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Robeco QI Global
Dynamic Duration

2,334,744,262
(6,317,439)

2,328,426,823
57,055,664
6,997,297
11,012,309
960,245
12,731,513
408

2,417,184,259

4,976,939
29,356
902,848
1,377,632
10,790,568
556,683

18,634,026

2,398,550,233

Robeco QI Global Dynamic Duration

2020 12 31 1

Robeco QI Global
Dynamic Duration

3,342,394,309

56,549,286
347,547
43

56,896,876

13,506,974
52,656
4,291,318
1,201,651
515,932
35,720

19,604,251
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37,292,625

62,594,701
(51,760,765)

123,059,645
(42,383,640)

91,509,941

(73,621,171)
(14,769,695)
(13,517,621)

(48,075)

(101,956,562)

26,846,004

1,149,014,677
(2,106,318,997)

(957,304, 320)

(13,385,760)

2,398,550,233

Robeco Capital Growth Funds - Robeco QI Global Developed Enhanced Index Equities - 1 JPY

2021 4
US TREASURY N/B 15-NOV-2025 2.000 2026/11/15 114,854,155.72 6.2%
JAPAN (20 YEAR ISSUE) 20-DEC-
2.000 2030/12/20 104,588,071.28 5.6%
2040
US TREASURY N/B 15-MAY-2027 0.625 2030/5/15 57,881,280.57 3.1%
US TREASURY N/B 15-MAY-2029 6.250 203075715 55,407,651.68 3.0%
UK TSY 1 1/4% 2027 22-JUL-2026 1.250 2027/7/22 53,184,877.05 2.9%
US TREASURY N/B 15-FEB-2024 2.500 2045/2/15 50,602,962.42 2.7%
BUONI POLIENNALI DEL TES 01-SEP-
3.750 2024/9/1 48,210,734.77 2.6%
2022
JAPAN (10 YEAR [ISSUE) 20-DEC-
0.800 2022/12/20 47,338,636.55 2.5%
2037
JAPAN (10 YEAR [ISSUE) 20-DEC-
0.100 2029/12/20 45,582,209.53 2.4%
2057
US TREASURY N/B 15-NOV-2044 2.250 2025/11/15 44,921,127.06 2.4%
US TREASURY N/B 15-AUG-2030 3.625 2043/8/15 44,917,519.85 2.4%
UK TSY 2 3/4% 2024 07-SEP-2027 2.750 2024/9/7 39,817,736.32 2.1%
UK TSY 4 1/4% 2032 07-JUN-2028 4.250 2032/6/7 35,466,795.75 1.9%
AUSTRALIAN ~ GOVERNMENT ~ 21-APR-
4.750 2027/4/21 35,409,786.99 1.9%
2041
UK TSY 0 3/8% 2030 22-0CT-2027 0.375 2030/10/22 31,983,309.07 1.7%
BUONI POLIENNALI DEL TES 01-NOV-
5.250 2029/11/1 31,514,721.06 1.7%
2029
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FRANCE (GOVT OF) 25-MAY-2028 1.500 2031/5/25 30,046,414.34 1.6%
CANADIAN GOVERNMENT 01-JUN-2024 1.000 2027/6/1 29,546,887.56 1.6%
UK TSY 0 7/8% 2029 22-0CT-2026 0.875 2029/10/22 29,226,442.02 1.6%
FRANCE (GOVT OF) 25-0CT-2039 2.250 2022/10/25 29,008,794.13 1.6%
BUONI POLIENNALI DEL TES 01-JUN-

2.200 2027/6/1 28,969,120.58 1.6%
2030
FRANCE (GOVT OF) 25-MAY-2023 0.500 2025/5/25 28,672,798.68 1.5%
US TREASURY N/B 28-FEB-2027 1.125 2027/2/28 28,536,970.91 1.5%
US TREASURY N/B 31-MAY-2023 0.500 2027/5/31 28,508,080.35 1.5%
CANADIAN GOVERNMENT 01-JUN-2044 1.500 2026/6/1 26,693,733.89 1.4%
AUSTRALIAN ~ GOVERNMENT ~ 21-NOV-

2.750 2028/11/21 26,242,294.81 1.4%
2035
JAPAN (20 YEAR [ISSUE) 20-DEC-

2.100 2025/12/20 25,803,766.20 1.4%
2029
JAPAN (5 YEAR ISSUE) 20-DEC-2028 0.100 2024/12/20 25,676,589.93 1.4%
KINGDOM OF DENMARK 15-NOV-2047 0.250 2022/11/15 25,266,047.56 1.4%
US TREASURY N/B 15-AUG-2027 2.250 2049/8/15 25,244,904.68 1.4%
CANADIAN GOVERNMENT 01-JUN-2037 2.750 2022/6/1 24,700,438.84 1.3%
BUNDESREPUB. DEUTSCHLAND 15-FEB-

0.500 2028/2/15 24,022,598.26 1.3%
2023
AUSTRALIAN ~ GOVERNMENT  21-APR-

4.500 2033/4/21 23,849,214.26 1.3%
2026
NETHERLANDS ~ GOVERNMENT ~ 15-JAN-

0.000 2024/1/15 22,917,772.13 1.2%
2026
CANADIAN GOVERNMENT 01-SEP-2038 1.000 2022/9/1 21,943,607.20 1.2%
BUONI POLIENNALI DEL TES 01-SEP-

4.750 2044/9/1 21,132,154.73 1.1%
2025
UK TSY 0 3/4% 2023 22-JUL-2025 0.750 2023/7/22 19,455,287.18 1.0%
US TREASURY N/B 15-FEB-2022 1.500 2030/2/15 18,960,102.82 1.0%
BUNDESREPUB. DEUTSCHLAND 15-FEB-

0.000 2030/2/15 18,821,183.63 1.0%
2027
CANADIAN GOVERNMENT 01-JUN-2030 5.000 2037/6/1 18,495,659.66 1.0%
US TREASURY N/B 15-FEB-2026 1.625 2026/2/15 17,582,934.20 0.9%
BONOS Y OBLIG DEL ESTADO 30-JUL-

1.950 2030/7/30 16,289,986.59 0.9%
2022
US TREASURY N/B 15-FEB-2023 4.500 2036/2/15 16,220,957.42 0.9%
FRANCE (GOVT OF) 25-APR-2028 4.500 2041/4/25 14,977,447.50 0.8%
BELGIUM KINGDOM 22-JUN-2023 1.900 2038/6/22 14,419,533.81 0.8%
US TREASURY N/B 15-MAY-2022 4.375 2041/5/15 14,197,795.81 0.8%
BUONI POLIENNALI DEL TES 15-MAR-

0.950 2023/3/15 13,935,300.38 0.7%
2024
BONOS Y OBLIG DEL ESTADO 31-JAN-

4.800 2024/1/31 13,782,931.89 0.7%
2032
AUSTRALIAN ~ GOVERNMENT ~ 21-NOV-

2.750 2027/11/21 13,712,031.76 0.7%
2033
BONOS Y OBLIG DEL ESTADO 31-0CT-

5.150 2044/10/31 13,371,602.35 0.7%
2041
CANADIAN GOVERNMENT 01-SEP-2048 0.500 2025/9/1 12,915,858.35 0.7%
AUSTRALIAN ~ GOVERNMENT ~ 21-JUN-

2.750 2035/6/21 12,828,471.27 0.7%
2022
US TREASURY N/B 15-FEB-2024 2.500 2046/2/15 12,569,155.23 0.7%
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BONOS Y OBLIG DEL ESTADO 30-APR-

0.500 203074730 12,530,716.16 0.7%
2027
FRANCE (GOVT OF) 25-MAY-2031 1.000 2027/5/25 11,988,796.55 0.6%
US TREASURY N/B 15-AUG-2045 2.250 2046/8/15 11,929,431.70 0.6%
BONOS Y OBLIG DEL ESTADO 31-0CT-

1.450 2027/10/31 10,692,071.57 0.6%
2039
BONOS Y OBLIG DEL ESTADO 31-JAN-

6.000 2029/1/31 10,677,589.55 0.6%
2021
UK TSY 0 1/8% 2028 31-JAN-2024 0.125 2028/1/31 9,400,549.91 0.5%
US TREASURY N/B 15-MAY-2046 2.875 2049/5/15 9,364,312.98 0.5%
BUONI POLIENNALI DEL TES 01-FEB-

4.000 2037/2/1 9,087,565.30 0.5%
2024
NETHERLANDS =~ GOVERNMENT ~ 15-JAN-

3.750 2023/1/15 8,700,135.77 0.5%
2038
CANADIAN GOVERNMENT 01-JUN-2033 5.750 2033/6/1 8,591,267.43 0.5%
US TREASURY N/B 15-AUG-2046 2.250 2027/8/15 7,607,268.76 0.4%
FRANCE (GOVT OF) 25-0CT-2022 4.000 2038/10/25 7,227,566.69 0.4%
SWEDISH GOVERNMENT 12-NOV-2066 0.750 2029/11/12 7,213,901.60 0.4%
BONOS Y OBLIG DEL ESTADO 30-JUL-

4.900 2040/7/30 7,157,335.83 0.4%
2027
NETHERLANDS =~ GOVERNMENT ~ 15-JUL-

0.750 2027/7/15 7,117,249.88 0.4%
2035
KINGDOM OF DENMARK 10-NOV-2029 7.000 2024/11/10 6,387,768.23 0.3%
BUNDESREPUB. DEUTSCHLAND 15-MAY-

0.000 2035/5/15 5,988,370.32 0.3%
2022
BELGIUM KINGDOM 22-JUN-2025 0.800 2027/6/22 5,657,491.77 0.3%
BELGIUM KINGDOM 22-JUN-2029 1.000 2031/6/22 5,558,619.75 0.3%
AUSTRALIAN ~ GOVERNMENT ~ 21-APR-

2.750 2024/4/21 5,538,763.06 0.3%
2040
FRANCE (GOVT OF) 25-MAY-2048 1.750 2066/5/25 5,328,170.00 0.3%
BELGIUM KINGDOM 28-MAR-2041 4.000 2022/3/28 5,228,570.34 0.3%
SWEDISH GOVERNMENT 12-NOV-2023 1.000 2026/11/12 4,858,611.07 0.3%
FRANCE (GOVT OF) 25-APR-2040 4.000 2060/4/25 4,568,110.33 0.2%
SWEDISH GOVERNMENT 13-NOV-2024 1.500 2023/11/13 4,109,097.77 0.2%
UK TSY 1 1/4% 2041 22-0CT-2047 1.250 2041/10/22 3,809,178.73 0.2%
UK TSY 1.75% 2057 22-JUL-2031 1.750 2057/7/22 3,555,340.67 0.2%
AUSTRALIAN ~ GOVERNMENT ~ 21-JUN-

3.250 2039/6/21 3,119,962.66 0.2%
2043
FRANCE (GOVT OF) 25-APR-2060 5.500 2029/4/25 2,309,854.74 0.1%
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2021 4 30

1,625,558,586

2,744,607

1,622,813,979

1,626,778,948

0.9976

338,944

338,944

340,000

0.9969
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38 59
2
19 52
193 2 1 20 2020 4 1 2021
31
19 20
2020 3 31 2021 3 31
2 901,427 928,035
9,182 9,034
294,974 304,947
9,404 7,802
4,023 4,752
15,875 15,344
1,234,888 1,269,916
24,824 22,685
1 23,726 21,927
1 1,098 757
58,661 62,976
2 43,052 42,243
15,608 20,733
83,485 85,661
1,318,374 1,355,577
19 20
2020 3 31 2021 3 31
215,466 223,924
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161,141 157,310
54,325 66,614
10,444 13,284
6,296 3,109
8,783 5,743
44,496 48,505
6,591 6,950
12,054 12,043
18,202
304,132 331,764
32,241 32,910
32,241 32,910
336,373 364,674
495,000 495,000
487,000 495,903
487,000 495,903
982,000 990,903
982,000 990,903
1,318,374 1,355,577
19 20
2019 4 1 2020 4 1
2020 3 31 2021 3 31
1,419,246 1,388,709
46,197 60,662
18,799 17,514
1,484,243 1,466,886
759,224 701,924
7,236 9,016
600
335 317
167,930 203,286
44,682 59,023
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770 1,192
11,799 14,949
2,428 2,276
14,318 12,441
1,009,326 1,004,429
28,680 28,890
167,665 165,433
3,352
193 358
44,496 48,325
6,591 6,950
28,616 30,572
99 33
5,051 2,577
17,095 25,978
43,052 42,885
2,588 2,139
655 669
70,553 73,132
418,691 427,945
56,225 34,510
2 1
339
0
2 341
358
18,202
0
358 18,202
55,869 16,649
55,869 16,649
23,540 12,871
3,926 19,613 5,124 7,746
36,256 8,902
19 ( 2019 4 1 2020 3 31
495,000 450,744 450,744 945,744 945,744
36,256 36,256 36,256 36,256
— 36,256 36,256 36,256 36,256
495,000 487,000 487,000 982,000 982,000
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2021 31
29 2020 31
30 2021 26
€))
IFRS 15
2018
@
2022
©)
19 20
2020 3 31 2021 3 31
1. 1.
24,650 26,449
11,311 11,651
2. 2.
154,423 253,724
43,052 42,243
75,928 53,141
() 17,816 10,247
19 20
2019 4 1 2020 4 1
2020 3 31 2021 3 31
1.
348,428 232,588
() 17,816 () 10,238
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9,900 — | = 9,900 9,900 N - 9,900
19 20
2019 4 1 2020 4 1
2020 3 31 2021 3 31
19 2019 4 1 2020 3 31
1
2020 3 31
901,427 901,427
294,974 294,974
9,404 9,404
43,052 41,339 1,713
1,248,858 1,247,145 1,713
161,141 161,141
54,325 54,325
215,466 215,466
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1
2021 3 31
(

928,035 928,035

304,947 304,947

7,802 7,802
42,243 40,642 1,600
1,283,027 1,281,427 1,600

157,310 157,310

66,614 66,614

223,924 223,924

928,035
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1 1
2. 2
1 1
90% 90%
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100% 100%
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19 20
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1 1
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( 348,428 75,928
512,204
100 17,816 17,816
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( ( ( (
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()1
2
2
19 20
(2020 3 31 (2021 3 31
( 2 17,807 17,807
1,458 884
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15,658 17,059
9,872 10,077
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17,807 17,807
10,148 10,353
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5,068 4,734
137
5,068 4,871
15,608 20,733
()1 204
2
19 2020 3 31 (
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a) 8,403 9,403 17,807
8,403 9,403 17,807
(a)
200 2021 3 31 (
2 3 4
1 5
3 4 5
b) 8,403 9,403 17,807
8,403 9,403 17,807
(b)
2
19 20
(2020 3 31 (2021 3 31
30.62 30.62
0.52 1.74
3.66 12.84
0.36 1.23
0.05 0.09
35.11 46.53
19 20
2019 4 1 2020 4 1
2020 3 31 2021 3 31
19 20
2019 4 1 2020 4 1
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