] () ()
1 13,500 0 24,000
2017 (13,500) O (24,000
2018 3 50,394 0 70,170
(V) @ ®
13 0 6,000 18,000
2018 © (6,000) (18,000)
2019 31 0 8,125 62,045
(O] (V) ®
1 186,000 0 204,000
2010 (186,000) ©) (204,000)
2020 3 0 8,081 54,014
()] ()] O
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|
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) (0) (97,500) (0) 0) 0)
134,000 0 232,500
2011 (134,000) () (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)
10 49,500 30,000 190,500
2015 (49,500) (30,000) (190,500)
2016 31
44 0 229,497 0 4,600 75,998
@ () (226,000) () () ()
1 0 115,000 75,500
2016 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 31
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 31
75 93,000 114,696 0 0 60,390
0) (93,000) (111,000) 0) 0) 0)
1 17,500 0 171,000
2019 (17,500) 0) (171,000)
2020 31
75 7,000 107,771 0 32,523 27,867
0) (7,000) (104,000) 0) (0) (0)
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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) ()
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) 0) 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
10 0 88,000 586,000
2015 0) (88,000) (586,000)
2016 31
10,000 39,000 342,336 3,914 31,664 134,953
(10,000) (39,000) (332,500) 0) 0) ()
1 0 304,000 282,000
2016 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) 0) (0
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 31
0 14,500 152,336 0 42,106 47,613
0) (14,500) (142,500) 0) 0) (0)
1 10,000 22,000 173,500
2019 (10,000) (22,000) (173,500)
2020 31
0 4,000 148,336 0 27,893 19,720
0) (4,000) (138,500) (0) 0) (0)
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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) () O O
17,000 0 114,000
2011 (17,000) () (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) (0) (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) () O ()
10 0 56,500 142,500
2015 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)
1 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) () O ©
1 120,000 20,000 142,500
2017 (120,000) (20,000) (142,500)
2018 31
0 0 34,000 0 1,216 15,845
() () (34,000) () O ©
13 7,000 120,500 29,000
2018 (7,000) (120,500) (29,000)
2019 31
0 16,000 18,000 0 3,806 12,039
@ (16,000) (18,000) () () ()
1 0 12,000 17,000
2019 (0) (12,000) (17,000)
2020 31
0 0 18,000 0 0 12,039
() © (18,000) () O ©
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I
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) (118,500)
2012 31
50,582 0 113,706 7,788 7,397 52,042
(50,000) () (89,000) 0 (V) ©
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) 0) (0)
10
2015
2016 31 104,500 154,500 4,500 0 0 14,284
(104,500) (154,500) (4,500) ) ) )
11
2016
2017 31 0 0 4,500 0 4,967 9,317
() © (4,500) 0) 0 ©
12
2017
2018 31 22,000 0 26,500 0 0 9,317
(22,000) () (26,500) ) () ©
13
2018
2019 31 0 4,500 22,000 0 0 9,317
()] (4,500) (22,000) () © ©
14
2019
2020 31 0 22,000 0 0 0 9,317
© (22,000) () (D) () ()
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[
2010
2011 31 829,309 31,938 797,371 81,152 0 81,152
() © © © © O
4,500 0 4,500
2011 (4,500) (0) (4,500)
2012 81 27,175 208,335 616,211 0 0 81,152
() © () () © ()
120,000 0 124,500
2012 (120,000) 0) (124,500)
201 1
013 3 42,363 40,878 617,697 0 81,122 30
(12,000) © (12,000) () © ()
0 0 124,500
2013 0) 0) (124,500)
2014 1
0 3 632,199 131,981 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 81 22,441 156,642 963,215 36,907 17,752 72,857
(0) (17,500) (620,500) (0 () ()
10 0 0 14,000
2015 © © (14,000)
2016 81 2,338 21,065 944,488 490,566 93,478 469,945
() © (620,500) (0 © ()
1 0 0 14,000
2016 () © (14,000)
2017 81 2,263 0 946,751 9,968 120,552 359,361
(0) 0) (620,500) (0) () 0
12 0 0 14,000
2017 () © (14,000)
2018 31
0 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 O © (14,000)
201 1
019 3 12,470 20,534 943,606 2,677 68,178 260,609
(0) (20,500) (692,000) (0) 0) 0)
1 0 9,500 4,500
2019 0) (9,500) (4,500)
202 1
020 3 1,367 92,000 852,973 8,089 30,993 237,705
0) (92,000) (600,000) 0) 0) 0)
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2010
2011 31 1,027,534 145,750 881,784 61,287 20,797 40,490
© © (V) © () ()
20,000 0 20,000
2011 (20,000) (0) (20,000)
2012 31
44,947 109,750 816,981 44,672 2,871 82,291
© © () © () ()
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) (0) (422,000)
2015 31
4,874 193,986 449,824 158,921 54,122 861,229
© ()] (175,500) (0 () ()
10 0 194,000 228,000
2015 0 (194,000) (228,000)
2016 31
59,811 35,491 474,144 1,247,443 263,551 1,845,121
() () (175,500) (0) () ()
1 0 173,500 54,500
2016 (0) (173,500) (54,500)
2017 31
53,631 177,854 349,921 122,679 303,308 1,664,492
0 (155,500) (20,000) (V) 0 0
19 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) () () ()
14 0 8,000 67,000
2018 (0) (8,000) (67,000)
2020 31
1,257 29,657 179,863 7,166 233,184 1,092,275
© (27,000) (20,000) © () ()
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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 18,309 6,710 390,664
() @ () () () ()
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) (106,000)
2014 31
120,106 1,973,715 | 2,348,377 496,140 235,738 712,039
(41,500) 0) (441,500) (0 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)
10 162,000 165,000 193,000
2015 (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)
1 8,500 39,000 162,500
2016 (8,500) (39,000) (162,500)
2017 31
24,443 195,246 1,512,269 102,342 635,759 2,000,376
() (33,000) (228,000) () 0) 0)
1 240,000 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)
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
(0) (15,000) (240,500) (0) 0) 0)
1 0 14,500 217,500
2019 () (14,500) (217,500)
2020 31
24,427 157,191 1,107,847 19,488 298,325 1,454,290
0) (100,500) (140,000) (0 0) 0)
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2010
2011 31 1,396,020 213,388 1,182,632 10,374 4,373 6,001
© () © © () ©
2011
2012 31 13,907 181,787 1,014,752 30,781 0 36,782
() () () () () ()
2012
2013 31 120,315 110,165 1,024,902 61,496 0 98,278
(80,000) © (80,000) ) © ()
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) 0)
307,500 39,000 456,500
I (307,500) (39,000) (456,500)
2015 31
92,000 219,908 1,049,261 90,211 40,536 232,919
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© () (152,000) () © ()
1 0 0 113,000
2019 0) ) (113,000)
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2010 UCl
Ucl Ucl
2010 174 2010 41
2003 14
CD
12
2010 175
UCl
2010 174 2007 68 2016 46
Ucl UCl
90

UCl
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Ucl
UCl
Ucl
Ucl UCl
UCl
2.6.2.
2.6.3.
FCP UCITS Ucl
FCP  UCITS UCl
SICAR 10
15
2010 FCP
2.6.4.
VAT

SICAV SICAF SICAR FCP VAT
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VAT
2016 30
VAT 781
781
781
781
2.6.5. CRS
CRS
2014 107 EU
CRS
2014 10 29 2016
OECD
CRS
CRS
LTA
CRS

CRS

VAT

FCP

VAT

VAT
781
VAT
2015 12 18
CRS
EU
LTA
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VAT
VAT
VAT
VAT
FCP
TIN CRS
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LTA
CRS
CRS
CRS
2.6.6. FATCA
FATCA
FATCA FATCA
FATCA
FATCA
FATCA 2015 24
FATCA
LTA
FATCA
NFFE NFFE
30
FATCA FATCA
LTA
LTA
NFFE
LTA
FATCA

FATCA

LTA
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30
SIF
2007 13 2007
2007 1991 19
2007 13 2007 SIF
3.1.
SIF Ucl
SIF UCl
SIF UCl
EU 2017 1129
SIF
2007
125,000
2013 36 EU
2014 65 EU UCITS
UCITS
SIF
SIF
SIF
3.2.
3.2.1.
3.2.1.1.
2007 FCP
SICAV SIF
SIF
FCP 2.2.1

FCP
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SICAV SICAF
SICAV
2007 SICAV 2010
SICAV SIF
2007
2007 SIF

3.2.1.2

2007

SIF

3.2.1.3.

2007 SIF

12
FCP

SIF

SIF
3.2.2

2007
SIF SIF
SIF
3.3.
EU UCl 2010

2007

2.2.2
SICAV

1,250,000

2010

CSSF
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SIF 2007
CSSF CSSF 07 309
SIF
SIF
SIF 2007
SIF

3.4
3.4.1

SIF CSSF

SIF 2010 UCl

2010 UCl CSSF SIF SIF

SIF
CSSF
2007 SIF CSSF
2007 SIF 2013 AlF SIF
AIF 2013 2013
AIFM SIF 2007

3.4.2

SIF

1993
2013 19
FCP SICAV
2013 19
24
1993 26

SIF

2007 2010
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3.4.4 2007
3.4.3
SIF
3.4.4
SIF SIF
CSSF
SIF SIF
SIF
CSSF
CSSF
SIF
SIF
SIF
SIF
SIF
3.4.5
SIF
3.4.6
SIF SIF SIF SIF
SIF
SIF
3.4.7
2007
SIF

SIF
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2018 SIF  EU 1286 2014
PRIIPs KID
2014 65 EU
CSSF
3.5 SIF
SIF  0.01 2010 uclt 0.05
2010
2007
ucl RAIF
2007 68 2010 174 2016 23 46
SIF SIF
90
SIF SIF
SIF SIF
SIF
SIF
SIF
2016 23 2013 2010
AIF RAIF
RAIF  AIFMD AIFNM
RAIF  CSSF
RAIF
RAIF RAIF
RAIF
SIF
RAIF
RAIF

125,000
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RAIF CSSF SIF SICAR RAIF CSSF
RAIF 10
AIFM RAIF AlF
EU AIFMD
AIFM
RAIF 0.01 SICAR
AlF
SIF  SICAR AIF CSSF

RAIF
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CSSF

1985 262

CSSF Commission de Surveillance du

Secteur Financier

CSSF CSSF

Barclays Portfolios
SICAV

CSSF

14 30
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2009 13
65 EC

EU

EU



EUR

ETF

FCA

FCA

98

CSSF

2010

1998

FCA

23
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EC NO.974



MiFID 2

OECD

UCITS

2014

UCITS
UCITS
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Single Pricing

ERISA

2004 39 EC 1.14

2010
CSSF

GBP
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1933 501
4.7
10
23
1933 1933
1940 1940
2010 2010 12 17
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2020 31
2020 31
2020 31
CSSF 2016 23
2016 23 1SA CSSF
2016 23 I1SA

Réviseur d"entreprises agréeé

CSSF
1ESBA

526/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

Réviseur d"entreprises agréé

CSSF 2016 23
I1SA

CSSF 2016 23 1SA

527/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2020 12 16

528/537



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

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 2020, and of the results of their operations
and changes in 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 2020;
the Portfolio Statement as at 31 August 2020;
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 I1SAs 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.

529/537



EDINETOO OO

0000000000000 O(E25175)

oo o o o o o )
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 determinesis 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 I1SAs 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
agoregate, 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;

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;
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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.

Luxembourg, 16 December 2020
PricewaterhouseCoopers, Société coopérative

Represented by

Andrea Montresori
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2019 31
2019 31
2019 31
CSSF 2016 23
2016 23 1SA CSSF
2016 23 1SA

Réviseur d"entreprises agréeé

CSSF
IESBA
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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 financia 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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