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2006 10 13
2011 11 t
+
2011 2011
2010 12 10
2011 2010 12 10
2010 12 10
2011 29 2010 12 10
t
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+
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
2022 11
T 2010 12 10 2022 11
Tt 2011 12 2022 11
Tttt 2011 11 2013 21
Tttt 2010 12 10 2011 11
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2018 2019 2020 2021 2022

31 31 31 31 31

12 13 14 15 16
329 1,084 41 346 83
(55) (180) () (58) ( 1%
165 922 202 220 198
@n (153) ( 34) (€D)) ( 33)
165 922 202 220 198
@n (153) ( 3% @37 ( 33
16,502 14,233 12,282 7,216 6,808
(2,743) (2,366) (2,042) (1,200) (1,132)
24,000 18,000 204,000 104,000 118,000
70,170 62,045 54,014 3,621 3,621
16,502 14,233 12,282 7,216 6,808
(2,743) (2,366) (2,042) (1,200) (1,132)
16,783 14,454 13,018 7,488 7,050
(2,790) (2,403) (2,164) (1,245) (1,172)
1,050.315 1,055.362 1,064.894 1,099.472 981.905
13.869 14.513 15.135 15.906 14.562
(1,926) (2,015) (2,102) (2,209) (2,022)
n/a n/a n/a n/a n/a
13.734637 12.932731 15.680259 14.093736 16.172409
40 44 47 33 35
) (©) (®) (5) (6)

98.33 98.47 94.35 96.37 96.57
1.00 6.48 1.64 3.05 2.91
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2018 2019 2020 2021 2022

31 31 31 31 31

12 13 14 15 16
1,597 5,604 1,538 4,777 3,035
(265) (932) (256) (794) ( 505)
1,033 5,032 1,004 4,356 3,397
172) (836) (167) (724) ( 565)
1,033 5,032 1,004 4,356 3,397
(172) (836) (167) (724) ( 565)
78,879 81,215 66,282 55,236 48,106
(13,112) (13,500) (11,018) 9,182) (7,997)
117,500 153,500 171,000 126,000 82,500
207,621 114,696 107,771 60,000 56,000
60,390 60,390 27,867 15,209 15,209
78,879 81,215 66,282 55,236 48,106
(13,112) (13,500) (11,018) (9,182) (7,997)
79,700 82,198 69,611 55,809 49,282
(13,249) (13,664) (11,571) 9,277) (8,192)
1,083.234 1,092.137 1,098.607 1,162.664 1,037.841
13.972 14.488 14.843 15.780 14.246
(1,940) (2,012) (2,061) (2,191) (1,978)
15.706 16.626 17.383 18.812 17.264
(2,181) (2,309) (2,414) (2,612) (2,397)
n/a n/a n/a n/a n/a
21.196520 22.022830 21.464525 19.895054 19.450839
0.267591 0.283909 0.285513 0.267562 0.258717
@n (39 (40) @n (36)
511 530 488 397 375
(85) (88) (81) (66) (62)

98.97 98.80 95.22 98.97 97.61
1.31 6.20 1.51 7.89 7.06
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2018 2019 2020 2021 2022

31 31 31 31 31

12 13 14 15 16
5,877 11,684 6,661 21,275 7,318
977) (1,942) (1,107) (3,537) ( 1,216)
4,964 10,724 5,603 20,255 8,331
(825) (1,783) (931) (3,367) ( 1,385)
4,964 10,724 5,603 20,255 8,331
(825) (1,783) (931) (3,367) ( 1,385)
137,616 162,042 166,835 184,520 177,251
(22,876) (26,936) (27,733) (30,673) (29,464)
225,500 185,500 173,500 211,500 146,000
166,836 152,336 148,336 149,336 105,836
89,719 47,613 19,720 35,008 20,007
137,616 162,042 166,835 184,520 177,251
(22,876) (26,936) (27,733) (30,673) (29,464)
138,809 164,240 178,259 189,338 180,528
(23,074) (27,302) (29,632) (31,474) (30,009)
1,165.017 1,181.708 1,191.932 1,308.564 1,192.555
12777 13.319 13.680 15.093 13.881
(1,774) (1,850) (1,900) (2,096) (1,928)
14.984 15.985 16.804 18.886 17.654
(2,081) (2,220) (2,334) (2,623) (2,452)
n/a n/a n/a n/a n/a
23.977184 26.330073 25.660030 22.986880 21.351338
0.257130 0.288293 0.290277 0.262780 0.240904
(36) (40) (40) (36) (33)
1,255 1,396 1,395 1,157 1,135
(209) (232) (232) (192) (189)

99.14 98.66 93.59 97.46 98.18
3.61 6.62 3.36 10.98 4.70
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2018 2019 2020 2021 2022

31 31 31 31 31

12 13 14 15 16
4,616 6,094 4,297 15,672 2,237
767) (1,013) 714) (2,605) ( 372)
4,124 5,590 3,702 15,071 2,875
(686) (929) (615) (2,505) ( 478)
4,124 5,590 3,702 15,071 2,875
(686) (929) (615) (2.,505) ( 478)
77,768 86,348 92,133 111,288 113,818
(12,927) (14,354) (15,315) (18,499) (18,920)
142,500 29,000 17,000 17,000 17,000
34,000 18,000 18,000 30,500 12,500

15,845 12,039 12,039

77,768 86,348 92,133 111,288 113,818
(12,927) (14,354) (15,315) (18,499) (18,920)
79,296 87,643 100,850 111,697 114,997
(13,181) (14,569) (16,764) (18,567) (19,116)

1,395.775 1,432.812 1,473.326 1,701.594 1,608.335

16.076 16.957 17.715 20.556 19.567
(2,232) (2,355) (2,460) (2,855) (2,717)
21.687 23.071 24333
(3,012) (3,204) (3,379)

n/a n/a n/a n/a n/a
9.920218 12.278747 13.137557 9.672353 4.304411
0.106903 0.137658 0.157011 0.115060 0.049220

(15) (19) (22) (16) Q)

458 567 565 499 441

(76) (94) 99 (83) (73)

98.07 98.52 91.36 99.63 98.97
5.30 6.47 4.02 13.54 2.53
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2018 2019 2020 2021 2022
31 31 31 31 31
12 13 14 15 16
3,176 3,148 2,742 11,394 142
(528) (523) (456) (1,894) ( 249)
2,787 2,777 2,341 11,000 559
(463) (462) (389) (1,829) ( 93)
2,787 2,777 2,341 11,000 559
(463) (462) (389) (1,829) ( 93)
51,446 53,997 55,221 70,158 69,043
(8,552) (8,976) (9,179) (11,662) (11,477)
26,500 22,000
9,317 9,317 9,317
51,446 53,997 55,221 70,158 69,043
(8,552) (8,976) (9,179) (11,662) (11,477)
52,135 54,438 57,384 70,747 69,498
(8,666) (9,049) (9,539) (11,760) (11,553)
16.966 17.911
(2,356) (2,487)
21.655 23.014 24.426
(3,007) (3,196) (3,392)
n/a n/a n/a n/a n/a
0.106323 0.111629 0.133099
(15) (16) 18
321 291 328 260 218
(53) (48) (55) (43) (36)
98.68 99.19 96.23 99.17 99.35
5.42 5.14 4.24 15.68 0.81
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2018 2019 2020 2021 2022

31 31 31 31 31

12 13 14 15 16
936 2,876 635 1,681 1,536
( 156) (478) ( 106) (279) ( 255)
1,618 2,279 1,181 1,238 1,921
( 269) (379) ( 196) (206) ( 319)
1,618 2,279 1,181 1,238 1,921
( 269) (379) ( 196) (206) ( 319)
77,512 69,956 54,993 43,350 34,145
(12,885) (11,629) 9,141) (7,206) (5,676)
14,000 14,000 4,500 4,500 4,500
951,670 943,606 852,973 854,181 613,014
326,110 260,609 237,705 200,793 201,206
77,512 69,956 54,993 43,350 34,145
(12,885) (11,629) 9,141) (7,206) (5,676)
78,640 71,149 55,733 43,726 35,251
(13,072) (11,827) (9,264) (7,269) (5,860)
1,055.637 1,047.010 1,039.649 1,080.641 967.992
10.025 10.221 10.342 10.801 9.782
(1,392) (1,419) (1,436) (1,500) (1,358)
12.177 12.617 12.967 13.724 12.656
(1,691) (1,752) (1,801) (1,906) (1,758)
n/a n/a n/a n/a n/a
14.377354 16.777421 15.927109 14.194488 19.250917
0.134005 0.161326 0.156470 0.140620 0.187389
(19) (22) (22) (20) (26)
299 345 303 239 297
(50) (57) (50) (40) (49)

98.57 98.32 98.67 99.14 96.86
2.09 3.26 2.15 2.86 5.63
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2018 2019 2020 2021 2022

31 31 31 31 31

12 13 14 15 16
413 7,077 141 7,573 3,939
(69) (1,176) (23) (1,259) ( 655)
1,909 5,167 1,425 6,264 5,079
( 317) (859) ( 237) (1,041) ( 844)
1,909 5,167 1,425 6,264 5,079
( 317) (859) ( 237) (1,041) ( 844)
163,595 134,944 102,532 90,350 76,331
(27,194) (22,432) (17,044) (15,019) (12,689)
75,000 75,000 67,000 67,000 36,000
364,804 208,263 179,863 154,550 123,768
1,425,065 1,318,293 1,092,275 919,012 821,349
163,595 134,944 102,532 90,350 76,331
(27,194) (22,432) (17,044) (15,019) (12,689)
165,442 137,274 104,951 91,272 78,382
(27,501) (22,819) (17,446) (15,172) (13,029)
1,137,866 1,136.433 1,123.062 1,206.760 1,080.494
9.897 10.158 10.227 11.037 9.978
(1,374) (1,411) (1,420) (1,533) (1,386)
12.138 12.705 13.055 14.308 13.157
(1,686) (1,764) (1,813) (1,987) (1,827)
n/a n/a n/a n/a n/a
19.745640 21.940960 22.629964 18.283237 20.386424
0.169078 0.191215 0.202849 0.166091 0.180970
(23) (27) (28) (23) (25)
730 676 557 365 384
(121) (112) (93) (61) (64)

98.88 98.30 97.70 98.99 97.38
1.17 3.83 1.39 6.93 6.65
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2018 2019 2020 2021 2022

31 31 31 31 31

12 13 14 15 16
11,696 23,337 2,371 33,716 7,856
(1,944) (3.879) (394) (5,605) ( 1,306)
5,478 18,361 1,754 30,054 11,116
(911) (3,052) ( 292) (4,996) ( 1,848)
5,478 18,361 1,754 30,054 11,116
(911) (3,052) ( 292) (4,996) ( 1,848)
405,444 339,190 279,087 262,553 206,437
(67,397) (56,384) (46,393) (43,644) (34,316)
335,000 232,000 217,500 121,500 113,500
1,359,349 1,240,611 1,107,847 1,050,079 533,410
1,866,437 1,733,127 1,454,290 1,121,298 990,504
405,444 339,190 279,087 262,553 206,437
(67,397) (56,384) (46,393) (43,644) (34,316)
411,312 344,955 283,492 264,391 211,307
(68,372) (57,342) (47,125) (43,950) (35,126)
1,154.530 1,169.479 1,163.352 1,298.752 1,184.599
10.831 11.272 11.396 12.773 11.763
(1,504) (1,565) (1,583) 1,774) (1,634)
13.055 13.849 14.283 16.252 15.190
(1,813) (1,923) (1,983) (2,257) (2,109)
n/a n/a n/a n/a n/a
17.736693 21.950604 22.661084 18.883642 19.538181
0.163574 0.206061 0.218863 0.184686 0.186511
(23) (29) (30) (26) (26)
2,337 2,646 1,395 1,622 1,584
(388) (440) (232) (270) (263)

98.57 98.33 98.45 99.30 97.70
1.35 5.41 0.63 11.45 5.38
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2018 2019 2020 2021 2022
31 31 31 31 31
12 13 14 15 16
4,712 5,530 680 10,922 2,009
(783) (919) (113) (1,816) ( 334)
3,113 4,309 367 9,964 2,860
(517) (716) ( 61) (1,656) ( 475)
3,113 4,309 367 9,964 2,860
(517) (716) ( 61) (1,656) ( 475)
95,628 82,023 67,697 66,472 51,215
(15,896) (13,635) (11,253) (11,050) (8,513)
113,000 113,000 113,000 113,000 113,000
454,967 401,770 388,299 303,599 154,519
406,743 276,957 225,828 164,997 129,066
95,628 82,023 67,697 66,472 51,215
(15,896) (13,635) (11,253) (11,050) (8,513)
97,140 83,037 68,760 66,822 51,928
(16,148) (13,803) (11,430) (11,108) (8,632)
1,229.941 1,270.835 1,289.810 1,513.316 1,414.607
13.347 14.163 14.579 17.182 16.180
(1,853) (1,967) (2,025) (2,386) (2,247)
13.504 14.334 14.767 17.403 16.386
(1,875) (1,991) (2,051) (2,417) (2,276)
n/a n/a n/a n/a n/a
0.417690 1.031778
0.004697 0.011781
@ )
110 205 186 88 33
18) 34 GBD (15) ®
98.44 98.78 98.45 99.48 98.63
3.26 5.25 0.54 14.99 5.58
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2018 2019 2020 2021 2022

31 31 31 31 31

12 13 14 15 16
1,675 1,601 318 4,201 76
(278) (266) (53) (698) ( 13)
895 1,020 153 3,809 456
(149) (170) ( 25) (633) ( 76)
895 1,020 153 3,809 456
(149) (170) ( 25) (633) ( 76)
38,083 29,642 24,528 20,692 17,867
(6,331) (4,927) (4,077) (3,440) (2,970)
146,794 128,789 91,289 91,154 260,955
66,578 41,926 26,845 16,922 14,212
38,083 29,642 24,528 20,692 17,867
(6,331) (4,927) (4,077) (3,440) (2,970)
38,817 30,169 25,006 20,819 18,230
(6,453) (5,015) (4,157) (3,461) (3,030)
13.298 14.049 14.473 17.514 16.631
(1,847) (1,951) (2,010) (2,432) (2,310)
13.307 14.060 14.484 17.526 16.643
(1,848) (1,953) (2,011) (2,434) (2,311)
n/a n/a n/a n/a n/a
0 0 0 0 0
2 16 13 4 24
(0) ®3) (2) 1) (©)

98.11 98.25 98.09 99.39 98.01
2.35 3.44 0.62 18.41 2.55
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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
2020
2020 24 2020
27 2020 10 29 Recueil
électronique des sociétés et associations RESA
Registre de Commerce et des Société
120390
2016 RESA
1,250,000
Commission de Surveillance du Secteur Financier CSSF

Undertaking for Collective Investment in
Transferable Securities UCITS
CSSF

https://www.fundrock.com/complaints-policy/
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1,000

250,000

10,000,000

1,000

RDR

1,000
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Barclays Portfolios SICAV

2019 28
FundRock Management Company S.A.

2019 28
Barclays Investment Solutions Limited

2019 28

2016 27

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

2019 28

2016 18

2019 28

2010 12 15
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RESA
15
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2010

2010 15 CSSF

2010

réviseur d ” entreprises agréé

CSSF CSSF
CSSF
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2022 11

118,000.00

2022 11 5,954,469.45 989,811

2022 11

82,500.00

50,500.00
15,209.31

2022 11 44,878,377.07 7,460,133

2022 11

146,000.00

96,000.00
20,007.56

2022 11 173,315,061.94 28,810,163
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2022 11

17,000.00

1,500.00

2022 11

113,883,916.43

18,930,923

2022 11

2022 11

67,494,652.28

11,219,636

2022 11

4,500.00

613,054.08

182,476.72

2022 11

32,410,466.66

5,387,592
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2022 11

36,000.00

123,954.80

809,478.92

2022 11

72,544,506.99

12,059,073

2022 11

101,000.00

517,290.67

084,343.78

2022 11

196,445,166.38

32,655,080

2022 11

113,000.00

154,323.89

125,228.08

2022 11

49,228,031.05

8,183,176
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2022 11

260,955.35

14,212.05

2022 11

17,320,147.93

2,879,128

23
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2022 11
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118,000.00 118,000.00 100.00
227,171.63 227,171.63 100.00
82,500.00 82,500.00 100.00
145,274.66 43.37
98,880.00 29.52
50,500.00 334,985.29 15.08
20,678.21 6.17
15,209.31 4.54
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146,000.00 146,000.00 100.00
616,073.30 62.45
242,670.62 24.60
96,000.00 986,568.81 9.73
20,007.56 2.03
10,002.01 1.01
17,000.00 17,000.00 100.00
256,807.82 50.30
118,453.48 23.20
90,740.93 510,504.53 17.77
43,002.29 8.42
1,500.00 0.29
247,569.43 83.60
38,171.58 12.89
296,131.03
7,369.80 2.49
3,020.21 1.02
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4,500.00 4,500.00 100.00
550,000.00 62.31
87,102.37 9.87
81,953.41 882,633.17 9.29
72,741.93 8.24
42,606.00 4.83
36,000.00 36,000.00 100.00
755,366.39 66.97
129,129.68 11.45
40,706.38 1,127,901.39 3.61
39,648.32 3.52
30,971.31 2.75
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101,000.00 101,000.00 100.00
839,923.34 28.84
812,169.46 27.89
279,810.11 2,912,312.98 9.61
116,114.67 3.99
90,736.51 3.12

113,000.00 113,000.00 100.00
95,982.53 25.93

66,503.08 17.97

58,000.00 370,178.02 15.67

38,351.62 10.36

24,416.77 6.60

237,000.00 82.97
23,612.13 8.27

14,212.05 285,640.63 4.98

10,473.22 3.67

343.22 0.12
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EU EU 2019
2088 SFDR

SFDR

42/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

www . barclaysinvestments.com

43/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2010

11

11

11

11

44/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

45/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

BII6VECH IR
HEERICHMTIEEEE
LI TOBNMNEESHE. SANGOSEETS[N—20r X-70—-/bR—9-K—b 22U [BLUI—2
LA X FvxIr—- K=t 72U (U TFMH T I7B EVWWET.) ICHET200TT. 7 27 R
TOEMSLURBAOEBESEY -7 /FORFHSTILVET, T 97 - 77BN EiLS 080 (S
BLUBRARSHET. LTELC.) [C2WTIE. LIFOMIC BB/,

OLESRE. FFEOFREBRE). U7 - Tr/FOMBEN SEILONETOT. FEEEFEIONDL. 20
SEIBLS. | B UREEMSR THUET.

977K )
> Seel s #7-IrUROREE

OHESR. FRBMPICRELTREEEATEILONSBSFBUET. TOBS. SESRIBMICR I HEC
BN (DR®) B8Nt USRERSE. D0 SREMIcFRSSRBEE0BEEESTTETS
CECBUET . Eir. L0k, BT LHSEBMICBTSY - I FONEREERTEOTIRSBY
Ftth. HEEEMIZ. SEBROOEEHNSHEOOSEREOZTONMEVVET.

SECRIEPICREL =i Eﬂ:ﬁ.‘[ii& bﬂ%i!‘:" (Fi22o :-Rmiﬂ"")

1,055M
Ea
1050/ e 1.0504
------ | e
M 1,045
A
Iz?-" !1'{-_.-
i y
FEOTEERLED SEGEWMRCRS SkErionslices RECOERALES  SETRENLRED SiEEN 6L
TEESEIEN SRR [HE0R) SENRE (D) SEESEIES i R (AR FERRE (R
[ CHSBEARMMCECENELANSSHERINT | [ (DSBS EmNICE UL S S E RN |

wEE, U 7 I RO ICE TE ELONET. SEFRCOLTIE. NEMMTE JrNRE. B Do FOWE.
2 EEnE. QaESH | ECSER T,

# PR A= T, EROSESN T A UHEEENETRY SO TESUEEADTIHBE T,

QEREDY V- T/ FHHOMAEBIC L TR LITFOESY, g O—8EL LT~ TH, RENICIE T+
O—ELRUICHNTIRENBUET . T TPV FlABOERRRICEY. SRS 1 A UREE

EEOE EFISNEh - BEERNT Y. COBRS. YETFO—BILREUICIBATIBH IR ELT
HERRONREBUET .

HEEO—HBITEO—SBLELICIEST RS M SESOSBENTHFO—SILELICIHST S

swe Y "BS (HER0)
preen Sy
o il
( 5
QRED e SEEELTRE BRED i
P ] Tt HBEBEUET, AE THEE
WRESE FRRES

(HHE&CHTIRRICOVT R RIEIMIE J7 /P | JroFOER. 4 FREERUHRE. (5)BE ORI
ECEREEL,

46/470



EU
UCl
Ucl
UCl
10
12
EU
CSSF
oTC

0TC

UCITS

EU

UCITS
UCITS

Ucl

47/470

UCITS

UCl

CSSF EU

CSSF

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

oTC
EU
EU
EU
EU CSSF EU
CSSF
10
78 660 EEC
10
2010
41
20
11
2008
2010 41

10

20 oTC

48/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

10
40
0TC
20
0TC
10 EU
EU
35
10
2019 11 27 EU 2019/2162
EU
2022
25 2022
80
40
0TC
35
2013 26 2013 34 EU
20

CSSF

49/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

20
35 35
100
EU CSSF EU 2018 OECD
EU
30
10
10
10
25
EU
EU
EU
EU EU
20
UCITS UCl

UCITS Ucl 30

50/470



UCITS UCl
UCl
UCITS
Ucl
UCITS
UCITS
UCITS UCl
UCITS UCl
UCITS UCl

UCITS Ucl

51/470

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

UCITS

Ucl

UCITS

Ucl

UCl

25



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

10

10

1915 10
1915

20

UCITS UCl 10

2010

52/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

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

UCITS

53/470



5.1

5.2

5.3

ISDA

ISDA

54/470

CSSF

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao



5.4

ESMA

2002 12 20
2008 11
CSSF 08 356 CSSF 11/512 ETF
CSSF 14/592
0TC

20

20

EU OECD
G20 EU

55/470

20

EDINETOOOO

OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

1SDA

2010

UCITS

56

100



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

30

EU
CSSF EU

ESMA CESR

10 049

0TC

CSSF 08 356

56/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

EU No.648 2012
2015 11 25 EU No.2015 2365

50

57/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

100

58/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

59/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

10

BEPS

EU 2016 1164

12 21
2019

BEPS

2019
MLI 2019

11 FATCA

OECD
15
ATAD
2017 29
ATAD
ATAD
ATAD
2016 11 24 OECD
MLI
2,000
OECD
CRS

60/470

G20 2015 10
BEPS
BEPS
2016 12
ATAD
EU 2017 952 ATAD
2018
ATAD
MLI
MLI
2019 MLI
MLI



FATCA

CRS

FATCA

12

13

14

15

16

17

61/470

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao



18

19

20 UCITS

UCITS

21
UCITS

62/470

UCITS

UCITS

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

UCITS



22

23

63/470

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao



24

25

26

27

28

29

30

MIFID 2
31 MIFID 2

64/470

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao



32

MiFID 2

0TC

65/470

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

DMA



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

0TC

oTc

0TC

01C 01C

66/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

0TC

100

CRO BISL BISL Business
Operational BOC

67/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

1988

1987

ROA

PM

PM

RQA

PM

2022

30

68/470



EDINETOOOO
O0O00000000000nod(E2s175)
Ooooooooooooood

i) A 7 g AL HGgHFL Y A2
TP AL-—var EWEEaU71
B AT HALTFTrA a—filb—h- ¥z 7 7w B o e
TWHH RS ) Sl U = 2 Wil ) A 7
W e RS

ESG/H AT FEUF 4+ U A
&MY =2

TTusow2{EANRS pl- TR e T L D e
FFwd oot Ao ELR

nfd U A

Foudaed s bPaF—ira-I2F 1T
oo i)~y

2022 30

69/470




EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

Tone at the top
ERMC
GEC
ERMC

70/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

J3vony IEEE=

Fo—nRnBaaEEs

71/470

)R IFT A FERER AR L—3FN-2=v FOY RIERRH
e e e )
|
TEVRVERZAR I LUF=F .
Fo—Rn #f-r7auz- > > 3 :
o~ NROERERE -
— < | x=En WL x|
BGL(EMER) 2 1) 227 EFNURD | gz paE Y '
wREAS weREAS ! 1
B EEa s — -y zas [ IS B LiF :
Fa-vatl- WAriettal)s 1 B ity i _ 1
FSRAF- huA=- iﬂ;? Al | e UEL PSER !
&EURIEREAS = : B311855 1 22 I
AR5 U7 et it TRIDTRIE | 1% - Sk i
YRZ-3vbo- UADEAS I e e an |
Bx B=HURD 1 |__WEOW 1) 25 . I
YARZ- AVEA- I BREAS | g 20 e
[T BEHURD \ 1
A xL-vat [ EF I AD S [
FITAEE Y . .
n-uzsa327L B LEaz—2 g \ 1
1 - = — ,
JAZ-AvEa-h 5 (%A% | Uz 2z N |
: AVT AT YR :
: 2810 :
ey ey P ——|
F5u 00y IOMmES 7> 00w DPDl
AN PR EEE DD B 7
75v 00y TORERD BILE ovPAY D
wzzH£ A 1 EM. A EIEEHERA. Eé&;ﬂé P33 — ia.? ? ?
RQA
RQA
RQA
2022 12 31 RA 312



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

RQA ROA

RQA

RQA

TR F om0 o iy
AR

R R AEWEE

i1z

e Mo - -

| I
') 2y A ElEFEF) A
13

Fodra e TR - EETF o P T — L rw
Fa— F—Ls %h"l-\i:

=) Al T () iTEN

L#F =27 FU—(33) = W, MR ) RuA
Hrid A ig) { L L (58] L T r R f FRE—R
r 1 A L1 Llal [ [N

T

2022 12 31

721470



EDINETOOOO
O0O00000000000nod(E2s175)
Ooooooooooooood

R0A RPT

Fi— 72 0 A,
2 S R S

« Fler Fl— RO v sS4 T owi

N " - R
v e BT WADE=S W S = r
bt .ﬁ?ﬁ;jmanﬁtA
- Bl DS L T hatokisi il
s W TS A L T T WATER & ¢ e #
; . 5 i B A —F—
L URAE R ?q:gf’sﬂt s AR o TR RER AR TS
e Rt s vELURES NS
) - BT SR
s a Rl A Sk 2
o ol
it Y A i LS
« MU RS LU S . 4
o e s | aE. i m

« Wb SRS T

2L AT
ST T TR s Sl le—} = T2 Log AR

- B OB i « BB, WRLE L ORI
s = 7o Y R L
Sy TN, WRikn
SWIFT

73/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2023

5.25

2.75 2.5

74/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

.95

.10

.25

.25

= R R =)

.25

.60

.35

.50

.50

Rl ]|o

.50

0.1

0.25

75/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

76/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

Key Investor Information Documents

Key Investor Information Documents

FCA

771470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

781470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2023

20.315 15.315
2038 20 15

15.315 2038 15

20.315
15.315 2038 20
15

79/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

impot sur
le revenu des collectivités impdt commercial communal
contribution au fonds pour I"emploi impdt sur le revenu des personnes
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contribution au fonds pour I"emploi

2019 24.94

2010 Ucl 2007 13

2016 23
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FATCA

2015 24 FATCA

administration des contributions directes

FATCA

NFFE NFFE
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FATCA FATCA

NFFE

FATCA
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CRS

2014 107 EU
2015 12 18 CRS
2016 2014 10 29 OECD
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2022 11
5,863,837.79 95.55
181,380.10 2.96
6,045,217.89 98.50
91,953.43 1.50
6,137,171.32 100.00
182,701.87 2.98

5,954,469.45
97.02

( 990 )

2022 11

43,356,582.70 94.65
1,563,480.23 3.41
44.,920,062.93 98.07
885,667.71 1.93
45,805, 730. 64 100.00
927,353.57 2.02

44,878,377.07
97.98

( 7,460 )
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2022 11
168,348,509.74 95.57
5,673,028.36 3.22
174,021,538.10 98.79
2,137,260.20 1.21
176,158,798.30 100.00
2,843,736.36 1.61

173,315,061.94
98.39

( 28,810 )

2022 11

110,819,024.74 96.44
3,099,185.24 2.70
113,918,209.98 99.13
996,200.67 0.87
114,914,410.65 100.00
1,030,494.22 0.90

113,883,916.43
99.10

( 18,931 )
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2022 11
66,737,518.08 98.21
906,865.27 1.33
67,644,383.35 99.55
307,068.43 0.45
67,951,451.78 100.00
456,799.50 0.67

67,494,652.28
99.33

( 11,220 )

2022 11

31,512,321.27 94.88
0.01 0.00
31,512,321.28 94.88
1,700,786.08 5.12
33,213,107.36 100.00
802,640.70 2.42

32,410,466 .66
97.58

( 5,388 )
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2022 11
67,299,690.31 91.39
3,377,006.70 4.59
70,676,697.01 95.97
2,965,788.70 4.03
73,642,485.71 100.00
1,097,978.72 1.49

72,544,506.99
98.51

( 12,059 )

2022 11
183,494,808.79 87.18
183,494,808.79 87.18

26,991,817.15 12.82
210,486,625.94 100.00
14,041,459.56 6.67
196,445,166.38
93.33
( 32,655 )
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2022 11
42,937,132.96 82.31
4,282,328.24 8.21
47,219,461.20 90.52
4,947,204.42 9.48
52,166,665.62 100.00
2,938,634.57 5.63

49,228,031.05
94.37

( 8,183 )

2022 11

14,069,091.18 75.22
2,341,595.49 12.52
16,410,686.67 87.74
2,293,166.82 12.26
18,703,853.49 100.00
1,383,705.56 7.40

17,320,147.93
92.60

( 2,879 )

91/470



2022 11

EDINETOOOO

OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

iShares $ Treasury
Bond 1-3yr UCITS ETF
USD (Dist)

7,527.

00

756,457.

04

100.

50

800,867.

53

106

.40

13.

05

iShares € Govt Bond
1-3yr UCITS ETF

5,248.

00

648,044.

13

123.

48

624,391.

82

118.

98

10.

17

iShares North America
Index Fund

19,784.

93

390,354.

54

19.

73

562,989.

02

28

.46

.17

iShares Global
Inflation Linked
Government Bond UCITS
ETF

119,186.

00

597,494.

93

.01

532,284.

68

.47

.67

iShares World Ex-Euro
Government Bond Index
Fund

78,137.

10

575,024.

37

.36

519,907.

91

.65

47

iShares Global High
Yield Corporate Bond
UCITS ETF

6,766.

00

473,567.

71

69.

99

452,624.

43

66.

90

.38

iShares $ Corporate
Bond UCITS ETF

4,175.

00

387,487.

53

92.

81

357,079.

74

85.

53

.82

iShares US Corporate
Bond Index Fund

47,829.

89

387,954.

08

11

349,991.

31

.32

.70

iShares Core €
Corporate Bond UCITS
ETF

3,101.

00

355,922.

74

114.

78

311,610.

81

100

.49

.08

10

iShares Emerging
Markets Local
Government Bond UCITS
ETF

7,493.

00

301,400.

21

40.

22

268,881.

81

35.

88

.38

11

iShares Euro
Government Bond Index
Fund

30,789.

08

272,500.

37

.85

218,206.

22

.09

.56

12

iShares USD Treasury
Bond 20+yr UCITS ETF

65,533.

00

232,867.

19

.55

211,035.

92

.22

.44

13

iShares Emerging
Markets Government
Bond Index Fund

2,832.

86

243,350.

60

85.

90

181,380.

10

64.

03

.96

14

iShares Europe ex-UK
Index Fund

7,042.

82

103,437.

01

14.

69

119,167.

42

16.

92

.94

15

iShares Emerging
Markets Index Fund

9,234.

35

111,214.

33

12.

04

117,005.

61

12.

67

.91

16

iShares Euro
Investment Grade
Corporate Bond Index
Fund

13,043.

94

119,075.

25

.13

104,969.

65

.05

.71
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iShar n Index

17 Finz es Japan Inde 5,509.45 | 66,137.13 | 11.81| 64,586.56 | 11.53| 1.05
iShares Global

18 | Government Bond UCITS 773.00 60,680.80 78.50 59,319.71 76.74 0.97
ETF
iShares Core £

19 | corporate Bond UCITS 402.00 |  60,557.05 | 150.64 | 49,381.88 | 122.84| 0.80
ETF
iShares UK Credit

20 3,334.11 | 21,345.16 | 12.40| 34,072.55 | 10.22| 0.56
Bond Index Fund

o1 | 1Shares S& 500 Swap 5,584.00 |  29,154.52 5.22| 30,533.31 5.47| 0.50
UCITS ETF -584- 154 : :533. : '

22 | iShares UK Index Fund 2,477.75 26,473.14 10.68 29,673.85 11.98 0.48

23 ;i:gres Pacific Index 1,320.72 | 17.358.72| 13.14| 18,386.19| 13.92| 0.30
iShares Core MSCI

24 | Pacific ex-Japan 82.00 8,861.04 | 108.06 | 11,234.19 | 137.00| o0.18
UCITS ETE

o5 | 1Shares Core NSCI El 225.00 5,382.20 |  23.92 5,468.81 | 24.31| 0.09
IMI UCITS ETF . ,382. : ,468. . .

2 | 1Shares Core FTSE 100 609.00 4,348.90 7.14 4,514.09 7.41| 0.07
UCITS ETE : ,348. : ,514. . .

g7 | 1Shares Core EURO 29.00 3,099.57 | 106.88 3,465.27 | 119.49| 0.06
STOXX 50 UCITS ETF . ,099. : ,465. . .

2g | 1Shares Core NSCI 61.00 2,103.04 | 34.48 2,187.50 | 35.86 | 0.04
Japan IMI UCITS ETF : 2109 : 2ol : :
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2022 11

iShares North
America Index Fund

278,173.

90 | 4,

673,031.

20

16.

80

7,915,562.

54

28.

46

17.

28

iShares Global High
Yield Corporate Bond
UCITS ETF

56,361.

00| 3,

956,775.

28

70.

3,770,376.

18

66.

90

.23

iShares $ Treasury
Bond 1-3yr UCITS ETF
UsD (Dist)

34,489.

00| 3,

473,496.

99

100.

3,669,605.

46

106.

40

.01

iShares US Corporate
Bond Index Fund

492,995.

54| 3,

945,445

17

.00

3,607,454.

53

.32

.88

iShares Global
Inflation Linked
Government Bond
UCITS ETF

676,602.

00| 3,

397,919.

45

.02

3,021,704.

53

.47

.60

iShares € Government
Bond 1-3yr UCITS ETF

24,004.

0| 2,

995,280.

28

124.

2,866,634.

25

118.

98

.26

iShares World ex-
Euro Government Bond
Index Fund

396,874.

55| 2,

892,003.

89

.29

2,640,720.

20

.65

.77

iShares Emerging
Markets Index Fund

203,579.

10| 2,

484,809.

24

12.

21

2,579,488.

28

12.

67

.63

iShares JP Morgan EM
Local Government
Bond UCITS ETF

63,481.

0| 2,

651,803.

72

41.

7

2,277,977.

60

35.

88

.97

10

iShares Europe ex-UK
Index Fund

95,561.

07| 1,

301,347.

52

13.

62

1,616,932.

77

16.

92

.53

11

iShares Emerging
Markets Government
Bond Index Fund

24,419.

001 2,

100,924.

44

86.

04

1,563,480.

23

64.

03

.41

12

iShares $ Treasury
Bond 20+yr UCITS ETF
USD (Dist)

482,131.

001 1,

720,758.

41

.57

1,552,606.

46

.22

.39

13

iShares $ Corporate
Bond UCITS ETF

15,714.

00| 1,

459,577.

33

92.

88

1,343,988.

27

85.

53

.93

14

iShares Euro
Government Bond
Index Fund

164,174.

31| 1,

410,095.

93

.59

1,163,524.

67

.09

.54

15

iShares Core €
Corporate Bond UCITS
ETF

11,513.

00| 1,

328,927.

51

115.

43

1,156,909.

13

100.

49

.53

16

iShares Euro
Investment Grade
Corporate Bond Index
Fund

128,286.

77| 1,

178,469.

80

.19

1,032,373.

43

.05

.25

17

iShares Global
Government Bond
UCITS ETF

9,939.

00

808,949.

62

81.

39

762,714.

88

76.

74

.67

18

iShares Japan Index
Fund

53,856.

24

592,224.

32

11.

00

621,201.

99

11.

53

.36

19

iShares UK Index
Fund

36,719.

42

393,575.

68

10.

72

439,756.

40

11.

98

.96
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20

iShares UK Credit
Bond Index Fund

29,382.

62

373,896.62

12.

73

300,272.31

10.22

0.66

21

iShares Core MSCI
Japan IMI UCITS ETF

6,992.

00

225,589.93

32.

26

250,737.32

35.86

0.55

22

iShares Core MSCI
Pacific ex-Japan
UCITS ETF

1,663.

00

180,410.71

108.

49

227,834.82

137.00

23

iShares Core MSCI EM
IMI UCITS ETF

7,461.

00

170,778.84

22.

89

181,345.57

24.31

0.40

24

iShares Core £
Corporate Bond UCITS
ETF

1,422.

00

220,565.27

155.

11

174,679.19

122.84

25

iShares Pacific
Index Fund

12,316.

19

161,280.59

13.

10

171,457.83

13.92

26

iShares Core EURO
STOXX 50 UCITS ETF

48.

00

5,554.32

115.

72

5,735.61

119.49

27

iShares Core FTSE
100 UCITS ETF

673.

00

4,911.28

.30

4,988.48

7.41
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iShares North
America Index Fund

1,166,139.

96

18,165,958.

73

15.

58

33,183,033.

32

28.

46

18.

84

iShares Emerging
Markets Index Fund

1,258,485.

84

15,114,724.

53

12.

01

15,945,887.

72

12.

67

.05

iShares US Index
Fund

865,204.

87

9,317,398.

47

10.

77

14,997,708.

79

17.

33

.51

iShares Global High
Yield Corporate
Bond UCITS ETF

214,283.

00

15,066,923.

20

70.

31

14,334,868.

42

66.

90

.14

iShares US
Corporate Bond
Index Fund

1,361,854.

30

10,932,937.

11

.03

9,965,257.

41

.32

.66

iShares Emerging
Markets Local
Government Bond
UCITS ETF

235,738.

00

9,878,285.

12

41.

90

8,459,316.

69

35.

88

.80

iShares Europe ex-
UK Index Fund

438,309.

25

5,791,239.

09

13.

21

7,416,373.

54

16.

92

.21

iShares Global
Inflation Linked
Government Bond
UCITS ETF

1,596,056.

00

8,007,546.

07

.02

7,127,986.

10

.47

.05

iShares $ Treasury
Bond 1-3yr UCITS
ETF USD (Dist)

59,788.

00

6,157,767.

19

102.

99

6,361,401.

35

106.

40

.61

10

iShares World Ex-
Euro Government
Bond Index Fund

900,949.

03

6,424,007.

93

.13

5,994,726.

30

.65

.40

11

iShares Emerging
Markets Government
Bond Index Fund

88,603

.41

7,577,442

16

85.

52

5,673,028.

36

64.

03

.22

12

iShares $ Treasury
Bond 20+yr UCITS
ETF USD (Dist)

1,707,987.

00

6,133,313.

85

.59

5,500,230.

54

.22

.12

13

iShares € Govt Bond
1-3yr UCITS ETF

41,691.

00

5,140,976.

61

123.

31

4,960,274.

28

118.

98

.82

14

iShares Japan Index
Fund

411,579.

39

4,357,383.

72

10.

59

4,747,341.

00

11.

53

.69

15

iShares $ Corporate
Bond UCITS ETF

39,512.

00

3,615,251.

11

91.

50

3,379,385.

54

85.

53

.92

16

iShares Euro
Investment Grade
Corporate Bond
Index Fund

358,052.

77

3,290,620.

57

.19

2,881,389.

61

.05

.64

17

iShares Core EURO
STOXX 50 UCITS ETF

23,839.

00

2,373,761.

12

99.

57

2,848,567.

40

119.

49

.62

18

iShares Core MSCI
EM IMI UCITS ETF

117,069.

00

2,724,080.

44

23.

27

2,845,455

70

24.

31

.62

19

iShares Core €
Corporate Bond
UCITS ETF

27,696.

00

3,105,216.

90

112.

12

2,783,093.

49

100.

49

.58
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20

iShares Euro
Government Bond
Index Fund

367,501.

77

3,

137,863.

37

.54

2,604,532.

81

7.

09

1.48

21

iShares UK Index
Fund

212,175.

51

2,

276,698.

60

10.

73

2,541,040.

64

11.

98

22

iShares S&P 500
Swap UCITS ETF

439,315.

00

2,

273,827.

46

.18

2,402,174.

42

.47

23

iShares Global
Government Bond
UCITS ETF

22,081.

00

1,

780,917.

12

80.

65

1,694,487.

11

76.

74

24

iShares Core MSCI
Pacific ex-Japan
UCITS ETF

10,133.

00

1,

091,753.

73

107.

74

1,388,244.

31

137.

00

25

iShares Pacific
Index Fund

89,704.

10

1,

094,949.

45

12.

21

1,248,800.

97

13.

92

26

iShares Core MSCI
Japan IMI UCITS ETF

28,365.

00

976,323.

12

34.

42

1,017,185.

92

35.

86

27

iShares UK Credit
Bond Index Fund

82,629.

73

1,

052,100.

00

12.

73

844,425

02

10.

22

28

iShares Core £
Corporate Bond
UCITS ETF

3,749.

00

568,369.

99

151.

61

460,529.

03

122.

84

29

iShares Core FTSE
100 UCITS ETF

55,960.

00

356,228.

89

.37

414,792.

31

.41

97/470
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iShares North
America Index Fund

724,504.

91

11,276,826.

48

15.

56

20,616,110.

75

28.

46

17.

94

iShares US Index
Fund

1,156,925.

98

12,396,699.

33

10.

72

20,054,485.

99

17.

33

17

.45

iShares Emerging
Markets Index Fund

1,025,867.

82

12,060,393.

54

11.

76

12,998,456.

21

12.

67

11.

31

iShares Global High
Yield Corporate
Bond UCITS ETF

115,983.

00

8,166,275.

17

70

.41

7,758,903.

15

66.

90

.75

iShares Europe ex-
UK Index Fund

390,607.

61

5,245,521.

14

13

.43

6,609,242

09

16.

92

.75

iShares Core MSCI
EM IMI UCITS ETF

199,158.

00

4,777,390

15

23.

99

4,840,694.

52

24.

31

.21

iShares Emerging
Markets Local
Government Bond
UCITS ETF

129,097.

00

5,207,606.

74

40.

34

4,632,568.

39

35.

88

.03

iShares S&P 500
Swap UCITS ETF

842,497.

00

4,310,884.

69

.12

4,606,773.

60

.47

.01

iShares Japan Index
Fund

303,728.

67

3,236,186.

74

10.

65

3,503,342.

50

11.

53

.05

10

iShares Core EURO
STOXX 50 UCITS ETF

29,105.

00

3,056,498.

64

105.

02

3,477,811.

75

119.

49

.03

11

iShares $ Treasury
Bond 20+YR UCITS
ETE USD (Dist)

1,039,005.

00

3,712,742

21

.57

3,345,907.

80

.22

.91

12

iShares Emerging
Markets Government
Bond Index Fund

45,252.

82

3,629,002.

34

80.

19

3,099,185.

24

68.

49

.70

13

iShares US
Corporate Bond
Index Fund

385,479.

01

3,204,410.

90

.31

2,820,711.

11

.32

.45

14

iShares Global
Government Bond
UCITS ETF

33,147.

00

2,656,479.

99

80.

14

2,543,687.

52

76.

74

.21

15

iShares UK Index
Fund

160,934.

79

1,726,882.

18

10.

73

1,927,375.

32

11.

98

.68

16

iShares Global
Inflation Linked
Government Bond
UCITS ETF

360,055.

00

1,830,196.

70

.08

1,608,005.

63

.47

.40

17

iShares Core MSCI
Japan IMI UCITS ETF

42,451.

00

1,487,863.

51

35.

05

1,522,318.

33

35.

86

.32

18

iShares $ Corporate
Bond UCITS ETF

16,896.

00

1,561,963.

60

92

.45

1,445,082.

46

85.

53

.26

19

iShares Core MSCI
Pacific ex-Japan
UCITS ETF

9,860.

00

1,113,914.

38

112.

97

1,350,842.

68

137.

00

.18

20

iShares Core €
Corporate Bond
UCITS ETF

12,200.

00

1,373,108.

09

112.

55

1,225,943.

84

100.

49

.07
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21

iShares Pacific
Index Fund

66,544.

77

834,172.84

12.54

926,392.13

13.92

0.81

22

iShares Euro
Investment Grade
Corporate Bond
Index Fund

98,663.

91

914,519.06

9.27

793,986.77

8.05

23

iShares Core FTSE
100 UCITS ETF

91,408.

00

604,686.20

6.62

677,543.52

7.41

24

iShares $ Treasury
Bond 1-3yr UCITS
ETE USD (Dist)

5,875.

00

600,394.85

102.19

625,095.89

106.40

25

iShares Euro
Government Bond 1-
3yr UCITS ETF

4,064.

00

491,329.34

120.90

483,522.93

118.98

0.42

26

iShares UK Credit
Bond Index Fund

22,867.

74

291,305.05

12.74

233,694.24

10.22

27

iShares Core £
Corporate Bond
UCITS ETF

1,551.

00

232,125.74

149.66

190,525.62

122.84
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iShares North
America Index Fund

450,372.

91

6,786,959.

98

15.

07

12,815,562.

27

28.

46

18.

86

iShares US Index
Fund

657,211.

42

6,271,440.

27

.54

11,392,290.

81

17.

33

16.

77

iShares Emerging
Markets Index Fund

772,118.

52

8,749,206.

72

11.

33

9,783,276.

73

12.

67

14

.40

iShares S&P 500 Swap
UCITS ETF

1,365,002.

00

6,859,459.

82

.03

7,463,830.

94

.47

10.

98

iShares Europe ex-UK
Index Fund

351,352.

00

4,723,387.

65

13

.44

5,945,020.

95

16.

92

.75

iShares Japan Index
Fund

250,302.

36

2,685,690.

85

10.

73

2,887,099.

51

11.

53

.25

iShares Core USD
MSCI EM IMI UCITS
ETF - GBP

108,143.

00

2,680,844.

31

24.

79

2,628,502.

13

24.

31

.87

iShares Global High
Yield Corporate Bond
UCITS ETF

34,845.

00

2,433,297.

28

69.

83

2,331,022.

48

66.

90

.43

iShares $ Treasury
Bond 20+yr UCITS ETF
UsD (Dist)

560,494.

00

2,021,206.

20

.61

1,804,958.

83

.22

.66

10

iShares UK Index
Fund

133,830.

41

1,437,250

.41

10.

74

1,602,769.

85

11.

98

.36

11

iShares Emerging
Markets Local
Government Bond
UCITS ETF

38,635.

00

1,478,382.

01

38.

27

1,386,393.

79

35.

88

.04

12

iShares Pacific
Index Fund

70,199.

81

850,171.

38

12.

11

977,275.

18

13.

92

.44

13

iShares Emerging
Markets Government
Bond Index Fund

14,163.

75

1,218,575.

63

86.

03

906,865.

27

64.

03

.33

14

iShares Core EURO
STOXX 50 UCITS ETF

6,747.

00

696,623.

34

103.

25

806,211.

85

119.

49

.19

15

iShares Global
Government Bond
UCITS ETF

10,308.

00

805,119.

71

78.

11

791,031.

80

76.

74

.16

16

iShares Core MSCI
Japan IMI UCITS ETF

20,503.

00

716,191.

17

34.

93

735,249.

88

35.

86

.08

17

iShares $ Corporate
Bond UCITS ETF

7,897.

00

743,105

.43

94.

10

675,415.

25

85.

53

.99

18

iShares Core MSCI
Pacific ex-Japan
UCITS ETF

4,833.

00

564,515.

82

116.

80

662,132.

12

137.

00

.97

19

iShares Core €
Corporate Bond UCITS
ETF

5,638.

00

659,504.

22

116.

97

566,546.

83

100.

49

.83

20

iShares Global
Inflation Linked
Government Bond
UCITS ETF

106,235.

00

540,343.

09

.09

474,445,

51

47

.70
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iShares $ Treasury
Bond 1-3yr UCITS ETF
USD (Dist)

3,522.00

358,667.13

101.84

374,738.33

106.40

0.55

22

iShares Euro
Government Bond 1-
3yr UCITS ETF

2,494.00

301,852.61

121.03

296,728.89

118.98

0.44

23

iShares Core FTSE
100 UCITS ETF

34,297.00

218,085.50

254,219.65

7.41

24

iShares Core £
Corporate Bond UCITS
ETF

674.00

103,949.66

154.23

82,794.50

122.84

0.12
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Institutional Cash
Series Plc -
Institutional
Sterling Liquidity
Fund

4,700,705.

26 | 4,700,548.

01

.00

4,700,705.

26

.00

14.

15

GlobalAccess Global
Government Bond Fund

4,532,960.

00 | 4,274,819.

08

.94

4,527,923.

87

.00

13.

63

GlobalAccess Global
Corporate Bond Fund

4,796,760.

00 | 4,353,135.

01

.91

4,222,219.

87

.88

12.

71

GlobalAccess US
Equity Fund

80,270.

00| 2,067,293.

12

25.

75

3,165,869.

98

39.

44

.53

GlobalAccess Global
Short Duration Bond
Fund

2,320,839.

19| 2,980,370.

85

.28

3,107,685.

08

.34

.36

PIMCO GIS Global Real
Return Fund

320,330.

00 | 3,273,772.

60

10.

22

2,671,552.

20

.34

.04

GlobalAccess Global
High Yield Bond Fund

2,079,150.

00| 1,787,236.

68

.86

1,789,510.

94

.86

.39

GlobalAccess Emerging
Market Local Currency
Debt Fund

2,782,328.

10 | 1,477,977.

98

.53

1,147,134.

93

.41

.45

GlobalAccess Emerging
Market Debt Fund

1,218,923.

06 | 1,131,590.

04

.93

979,519.

08

.80

.95

10

GlobalAccess Emerging
Market Equity Fund

1,062,060.

30

803,041.

80

.76

949,958.

42

.89

.86

11

GlobalAccess Europe
(ex-UK) Alpha Fund

325,682.

80

553,165.

55

.70

700,010.

10

.15

A1

12

GlobalAccess US Small
& Mid Cap Equity Fund

283,850.

00

574,329.

22

.02

670,691.

33

.36

.02

13

GlobalAccess Asia
Pacific (ex-Japan)
Fund

214,600.

00

728,940.

14

.40

656,909.

85

.06

.98

14

iShares Global Corp
Bond UCITS ETF

146,900.

00

759,645.

66

.17

647,006.

36

.40

.95

15

iShares USD High
Yield Bond UCITS ETF

154,900.

00

756,244.

34

.88

639,767.

98

.13

.93

16

GlobalAccess Japan
Fund

295,300.

00

344,457.

88

.17

364,835.

46

.24

.10

17

SPDR Bloomberg
Emerging Markets
Local Bond ETF

7,400.

00

336,681.

71

45.

50

336,750.

62

45.

51

.01

18

GlobalAccess UK
Opportunities Fund

71,850.

00

202,904.

40

.82

234,269.

94

.26

.71

19

Barclays UK Equity
Income Fund

.00

.01

.00

.01

.00

.00

102/470
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GlobalAccess US
Equity Fund

316,955.

00

8,112,326.

59

25.

59

12,500,788.

84

39.

44

16.

97

GlobalAccess Global
Government Bond Fund

7,983,350.

00

7,342,629.

01

.92

7,974,480.

47

.00

10.

83

GlobalAccess Global
Corporate Bond Fund

8,319,371.

79

7,174,876.

80

.86

7,322,904.

81

.88

.94

GlobalAccess Global
Short Duration Bond
Fund

5,421,637.

57

7,018,394.

44

.29

7,259,762.

88

.34

.86

GlobalAccess Global
High Yield Bond Fund

5,426,550.

00

4,681,399.

84

.86

4,670,596.

45

.86

.34

Pimco GIS Global Real
Return Institutional
GBP (Dist)

514,600.

00

5,259,212.

00

10.

22

4,291,764.

00

.34

.83

GlobalAccess Emerging
Market Equity Fund

4,535,640.

13

3,464,282.

38

.76

4,056,897.

26

-89

.51

Royal London Cash
Plus Fund

3,378,297.

21

3,380,912.

48

.00

3,377,006.

70

.00

.59

GlobalAccess Emerging
Market Local Currency
Debt Fund

7,362,188.

55

4,119,258.

82

.56

3,035,380.

21

.41

.12

10

GlobalAccess US Small
& Mid Cap Equity Fund

1,122,450.

00

2,271,114

43

.02

2,652,166.

57

.36

.60

11

GlobalAccess Europe
(ex-UK) Alpha Fund

1,232,841.

08

2,093,955.

33

.70

2,649,821.

26

.15

.60

12

GlobalAccess Asia
Pacific (ex-Japan)
Fund

856,420.

00

2,498,580.

28

.92

2,621,578.

43

.06

.56

13

GlobalAccess Emerging
Market Debt Fund

3,056,461.

83

2,797,438.

05

.92

2,456,153.

95

.80

.34

14

GlobalAccess Japan
Fund

1,178,500.

00

1,374,682.

07

.17

1,456,006.

05

.24

.98

15

iShares USD High
Yield Bond UCITS ETF

336,200.

00

1,641,376.

34

.88

1,388,573.

24

.13

.89

16

iShares Global Corp
Bond UCITS ETF

312,650.

00

1,632,132.

52

.22

1,377,035.

66

.40

.87

17

GlobalAccess UK
Opportunities Fund

251,880.

00

711,309.

.82

821,265.

32

.26

.12

18

SPDR Bloomberg
Emerging Markets
Local Bond ETF

16,800.

00

764,358.

48

45.

50

764,514.

91

45.

51

.04
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GlobalAccess US
Equity Fund

948,900.

00

23,665,687.

89

24.

94

37,424,866.

42

39

.44

17.

78

GlobalAccess Emerging
Market Equity Fund

18,522,358.

22

14,389,364

.43

.78

16,567,298.

59

-89

.87

GlobalAccess Global
Corporate Bond Fund

15,423,888.

52

13,230,318

.49

.86

13,576,465.

91

.88

.45

GlobalAccess Global
Short Duration Bond
Fund

9,602,454.

94

12,210,888.

58

.27

12,858,024.

00

.34

A1

GlobalAccess Global
High Yield Bond Fund

14,853,334.

47

12,848,553.

62

.87

12,784,168.

80

.86

.07

GlobalAccess Global
Government Bond Fund

12,287,800.

00

11,310,970.

01

.92

12,274,148.

21

.00

.83

GlobalAccess Asia
Pacific (ex-Japan)
Fund

3,994,093.

03

9,885,288.

77

.47

12,226,276.

99

.06

.81

GlobalAccess Europe
(ex-UK) Alpha Fund

5,685,273.

56

9,656,320.

74

.70

12,219,708.

57

.15

.81

GlobalAccess US Small
& Mid Cap Equity Fund

4,880,991.

82

7,322,920.

14

.50

11,532,988.

87

.36

.48

10

GlobalAccess Emerging
Market Local Currency
Debt Fund

18,948,817.

83

10,748,581.

87

.57

7,812,468.

57

.41

.71

11

PIMCO GIS Global Real
Return Fund

890,000.

00

9,095,800.

00

10.

22

7,422,600.

00

.34

.53

12

GlobalAccess Japan
Fund

5,623,800.

00

6,559,980.

51

.17

6,948,058.

43

.24

.30

13

GlobalAccess Emerging
Market Debt Fund

8,496,365.

64

7,693,432.

29

.91

6,827,627.

24

.80

.24

14

iShares USD High
Yield Bond UCITS ETF

959,100.

00

4,682,461.

24

.88

3,961,274.

82

.13

.88

15

iShares Global Corp
Bond UCITS ETF

803,250.

00

4,189,463.

61

.22

3,537,834.

30

.40

.68

16

GlobalAccess UK
Opportunities Fund

1,072,197.

41

1,936,097.

94

.81

3,495,944,

69

.26

.66

17

SPDR Bloomberg
Emerging Markets
Local Bond USD ETF
Fund

44,500.

00

2,024,640.

01

45.

50

2,025,054.

38

45.

51

.96
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GlobalAccess US
Equity Fund

235,288.

40| 5,

829,271.

24

24.

78

9,279,836.

59

39.

44

17.

79

GlobalAccess Emerging
Market Equity Fund

6,432,417.

26| 5,

202,941.

17

.81

5,753,467.

03

.89

11.

03

GlobalAccess Europe
(ex-UK) Alpha Fund

2,019,890

AT 3,

494,212,

51

.73

4,341,474,

97

.15

.32

GlobalAccess Asia
Pacific (ex-Japan)
Fund

1,364,450.

00| 3,

425,739.

62

.51

4,176,703.

83

.06

.01

GlobalAccess US Small
& Mid Cap Equity Fund

1,622,150.

0| 2,

433,701.

05

.50

3,832,876.

30

.36

.35

Ossiam Shiller
Barclays CAPE US
Sector Value Fund

3,265.

0| 2,

873,887.

42

880.

21

2,884,297.

87

883.

40

.53

GlobalAccess Japan
Fund

1,930,040

A5 2,

251,329.

64

.17

2,384,514.

71

.24

.57

GlobalAccess Global
High Yield Bond Fund

2,745,550.

00| 2,

371,584.

94

.86

2,363,077.

11

.86

.53

GlobalAccess Global
Corporate Bond Fund

2,205,800.

00| 1,

907,424.

43

.86

1,941,596.

54

.88

.72

10

GlobalAccess Emerging
Market Local Currency
Debt Fund

3,691,738.

26| 2,

055,785.

39

.56

1,522,078.

55

.41

.92

11

GlobalAccess Global
Government Bond Fund

1,448,800.

00| 1,

354,513.

44

.93

1,447,190.

38

.00

.77

12

GlobalAccess Emerging
Market Debt Fund

1,759,138.

3| 1,

602,097.

29

.91

1,413,632.

7

.80

.71

13

Xtrackers S&P 500 SW
UCITS Fund

193,000.

00| 1,

396,992.

95

.24

1,398,030.

37

.24

.68

14

GlobalAccess UK
Opportunities Fund

369,127.

03

729,869.

14

.98

1,203,554.

18

.26

.31

15

iShares USD High
Yield Bond UCITS ETF

252,750.

00| 1,

233,961.

80

.88

1,043,908.

05

.13

.00

16

iShares Global Corp
Bond UCITS ETF

215,000.

00| 1,

119,429.

96

.21

946,946.

00

.40

.82

17

Pimco GIS Global Real
Return Institutional
GBP (Dist)

95,300.

00

975,015.

51

10.

23

794,802.

00

.34

.52

18

SPDR Bloomberg
Emerging Markets
Local Bond USD ETF
Fund

10,800.

00

491,373.

31

45.

50

491,473.

87

45.

51

.94

19

Vulcan Global Value
Fund PLC

.00

.10

100.

00

.08

80.

00

.00
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GlobalAccess US Equity
Fund

82,877.

00

2,145,763.

26

25.

89

3,268,690.

75

39.

44

17.

48

GlobalAccess Emerging
Market Equity Fund

2,593,010.

90

2,116,161.

84

.82

2,319,315.

14

.89

12.

40

GlobalAccess Europe
(ex-UK) Alpha Fund

819,045.

60

1,481,500.

29

.81

1,760,425.

14

.15

.41

GlobalAccess Asia
Pacific (ex-Japan)
Fund

555,961.

65

1,505,344.

58

.71

1,701,848.

48

.06

.10

GlobalAccess US Small
& Mid Cap Equity Fund

664,087.

13

1,006,514.

92

.52

1,569,129.

75

.36

.39

Ossiam Shiller
Barclays CAPE US
Sector Value UCITS ETF

1,351.

00

1,189,164.

44

880.

21

1,193,472.

10

883.

40

.38

Xtrackers S&P 500
Swaps UCITS ETF

158,500.

00

1,147,271.

41

.24

1,148,123.

39

.24

.14

GlobalAccess Japan
Fund

795,470.

00

942,874.

37

.19

982,782.

47

.24

.25

GlobalAccess UK
Opportunities Fund

151,521.

23

333,920.

48

.20

494,041.

33

.26

.64

10

GlobalAccess Global
High Yield Bond Fund

414,000.

00

352,983.

78

.85

356,327.

12

.86

.91

11

iShares USD High Yield
Bond UCITS ETF

66,080.

00

322,759.

53

.88

272,923.

62

.13

.46

12

GlobalAccess Emerging
Market Debt Fund

328,416.

21

296,684.

29

.90

263,913.

25

.80

.41

13

GlobalAccess Global
Government Bond Fund

248,720.

00

239,263.

25

.96

248,443.

67

.00

.33

14

Barclays Capital
Emerging Markets Local
Bond UCITS ETF

4,750.

00

216,113.

26

45.

50

216,157.

49

45.

51

.16

15

iShares Global Corp
Bond UCITS ETF

39,170.

00

207,933.

30

.31

172,520.

35

.40

.92

16

GlobalAccess Global
Corporate Bond Fund

193,500.

00

166,573.

14

.86

170,323.

20

.88

.91

17

PIMCO GIS Global Real
Return Fund

17,230.

00

176,852.

80

10.

26

143,698.

20

.34

.77

18

GlobalAccess Emerging
Market Local Currency
Debt Fund

311,795.

06

167,956.

49

.54

128,550.

98

.41

.69

19

Vulcan Value Equity
Fund

.00

.19

95.

00

.16

80.

00

.00

20

Brandes Investment
Funds - Brandes U.S.
Value Fund

.01

.07

.75

.08

10.

00

.00
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2006 10 13
2011 11 t
t
2011 2011
2010 12 10
2011 2010 12 10
2010 12 10
2011 29 2010 12 10
T
tt t
T
2011 11 2010 12 10
2011 10
2013 21ttt 2010 12 10
2011 11 ++++¢
2013 22 2010 12 10
2010 12 10
2013 12 2010 12 10
2010 12 10
2010 12 10
2011 29
2022 11
T 2010 12 10 2022 11
Tt 2011 12 2022 11
Tttt 2011 11 2013 21
Tttt 2010 12 10 2011 11
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2022 11

29,443 4,894 29,240 4,861 983.547 11.732 1,629

2013 31
19,173 3,187 19,024 3,162 1,025.733 12.365 1,717

2014 31
20,100 3,341 19,618 3,261 1,004.483 12.239 1,700

2015 31
10 14,145 2,351 13,841 2,301 1,034.126 12.816 1,780

2016 31
11 16,172 2,688 15,806 2,627 1,064.291 13.560 1,883

2017 31
12 16,783 2,790 16,502 2,743 1,050.315 13.869 1,926

2018 31
13 14,454 2,403 14,233 2,366 1,055.362 14.513 2,015

2019 31
14 13,018 2,164 12,282 2,042 1,064.894 15.135 2,102

2020 31
15 7,488 1,245 7,216 1,200 1,099.472 15.906 2,209

2021 31
16 7,050 1,172 6,808 1,132 981.905 14.561 2,022

2022 31
2021 12 7,239 1,203 7,095 1,179 1,088.961 15.878 2,205
2022 7,089 1,178 6,998 1,163 1,065.601 15.553 2,160
2022 6,921 1,150 6,882 1,144 1,046.917 15.295 2,124
2022 6,868 1,142 6,737 1,120 1,041.707 15.256 2,119
2022 6,794 1,129 6,661 1,107 1,011.219 14.840 2,061
2022 6,751 1,122 6,626 1,101 1,006.759 14.798 2,055
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2022 6,723 1,118 6,584 1,094 973.411 14.343 1,992
2022 7,095 1,179 6,772 1,126 1,002.087 14.821 2,058
2022 7,050 1,172 6,808 1,132 981.905 14.561 2,022
2022 6,806 1,131 6,617 1,100 938.349
2022 10 6,605 1,098 6,336 1,053 931.520
2022 11 6,137 1,020 5,954 990 954.441
2022 16
2022 11
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117,478 | 19,528 | 116,880 | 19,420 | 977.620 12.003 | 1,667 | 12.505 | 1,737
2013 31
86,483 | 14,376 | 85,618 | 14,232 | 1,047.730 12.901 | 1,792 | 13.637 | 1,894
2014 31
75,054 | 12,476 | 73,344 | 12,192 | 998.931 12.315 | 1,710 | 13.197 | 1,833
2015 31
10 68,880 | 11,450 | 67,550 | 11,229 | 1,040.746 12.924 | 1,795 | 14.022 | 1,947
2016 31
11 71,887 | 11,950 | 70,618 | 11,739 | 1,093.102 13.801 | 1,917 | 15.212 | 2,112
2017 31
12 79,700 | 13,249 | 78,879 | 13,112 | 1,083.234 13.972 | 1,940 | 15.706 | 2,181
2018 31
13 82,198 | 13,664 | 81,215 | 13,500 | 1,092.137 14.488 | 2,012 | 16.626 | 2,309
2019 31
14 69,611 | 11,571 | 66,282 | 11,018 | 1,098.607 14.843 | 2,061 | 17.383 | 2,414
2020 31
15 55,809 | 9,277 | 55,236 | 9,182 | 1,162.664 15.780 | 2,191 | 18.812 | 2,612
2021 31
16 49,282 | 8,292 | 48,106 | 7,997 | 1,037.841 14.246 | 1,978 | 17.264 | 2,397
2022 31
2021 12 53,601 | 8,925 | 53,356 | 8,869 | 1,151.271 15.648 | 2,173 | 18.816 | 2,613
2022 51,797 | 8,610 | 51,578 | 8,574 | 1,122.446 15.258 | 2,119 | 18.348 | 2,548
2022 50,067 | 8,323 | 49,796 | 8,278 | 1,099.156 14.943 | 2,075 | 17.969 | 2,495
2022 50,671 | 8,423 | 50,157 | 8,338 | 1,095.717 14.919 | 2,072 | 18.025 | 2,503
2022 49,191 | 8,177 | 48,422 | 8,049 | 1,063.338 14.495 | 2,013 | 17.509 | 2,431
2022 48,735 | 8,101 | 48,409 | 8,047 | 1,059.769 14.454 | 2,007 | 17.458 | 2,424
2022 47,634 | 7,018 | 46,850 | 7,788 | 1,016.890 13.900 | 1,930 | 16.844 | 2,339
2022 49,695 | 8,261 | 48,008 | 7,980 | 1,052.105 14.420 | 2,003 | 17.474 | 2,427
2022 49,282 | 8,192 | 48,106 | 7,997 | 1,037.841 14.246 | 1,978 | 17.264 | 2,397
2022 46,237 | 7,686 | 45,249 | 7,522 | 980.658 13.519 | 1,877 | 16.484 | 2,289
2022 10 45,311 | 7,532 | 44,172 | 7,343 | 978.826 13.53 | 1,879 | 16.502 | 2,202
2022 11 45,806 | 7,614 | 44,878 | 7,460 | 1,010.507 14.020 | 1,947 | 17.095 | 2,374
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237,610 39,498 235,735 39,186 984.158 10.321 1,433 11.078 1,538

2013 31
169,492 28,175 164,324 27,316 1,069.776 11.238 1,561 12.269 1,704

2014 31
125,911 20,930 123,332 20,501 1,006.909 10.565 1,467 11.729 1,629

2015 31
10 107,805 17,920 106,169 17,648 1,069.447 11.281 1,567 11.351 1,576

2016 31
11 119,535 19,870 117,552 19,541 1,160.447 12.448 1,729 14.295 1,985

2017 31
12 138,809 23,074 137,616 22,876 1,165.017 12.777 1,774 14.984 2,081

2018 31
13 164,240 27,302 162,042 26,936 1,181.708 13.319 1,850 15.985 2,220

2019 31
14 178,259 29,632 166,835 27,733 1,191.932 13.680 1,900 16.804 2,334

2020 31
15 189,338 31,474 184,520 30,673 1,308.564 15.093 2,096 18.886 2,623

2021 31
16 180,528 30,009 177,251 29,464 1,192.554 13.881 1,928 17.654 2,452

2022 31
2021 12 185,640 30,859 184,803 30,720 1,307.953 15.113 2,099 19.075 2,649
2022 184,631 30,691 183,072 30,432 1,269.603 14.669 2,037 18.516 2,571
2022 180,497 30,004 180,019 29,925 1,238.224 14.309 1,987 18.061 2,508
2022 185,233 30,791 183,266 30,464 1,248.559 14.448 2,006 18.318 2,544
2022 181,189 30,119 179,238 29,795 1,210.140 14.006 1,945 17.753 2,465
2022 179,895 29,904 178,771 29,717 1,207.670 13.983 1,942 17.725 2,461
2022 173,200 28,791 170,577 28,355 1,151.343 13.351 1,854 16.980 2,358
2022 184,182 30,617 177,543 29,513 1,199.696 13.940 1,936 17.729 2,462
2022 180,528 30,009 177,251 29,464 1,192.554 13.881 1,928 17.654 2,452
2022 170,349 28,317 167,767 27,888 1,121.336 13.105 1,820 16.766 2,328
2022 10 170,496 28,342 167,607 27,861 1,123.750 13.172 1,829 16.852 2,340
2022 11 176,159 29,283 173,315 28,810 1,168.007 13.740 1,908 17.578 2,441
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97,893 | 16,273 | 97,507 | 16,200 | 1,032.254 11.443 | 1,589 | 15.152 | 2,104
2013 31
85,703 | 14,246 | 84,821 | 14,100 | 1,160.448 12.859 | 1,786 | 17.047 | 2,367
2014 31
61,067 | 10,151 | 60,059 9,984 | 1,001.784 12.065 | 1,675 | 16.054 | 2,229
2015 31
10 58,111 9,660 57,380 9,538 | 1,195.692 13.271 | 1,843 | 17.690 | 2,457
2016 31
11 67,718 | 11,257 | 66,603 | 11,071 | 1,350.147 15.223 | 2,114 | 20.300 | 2,832
2017 31
12 79,296 | 13,181 | 77,768 | 12,927 | 1,395.775 16.076 | 2,232 | 21.687 | 3,012
2018 31
13 87,643 | 14,569 | 86,348 | 14,354 | 1,432.812 16.957 | 2,355 | 23.071 | 3,204
2019 31
14 100,850 | 16,764 | 92,133 | 15,315 | 1,473.326 17.715 | 2,460 | 24.333 | 3,379
2020 31
15 111,697 | 18,567 | 111,288 | 18,499 | 1,701.594 20.556 | 2,855
2021 31
16 114,997 | 19,116 | 113,818 | 18,920 | 1,608.335 19.567 | 2,717
2022 31
2021 12 115,512 | 19,202 | 114,967 | 19,111 | 1,730.059 20.920 | 2,905
2022 113,021 | 18,937 | 113,687 | 18,808 | 1,669.915 20.195 | 2,804
2022 111,685 | 18,565 | 111,311 | 18,503 | 1,624.262 19.647 | 2,728
2022 115,097 | 19,133 | 114,385 | 19,014 | 1,662.084 20.100 | 2,793
2022 112,871 | 18,763 | 111,463 | 18,528 | 1,610.238 19.495 | 2,707
2022 110,667 | 18,396 | 110,107 | 18,303 | 1,609.095 19.477 | 2,705
2022 106,439 | 17,693 | 105,631 | 17,559 | 1,533.384 18.5711 | 2,579
2022 116,070 | 19,294 | 112,037 | 18,624 | 1,606.564 19.510 | 2,709
2022 114,997 | 19,116 | 113,818 | 18,920 | 1,608.335 19.567 | 2,717
2022 108,420 | 18,023 | 107,388 | 17,851 | 1,510.401 18.451 | 2,562
2022 10 111,610 | 18,553 | 109,097 | 18,135 | 1,519.570 18.619 | 2,586
2022 11 114,914 | 19,102 | 113,884 | 18,931 | 1,588.590 19.53 | 2,713
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64,807 | 10,773 | 64,476 | 10,718 11.485 | 1,595 | 14.476 | 2,010
2013 31
62,697 | 10,422 | 62,058 | 10,316 13.028 | 1,809 | 16.424 | 2,281
2014 31
75,636 | 12,573 | 74,500 | 12,384 12.221 | 1,697 | 15.437 | 2,144
2015 31
10 81,846 | 13,605 | 80,835 | 13,437 13.666 | 1,898 | 17.258 | 2,397
2016 31
11 64,281 | 10,685 | 63,633 | 10,578 15.975 | 2,218 | 20.250 | 2,812
2017 31
12 52,135 8,666 51,446 8,552 16.966 | 2,356 | 21.655 | 3,007
2018 31
13 54,438 9,049 53,997 8,976 17.911 | 2,487 | 23.014 | 3,196
2019 31
14 57,384 9,539 55,221 9,179 24.426 | 3,392
2020 31
15 70,747 | 11,760 | 70,158 | 11,662
2021 31
16 69,498 | 11,553 | 69,043 | 11,477
2022 31
2021 12 73,682 | 12,248 | 73,223 | 12,172
2022 70,383 | 11,700 | 70,263 | 11,680
2022 68,999 | 11,470 | 68,865 | 11,447
2022 71,342 | 11,859 | 70,829 | 11,774
2022 69,204 | 11,504 | 68,988 | 11,468
2022 69,401 | 11,537 | 69,054 | 11,479
2022 66,493 | 11,053 | 65,227 | 10,843
2022 70,594 | 11,735 | 68,226 | 11,341
2022 69,498 | 11,553 | 69,043 | 11,477
2022 65,562 | 10,898 | 65,155 | 10,831
2022 10 65,564 | 10,899 | 65,073 | 10,817
2022 11 67,951 | 11,295 | 67,495 | 11,220
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161,432 26,835 159,267 26,475 1,030.728 9.337 1,297 10.623 1,475

2013 31
119,531 19,870 117,853 19,591 1,069.791 9.713 1,349 11.200 1,555

2014 31
107,106 17,804 106,151 17,645 1,049.559 9.537 1,324 11.111 1,543

2015 31
10 107,092 17,802 105,584 17,551 1,054.160 9.643 1,339 11.389 1,582

2016 31
11 93,523 15,546 92,945 15,450 1,071.779 9.974 1,385 11.956 1,660

2017 31
12 78,640 13,072 77,512 12,885 1,055.637 10.025 1,392 12.177 1,691

2018 31
13 71,149 11,827 69,956 11,629 1,047.010 10.221 1,419 12.617 1,752

2019 31
14 55,733 9,264 54,993 9,141 1,039.649 10.342 1,436 12.967 1,801

2020 31
15 43,726 7,269 43,350 7,206 1,080.641 10.801 1,500 13.724 1,906

2021 31
16 35,251 5,860 34,145 5,676 967.992 9.782 1,358 12.656 1,758

2022 31
2021 12 42,055 6,991 41,390 6,880 1,070.554 10.721 1,489 13.705 1,903
2022 40,460 6,726 40,178 6,679 1,046.591 10.484 1,456 13.418 1,863
2022 39,542 6,573 39,039 6,489 1,031.120 10.332 1,435 13.239 1,838
2022 39,345 6,540 38,685 6,431 1,021.138 10.243 1,422 13.141 1,825
2022 38,386 6,381 37,508 6,235 994.869 9.988 1,387 12.831 1,782
2022 38,006 6,318 37,400 6,217 990.086 9.948 1,381 12.797 1,777
2022 37,414 6,219 36,613 6,086 957.609 9.640 1,339 12.426 1,726
2022 34,579 5,748 34,025 5,656 984.648 9.935 1,380 12.830 1,782
2022 35,251 5,860 34,145 5,676 967.992 9.782 1,358 12.656 1,758
2022 33,899 5,635 33,138 5,509 926.390 9.392 1,304 12.179 1,691
2022 10 32,597 5,419 31,831 5,291 921.955 9.375 1,302 12.180 1,691
2022 11 33,213 5,521 32,410 5,388 944060 9.630 1,337 12.539 1,741
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168,508 28,011 164,716 27,381 1,083.426 9.043 1,256 10.193 1,416

2013 31
262,507 43,637 259,839 43,193 1,159.312 9.654 1,341 11.047 1,534

2014 31
264,925 44,038 262,409 43,620 1,109.135 9.250 1,285 10.738 1,491

2015 31
10 244,954 40,719 241,372 40,123 1,122.822 9.418 1,308 11.137 1,547

2016 31
11 189,887 31,565 188,050 31,260 1,156.442 9.854 1,368 11.880 1,650

2017 31
12 165,442 27,501 163,595 27,194 1,137.866 9.897 1,374 12.138 1,686

2018 31
13 137,274 22,819 134,944 22,432 1,136.433 10.158 1,411 12.705 1,764

2019 31
14 104,951 17,446 102,532 17,044 1,123.062 10.227 1,420 13.055 1,813

2020 31
15 91,272 15,172 90,350 15,019 1,206.760 11.037 1,533 14.308 1,987

2021 31
16 78,382 13,029 76,331 12,689 1,080.494 9.978 1,386 13.157 1,827

2022 31
2021 12 88,491 14,710 87,252 14,504 1,195.574 10.950 1,521 14.323 1,989
2022 84,333 14,019 83,738 13,920 1,163.547 10.659 1,480 13.942 1,936
2022 83,084 13,811 82,098 13,647 1,143.598 10.478 1,455 13.707 1,903
2022 83,679 13,910 81,153 13,490 1,133.097 10.393 1,443 13.643 1,895
2022 80,866 13,442 79,131 13,154 1,103.592 10.125 1,406 13.292 1,846
2022 79,420 13,202 78,051 12,974 1,102.282 10.115 1,405 13.279 1,844
2022 76,355 12,692 74,557 12,394 1,056.057 9.713 1,349 12.808 1,779
2022 76,746 12,757 75,654 12,576 1,093.029 10.079 1,400 13.290 1,846
2022 78,382 13,029 76,331 12,689 1,080.494 9.978 1,386 13.157 1,827
2022 74,803 12,435 72,762 12,095 1,022.392 9.480 1,316 12.575 1,746
2022 10 72,782 12,099 70,996 11,802 1,020.089 9.487 1,317 12.584 1,748
2022 11 73,642 12,242 72,545 12,059 1,053.765 9.836 1,366 13.047 1,812
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543,006 90,264 536,812 89,234 1,010.097 9.139 1,269 10.172 1,413

2013 31
619,425 102,967 612,056 101,742 | 1,092.488 9.849 1,368 11.141 1,547

2014 31
608,407 101,135 601,997 100,070 | 1,054.244 9.503 1,320 10.890 1,512

2015 31
10 551,402 91,660 542,450 90,171 1,074.762 9.730 1,351 11.351 1,576

2016 31
11 465,595 77,396 461,374 76,694 1,148.304 10.547 1,465 12.518 1,738

2017 31
12 411,312 68,372 405,444 67,397 1,154.530 10.831 1,504 13.055 1,813

2018 31
13 344,955 57,342 339,190 56,384 1,169.479 11.272 1,565 13.849 1,923

2019 31
14 283,492 47,125 279,087 46,393 1,163.352 11.396 1,583 14.283 1,983

2020 31
15 264,391 43,950 262,553 43,644 1,298.752 12.773 1,774 16.252 2,257

2021 31
16 211,307 35,126 206,437 34,316 1,184.599 11.763 1,634 15.190 2,109

2022 31
2021 12 261,969 43,547 258,358 42,947 1,298.201 12.785 1,775 16.401 2,278
2022 251,029 41,729 249,731 41,513 1,257.151 12.382 1,719 15.884 2,206
2022 247,615 41,161 244,139 40,583 1,231.215 12.128 1,684 15.558 2,161
2022 258,020 42,891 244,707 40,678 1,230.427 12.133 1,685 15.613 2,168
2022 242,129 40,249 238,155 39,589 1,196.601 11.804 1,639 15.190 2,109
2022 240,351 39,954 232,539 38,655 1,196.623 11.809 1,640 15.195 2,110
2022 225,166 37,429 221,563 36,830 1,140.154 11.277 1,566 14.564 2,023
2022 208,379 34,639 205,403 34,144 1,190.361 11.801 1,639 15.239 2,116
2022 211,307 35,126 206,437 34,316 1,184.599 11.763 1,634 15.190 2,109
2022 197,450 32,822 194,413 32,317 1,115.353 11.117 1,544 14.437 2,005
2022 10 195,589 32,513 189,920 31,570 1,116.927 11.168 1,551 14.504 2,014
2022 11 210,487 34,989 196,445 32,655 1,161.937 11.656 1,619 15.138 2,102
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140,920 23,425 139,960 23,266 9.868 1,370 9.985 1,387

2013 31
157,711 26,216 155,464 25,843 1,053.083 11.017 1,530 11.148 1,548

2014 31
160,772 26,725 159,794 26,563 1,028.088 10.735 1,491 10.863 1,509

2015 31
10 144,398 24,003 142,123 23,625 1,071.031 11.233 1,560 11.364 1,578

2016 31
11 118,756 19,741 117,548 19,540 1,189.221 12.642 1,756 12.789 1,776

2017 31
12 97,140 16,148 95,628 15,896 1,229.941 13.347 1,853 13.504 1,875

2018 31
13 83,037 13,803 82,023 13,635 1,270.835 14.163 1,967 14.334 1,991

2019 31
14 68,760 11,430 67,697 11,253 1,289.810 14.579 2,025 14.767 2,051

2020 31
15 66,822 11,108 66,472 11,050 1,513.316 17.182 2,386 17.403 2,417

2021 31
16 51,928 8,632 51,215 8,513 1,414.607 16.180 2,247 16.385 2,275

2022 31
2021 12 63,768 10,600 62,648 10,414 1,535.148 17.438 2,422 17.662 2,453
2022 60,291 10,022 60,045 9,981 1,478.280 16.796 2,332 17.012 2,362
2022 58,531 9,730 57,728 9,596 1,441.745 16.387 2,276 16.598 2,305
2022 60,879 10,120 58,395 9,707 1,456.300 16.556 2,299 16.768 2,329
2022 57,107 9,493 56,492 9,391 1,411.492 16.054 2,229 16.260 2,258
2022 57,225 9,513 56,568 9,403 1,413.591 16.083 2,233 16.290 2,262
2022 54,661 9,086 54,003 8,977 1,343.963 15.314 2,127 15.511 2,154
2022 51,578 8,574 50,928 8,466 1,414.979 16.159 2,244 16.364 2,272
2022 51,928 8,632 51,215 8,513 1,414.607 16.180 2,247 16.385 2,275
2022 49,123 8,166 48,371 8,041 1,331.058 15.274 2,121 15.468 2,148
2022 10 48,294 8,028 47,117 7,832 1,337.057 15.392 2,137 15.587 2,165
2022 11 52,167 8,672 49,228 8,183 1,399.070 16.162 2,244 16.368 2,273
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69,558 | 11,563 | 68,698 | 11,420 9.599 1,333 9.609 1,334

2013 31
94,627 | 15,730 | 87,350 | 14,520 10.908 1,515 10.920 1,516

2014 31
67,392 | 11,203 | 66,755 | 11,007 10.504 1,459 10.517 1,460

2015 31
10 54,518 9,063 53,027 8,815 10.996 1,527 11.004 1,528

2016 31
11 46,231 7,685 45,716 7,599 12.530 1,740 12.539 1,741

2017 31
12 38,817 6,453 38,083 6,331 13.298 1,847 13.307 1,848

2018 31
13 30,169 5,015 29,642 4,927 14.049 1,951 14.060 1,953

2019 31
14 25,006 4,157 24,528 4,077 14.473 2,010 14.484 2,011

2020 31
15 20,819 3,461 20,692 3,440 17.514 2,432 17.526 2,434

2021 31
16 18,230 3,030 17,867 2,970 16.631 2,310 16.643 2,311

2022 31
2021 12 21,570 3,586 21,243 3,531 17.866 2,481 17.879 2,483
2022 20,441 3,398 20,336 3,380 17.155 2,382 17.168 2,384
2022 20,064 3,335 19,748 3,283 16.708 2,320 16.720 2,322
2022 21,131 3,513 20,064 3,335 16.966 2,356 16.978 2,358
2022 19,969 3,319 19,774 3,287 16.649 2,312 16.661 2,314
2022 19,370 3,220 19,054 3,167 16.462 2,286 16.474 2,288
2022 18,457 3,068 18,269 3,037 15.645 2,173 15.656 2,174
2022 18,318 3,045 17,955 2,985 16.570 2,301 16.582 2,303
2022 18,230 3,030 17,867 2,970 16.631 2,310 16.643 2,311
2022 17,363 2,886 16,748 2,784 15.662 2,175 15.674 2,177
2022 10 17,193 2,858 16,619 2,763 15.792 2,193 15.803 2,195
2022 11 18,704 3,109 17,320 2,879 16.626 2,309 16.638 2,311
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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

15
2020 14.093736
2021 31

16
2021 16.172409
2022 31
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2012 11.554449 -136730 19
2013 31
2013 14788825 -179062 25
2014 31
2014 15.537845 .182231 25
2015 31

10
2015 12.788918 .157532 22
2016 31

11
2016 17.273497 .210646 29
2017 31

12
2017 21.196520 .267591 37
2018 31

13
2018 22.022830 .283909 39
2019 31

14
2019 21.464525 .285513 40
2020 31

15
2020 19.895054 .267562 37
2021 31

16
2021 19.450839 .258717 36
2022 31
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2012 13.627842 .138074 19
2013 31
2013 17.850892 -183940 26
2014 31
2014 18.899523 .189182 26
2015 31

10
2015 16.066263 .168951 23
2016 31

11
2016 21.261421 .219828 31
2017 31

12
2017 23.977184 .257130 36
2018 31

13
2018 26.330073 .288293 40
2019 31

14
2019 25.660030 .290277 40
2020 31

15
2020 22.986880 .262780 36
2021 31

16
2021 21.351338 -240904 33
2022 31

130/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2012 .022881 3
2013 31
2013 3.613614 .039417 5
2014 31
2014 4.297612 -050958 7
2015 31

10
2015 1.902339 .021860 3
2016 31

11
2016 7.076422 .071746 10
2017 31

12
2017 9.920218 .106903 15
2018 31

13
2018 12.278747 .137658 19
2019 31

14
2019 13.137557 .157011 22
2020 31

15
2020 9.672353 -115060 16
2021 31

16
2021 4.304411 -049220 7
2022 31

131/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2012
2013 31
2013 0.023270 3
2014 31
2014 0.029909 4
2015 31

10
2015 0.001444 0
2016 31

11
2016 0.053351 7
2017 31

12
2017 0.106323 15
2018 31

13
2018 0.111629 16
2019 31

14
2019 0.133099 18
2020 31

15
2020
2021 31

16
2021
2022 31
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2012 15.061371 .131687 18
2013 31
2013 12.911647 .116540 16
2014 31
2014 11.257382 .099661 14
2015 31

10
2015 14704982 .137984 19
2016 31

11
2016 15.938457 .146605 20
2017 31

12
2017 14 377354 -134005 19
2018 31

13
2018 16.777421 -161326 22
2019 31

14
2019 15.927109 -156470 22
2020 31

15
2020 14.194488 -140620 20
2021 31

16
2021 19.250917 .187389 26
2022 31
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2012 0.827516 -140068 19
2013 31
2013 16.337449 -133856 19
2014 31
2014 17.760790 -140766 20
2015 31

10
2015 20.553852 .175658 24
2016 31

11
2016 21.912911 .183788 26
2017 31

12
2017 19.745640 .169078 23
2018 31

13
2018 21.940960 .191215 27
2019 31

14
2019 22.629964 .202849 28
2020 31

15
2020 18.283237 -166091 23
2021 31

16
2021 20.386424 -180970 25
2022 31
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2012 0.048669 .147332 20
2013 31
2013 16.899761 -149852 21
2014 31
2014 15.548462 -133902 19
2015 31

10
2015 17.874169 -165370 23
2016 31

11
2016 18.806791 .170294 24
2017 31

12
2017 17.736693 .163574 23
2018 31

13
2018 21.950604 .206061 29
2019 31

14
2019 22.661084 .218863 30
2020 31

15
2020 18.883642 184686 26
2021 31

16
2021 19.538181 .186511 26
2022 31
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2012

2013 31

2013

2014 31

2014

2015 31
10

2015

2016 31
11

2016

2017 31
12

2017

2018 31
13

2018 0.417690 0.004697 1

2019 31
14

2019 1.031778 0.011781 2

2020 31
15

2020

2021 31
16

2021

2022 31
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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
15

2020

2021 31
16

2021

2022 31
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2012
2013 31 30 1.7
2013
.2 4
2014 31 0 5-40
2014
2015 31 -1 1.02
10
2015
. 4.71
2016 31 83
11
2016
2017 31 -02 5-81
12
2017
.02 2.2
2018 31 0 8
13
2018
2019 31 .85 5.73 5.86
14
2019
. 4.2
2020 31 39 o
15
2020
2021 31 57 5-09
16
2021
.22 .4
2022 31 8.46
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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
15
2020
7.64 .12 .22
2021 31 6 8 8
16
2021
2022 31 9.06 8.08 8.23
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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
15
2020
11.71 12.2 12.
2021 31 > 39
16
2021
2022 31 7.23 6.43 6.52

140/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

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
15
2020
16.1 16.
2021 31 6.15 6.69
16
2021
2022 31 5.23 4.57
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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
15
2020
2021 31
16
2021
2022 31
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2012

2012 a1 .90 .92 3.30

2013

2014 a1 .04 .28 5.43

2014

2015 a1 .84 .79 0.79
10

2015

2016 a1 .84 .56 2.50
11

2016

2017 a1 47 .95 4.98
12

2017

2018 a1 .16 .85 1.85
13

2018

2019 a1 77 .56 3.61
14

2019

2020 a1 .82 .71 2.77
15

2020

2091 a1 .31 .80 5.84
16

2021

2000 a1 .64 .70 7.78
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2012

2013 3 .42 7.02 7.18

2013

2014 31 .51 8.24 8.38

2014

2015 31 .80 2.73 2.80
10

2015

2016 31 .09 3.72 3.72
11

2016

2017 31 .95 6.58 6.67
12

2017

2018 31 .10 2.15 2.17
13

2018

2019 31 .80 4.57 4.67
14

2019

2020 31 .81 2.68 2.75
15

2020

2021 31 .08 9.54 9.60
16

2021

2022 31 .77 7.96 8.04
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2012
10.2 10.4
2013 31 1.01 0.29 0.40
2013
So1a o 9.83 9.41 9.53
2014
2 2.1 2.2
2015 31 08 ° °
10
2015
ole o 3.64 4.13 4.23
11
2016
10.1 10.2
o 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
15
2020
13.2 13.7 13.7
2021 31 3.26 3.70 3.79
16
2021
02 o 7.29 6.45 6.53
1,000

8.515 9.118
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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
15
2020
17. 17. 17.
2021 31 3 8 8
16
2021
2022 31 6.52 5.83 5.85
1,000

8.801 8.895
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2012
12.07 12.07
2013 31 0 0
2013
2014 31 13.64 13.64
2014
.7
2015 31 3.70 3.69
10
2015
2016 31 4.68 4.63
11
2016
13. 13.
2017 31 3.9 3.95
12
2017
2018 31 6-13 6.12
13
2018
2019 31 5.65 5.66
14
2019
2020 31 3.02 3.02
15
2020
21.01 21.
2021 31 0 00
16
2021
2022 31 >-04 >-04
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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 1
Barclays GlobalBeta Portfolio 2
Barclays Wealth Global Beta Portfolio 2
Barclays GlobalBeta Portfolio 3
Barclays Wealth Global Beta Portfolio 3
Barclays GlobalBeta Portfolio 4
Barclays Wealth Global Beta Portfolio 4
Barclays GlobalBeta Portfolio 5
Barclays Wealth Global Beta Portfolio 5
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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2023

HEC
2004
Florence Stainier
MiFID UCITS
ALFI

ALCO

Thomas Nummer 20
UCITS

. 16
Nicholas 0~ 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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CSSF

CSSF

CSSF

10

AIFM

VISA

CSSF

1915

UCITS

UCITS
UCITS

EU EU
2011

CSSF

CSSF

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



SICAV

2010
1915

SICAV

UCITS

UCITS

UCITS

UCITS

UCITS
UCITS

UCITS

FCP
UCITS

UCITS
UCITS
UCITS
UCITS
10

UCITS

UCITS UCITS

FCP
UCITS
CSSF
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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

10

10
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250

1,000
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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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oTC
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Single Pricing
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0.50

UCITS
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CSSF
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1,250,000

Caisse de Consignations

10

Caisse de

Consignation

2010
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10

1915

RESA

23

90
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UCITS
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www . atlasmarketinteractive.com/GlobalMarketsandSubcustodiansListing

www .atlasmarketinteractive.com/GlobalMarketsandSubcustodiansListing

UCITS

CSSF
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RESA 15
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12 31

30

Key Investor Information Documents
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Barclays Investment Solutions Limited

2021 12 22,325,001 37

1992 10
02752982
E14
5HP
FCA

FCA

CSSF

EMIR
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PEP
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2021 12

Barclays Bank UK PLC

E14 5HP

1 Churchill Place, London E14
5HP, UK

22,325,001 100

2022 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
2022 17
Nicola Eggers BARCLAYS
INVESTMENT SOLUTIONS LIMITED

2022 11
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2022 11

2022 11

UK

Barclays Multi-Manager Fund

(UK) - Barclays UK Alpha Fund

2005 12

782,711,750

5.706

plc

Barclays Multi-Manager Fund
plc - GlobalAccess Emerging

Market Equity Fund

2007 29

442,396,150

0.668

plc

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

2007 11 27

418,632,519

0.612

plc

Barclays Multi-Manager Fund
plc - GlobalAccess Global

Corporate Bond Fund

2007 12

386,218,527

0.606

plc

Barclays Multi-Manager Fund
plc - GlobalAccess UK
Opportunities Fund

2004 10

302,884,480

3.940
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UK
BlackRock Investment Management UK Limited
2021 12 94.5 157 100
166
2021
2020394
EC2N 2DL 12 FCA
UK
2022 12 31
59

1988

30

PNC
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&5 4T b BES

Tk d - 25 Dk A= |3FPH A8 - 27 ARk - 720 L I
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2022 10 31
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iShares®
ETF

0CI0
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Shares®
3,590 9,600 6,940 6,370 3,160 490 30
2022 30
2022 12
NY 10055

BlackRock Inc. 100

55

55 East 52nd Street, New
York, NY 10055 United
States
2022 12 31
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2023

2022
Justine Anderson

2021 15
Stephen Cohen

2004 25
Nicholas Charrington

2018
Christian Clausen

2014
Margaret Young

2014
Eleanor de Freitas

2021 21
Deborah Clarke

2021 21

Matthieu Duncan

2023

31
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2022 12 31 59

2021

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

2022 11 10,000,000

14

2010 15 CSSF

Registre de Commerce et des Sociétés de
Luxembourg B 104.196

Northern Trust Global Services SE

2022 11
393,067,791 564
CSSF 1993
Luxembourg Business Registers B 232281

3364 10

Barclays Investment Solutions Limited
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2022 12 100

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

2022 11 30 UFJ
166.23 138.87 143.58
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2022 31
2022 31
2022 31 2022 31 2022 31
2(c) 6,713,776 1,116,031 47,850,269 7,954,150 177,242,044 29,462,945
2(e)
2(9) 137,788 22,904 321,007 53,361 983,473 163,483
14,915 2,479 111,875 18,597 673,210 111,908
167,374 27,823 970,603 161,343 1,565,972 260,312
15,738 2,616 28,587 4,752 63,078 10,485
7,049,591 1,171,854 49,282,341 8,192,204 180,527,777 30,009,132
2(e)
2(9) 180,302 29,972 1,040,961 173,039 2,679,030 445,335
274,625 45,651
61,174 10,169 135,117 22,460 323,302 53,742
241,476 40,141 1,176,078 195,499 3,276,957 544,729

6,808,115 1,131,713 48,106,263 7,996,704 177,250,820 29,464,404
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2022 31

2022 31 2022 31 2022 31

2(c) 113,148,643 18,808,699 68,067,586 11,314,875 33,470,325 5,563,772

2(e) 16,158 2,686
2(9) 626,691 104,175 571,850 95,059 677,195 112,570
367,560 61,099 170,698 28,375 1,079,775 179,491
814,235 135,350 663,496 110,293
39,973 6,645 23,949 3,981 7,672 1,275

114,997,102 19,115,968 69,497,579 11,552,583 35,251,125 5,859,795

2(e) 43,292 7,196
2(9) 963,649 160,187 306,068 50,878 765,869 127,310
160,052 26,605

215,938 35,895 148,558 24,695 137,096 22,789

1,179,587 196,083 454,626 75,572 1,106,309 183,902

113,817,515 18,919,886 69,042,953 11,477,010 34,144,816 5,675,893
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2022 31
2022 31 2022 31 2022 31
2(c) 73,740,442 12,257,874 191,920,868 31,903,006 48,520,895 8,065,628
2(e) 33,719 5,605 948,743 157,710 275,801 45,846
2(9) 1,183,467 196,728 2,852,509 474,173 504,365 83,841
3,412,843 567,317 15,581,737 2,590,152 2,623,798 436,154
10,739 1,785
515 86 3,091 514 3,344 556

78,381,725 13,029,394 211,306,948 35,125,554 51,928,203 8,632,025

2(e) 162,787 27,060 746,021 124,011 236,703 39,347
2(9) 1,563,087 259,832 2,316,666 385,099 230,967 38,394
46,214 7,682
949,791 157,884
324,494 53,941 811,664 134,923 245,818 40,862
2,050,368 340,833 4,870,356 809,599 713,488 118,603

76,331,357 12,688,561 206,436,592 34,315,955 51,214,715 8,513,422
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2022 31

2022 31 2022 31 2022 31

2(c) 16,776,676 2,788,787 256,320,547 42,608,165 1,033,772,071 171,843,931

2(e) 104,357 17,347 1,378,778 229,194
2(9) 287,814 47,843 189,821 31,554 8,335,980 1,385,690
1,052,637 174,980 6,065,881 1,008,331 31,154,929 5,178,884
4,181,680 695,121

10,739 1,785

8,792 1,461 63 10 194,802 32,382

18,230,276 3,030,419 262,576,312 43,648,060 1,079,028,979 179,366,987

2(e) 92,837 15,432 1,281,640 213,047
2(9) 292 49 1,645,554 273,540 11,692,445 1,943,635
30,576 5,083 458,360 76,193 535,150 88,958

107,774 17,915 644,898 107,201 2,137,140 355,257

132,242 21,983 490,607 81,554 3,026,010 503,014

363,721 60,461 3,239,419 538,489 18,672,385 3,103,911

17,866,555 2,969,957 259,336,893 43,109,572  1,060,356,594 176,263,077
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2022 31

2022 31
6,808,115 1,131,713 48,106,263 7,996,704 177,250,820 29,464,404

2022 31

14.343 2,384 16.410 2,728 17.367 2,887

11.911 1,980 12.997 2,160 15.799 2,626

16.493 2,742 22.301 3,707

14.356 2,386 17.913 2,978

14.534 2,416 18.372 3,054 19.731 3,280

11.924 1,982 15.856 2,636 16.755 2,785

14.562 2,022 17.264 2,397 17.654 2,452

14.246 1,978 13.881 1,928

14.598 2,027 16.173 2,246 23.357 3,244

14.258 1,980

16.732 2,324 22.006 3,056

14.458 2,008 19.272 2,676

12.988 1,865 14.586 2,094 19.264 2,766
10.258 1,473

14.394 2,067 19.924 2,861

17.579 2,524

15.106 2,169 18.666 2,680

15.832 2,273

981.905 1,037.841 1,192.555
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2022 31

2022 31
113,817,515 18,919,886 69,042,953 11,477,010 34,144,816 5,675,893

2022 31

22.601 3,757 28.672 4,766 12.628 2,099
24.470 4,068 30.603 5,087 9.735 1,618
26.589 4,420 30.096 5,003 10.898 1,812
19.477 3,238 28.489 4,736 9.869 1,641
19.714 3,277 26.155 4,348 12.784 2,125
22.190 3,689 28.927 4,809 9.975 1,658
12.656 1,758
19.567 2,717 9.782 1,358
25.360 3,522 33.268 4,620 12.748 1,770
23.719 3,294
26.685 3,706 33.271 4,620
23.893 3,318 31.063 4,314
11.269 1,618
15.860 2,277 8.741 1,255
19.230 2,761 28.331 4,068 11.432 1,641
25.256 3,626 10.360 1,487
17.129 2,459 22.794 3,273 11.551 1,658
24.588 3,530
1,608.335 967.992

197/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31

2022 31
76,331,357 12,688,561 206,436,592 34,315,955 51,214,715 8,513,422

2022 31

13.239 2,201 15.390 2,558 16.469 2,738
10.004 1,663 11.864 1,972 16.325 2,714
13.878 2,307 16.662 2,770
10.667 1,773 12.850 2,136 16.993 2,825
18.661 3,102
13.931 2,316 17.076 2,839
14.565 2,421 16.875 2,805 18.170 3,020
11.006 1,830 13.371 2,223 17.019 2,829
13.157 1,827 15.190 2,109 16.386 2,276
9.978 1,386 11.763 1,634 16.180 2,247
13.716 1,905 16.027 2,226
12.248 1,701 14.412 2,001
12.174 1,691 16.551 2,298 17.617 2,446
10.990 1,526 13.276 1,844 17.038 2,366
11.205 1,609 12.829 1,842 13.844 1,988
8.511 1,222 9.821 1,410 13.690 1,966
11.716 1,682 13.696 1,966
8.913 1,280 10.685 1,534 14.489 2,080
12.215 1,754 13.974 2,006 14.749 2,118
9.375 1,346 11.103 1,594 14.432 2,072
12.653 1,817 13.323 1,913
1,080.494 1,184.599 1,414.607

198/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31
2022 31
17,866,555 2,969,957 259,336,893 43,109,572
2022 31
16.961 2,819
16.829 2,797
18.034 2,998
18.407 3,060 11.837 1,968
17.982 2,989
16.643 2,311 11.686 1,623
16.631 2,310
18.371 2,551 12.392 1,721
13.950 2,003 10.210 1,466
13.771 1,977
14.551 2,089
15.089 2,166 10.748 1,543
14.847 2,132
13.616 1,955

199/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31
2022 31

12,292 21,028 79,161 37,151
20,570 21,318 33,044 19,600
31,712 176,188 35,022
594 217,094 38,320
44,404 1,069,953 4,341,152 1,485,226
104,880 998,277 3,058,570 2,816,718

3,621 15,209 20,007
56,000 105,836 12,500
227,172 20,678 10,002 43,002
1,815 90,741
112,869 616,073 256,808
145,275 242,671 118,453

78,168 130,849 53,828
11,786 2,911
197,541 48,680 41,928

29,582
160,714 580,573 290,904
40,027 117,939
118,000 82,500 146,000 17,000

200/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31
2022 31

15,177 113,049 150,030 175,689
14,938 166,343 169,983 1,366,238
9,643 10,416 46,353 66,429
28,047 52,012 124,757 452,657
67,616
645,934 128,017 969,427 2,714,056
1,070,421 327,812 842,764 2,091,247
201,206 821,349 990,504
613,014 123,768 533,410
10,390 87,102 37,407 173,057
20,408 101,344
38,172 16,342 323,810
247,569 129,130 812,209
1,440,935 2,952,840 5,105,016
52,642 300,922 411,164
6,274 14,493 143,888 94,602
102,117 245,596 107,487 80,691
447,954 47,114 56,222 70,100
117,900 220,639
394,356
4,500 36,000 113,500

201/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31
2022 31
21,976 15,743
259,168 44,384
187,098 37,024
8,776
17,653
576,691 303,212 20,856,095
670,909 61,013
129,066 14,212 622,215
154,519 260,955
24,123 10,473 156,002
66,503
1,008,505 114,073 402,160
50,315 2,943
11,876
12
8,023 10,726 109,066
50,043 3,237
121,382 311,653
113,000

202/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31

2021 31
7,215,710 1,199,467 55,236,474 9,181,959 184,519,795 30,672,726

2021 31

15.697 2,609 17.924 2,980 18.605 3,093

13.234 2,200 14.445 2,401 17.213 2,861

15.710 2,611 17.924 2,980 23.771 3,951

15.875 2,639 19.419 3,228

15.874 2,639 19.887 3,306 20.947 3,482

13.222 2,198 17.464 2,903 18.090 3,007

15.906 2,209 18.812 2,612 18.886 2,623

15.780 2,191 15.093 2,096

15.933 2,213 17.538 2,436 24866 3,453

15.426 2,142

18.069 2,509 23.338 3,241

15.875 2,205 20.768 2,884

14.372 2,064 16.105 2,312 20.868 2,996
11.524 1,655

15.814 2,271 21.475 3,083

19.269 2,767

16.530 2,373 20.039 2,877

17.285 2,482

1,099.472 1,162.664 1,308.564

203/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31

2021 31
111,287,940 18,499,394 70,157,927 11,662,352 43,350,091 7,206,086

2021 31

23.735 3,945 29.632 4,926 13.710 2,279
25.762 4,282 31.628 5,258 10.766 1,790
27.782 4,618 30.948 5,144 11.820 1,965
20.507 3,409 29.433 4,893 10.904 1,813
23.094 3,839 29.628 4,925 13.859 2,304
20.757 3,450 27.021 4,492 11.015 1,831
13.724 1,906
20.556 2,855 10.801 1,500
26.441 3,672 34.143 4,741 13.811 1,918
24.913 3,460
27.713 3,849 34.010 4,723 11.574 1,607
25.095 3,485 32.019 4,446
12.380 1,778
16.904 2,427 9.784 1,405
20.341 2,921 29.505 4,236 12.547 1,801
26.429 3,795 11.585 1,663
25.900 3,719 23.643 3,395 12.671 1,819
18.240 2,619
1,701.594 1,080.641

204/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31

2021 31
90,349,989 15,018,879 262,553,105 43,644,203 66,471,732 11,049,596

2021 31

14.425 2,398 16.493 2,742 17.531 2,914
11.093 1,844 12.913 2,147 17.379 2,889
15.061 2,504 17.767 2,953
11.781 1,958 13.917 2,313 18.000 2,992
19.661 3,268
15.006 2,494 18.080 3,005
15.776 2,622 17.950 2,984 19.198 3,191
12.131 2,017 14.444 2,401 18.020 2,995
14.308 1,987 16.252 2,257 17.403 2,417
11.037 1,533 12.773 1,774 17.182 2,386
14.857 2,063 17.062 2,369
13.493 1,874 15.571 2,162
13.161 1,828 17.577 2,441 18.571 2,579
12.083 1,678 14.310 1,987 17.985 2,498
12.349 1,773 13.914 1,998 14.922 2,143
9.548 1,371 10.819 1,553 14.757 2,119
12.860 1,846 14.780 2,122
9.959 1,430 11.711 1,681 15.498 2,225
13.386 1,922 15.042 2,160 15.778 2,265
10.454 1,501 12.140 1,743 15.465 2,220
13.791 1,980 14.432 2,072
1,206.760 1,298.752 1,513.316
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EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31
2021 31
20,692,447 3,439,705 249,016,653 41,394,038
2021 31

17.906 2,977
17.767 2,953
18.841 3,132
18.944 3,149
19.287 3,206 11.768 1,956
18.841 3,132
17.526 2,434 11.704 1,625
17.514 2,432
19.202 2,667 12.325 1,712
18.371 2,551
14.904 2,140 10.325 1,482
14.715 2,113
15.469 2,221
15.295 2,196
16.000 2,297 10.815 1,553
15.743 2,260
14.620 2,099

206/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2021 31
2021 31

12,093 21,058 79,161 45,600
20,411 20,511 39,988 19,720
7,330 31,712 177,697 34,952
10,626 233,053 38,070
56,033 1,086,714 4,151,860 2,520,189
101,558 1,122,553 3,149,488 1,486,842

3,621 15,209 35,008
60,000 149,336 30,500
228,615 20,678 10,002 43,002
1,815 90,741
114,739 527,832 271,057
145,275 254,424 114,360

78,168 154,779 59,014
11,581 2,911
197,541 48,680 73,245

29,080
166,974 564,137 105,909
40,027 290,904
104,000 126,000 211,500 17,000
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EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2021 31
2021 31

14,969 111,080 161,313 200,603
14,938 327,972 218,756 2,515,835
9,643 10,416 46,353 81,215
28,047 82,424 124,190 640,654
71,313
1,042,338 177,451 1,003,591 3,172,386
681,739 328,399 929,282 2,279,471
200,793 919,012 1,121,298
854,181 154,550 1,050,079
13,057 91,623 37,407 173,057
20,408 391,094
45,774 2,949 16,342 339,253
247,569 190,454 893,545
1,660,816 3,235,622 5,459,457
88,510 387,532 484,368
6,274 14,693 155,657 94,602
102,117 245,596 107,487 180,526
450,008 49,540 122,016 70,100
121,200 221,850
452,946
4,500 67,000 121,500
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EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2021 31
2021 31
23,795 15,743
441,628 81,580
2,424
259,998 37,024
55,560
17,653
654,954 325,178 19,978,177
762,657 114,773
164,997 16,922 622,215
303,599 91,154
16,410 10,733 171,616
109,942 78,667
1,076,737 121,279 537,210
90,641 7,798
11,876
12 37,952
8,023 11,092 251,288
50,043 3,237
129,601 375,150
113,000

209/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31

2020 31
12,282,416 2,041,706 66,282,337 11,018,113 166,835,125 27,733,003

2020 31

14.958 2,486 16.592 2,758 16.580 2,756
12.777 2,124 13.601 2,261 15.618 2,596
14.956 2,486 16.507 2,744 21.077 3,504
14.872 2,472 17.531 2,914

15.096 2,509 18.240 3,032 18.499 3,075
12.739 2,118 16.295 2,709 16.266 2,704
15.135 2,102 17.383 2,414 16.804 2,334
14.843 2,061 13.680 1,900

15.139 2,102 16.126 2,239 22.015 3,057
13.912 1,932

16.541 2,297 20.579 2,858

14.796 2,055 18.651 2,590

13.788 1,980 15.017 2,156 18.733 2,690
10.933 1,570 13.815 1,984

14.671 2,106 19.182 2,754

17.527 2,517

15.271 2,193 17.827 2,560

15.658 2,248

1,064.894 1,098.607 1,191.932

210/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31

2020 31
92,132,642 15,315,209 55,220,617 9,179,323 54,993,296 9,141,536

2020 31

20.363 3,385 24.808 4,124 12.966 2,155
22.237 3,696 26.560 4,415 10.319 1,715
23.716 3,942 25.780 4,285 11.167 1,856
17.695 2,941 24.708 4,107 10.439 1,735
19.635 3,264 24.581 4,086 13.088 2,176
17.907 2,977 22.679 3,770 10.541 1,752
24.333 3,379 24.426 3,392 12.967 1,801
17.715 2,460 10.342 1,436
22.536 3,130 28.392 3,943 13.036 1,810
21.469 2,981 27.211 3,779
23.526 3,267 28.167 3,912 10.920 1,516
21.623 3,003 26.835 3,727
21.428 3,077 26.440 3,796 11.792 1,693
14.697 2,110 9.446 1,356
17.491 2,511 24.738 3,552 11.937 1,714
22.332 3,206 11.173 1,604
22.180 3,185 19.743 2,835 12.052 1,730
15.836 2,274
1,473.326 1,039.649

211/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31

2020 31
102,531,838 17,043,867 279,086,792 46,392,597 67,696,501 11,253,189

2020 31

13.166 2,189 14.494 2,409 14.895 2,476
10.282 1,709 11.521 1,915 14.766 2,455
13.688 2,275 15.533 2,582
10.875 1,808 12.354 2,054 15.256 2,536
16.531 2,748
13.248 2,202 15.320 2,547
14.313 2,379 15.657 2,603 16.188 2,691
11.175 1,858 12.789 2,126 15.271 2,538
13.055 1,813 14.283 1,983 14.767 2,051
10.227 1,420 11.396 1,583 14.579 2,025
13.503 1,875 14.915 2,071
12.454 1,729 13.822 1,919
11.936 1,658 15.326 2,128 15.603 2,167
11.130 1,546 12.672 1,760 15.217 2,113
11.360 1,631 12.324 1,769 12.780 1,835
8.918 1,280 9.728 1,397 12.638 1,815
11.782 1,692 13.022 1,870 13.414 1,926
9.265 1,330 10.477 1,504 13.223 1,899
12.239 1,757 13.224 1,899 13.412 1,926
9.705 1,393 10.834 1,556 13.205 1,896
12.278 1,763 12.423 1,784
1,123.062 1,163.352 1,289.810

212/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31
2020 31
24,527,568 4,077,218 373,805,586 62,137,703
2020 31

14.813 2,462
14.697 2,443
15.507 2,578
15.592 2,592
15.834 2,632 11.111 1,847
15.491 2,575
14.484 2,011 11.073 1,538
14.473 2,010
15.749 2,187 11.600 1,611
15.085 2,095
12.421 1,783 9.862 1,416
12.263 1,761
12.828 1,842
12.683 1,821
13.236 1,900 10.277 1,476
13.036 1,872
12.246 1,758

213/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2021 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

214/470
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OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2021 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
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OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2021 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
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OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31
2022 31 2022 31 2022 31
2(d) 114,484 19,031 941,972 156,584 3,248,647 540,023
2(d) 3 0 36 6
114,487 19,031 942,008 156,590 3,248,647 540,023
3(a) 29,971 4,982 220,342 36,627 724,714 120,469
5(a) 42,172 7,010 56,729 9,430 97,588 16,222
4 3,426 570 25,362 4,216 90,146 14,985
12,487 2,076 12,487 2,076 12,487 2,076
130 22 808 134 4,413 734
5(c)
25 4 105 17 431 72
136 23 1,000 166 3,575 594
2,407 400 5,142 855 16,334 2,715
23,831 3,961 39,437 6,556 63,064 10,483
114,585 19,047 361,412 60,078 1,012,752 168,350
5(b) (87,352) (14,521) (155,222) (25,803) (330, 759) (54,982)
87,254 14,504 735,818 122,315 2,566,654 426,655
45,174 7,509 (681,572) (113,298)  (1,182,188) (196,515)
(298,219) (49,573)  (2,884,909) (479,558)  (8,365,822)  (1,390,651)
(31,781) (5.283) (566,037) (94,092)  (1,349,384) (224,308)
(197,572) (32,842)  (3,396,700) (564,633)  (8,330,740) (1,384,819)

217/470
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OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31
2022 31 2022 31 2022 31
2(d) 1,784,465 296,632 943,696 156,871 728,326 121,070
2(d) 167 28 83 14
1,784,632 296,659 943,779 156,884 728,326 121,070
3(a) 430,137 71,502 267,687 44,498 220,794 36,703
5(a) 70,811 11,771 51,112 8,496 67,009 11,139
4 55,816 9,278 34,944 5,809 19,509 3,243
12,487 2,076 12,487 2,076 12,487 2,076
2,991 497 1,628 271 401 67
5(c) 16,837 2,799
237 39 141 23 1,282 213
2,221 369 1,385 230 775 129
11,424 1,899 7,429 1,235 4,050 673
51,486 8,559 39,465 6,560 42,161 7,008
637,610 105,990 416,278 69,198 385,305 64,049
5(b) (209,097) (34,758) (127,303) (21,162) (31,797) (5,286)
1,356,119 225,428 654,804 108,848 374,818 62,306
308,126 51,220 2,013,613 334,723 (1,040,497) (172,962)

(4,256,621) (707,578)  (3,418,057) (568,184)  (1,031,894)  (171,532)

(45,634) (7,586)
(282,587) (46,974) 191,045 31,757 (178,221) (29,626)
(2,874,963) (477,905) (558,595) (92,855)  (1,921,428)  (319,399)

218/470
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OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31

2022 31 2022 31 2022 31
2(d) 1,555,549 258,579 4,160,949 691,675 827,511 137,557
2(d) 701 117 252 42
1,555,549 258,579 4,161,650 691,791 827,763 137,599
3(a) 919,968 152,926 2,793,358 464,340 667,108 110,893
5(a) 75,715 12,586 135,836 22,580 68,874 11,449
4 41,018 6,818 119,916 19,934 28,968 4,815
12,487 2,076 12,487 2,076 12,487 2,076
1,070 178 2,627 437 581 97
5(c) 30,553 5,079 69,753 11,595 14,198 2,360
977 162 5,324 885 2,505 416
1,617 269 4,806 799 1,165 194
6,825 1,135 17,286 2,873 5,035 837
50,164 8,339 97,784 16,255 49,881 8,292
1,140,394 189,568 3,259,177 541,773 850,802 141,429
5(b) 1,873 311 (8,706) (1,447)
413,282 68,700 902,473 150,018 (14,333) (2,383)
(1,694,796) (281,726) 3,462,854 575,630 2,662,583 442,601

(3,075,583) (511,254)  (14,057,902)  (2,336,845)  (5,141,080)  (854,602)

(179,660) (29,865)  (1,430,067) (237,720) (435,481) (72,390)

(542,180) (90,127) 7,139 1,187 68,266 11,348

(5,078,937) (844,272)  (11,115,503)  (1,847,730)  (2.860,045)  (475,425)

219/470
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OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31
2022 31 2022 31 2022 31
2(d) 210,208 34,943 14,515,807 2,412,963
2(d) 2,192 364 3,434 571
210,208 34,943 2,192 364 14,519,241 2,413,533
3(a) 254,778 42,352 1,338,185 222,446 7,867,042 1,307,738
5(a) 54,777 9,106 120,680 20,061 841,303 139,850
4 10,031 1,667 92,645 15,400 521,781 86,736
12,487 2,076 12,426 2,066 137,296 22,823
336 56 7,507 1,248 22,492 3,739
5(c) 6,171 1,026 137,512 22,859
826 137 517 86 12,370 2,056
395 66 5,003 847 22,168 3,685
3,313 551 25,012 4,158 104,257 17,331
37,312 6,202 55,280 9,189 549,865 91,404
380,426 63,238 1,657,345 275,500 10,216,086 1,698,220
5(b) (51,383) (8,541) (999,746) (166,188)
(118,835) (19,754)  (1,655,153) (275,136) 5,302,901 881,501
1,289,346 214,328 433,666 72,088 5,616,309 933,599
(1,636,444) (272,026) 4,836,319 803,941  (39,330,212) (6,537,861)
(170,513) (28,344) (2.261,355) (375,905)
180,172 29,950 (1,015,571) (168,818)  (3,519,139) (584,986)
(456,274) (75,846) 2,599,261 432,075  (34,191,496) (5,683,652)
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2022 31

2022 31 2022 31 2022 31
7,215,710 1,199,467 55,236,474 9,181,959 184,519,795 30,672,726
87,254 14,504 735,818 122,315 2,566,654 426,655
45,174 7,509 (681,572) (113,298) (1,182,188) (196,515)
7,348,138 1,221,481 55,290,720 9,190,976 185,904,261 30,902,865
149,733 24,890 1,265,367 210,342 18,304,858 3,042,817
(324,949) (54,016) (4,624,252) (768,689)  (16,108,556)  (2,677,725)
(175,216) (29,126) (3.358,885) (558,347) 2,196,302 365,001
(298,219) (49,573) (2.884,909) (479,558) (8.365,822)  (1,390,651)
(31,781) (5.283) (566,037) (94,092) (1,349,384) (224,308)
(34,807) (5,786) (374,626) (62,274) (1,134,537) (188,594)
6,808,115 1,131,713 48,106,263 7,996,704 177,250,820 29,464,404
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2022 31 2022 31 2022
111,287,940 18,499,394 70,157,927 11,662,352 43,350,001
1,356,119 225,428 654,804 108,848 374,818
308,126 51,220 2,013,613 334,723 (1,040,497)
112,952,185 18,776,042 72,826,344 12,105,923 42,684,412
13,172,018 2,189,585 4,030,517 669,993 430,205
(7,326,742)  (1,217,924) (4,369,009) (726, 260) (7,417, 285)
5,845,276 971,660 (338,492) (56,268) (6,987,080)
(4,256,621) (707,578) (3,418,057) (568,184) (1,031,894)
(45,634)
(282,587) (46,974) 191,045 31,757 (178,221)
(440,738) (73,264) (217,887) (36,219) (296,767)
113,817,515 18,919,886 69,042,953 11,477,010 34,144,816
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2022 31

2022 2022 31 2022 31
90,349,989 15,018,879 262,553,105 43,644,203 66,471,732 11,049,596
413,282 68,700 902,473 150,018 (14,333) (2,383)
(1,694,796) (281,726) 3,462,854 575,630 2,662,583 442,601
89,068,475 14,805,853 266,918,432 44,369,851 69,119,982 11,489,815
1,703,894 283,238 5,231,527 869,637 882,425 146,686
(10,259,256)  (1,705,396)  (48,648,313)  (8,086,809)  (13,246,086)  (2,201,897)
(8,555,362)  (1,422,158)  (43,416,786)  (7,217,172)  (12,363,661)  (2,055,211)
(3,075,583) (511,254)  (14,057,902)  (2,336,845) (5,141,080) (854,602)
(179,660) (29,865) (1,430,067) (237,720) (435,481) (72,390)
(542,180) (90,127) 7,139 1,187 68,266 11,348
(384,333) (63,888) (1,584,224) (263,346) (33,311) (5,537)
76,331,357 12,688,561 206,436,592 34,315,955 51,214,715 8,513,422
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2022 31

2022 31 2022 31 2022 31
20,692,447 3,439,705 249,016,653 41,394,038 1,160,851,863 192,968,405
(118,835) (19,754) (1,655,153) (275,136) 5,302,901 881,501
1,289,346 214,328 433,666 72,088 5,616,309 933,599
21,862,958 3,634,280 247,795,166 41,190,990 1,171,771,073 194,783,505
2,680,629 445,601 36,980,562 6,147,279 84,831,735 14,101,579
(5,050,223) (839,499) (29,259,583)  (4,863,820) (146,634,254)  (24,375,012)
(2,369,594) (393,898) 7,720,979 1,283,458 (61,802,519)  (10,273,433)
(1,636,444) (272,026) 4,836,319 803,941 (39,330,212)  (6,537,861)
(170,513) (28,344) (2,261,355) (375,905)
180,172 29,950 (1,015,571) (168,818) (3,519,139) (584,986)
24) ©) (4,501,254) (748,243)
17,866,555 2,969,957 259,336,893 43,109,572 1,060,356,594 176,263,077
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12,093
20,411
7,330
56,033
101,558

3,621
228,615

78,168

104,000

225/470

199
159

1,264
3,322

14,000

(7,330)
(12,893)

(1,443)

12,292
20,570

44,404
104,880

3,621
227,172

78,168

118,000
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2022 31

21,058 (30) 21,028
20,511 807 21,318
31,712 31,712
10,626 (10,032) 594
1,086,714 34,230 (50,991) 1,069,953
1,122,553 28,157 (152,433) 998,277
15,209 15,209
60,000 (4,000) 56,000
20,678 20,678
114,739 8,790 (10,660) 112,869
145,275 145,275
154,779 (23,930) 130,849
11,581 205 11,786
197,541 197,541
166,974 (6,260) 160,714
126,000 (43,500) 82,500
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2022 31

79,161 79,161
39,988 315 (7,259) 33,044
177,697 (1,509) 176,188
233,053 (15,959) 217,094
4,151,860 596,248 (406,956) 4,341,152
3,149,488 141,138 (232,056) 3,058,570
35,008 (15,001) 20,007
149,336 (43,500) 105,836
10,002 10,002
1,815 1,815
527,832 191,137 (102,896) 616,073
254,424 (11,753) 242,671
59,014 (5,186) 53,828
48,680 48,680
29,080 502 29,582
564,137 20,195 (3,759) 580,573
40,027 40,027
211,500 (65,500) 146,000
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2022 31

45,600 286 (8,735) 37,151
19,720 (120) 19,600
34,952 70 35,022
38,070 250 38,320
1,486,842 44,318 (45,934) 1,485,226
2,520,189 522,090 (225,561) 2,816,718
30,500 (18,000) 12,500
43,002 43,002
90,741 90,741
271,057 7,438 (21,687) 256,808
114,360 4,093 118,453
2,911 2,911
73,245 (31,317) 41,928
290,904 290,904
105,909 12,030 117,939
17,000 17,000

228/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2022 31

14,969 208 15,177
14,938 14,938
9,643 9,643
28,047 28,047
681,739 21,415 (57,220) 645,934
1,042,338 115,482 (87,399) 1,070,421
13,057 (2,667) 10,390
45,774 (7,602) 38,172
247,569 247,569
6,274 6,274
102,117 102,117
450,008 2,680 (4,738) 447,954
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2022 31

111,080 9,485 (7,516) 113,049
327,972 3,148 (164,777) 166,343
10,416 10,416
82,424 836 (31,248) 52,012
177,451 (49,434) 128,017
328,399 (587) 327,812
200,793 10,596 (10,183) 201,206
854,181 1,288 (242,455) 613,014
91,623 (4,521) 87,102
2,949 (2,949)

1,660,816 13,455 (233,336) 1,440,935
88,510 1,556 (37,424) 52,642
14,693 (200) 14,493

245,596 245,596
49,540 (2,426) 47,114
4,500 4,500
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2022 31

161,313 2,545 (13,828) 150,030
218,756 6,410 (55,183) 169,983
46,353 46,353
124,190 567 124,757
1,003,591 54,990 (89,154) 969,427
929,282 23,155 (109,673) 842,764
919,012 373 (98,036) 821,349
154,550 1,691 (32,473) 123,768
37,407 37,407
20,408 20,408
16,342 16,342
190,454 (61,324) 129,130
3,235,622 49,198 (331,980) 2,952,840
387,532 1,076 (87,686) 300,922
155,657 (11,769) 143,888
107,487 107,487
122,016 (65,794) 56,222
121,200 (3,300) 117,900
67,000 (31,000) 36,000
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2022 31

200,603 5,067 (29,981) 175,689
2,515,835 36,596 (1,186,193) 1,366,238
81,215 (14,786) 66,429
640,654 7,076 (195,073) 452,657
71,313 (3,697) 67,616
3,172,386 85,558 (543,888) 2,714,056
2,279,471 13,312 (201,536) 2,001,247
1,121,298 3,474 (134,268) 990,504
1,050,079 23,760 (540,429) 533,410
173,057 173,057
391,094 4,063 (293,813) 101,344
339,253 8,278 (23,721) 323,810
893,545 (81,336) 812,209
5,459,457 193,673 (548,114) 5,105,016
484,368 12,160 (85,364) 411,164
94,602 94,602
180,526 2,045 (101,880) 80,691
70,100 70,100
221,850 @1,211) 220,639
452,946 12,092 (70,682) 394,356
121,500 (8,000) 113,500
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2022 31

23,795 1,171 (2,990) 21,976
441,628 538 (182,998) 259,168
259,998 9 (72,909) 187,098

55,560 (46,784) 8,776

17,653 17,653
654,954 8,737 (87,000) 576,691
762,657 4,664 (96,412) 670,909
164,997 3,407 (39,338) 129,066
303,599 (149,080) 154,519

16,410 14,787 (7,074) 24,123
109,942 (43,439) 66,503

1,076,737 18,553 (86,785) 1,008,505

90,641 330 (40,656) 50,315

12 12
8,023 8,023

50,043 50,043
129,601 12,779 (20,998) 121,382
113,000 113,000
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2022 31

15,743 15,743

81,580 (37,196) 44,384

2,424 (2,424)

37,024 37,024
325,178 8,176 (30,142) 303,212
114,773 (53,760) 61,013

16,922 (2,710) 14,212

91,154 200,098 (30,297) 260,955

10,733 (260) 10,473

78,667 (78,667)

121,279 612 (7,818) 114,073
7,798 (4,855) 2,943

11,876 11,876

37,952 (37,952)

11,092 (366) 10,726

3,237 3,237
375,150 1,216 (64,713) 311,653
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2022 31

19,978,177 3,089,925 (2,212,007) 20,856,095
622,215 622,215
171,616 37,540 (53,154) 156,002
537,210 (135,050) 402,160
251,288 23,382 (165,604) 109,066
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2022 31
1915 10
2006 10 13
2010 12 17
2022 31 11
2019 28
2019 27
BAML
CSSF 15

CSSF
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GAAP

GBP

2022 31 11

2022 31
1.15718
9.13293
161.30406
1.13562
1.16360

2022 31

2022 31 11

2022 31

90
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2022

31

11

ESMA

2022
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11

11

11

11

0.016

2022 31
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2022 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 Capital Emerging Markets Local Bond UCITS ETFt 0.55
BlackRock Strategic Funds
- BlackRock Global Event Driven Accumulating Fund 0.50
Brandes Investment Funds - Brandes U.S. Value Fund 0.15
DB Platinum IV Systematic Alpha Fund 0.95
Findlay Park American Fund 0.91
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
GlobalAccess Europe (ex-UK) Alpha Fund* 0.75
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GlobalAccess Global Corporate Bond Fund* 0.55
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 0.20
iShares $ Corporate Bond UCITS ETF 0.20
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 0.07
iShares $ Treasury Bond 20+yr UCITS ETF 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 Emerging Markets Government Bond Index Fund 0.20
iShares Emerging Markets Index Fund 0.14
iShares Euro Government Bond Index Fund 0.03
iShares Euro Investment Grade Corporate Bond Index Fund 0.12
iShares Europe ex-UK Index Fund 0.08
iShares Global Corp Bond UCITS ETF 0.20
iShares Global Government Bond UCITS ETF 0.20
iShares Global High Yield Corporate Bond UCITS ETF 0.50
iShares Global Inflation Linked Government Bond UCITS ETF 0.20
iShares Japan Index Fund 0.13
iShares JP Morgan EM Local Government Bond UCITS ETF 0.50
iShares North America Index Fund 0.07
iShares Pacific Index Fund 0.16
iShares S&P 500 Swap UCITS ETF 0.00
iShares UK Credit Bond Index Fund 0.10
iShares UK Index Fund 0.04
iShares US Corporate Bond Index Fund 0.12
iShares US Index Fund 0.00
iShares USD High Yield Bond UCITS ETF 0.55
iShares World ex-Euro Government Bond Index Fund 0.19
Janus Henderson Global Multi-Strategy Fund 0.50
Janus Henderson Horizon Pan European Absolute Return Fund 1.00
Kepler Liquid Strategies ICAV - KLS Arete Macro Fund 1.50
Kepler Liquid Strategies ICAV - KLS Athos Event Driven Fund 0.75
Lazard Global Investment Funds - Lazard Rathmore Alternative Fund 1.00
Loomis Sayles US Growth Equity Fund 0.00
Lyxor Newcits IRL plc - Lyxor/Tiedemann Arbitrage Strategy Fund 1.40
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Man AHL Trend Alternative Fund 0.00
Man Funds VI plc - Man GLG Alpha Select Alternative Fund 0.75
Northill Global Funds ICAV - Securis Catastrophe Bond Fund 0.00
Pimco GIS Global Real Return Institutional GBP (Dist) 0.49
Royal London Cash Plus Fund 0.25
U Access IRL Trend Macro Fund 1.50
Variety Capital ICAV - Variety CKC Credit Opportunity Fund 0.00
Veritas Global Real Return Fund 0.85
Vulcan Value Equity Fund 0.75

T

0.05 taxe d"abonnement

0.01

0.25

16bps
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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
2018 EU 2004 39 EC MiFID
2014 65 EU
FCA
2021 2022 31
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0.5 2022 31
0.15
2022 31
2022 31
2022 31

244/470



EDINETOOOO

OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

10

2021 15 0.019702 1) T 0.019675 t
2021 10 15 0.045184 t t 0.045133 t
2021 11 16 0.015847 t t 0.015830 t
2021 12 15 0.006809 1) T 0.006801 t
2022 18 0.011844 t t 0.011835 t
2022 15 0.010305 t t 0.010301 t
2022 15 0.014198 1) T 0.014193 t
2022 19 0.020557 t t 0.020556 t
2022 17 0.014721 t t 0.014720 t
2022 15 0.007782 T T 0.007781 t
2022 15 0.013432 t t 0.013435 t
2022 16 0.012418 t t 0.012423 t
2021 15 t T T T t
2021 10 15 T t T T t
2021 11 16 T t t T t
2021 12 15 t 1) T T t
2022 18 T t t T t
2022 15 T t t T t
2022 15 t T T T t
2022 19 T t t T t
2022 17 t t t T t
2022 15 t 1) T T t
2022 15 T t T T t
2022 16 t t t t t
2021 15 t 1) T T t
2021 10 15 T t T T t
2021 11 16 T t t T t
2021 12 15 t 1) T T t
2022 18 T t t T t
2022 15 T t t T t
2022 15 t 1) T T t
2022 19 T t t T t
2022 17 t t t T t
2022 15 t T T T t
2022 15 T t T T t
2022 16 t t t t t
2021 15 1.618792 T T T t
2021 10 15 3.723275 T t T t
2021 11 16 1.352741 T t T t
2021 12 15 0.550732 T T T t
2022 18 1.012873 T t T t
2022 15 0.857001 T t T t
2022 15 1.179247 T T T t
2022 19 1.747738 T t T t
2022 17 1.275822 T t T t
2022 15 0.672542 T T T t
2022 15 1.152295 T t T t
2022 16 1.029351 T t t t
2021 15 0.075317 0.082705 T 0.090930 t
2021 12 15 0.054039 0.059401 T 0.065353 t
2022 15 0.064828 0.071599 T 0.078638 t
2022 15 0.047793 0.052996 t 0.058070 t
2021 15 0.080924 T T 0.081300 t
2021 12 15 0.057026 T T 0.057386 t
2022 15 0.071151 t T 0.071805 t
2022 15 0.049616 T T 0.050155 t
2021 15 0.059693 T T t t
2021 12 15 0.043274 T T T t
2022 15 0.051718 T T T t
2022 15 0.037675 T T t t
2021 15 5.938666 T T T t
2021 12 15 4.342368 T T T t
2022 15 5.238860 T T t t
2022 15 3.930945 T T t t
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2021 15 0.084037 0.094725 t 0.088182 t
2021 12 15 0.067549 0.076212 t 0.071005 t
2022 15 0.073373 0.082918 t 0.077354 t
2022 15 0.056159 0.063531 t 0.059313 t
2021 15 0.072332 0.073992 t 0.099370 t
2021 12 15 0.057022 0.058590 t 0.078732 t
2022 15 0.064752 0.066412 t 0.089379 t
2022 15 0.046798 0.048068 t 0.064709 t
2021 15 T 0.093487 t 0.083796 t
2021 12 15 T 0.075980 t 0.068161 t
2022 15 T 0.082427 t 0.074041 t
2022 15 T 0.062312 t 0.056010 t
2021 15 6.244832 t t t t
2021 12 15 5.124704 t t t t
2022 15 5.613255 t t t T
2022 15 4.368547 t 1 1 t
2021 15 0.031070 0.074652 1 0.115898 t
2022 15 0.032928 0.076789 T 0.118586 t
2021 15 0.023327 0.088173 t 0.136993 t
2022 15 0.025893 0.092377 t 0.142089 t
2021 15 0.020496 t T 0.004812 t
2022 15 0.022540 t t 0.097520 t
2021 15 1.966000 t T t t
2022 15 2.338411 1 t t T
2021 15 T 0.063810 t 0.110869 t
2022 15 T 0.069328 t 0.117158 t
2021 15 T t t 0.127501 t
2022 15 T t t 0.138010 t
2021 15 T 0.057992 t t t
2022 15 T 0.064111 t t t
2021 15 T T T T T
2022 15 1 1 t 1 t
2021 15 0.018755 0.018991 t 0.019183 t
2021 10 15 0.013909 0.014087 T 0.014230 t
2021 11 16 0.014324 0.014507 t 0.014655 t
2021 12 15 0.018984 0.019229 t 0.019425 t
2022 18 0.011776 0.011930 T 0.012052 t
2022 15 0.012219 0.012378 t 0.012506 t
2022 15 0.012592 0.012757 t 0.012889 t
2022 19 0.013762 0.013945 T 0.014091 t
2022 17 0.014648 0.014843 t 0.014999 t
2022 15 0.020556 0.020831 t 0.02105 t
2022 15 0.018596 0.018848 T 0.019047 t
2022 16 0.019862 0.020131 t 0.020344 t
2021 15 0.018405 t t t t
2021 10 15 0.013720 t T t t
2021 11 16 0.014392 t t t t
2021 12 15 0.018393 t t t t
2022 18 0.011994 t T t t
2022 15 0.012390 t t t t
2022 15 0.012847 t t t t
2022 19 0.013672 t T t t
2022 17 0.013866 t t t t
2022 15 0.019909 t t t t
2022 15 0.018291 t T t t
2022 16 0.01951 t t t t
2021 15 0.017055 0.020190 t t t
2021 10 15 0.012635 0.014961 T t t
2021 11 16 0.013267 0.015710 t t t
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2021 12 15 0.017295 0.020480 t t t
2022 18 0.010801 0.012794 t t t
2022 15 0.011290 0.013373 t t T
2022 15 0.011645 0.013794 t t t
2022 19 0.012349 0.014631 t t t
2022 17 0.01324 0.015686 t t T
2022 15 0.018417 0.021821 t t t
2022 15 0.016666 0.01975 t t t
2022 16 0.018234 0.021608 t t T
2021 15 1.837555 t t t t
2021 10 15 1.388860 t t t t
2021 11 16 1.483778 t t t T
2021 12 15 1.870000 t t t t
2022 18 1.215207 t t t t
2022 15 1.261778 t t t T
2022 15 1.303555 t t t t
2022 19 1.41372 t t t t
2022 17 1.533889 t t T T
2022 15 2.125111 t t t t
2022 15 1.86802 t t t t
2022 16 1.949444 t t t T
2021 15 0.051511 0.054661 t 0.056258 t
2021 12 15 0.049549 0.052628 t 0.054193 t
2022 15 0.038048 0.040451 t 0.041672 t
2022 15 0.047361 0.050406 t 0.051957 t
2021 15 0.050041 0.061124 t 0.054713 t
2021 12 15 0.047639 0.058246 t 0.052165 t
2022 15 0.0384 0.046997 t 0.042102 t
2022 15 0.044890 0.055007 t 0.049308 t
2021 15 0.044487 0.046361 t 0.048641 t
2021 12 15 0.042954 0.044810 t 0.047038 t
2022 15 0.033162 0.03463 t 0.036367 t
2022 15 0.040142 0.041964 t 0.044096 t
2021 15 5.466238 t t t T
2021 12 15 5.355104 t t t t
2022 15 4.241555 t t t t
2022 15 5.323527 t t t T
2021 15 0.055360 0.059597 0.064187 0.061826 T
2021 12 15 0.053626 0.057803 0.062336 0.060000 t
2022 15 0.038424 0.041464 0.044772 0.043063 T
2022 15 0.045997 0.049705 0.053752 0.051660 T
2021 15 0.053399 0.065019 t 0.059731 t
2021 12 15 0.051211 0.062439 t 0.057388 t
2022 15 0.038580 0.047157 t 0.043308 t
2022 15 0.043321 0.052950 t 0.048729 t
2021 15 0.046554 0.050331 t 0.052152 t
2021 12 15 0.045245 0.048981 t 0.050078 t
2022 15 0.032615 0.035352 t 0.036670 t
2022 15 0.037932 0.041173 t 0.042737 t
2021 15 5.427810 t t t t
2021 12 15 5.356329 t t t T
2022 15 3.965523 t t t t
2022 15 4.788519 t t t 1
2021 15 t 0.001316 0.048732 0.023885 t
2022 15 t t 0.040195 0.014354 t
2021 15 T t t 0.016154 T
2022 15 t t t 0.008726 t
2021 15 t 0.053416 t 0.015807 t
2022 15 T 0.051542 t 0.008815 t
2021 15 t t t t t
2022 15 t t t T T
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2021 15 T T t
2022 15 T t t
2021 15 T T
2022 15 T t
2021 15 T t t
2022 15 t t t
2021 15 T T t
2022 15 T T t
2021 15 T t t
2021 15 T T t
2021 15 t T t
t
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2022 31
98.61
iShares $ Corporate Bond UCITS ETF 4,640 415,727 6.11
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 8,086 891,095 13.09
iShares $ Treasury Bond 20+yr UCITS ETF 63,385 226,189 3.32
iShares € Government Bond 1-3yr UCITS ETF 5,857 702,245 10.31
iShares Core £ Corporate Bond UCITS ETF 466 57,799 0.85
iShares Core € Corporate Bond UCITS ETF 3,653 368,977 5.42
iShares Core EURO STOXX 50 UCITS ETF 228 24,088 0.35
iShares Core FTSE 100 UCITS ETF 1,259 9,031 0.13
iShares Core MSCI EM IMI UCITS ETF 315 7,976 0.12
iShares Core MSCI Japan IMI UCITS ETF 329 11,939 0.18
iShares Core MSCI Pacific ex-Japan UCITS ETF 118 16,076 0.24
iShares Emerging Markets Government Bond Index Fund 2,797 200,623 2.95
iShares Emerging Markets Index Fund 9,753 130,710 1.92
iShares Euro Government Bond Index Fund 31,352 225,391 3.31
iShares Euro Investment Grade Corporate Bond Index Fund 12,507 101,073 1.48
iShares Europe ex-UK Index Fund 7,043 111,598 1.64
iShares Global Government Bond UCITS ETF 1,426 113,836 1.67
iShares Global High Yield Corporate Bond UCITS ETF 7,434 506,725 7.44
iShares Global Inflation Linked Government Bond UCITS ETF 126,412 591,077 8.68
iShares Japan Index Fund 5,599 65,410 0.96
iShares JP Morgan EM Local Government Bond UCITS ETF 8,328 303,260 4.45
iShares North America Index Fund 21,594 611,761 8.99
iShares Pacific Index Fund 1,321 18,424 0.27
iShares S&P 500 Swap UCITS ETF 6,015 32,489 0.48
iShares UK Credit Bond Index Fund 2,987 30,843 0.45
iShares UK Index Fund 2,478 28,725 0.42
iShares US Corporate Bond Index Fund 48,003 365,287 5.37
iShares World ex-Euro Government Bond Index Fund 78,137 545,402 8.01
6,713,776 98.61
6,774,417 6,713,776 98.61
2.03
Sold Sterling for Euro - Maturing 06/09/2022 £2,800
€3,317 67

Sold Sterling for Euro - Maturing 20/09/2022 £868,507
€1,025,648 18,495 0.27

Sold Sterling for Japanese Yen - Maturing 20/09/2022 £725,022
¥117,251,294 2,575 0.04

Sold Sterling for US Dollars - Maturing 20/09/2022 £2,800,781
$3,395,734 116,642 1.72

Sold Canadian Dollars for Sterling - Maturing 05/10/2022 CAD$5,000
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£3,278
Sold Sterling for US Dollars - Maturing 05/10/2022 £181,313
$211,104 4
Sold US Dollars for Sterling - Maturing 05/10/2022 $3,357,122
£2,883,442 5
137,788 2.03
2.65
Sold Australian Dollar for Sterling - Maturing 06/09/2022 AUD$17,673
£10,132 (280)
Sold Canadian Dollars for Sterling - Maturing 06/09/2022 CAD$30,363
£19,456 (468) (0.01)
Sold Danish Kroner for Sterling - Maturing 06/09/2022 DKK22,335
£2,518 (78)
Sold Euro for Sterling - Maturing 06/09/2022 €2,028,506
£1,702,492 (50,650) (0.74)
Sold Japanese Yen for Sterling - Maturing 06/09/2022 ¥8,592,492
£52,923 (352) (0.01)
Sold Norwegian Krone for Sterling - Maturing 06/09/2022 NOK16,401
£1,394 (26)
Sold Swedish Krona for Sterling - Maturing 06/09/2022 SEK29,003
£2,340 )
Sold US Dollars for Sterling - Maturing 06/09/2022 $3,357,122
£2,756,866 (128,143) (1.88)
Sold Australian Dollar for Sterling - Maturing 05/10/2022 AUD$17,673
£10,411 (€D)
Sold Canadian Dollars for Sterling - Maturing 05/10/2022 CAD$25,363
£16,630
Sold Danish Kroner for Sterling - Maturing 05/10/2022 DKK22,335
£2,598 @
Sold Euro for Sterling - Maturing 05/10/2022 €2,025,189
£1,752,372 (287) (0.01)
Sold Japanese Yen for Sterling - Maturing 05/10/2022 ¥8,592,492
£53,366 ®
Sold Norwegian Krone for Sterling - Maturing 05/10/2022 NOK16,401
£1,420
Sold Sterling for Euro - Maturing 05/10/2022 £87,815
€101,461 ®)
Sold Sterling for Japanese Yen - Maturing 05/10/2022 £2,563
¥412,535
Sold Swedish Krona for Sterling - Maturing 05/10/2022 SEK29,003
£2,346
(180,302) (2.65)
(42,514) (0.62)
8 6,671,262 97.99
136,853 2.01
6,808,115 100.00
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2022 31
99.47
iShares $ Corporate Bond UCITS ETF 16,452 1,474,039 3.06
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 35,667 3,930,582 8.17
iShares $ Treasury Bond 20+yr UCITS ETF 443,361 1,582,134 3.29
iShares € Government Bond 1-3yr UCITS ETF 25,834 3,097,455 6.44
iShares Core £ Corporate Bond UCITS ETF 1,641 203,538 0.42
iShares Core € Corporate Bond UCITS ETF 12,951 1,308,138 2.72
iShares Core EURO STOXX 50 UCITS ETF 2,057 217,318 0.45
iShares Core FTSE 100 UCITS ETF 6,858 49,194 0.10
iShares Core MSCI EM IMI UCITS ETF 6,385 161,665 0.34
iShares Core MSCI Japan IMI UCITS ETF 9,368 339,942 0.71
iShares Core MSCI Pacific ex-Japan UCITS ETF 1,921 261,704 0.54
iShares Emerging Markets Government Bond Index Fund 23,278 1,669,422 3.47
iShares Emerging Markets Index Fund 203,579 2,728,388 5.67
iShares Euro Government Bond Index Fund 165,934 1,192,927 2.48
iShares Euro Investment Grade Corporate Bond Index Fund 128,287 1,036,694 2.16
iShares Europe ex-UK Index Fund 95,561 1,514,226 3.15
iShares Global Government Bond UCITS ETF 12,276 979,981 2.04
iShares Global High Yield Corporate Bond UCITS ETF 60,269 4,108,128 8.54
iShares Global Inflation Linked Government Bond UCITS ETF 668,546 3,125,987 6.50
iShares Japan Index Fund 53,856 629,120 1.31
iShares JP Morgan EM Local Government Bond UCITS ETF 67,300 2,450,696 5.09
iShares North America Index Fund 291,209 8,249,813 17.15
iShares Pacific Index Fund 12,316 171,813 0.36
iShares S&P 500 Swap UCITS ETF 15,501 83,727 0.17
iShares UK Credit Bond Index Fund 29,383 303,381 0.63
iShares UK Index Fund 36,719 425,690 0.88
iShares US Corporate Bond Index Fund 497,314 3,784,358 7.87
iShares World ex-Euro Government Bond Index Fund 396,875 2,770,209 5.76
47,850,269 99.47
45,783,079 47,850,269 99.47
0.67
Sold Japanese Yen for Sterling - Maturing 06/09/2022 ¥3,038,737
£18,874 33
Sold Sterling for Euro - Maturing 20/09/2022 £6,236,104
€7,364,413 132,796 0.28
Sold Sterling for Japanese Yen - Maturing 20/09/2022 £534,361
¥86,417,449 1,898
Sold Sterling for US Dollars - Maturing 20/09/2022 £4,471,630
$5,421,512 186,226 0.39
Sold Canadian Dollars for Sterling - Maturing 05/10/2022 CAD$25,000
£16,392
Sold Sterling for US Dollars - Maturing 05/10/2022 £895,432
$1,042,557 21
Sold US Dollars for Sterling - Maturing 05/10/2022 $20,133,453
£17,292,682 33
321,007 0.67
2.17
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Sold Australian Dollar for Sterling - Maturing 06/09/2022 AUD$90,439
£51,848 (1,435)
Sold Canadian Dollars for Sterling - Maturing 06/09/2022 CAD$180,303
£115,536 (2,779) (0.01)
Sold Danish Kroner for Sterling - Maturing 06/09/2022 DKK121,656
£13,714 (423)
Sold Euro for Sterling - Maturing 06/09/2022 €10,670,279
£8,955,892 (265,926) (0.55)
Sold Japanese Yen for Sterling - Maturing 06/09/2022 ¥22,580,427
£139,078 (925)
Sold Norwegian Krone for Sterling - Maturing 06/09/2022 NOK97,560
£8,293 (155)
Sold Swedish Krona for Sterling - Maturing 06/09/2022 SEK160,816
£12,973 (26)
Sold US Dollars for Sterling - Maturing 06/09/2022 $20,133,453
£16,534,348 (767,728) (1.60)
Sold Australian Dollar for Sterling - Maturing 05/10/2022 AUD$90,439
£53,275 05
Sold Canadian Dollars for Sterling - Maturing 05/10/2022 CAD$155,303
£101,828 [®)
Sold Danish Kroner for Sterling - Maturing 05/10/2022 DKK121,656
£14,153 ®3)
Sold Euro for Sterling - Maturing 05/10/2022 €10,670,279
£9,232,867 (1,511) (0.01)
Sold Japanese Yen for Sterling - Maturing 05/10/2022 ¥25,619,164
£159,113 ®)
Sold Norwegian Krone for Sterling - Maturing 05/10/2022 NOK97,560
£8,448
Sold Sterling for Euro - Maturing 05/10/2022 £387,020
€447,160 (35)
Sold Swedish Krona for Sterling - Maturing 05/10/2022 SEK160,816
£13,008 [€H)
(1,040,961) (2.17)
(719,954) (1.50)
§ 47,130,315 97.97
975,948 2.03
48,106,263 100.00

HSBC
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2022 31
100.00
iShares $ Corporate Bond UCITS ETF 38,027 3,407,080 1.92
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 59,663 6,574,994 3.711
iShares $ Treasury Bond 20+yr UCITS ETF 1,633,153 5,827,906 3.29
iShares € Government Bond 1-3yr UCITS ETF 42,899 5,143,521 2.90
iShares Core £ Corporate Bond UCITS ETF 3,768 467,355 0.26
iShares Core € Corporate Bond UCITS ETF 29,966 3,026,767 1.71
iShares Core EURO STOXX 50 UCITS ETF 33,403 3,528,960 1.99
iShares Core FTSE 100 UCITS ETF 55,960 401,418 0.23
iShares Core MSCI EM IMI UCITS ETF 37,231 942,670 0.53
iShares Core MSCI Japan IMI UCITS ETF 28,451 1,032,418 0.58
iShares Core MSCI Pacific ex-Japan UCITS ETF 10,133 1,380,453 0.78
iShares Emerging Markets Government Bond Index Fund 85,128 6,105,096 3.45
iShares Emerging Markets Index Fund 1,329,571 17,819,048 10.05
iShares Euro Government Bond Index Fund 367,502 2,642,026 1.49
iShares Euro Investment Grade Corporate Bond Index Fund 358,053 2,893,447 1.63
iShares Europe ex-UK Index Fund 438,309 6,945,288 3.92
iShares Global Government Bond UCITS ETF 21,158 1,689,022 0.95
iShares Global High Yield Corporate Bond UCITS ETF 223,006 15,200,803 8.58
iShares Global Inflation Linked Government Bond UCITS ETF 1,458,246 6,818,467 3.85
iShares Japan Index Fund 411,579 4,807,855 2.71
iShares JP Morgan EM Local Government Bond UCITS ETF 248,230 9,039,171 5.10
iShares North America Index Fund 1,166,140 33,036,203 18.64
iShares Pacific Index Fund 89,704 1,251,391 0.71
iShares S&P 500 Swap UCITS ETF 437,672 2,364,042 1.33
iShares UK Credit Bond Index Fund 82,630 853,168 0.48
iShares UK Index Fund 212,176 2,459,762 1.39
iShares US Corporate Bond Index Fund 1,377,075 10,478,989 5.91
iShares US Index Fund 865,205 14,816,044 8.36
iShares World ex-Euro Government Bond Index Fund 900,949 6,288,680 3.55
177,242,044 100.00
157,840,491 177,242,044 100.00
0.55
Sold Sterling for Japanese Yen - Maturing 06/09/2022 £567,167
¥92,083,994 3,774
Sold Sterling for Euro - Maturing 20/09/2022 £12,136,024
€14,333,952 260,282 0.15
Sold Sterling for Japanese Yen - Maturing 20/09/2022 £1,103,147
¥178,420,861 4,035
Sold Sterling for US Dollars - Maturing 20/09/2022 £17,207,830
$20,861,531 715,218 0.40
Sold Canadian Dollars for Sterling - Maturing 05/10/2022 CAD$69,596
£45,634
Sold Euro for Sterling - Maturing 05/10/2022 €762
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£659
Sold Sterling for Japanese Yen - Maturing 05/10/2022 £571,908
¥92,083,994 31
Sold Sterling for US Dollars - Maturing 05/10/2022 £2,056,312
$2,394,176 48
Sold US Dollars for Sterling - Maturing 05/10/2022 $53,065,000
£45,577,683 85
983,473 0.55
1.51
Sold Australian Dollar for Sterling - Maturing 06/09/2022 AUD$218,709
£125,386 (3,469)
Sold Canadian Dollars for Sterling - Maturing 06/09/2022 CAD$454,596
£291,298 (7,006) (0.01)
Sold Danish Kroner for Sterling - Maturing 06/09/2022 DKK257,518
£29,030 (894)
Sold Euro for Sterling - Maturing 06/09/2022 €25,435,762
£21,347,388 (635,539) (0.36)
Sold Norwegian Krone for Sterling - Maturing 06/09/2022 NOK232,879
£19,796 (371)
Sold Swedish Krona for Sterling - Maturing 06/09/2022 SEK461,545
£37,232 3
Sold US Dollars for Sterling - Maturing 06/09/2022 $53,066,537
£43,577,657 (2,026,107) (1.14)
Sold US Dollars for Sterling - Maturing 20/09/2022 $71,085
£59,192 (1,880)
Sold Australian Dollar for Sterling - Maturing 05/10/2022 AUD$218,709
£128,836 (10)
Sold Canadian Dollars for Sterling - Maturing 05/10/2022 CAD$385,000
£252,434 )
Sold Danish Kroner for Sterling - Maturing 05/10/2022 DKK257,518
£29,959 (6)
Sold Euro for Sterling - Maturing 05/10/2022 €25,435,000
£22,008,605 (3,603)
Sold Norwegian Krone for Sterling - Maturing 05/10/2022 NOK232,879
£20,166 [6h)
Sold Sterling for Euro - Maturing 05/10/2022 £695,736
€803,847 (63)
Sold Swedish Krona for Sterling - Maturing 05/10/2022 SEK461,545
£37,333 (@)
Sold US Dollars for Sterling - Maturing 05/10/2022 $1,537
£1,320
(2,679,030) (1.51)
(1,695,557) (0.96)
§ 175,546,487 99.04
1,704,333 0.96
177,250,820 100.00
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2022 31
99.41
iShares $ Corporate Bond UCITS ETF 15,551 1,393,313 1.22
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 5,875 647,438 0.57
iShares $ Treasury Bond 20+yr UCITS ETF 958,621 3,420,839 3.01
iShares € Government Bond 1-3yr UCITS ETF 4,064 487,267 0.43
iShares Core £ Corporate Bond UCITS ETF 1,551 192,375 0.17
iShares Core € Corporate Bond UCITS ETF 12,242 1,236,524 1.09
iShares Core EURO STOXX 50 UCITS ETF 29,105 3,074,885 2.70
iShares Core FTSE 100 UCITS ETF 88,095 631,932 0.55
iShares Core MSCI EM IMI UCITS ETF 135,061 3,419,677 3.00
iShares Core MSCI Japan IMI UCITS ETF 42,451 1,540,445 1.35
iShares Core MSCI Pacific ex-Japan UCITS ETF 9,860 1,343,261 1.18
iShares Emerging Markets Government Bond Index Fund 45,253 3,245,400 2.85
iShares Emerging Markets Index Fund 1,025,868 13,748,787 12.08
iShares Euro Investment Grade Corporate Bond Index Fund 98,664 797,309 0.70
iShares Europe ex-UK Index Fund 390,608 6,189,426 5.44
iShares Global Government Bond UCITS ETF 33,147 2,646,092 2.32
iShares Global High Yield Corporate Bond UCITS ETF 115,983 7,905,772 6.95
iShares Global Inflation Linked Government Bond UCITS ETF 360,055 1,683,545 1.48
iShares Japan Index Fund 303,729 3,547,999 3.12
iShares JP Morgan EM Local Government Bond UCITS ETF 132,678 4,831,403 4.24
iShares North America Index Fund 724,505 20,524,887 18.03
iShares Pacific Index Fund 66,545 928,313 0.82
iShares S&P 500 Swap UCITS ETF 900,693 4,865,003 4.27
iShares UK Credit Bond Index Fund 22,868 236,114 0.21
iShares UK Index Fund 160,935 1,865,726 1.64
iShares US Corporate Bond Index Fund 385,479 2,933,341 2.58
iShares US Index Fund 1,156,926 19,811,570 17.41
113,148,643 99.41
94,729,241 113,148,643 99.41
0.55
Sold Sterling for Japanese Yen - Maturing 06/09/2022 £912,054
¥148,079,149 6,069 0.01
Sold Sterling for Euro - Maturing 20/09/2022 £7,603,685
€8,980,325 162,690 0.14
Sold Sterling for Japanese Yen - Maturing 20/09/2022 £174,036
¥28,142,539 601
Sold Sterling for US Dollars - Maturing 20/09/2022 £11,174,122
$13,538,316 457,233 0.40
Sold Canadian Dollars for Sterling - Maturing 05/10/2022 CAD$24,917
£16,338
Sold Euro for Sterling - Maturing 05/10/2022 €716
£620
Sold Sterling for Japanese Yen - Maturing 05/10/2022 £919,652
¥148,075,000 49
Sold Sterling for US Dollars - Maturing 05/10/2022 £700,990
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$816,167 17
Sold US Dollars for Sterling - Maturing 05/10/2022 $19,809,556
£17,014,485 32
626,691 0.55
0.84
Sold Canadian Dollars for Sterling - Maturing 06/09/2022 CAD$179,917
£115,288 (2,773)
Sold Euro for Sterling - Maturing 06/09/2022 €8,130,716
£6,823,644 (203,349) (0.18)
Sold US Dollars for Sterling - Maturing 06/09/2022 $19,809,556
£16,267,371 (756,357) (0.66)
Sold Canadian Dollars for Sterling - Maturing 05/10/2022 CAD$155,000
£101,629 @)
Sold Euro for Sterling - Maturing 05/10/2022 €8,130,000
£7,034,793 (1,152)
Sold Sterling for Euro - Maturing 05/10/2022 £173,340
€200,276 (16)
Sold Sterling for Japanese Yen - Maturing 05/10/2022 £26
¥4,149
(963,649) (0.84)
(336,958) (0.29)
§ 112,811,685 99.12
1,005,830 0.88
113,817,515 100.00

HSBC JP
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2022 31

98.59
iShares $ Corporate Bond UCITS ETF 7,897 707,542 1.02
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 3,522 388,132 0.56
iShares $ Treasury Bond 20+yr UCITS ETF 553,242 1,974,244 2.86
iShares € Government Bond 1-3yr UCITS ETF 2,494 299,027 0.43
iShares Core £ Corporate Bond UCITS ETF 674 83,598 0.12
iShares Core € Corporate Bond UCITS ETF 5,638 569,476 0.83
iShares Core EURO STOXX 50 UCITS ETF 9,299 982,421 1.42
iShares Core FTSE 100 UCITS ETF 34,297 246,023 0.36
iShares Core MSCI EM IMI UCITS ETF 79,075 2,002,139 2.90
iShares Core MSCI Japan IMI UCITS ETF 20,503 744,005 1.08
iShares Core MSCI Pacific ex-Japan UCITS ETF 4,833 658,416 0.95
iShares Emerging Markets Government Bond Index Fund 13,238 949,376 1.38
iShares Emerging Markets Index Fund 772,119 10,348,013 14.99
iShares Europe ex-UK Index Fund 351,352 5,567,395 8.06
iShares Global Government Bond UCITS ETF 10,308 822,877 1.19
iShares Global High Yield Corporate Bond UCITS ETF 35,166 2,397,027 3.47
iShares Global Inflation Linked Government Bond UCITS ETF 106,235 496,734 0.72
iShares Japan Index Fund 250,302 2,923,901 4.24
iShares JP Morgan EM Local Government Bond UCITS ETF 38,635 1,406,874 2.04
iShares North America Index Fund 450,373 12,758,855 18.48
iShares Pacific Index Fund 70,200 979,302 1.42
iShares S&P 500 Swap UCITS ETF 1,473,027 7,956,408 11.52
iShares UK Index Fund 133,830 1,551,503 2.25
iShares US Index Fund 657,211 11,254,298 16.30
68,067,586 98.59
53,899,040 68,067,586 98.59
0.83
Sold Sterling for Japanese Yen - Maturing 06/09/2022 £703,287
¥114,184,171 4,680 0.01
Sold Sterling for Euro - Maturing 20/09/2022 £11,232,813
€13,267,115 240,869 0.35
Sold Sterling for US Dollars - Maturing 20/09/2022 £7,848,979
$9,515,554 326,247 0.47
Sold Canadian Dollars for Sterling - Maturing 05/10/2022 CAD$10,000
£6,557
Sold Euro for Sterling - Maturing 05/10/2022 €3,396
£2,939
Sold Sterling for Japanese Yen - Maturing 05/10/2022 £709,166
¥114,184,171 38
Sold Sterling for US Dollars - Maturing 05/10/2022 £259,098
$301,670 6
Sold US Dollars for Sterling - Maturing 05/10/2022 $6,289,553
£5,402,115 10
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571,850 0.83
0.45
Sold Canadian Dollars for Sterling - Maturing 06/09/2022 CAD$55,240
£35,397 (851)
Sold Euro for Sterling - Maturing 06/09/2022 €2,573,396
£2,159,691 (64,373) (0.10)
Sold US Dollars for Sterling - Maturing 06/09/2022 $6,289,553
£5,164,574 (240,476) (0.35)
Sold Canadian Dollars for Sterling - Maturing 05/10/2022 CAD$45,240
£29,663 @
Sold Euro for Sterling - Maturing 05/10/2022 €2,570,000
£2,223,791 (364)
Sold Sterling for Euro - Maturing 05/10/2022 £38,267
€44,213 A3)
(306,068) (0.45)
265,782 0.38
8§ 68,333,368 98.97
709,585 1.03
69,042,953 100.00
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2022 31
98.03
Barclays Capital Emerging Markets Local Bond UCITS ETFt 7,400 343,328 1.01
GlobalAccess Asia Pacific (ex-Japan) Fund* 214,600 683,914 2.00
GlobalAccess Emerging Market Debt Fund* 1,308,923 1,094,519 3.21
GlobalAccess Emerging Market Equity Fund* 1,062,060 981,612 2.88
GlobalAccess Emerging Market Local Currency Debt Fund* 2,882,328 1,221,199 3.58
GlobalAccess Europe (ex-UK) Alpha Fund* 354,183 716,957 2.10
GlobalAccess Global Corporate Bond Fund* 4,907,760 4,495,497 13.17
GlobalAccess Global Government Bond Fund* 4,765,960 4,890,646 14.32
GlobalAccess Global High Yield Bond Fund* 2,224,150 1,987,896 5.82
GlobalAccess Global Short Duration Bond Fund* 2,490,839 3,462,641 10.14
GlobalAccess Japan Fund* 343,300 429,241 1.26
GlobalAccess UK Opportunities Fund* 71,850 219,945 0.64
GlobalAccess US Equity Fund* 82,770 3,200,187 9.37
GlobalAccess US Small & Mid Cap Equity Fund* 283,850 662,402 1.94
Institutional Cash Series Plc
- Institutional Sterling Liquidity Fund 4,881,205 4,881,205 14.30
iShares Global Corp Bond UCITS ETF 146,900 666,412 1.95
iShares USD High Yield Bond UCITS ETF 165,200 694,600 2.03
Pimco GIS Global Real Return Institutional GBP (Dist) 320,330 2,838,124 8.31
33,470,325 98.03
32,305,807 33,470,325 98.03
0.05 #
MSCI Emerging Markets Index Future Expiry September 2022 (18) 16,158 0.05
16,158 0.05
0.13 #
Russel 2000 Emini Index Future Expiry September 2022 (6) (33,268) (0.10)
US Treasury Bond Future CBT Expiry December 2022 7 (3,948) (0.01)
US Treasury Bond Future Expiry December 2022 5 (6,076) (0.02)
(43,292) (0.13)
(27,134) (0.08)
1.98
Sold Sterling for US Dollars - Maturing 01/09/2022 £26,823
$31,708 426
Sold Sterling for Japanese Yen - Maturing 08/09/2022 £464,286
¥75,200,000 2,026 0.01
Sold Sterling for US Dollars - Maturing 08/09/2022 £733,388
$871,264 15,322 0.04
Sold Sterling for Euro - Maturing 16/09/2022 £17,045,073
€20,070,264 308,857 0.90
Sold Sterling for Japanese Yen - Maturing 16/09/2022 £27,032
¥4,371,978 92
Sold Sterling for US Dollars - Maturing 16/09/2022 £7,973,249
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$9,687,666 350,472 1.03
677,195 1.98
2.24
Sold US Dollars for Sterling - Maturing 08/09/2022 $19,409,937
£15,915,932 (763,749) (2.24)
Sold Euro for Sterling - Maturing 16/09/2022 €86,435
£73,045 (1,691)
Sold US Dollars for Sterling - Maturing 16/09/2022 $31,708
£26,816 (429)
(765,869) (2.24)
(88,674) (0.26)
§ 33,354,517 97.69
790,299 2.31
34,144,816 100.00

3,680,245

UK

218,893
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2022 31
96.61
Barclays Capital Emerging Markets Local Bond UCITS ETFt 16,800 779,449 1.02
GlobalAccess Asia Pacific (ex-Japan) Fund* 841,120 2,680,585 3.51
GlobalAccess Emerging Market Debt Fund* 3,323,462 2,779,072 3.64
GlobalAccess Emerging Market Equity Fund* 4,535,640 4,192,076 5.49
GlobalAccess Emerging Market Local Currency Debt Fund* 7,362,189 3,119,249 4.09
GlobalAccess Europe (ex-UK) Alpha Fund* 1,307,841 2,647,409 3.47
GlobalAccess Global Corporate Bond Fund* 8,319,372 7,620,525 9.98
GlobalAccess Global Government Bond Fund* 8,343,350 8,561,627 11.22
GlobalAccess Global High Yield Bond Fund* 5,746,550 5,136,139 6.73
GlobalAccess Global Short Duration Bond Fund* 5,681,638 7,898,330 10.35
GlobalAccess Japan Fund* 1,278,500 1,598,558 2.10
GlobalAccess UK Opportunities Fund* 251,880 771,046 1.01
GlobalAccess US Equity Fund* 322,055 12,451,808 16.31
GlobalAccess US Small & Mid Cap Equity Fund* 1,122,450 2,619,386 3.43
iShares Global Corp Bond UCITS ETF 312,650 1,418,337 1.86
iShares USD High Yield Bond UCITS ETF 365,200 1,535,520 2.01
Pimco GIS Global Real Return Institutional GBP (Dist) 514,600 4,559,356 5.97
Royal London Cash Plus Fund 3,378,297 3,371,970 4.42
73,740,442 96.61
67,895,253 73,740,442 96.61
0.04 #
MSCI Emerging Markets Index Future Expiry September 2022 @37 33,719 0.04
33,719 0.04
0.21 #
Russel 2000 Emini Index Future Expiry September 2022 (25) (138,616) (0.18)
US Treasury Bond Future CBT Expiry December 2022 17 (9,588) (0.01)
US Treasury Bond Future Expiry December 2022 12 (14,583) (0.02)
(162,787) (0.21)
(129,068) 0.17)
1.55
Sold Sterling for Euro - Maturing 01/09/2022 £4,180
€4,945 94
Sold Sterling for Japanese Yen - Maturing 08/09/2022 £965,617
¥156,400,000 4,214 0.01
Sold Sterling for US Dollars - Maturing 08/09/2022 £1,508,899
$1,793,147 32,019 0.04
Sold Sterling for Euro - Maturing 16/09/2022 £34,340,715
€40,435,568 622,254 0.81
Sold Sterling for Japanese Yen - Maturing 16/09/2022 £242,062
¥39,149,595 820
Sold Sterling for US Dollars - Maturing 16/09/2022 £11,925,168
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$14,489,196 524,066 0.69
1,183,467 1.55
2.05

Sold US Dollars for Sterling - Maturing 08/09/2022 $40,498,831
£33,240,891 (1,561,261) (2.05)

Sold Euro for Sterling - Maturing 16/09/2022 €96,888

£81,950 (1,826)

(1,563,087) (2.05)
(379,620) (0.50)
§ 73,231,754 95.94
3,099,603 4.06
76,331,357 100.00

7,127,784

UK

621,587
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92.97
Barclays Capital Emerging Markets Local Bond UCITS ETFT 44,500 2,064,611 1.00
GlobalAccess Asia Pacific (ex-Japan) Fund* 3,750,093 11,951,258 5.79
GlobalAccess Emerging Market Debt Fund* 8,496,366 7,104,644 3.44
GlobalAccess Emerging Market Equity Fund* 17,847,358 16,495,461 7.99
GlobalAccess Emerging Market Local Currency Debt Fund* 21,260,818 9,007,891 4.36
GlobalAccess Europe (ex-UK) Alpha Fund* 6,035,274 12,216,955 5.92
GlobalAccess Global Corporate Bond Fund* 15,423,889 14,128,246 6.84
GlobalAccess Global Government Bond Fund* 14,187,800 14,558,979 7.05
GlobalAccess Global High Yield Bond Fund* 15,575,834 13,921,336 6.74
GlobalAccess Global Short Duration Bond Fund* 9,602,455 13,348,856 6.47
GlobalAccess Japan Fund* 5,623,800 7,031,655 3.41
GlobalAccess UK Opportunities Fund* 1,072,197 3,282,172 1.59
GlobalAccess US Equity Fund* 988,600 38,222,844 18.52
GlobalAccess US Small & Mid Cap Equity Fund* 5,580,992 13,023,984 6.31
iShares Global Corp Bond UCITS ETF 803,250 3,643,944 1.77
iShares USD High Yield Bond UCITS ETF 959,100 4,032,632 1.95
Pimco GIS Global Real Return Institutional GBP (Dist) 890,000 7,885,400 3.82
191,920,868 92.97
166,578,592 191,920,868 92.97
0.46 #
MSCI Emerging Markets Index Future Expiry September 2022 (112) 88,900 0.04
S&P 500 Emini Index Future Expiry September 2022 97 859,843 0.42
948,743 0.46
0.36 #
Russel 2000 Emini Index Future Expiry September 2022 (125) (693,081) (0.34)
US Treasury Bond Future CBT Expiry December 2022 40 (22,559) (0.01)
US Treasury Bond Future Expiry December 2022 25 (30,381) (0.01)
(746,021) (0.36)
202,722 0.10
1.38
Sold Sterling for Euro - Maturing 02/09/2022 £4,887
€5,789 116
Sold Sterling for Japanese Yen - Maturing 08/09/2022 £2,699,899
¥437,300,000 11,783
Sold Sterling for US Dollars - Maturing 08/09/2022 £1,350,195
$1,600,000 24,745 0.01
Sold Sterling for Euro - Maturing 16/09/2022 £69,507,442
€81,859,925 1,273,461 0.62
Sold Sterling for Japanese Yen - Maturing 16/09/2022 £848,436
¥137,232,158 2,946
Sold Sterling for US Dollars - Maturing 16/09/2022 £35,120,036
$42,666,572 1,539,426 0.75

Sold

US Dollars for Sterling - Maturing 16/09/2022

$76,316
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£65,603 32
2,852,509 1.38
1.12
Sold US Dollars for Sterling - Maturing 08/09/2022 $60,091,716
£49,326,943 (2,312,105) (1.12)
Sold Euro for Sterling - Maturing 16/09/2022 €150,717
£128,184 (2,135)
Sold Sterling for US Dollars - Maturing 16/09/2022 £3,389
$3,942 (&)
Sold US Dollars for Sterling - Maturing 16/09/2022 $80, 386
£66,645 (2,424)
(2,316,666) (1.12)
535,843 0.26
§ 192,659,433 93.33
13,777,159 6.67
206,436,592 100.00

39,182,284

UK

929,362
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2022 31
94.74
Barclays Capital Emerging Markets Local Bond UCITS ETFt 10,800 501,074 0.98
Brandes Investment Funds - Brandes U.S. Value Fund 98,700 915,240 1.79
Findlay Park American Fund 10,664 1,489,807 2.91
GlobalAccess Asia Pacific (ex-Japan) Fund* 1,311,450 4,179,490 8.16
GlobalAccess Emerging Market Debt Fund* 1,759,138 1,470,988 2.87
GlobalAccess Emerging Market Equity Fund* 6,224,417 5,752,932 11.23
GlobalAccess Emerging Market Local Currency Debt Fund* 3,897,238 1,651,202 3.22
GlobalAccess Europe (ex-UK) Alpha Fund* 2,071,890 4,194,042 8.19
GlobalAccess Global Corporate Bond Fund* 2,205,800 2,020,508 3.95
GlobalAccess Global Government Bond Fund* 1,448,800 1,486,703 2.90
GlobalAccess Global High Yield Bond Fund* 2,950,550 2,637,136 5.15
GlobalAccess Japan Fund* 1,930,040 2,413,204 4.71
GlobalAccess UK Opportunities Fund* 369,127 1,129,958 2.21
GlobalAccess US Equity Fund* 244,488 9,452,804 18.46
GlobalAccess US Small & Mid Cap Equity Fund* 1,836,650 4,286,066 8.37
iShares Global Corp Bond UCITS ETF 215,000 975,348 1.90
iShares USD High Yield Bond UCITS ETF 252,750 1,062,713 2.07
Loomis Sayles US Growth Equity Fund 11,982 1,472,933 2.88
Pimco GIS Global Real Return Institutional GBP (Dist) 95,300 844,358 1.65
Vulcan Value Equity Fund 7,340 584,389 1.14
48,520,895 94.74
41,703,647 48,520,895 94.74
0.54 #
MSCI Emerging Markets Index Future Expiry September 2022 (25) 18,313 0.04
S&P 500 Emini Index Future Expiry September 2022 29 257,488 0.50
275,801 0.54
0.46 #
Russel 2000 Emini Index Future Expiry September 2022 (41) (227,330) (0.44)
US Treasury Bond Future CBT Expiry December 2022 8 (4,512) (0.01)
US Treasury Bond Future Expiry December 2022 4 (4,861) (0.01)
(236,703) (0.46)
39,098 0.08
0.98
Sold Sterling for Japanese Yen - Maturing 08/09/2022 £660,003
¥106,900,000 2,880
Sold Sterling for Euro - Maturing 16/09/2022 £14,865,860
€17,506,002 270,859 0.53
Sold Sterling for Japanese Yen - Maturing 16/09/2022 £1,011,750
¥163,639,728 3,464 0.01
Sold Sterling for US Dollars - Maturing 16/09/2022 £5,196,205
$6,312,053 227,162 0.44
504,365 0.98
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0.45

Sold US Dollars for Sterling - Maturing 08/09/2022 $5,865,461
£4,809,442 (230,967) (0.45)
(230,967) (0.45)
273,398 0.53
§ 48,833,391 95.35
2,381,324 4.65
51,214,715 100.00

10,729,722

UK

405,116
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2022 31
93.90
Barclays Capital Emerging Markets Local Bond UCITS ETFt 4,750 220,380 1.23
Brandes Investment Funds - Brandes U.S. Value Fund 53,660 497,588 2.79
Findlay Park American Fund 5,801 810,425 4.54
GlobalAccess Asia Pacific (ex-Japan) Fund* 542,762 1,729,740 9.68
GlobalAccess Emerging Market Debt Fund* 328,416 274,621 1.54
GlobalAccess Emerging Market Equity Fund* 2,542,011 2,349,459 13.15
GlobalAccess Emerging Market Local Currency Debt Fund* 311,795 132,103 0.74
GlobalAccess Europe (ex-UK) Alpha Fund* 852,446 1,725,570 9.66
GlobalAccess Global Corporate Bond Fund* 193,500 177,245 0.99
GlobalAccess Global Government Bond Fund* 248,720 255,227 1.43
GlobalAccess Global High Yield Bond Fund* 414,000 370,024 2.07
GlobalAccess Japan Fund* 795,470 994,607 5.57
GlobalAccess UK Opportunities Fund* 151,521 463,831 2.60
GlobalAccess US Equity Fund* 86,407 3,340,806 18.70
GlobalAccess US Small & Mid Cap Equity Fund* 722,247 1,685,460 9.43
iShares Global Corp Bond UCITS ETF 39,170 177,695 0.99
iShares USD High Yield Bond UCITS ETF 66,080 277,840 1.56
Loomis Sayles US Growth Equity Fund 6,518 801,250 4.48
Pimco GIS Global Real Return Institutional GBP (Dist) 17,230 152,658 0.85
Vulcan Value Equity Fund 4,272 340,147 1.90
16,776,676 93.90
14,331,466 16,776,676 93.90
0.58 #
MSCI Emerging Markets Index Future Expiry September 2022 (©) 6,196 0.03
S&P 500 Emini Index Future Expiry September 2022 11 98,161 0.55
104,357 0.58
0.52 #
Russel 2000 Emini Index Future Expiry September 2022 (16) (88,714) (0.50)
US Treasury Bond Future CBT Expiry December 2022 3 (1,692) (0.01)
US Treasury Bond Future Expiry December 2022 2 (2,431) (0.01)
(92,837) (0.52)
11,520 0.06
1.61

Sold Sterling for Japanese Yen - Maturing 08/09/2022 £229,674
¥37,200,000 1,003 0.01

Sold Sterling for US Dollars - Maturing 08/09/2022 £325,113
$391,447 11,272 0.06

Sold Sterling for Euro - Maturing 16/09/2022 £5,450,473
€6,418,839 99,632 0.56

Sold Sterling for US Dollars - Maturing 16/09/2022 £4,010,510
$4,872,413 175,907 0.98
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287,814 1.61
0.00
Sold US Dollars for Sterling - Maturing 08/09/2022 $254,000
£218,187 (85)
Sold Euro for Sterling - Maturing 16/09/2022 €19,556
£16,702 (207)
(292) 0.00
287,522 1.61
§ 17,075,718 95.57
790,837 4.43
17,866,555 100.00
t UK
4,094,794 192,123
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Financial Statements (continued)
Combined Statement of Changes In Issued Shares for the financlal year ended 31 August 2022

Balanceat  Issued Redeemed Balance at

Class  beginning of during during end of

CUFrEnCy yEar YEAr year year
Barclays GlobalBeta Portfolio 1
CEF classes
A = Accumulation GEP 12,003 199 - 12,292
A = Distribution GEP 20,411 159 - 20,570
€ - Accumulation GBP 7330 = (7330} -
R - Accumilation GEFP 56,0833 1264  (12.8593) 44,404
R - Distribution GEP 101,558 33z - 104,280
USD classes
A = Accumulation usp 3,621 - - 3621
C - Accumulation UsD 228,615 - {1,443) 227372
EUR classes
A= Accumulation EUR 78,168 - - 78168
IFY dasses
A - Distribution i IPY 104,000 14000 - 118,000
Barclays GlobalBeta Portfolio 2
CBP classes
A - Accumulation GEP 21,058 - (30) 21,028
A = Distribution GEP 20,511 07 - 21,318
C - Accumulation GEP Nz - - 3Nz
C - Distribution GEBP 10,626 - {10,032) 594
R - Accumulation GEP 1,086,714 34230 (50,991) 1,089,953
R - Distribution GEF 1,122,553 28,157  (152433) 958,277
USD classes
A= Accumulation usDr 15209 - - 15,209
A - Distribution =D 50,000 - (4,000) 56,000
C - Accumulation UsD 20,678 - - 20,678
R - Accumulation sD 114,739 B 790 (10,660) 112,869
R - Distribution usD 145275 - - 145,275
EUR classes
A - Accumiilation EUR 154,779 - (23930) 130,845
A = Distribution ELIR .58 205 = 11,786
€ - Accumulation ELIR 197541 - - 157541
R - Accumulation EUR 166,974 - (6,260) 160,714
IPY dasses
A - Distribution IFY 126,000 - (435000 82,500
BARCLAYS PORTFOLIOS SICAY AUDITED AMNMUAL REFORT 2022 55
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Financial Statements (continued)
Combined Statement of Changes In Issued Shares for the financlal year ended 31 August 2022 (continued)

EBalance at lssued Redeemed  Balance at

Class  beginning of during during end of

CUFrEnCY year YEAr YEAr YEar
Barclays GlobalBeta Portfolio 3
GEBP classes
A - Accumulation GEP 74,161 - - 79,161
A = Distribution GEP 39,958 35 (7259) 33,044
€ - Accumulation GEP 177,657 - {1,509} 176,188
C - Distriburtion GEP 33,053 - (15,959) 217,054
R - Accumulation CEP 4151860 596248 (406956) 4,341,152
R = Distribution GEF 3149488 141138 (232056) 3,058,570
USD classes
A = Accumulation UsD 35,008 - {1500M) 20,007
A - Distribution usp 149,336 - (43.500) 105,836
C - Accumulation sD 10,002 - = 10,002
C - Distribution UsD 1.815 - - 1815
R - Accumnulation usD 527,832 19,137 {102,896) 616,073
R - Distribution UsD 254424 - (1M,753) 426N
EUR classes
A - Accumulation EUR 59,014 - (5.186) 53,828
C - Accumulation EUR 48,680 - - 48,680
C - Distribution EUR 29,080 502 - 29,582
R - Accumulation EUR 564,137 20,195 (3.759) 580,573
R - Distribution EUR 40,027 - - 40,027
JFY dasses
A - Distribution IFY 211,500 - (65500 146,000
Barclays GlobalBeta Portfolio 4
CBP classes
A - Accumulation GEP 45,600 286 {8,735) 37,151
A = Distribution GEF 18,720 - (120) 19,600
C - Accumulation GEF 34952 70 - 35022
C - Distribution GEP 38,070 250 -~ 38,320
R - Accumulation CEP 1,486,842 44318 (45934) 1485226
R - Distribution GEF 2,520,189 522,090 (225561) 281618
USD classes
A = Distribution usp 30,500 - (18,000} 12,500
C - Accumulation UsD 43,002 = - 43,002
C - Distribution usD 90,741 - - 90,741
R - Accumulation UsD 2,057 7438 {Z'I,EIT}I 256,808
R - Distribution Usn 114360 4093 - 118,453
EUR classes
A - Distribution ELIR 29M = - 29m
C - Accumulation EUR 73,245 - (31,317) 41,928
R - Accumulation EUR 250,904 - - 290,904
R = Distribution EUR 105,909 12,030 - 117,539
IFY dasses
A = Distribution IPY 17,000 - - TR0

BARCLAYS PORTFOLICS SICAY AUDITED ANMUAL REPORT 2022

288/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

Financial Statements (continued)
Combined Statement of Changes In Issued Shares for the financlal year ended 31 August 2022 (continued)

roraammr

Balanceat  lIssued Redeemed Balance at

Class  beginning of during during end of

CUFFENCY year VEar YEar year
Barclays GlobalBeta Portfolio 5
CEF classes
A = Accumulation GEP 14965 208 - 15177
A= Distribution GEP 14938 - - 14538
C - Accumilation GEP 9,643 - - 9,543
C - Distriburtion GEP 28,047 - - 28,047
R - Accumulation GEP 681,739 2,415 (57,220) 645,534
R = Distribution GEP 1,042 338 115482 (87399) 1,070,421
USD classes
C - Accumulation UsD 13,057 - {2.667) 10,390
R - Accurnulation usD 45,774 - (7.602) 38172
R - Distribution UsD 247589 - N 247,569
EUR classes
C - Accurnulation EUR 6,274 - - 6,214
€ - Distribution EUR 0217 = = 102,117
R. - Distribution EUR 450,008 2,680 (4,734) 447,954
Barclays MultiManager Portfolio 1
CEP classes
A - Accumulation GEP 111,080 9485 (7516) 113,045
A = Distribution GEP azyarz 3148 (164777 166,343
C - Accumulation GEP 10,416 - - 10,416
C - Distribution GEP 82,424 36 (31,248) 52,012
R - Accumulation GEP 177451 - [49434) 128,017
R - Distribution GEBP 328,399 - (san gz
USD classes
A= Accumulation UsD 00,793 10,596  (10,183) 201,206
A = Distribution Usp 854,181 1,288  [242.455) 613,004
C - Accumulation UsD 91,623 - (4521) 87,102
R - Accumulation USD 2,549 - (2949 =
EUR classes
A - Accumulation EUR 1,660,816 13455 (233.336) 1,440,935
A= Distribution EUR 88,510 1556  (37424) 52,642
€ - Accumulation EUR 14,693 = (200) 14493
C - Distribution EUR 245,596 - - 245,506
R - Accumuilation EUR 49,540 - (2426) 47114
IFY dasses
A= Distribution IFY 4,500 - - 4,500

BARCLAYS PORTFOLICS SICAY AUDITED ANMUAL REPORT 2022
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Financial Statements (continued)
Combined Statement of Changes In Issued Shares for the financlal year ended 31 August 2022 (continued)

Balance at lssued Redeemed  Balance at

Class  beginning of during during end of

Currency year wear yEar year
Barclays MultiManager Portfolio 2
CEF classes
A = Accumulation GEP 161,313 2545  (13.828) 150,080
A = Distribution GEP 218,756 6410 (55,183) 169,983
€ - Accumulation GBP 46,353 - - 46,353
C - Distribution GEP 124190 567 - 124,757
R - Accumulation GBP 1,003,590 54990  (B9,154) 569,427
R - Distribution GEF 929,282 23155  {109,673) Bal, 764
USD classes
A - Accumulation UsD 919,012 373 (98,038) 821,349
A - Distribution UsD 154550 1,601 (32.473) 123,768
C - Accumulation L&D 37407 - - 37407
C - Distribution s 20,408 = - 20,408
R - Accumnulation usD 16,342 - - 16,342
R - Distribution usD 190,454 - (61,324) 129,130
EUR classes
A- Accumulation EUR 3235622 49,198 (331980) 2,952,840
A - Distribution EUR 387532 1076  (B7.688) 300,522
€ - Accumulation EUR 155,657 (11,768) 143,888
C - Distribution EUR 107.487 = B 107487
R - Accumnulation EUR 122016 - (B5,794) 56,222
R - Distribution EUR 121,200 - (3300) 117,900
IPY classes
A - Distribution IPY 67,000 - (31,000) 36,000
Barclays MultiManager Portfolio 3
GEP classes
A= Accumulation GEP 200,603 5067  (29581) 175,685
A = Distribution GEP 2515835 36,596 (1,186,193) 1,366,238
C - Accumulation GEP 81,215 - {14,785) 66,429
C - Distribution GBP 640,654 07e  {195073) 452,657
I- Distribution GEP 71313 - (3697 67,616
R - Accumulation GEF 3,172,386 85558 (543,8B8E) 2,714,056
R - Distribution GEP 227947 13312 (201,536) 2,091,247
USD classes
A - Accumulation UsD 1,121,298 3474 ([134,268) 990,504
A - Distribution UsD 1,020,079 23,760 (540.129] 533,410
C - Accumulation sk 173,057 = = 173,057
C - Distribution UsD 391,094 4063 (293,813) 101,344
R - Accumulation UsD 339,253 8278 (23.721) 323,810
R - Distribution usp 893,545 - [81,336) 812,209
EUR classes
A = Accumulation EUR 5459457 193673 (548714) 5105016
A - Distribution EUR 484,368 12160  (85364) 411,164
C = Accumulation EUR 94,602 - - 94,602
C - Distribution EUR 180,526 2045 (101,880) BO,651
R - Accumulation EUR 70,100 - - 70,100
R - Distributicn EUR 221,850 - (1.211) 220,639
¥ - Accumulation EUR 452,946 12092  (70,682) 394,356
IFY dasses
A - Distribution IPY 121,500 - {8,000) 113,500

BARCLAYS PORTFOLICS SICAY AUDITED ANMUAL REPORT 2022

290/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

Financial Statements (continued)
Combined Statement of Changes In Issued Shares for the financlal year ended 31 August 2022 (continued)

Balance at lssued Redeemed  Balance at

Class  beginning of during during end of

CUFFENCY year VEar YEar year
Barclays MultiManager Portfolio 4
CEF classes
A - Accumulation GEP 3,795 L7 (2.990) 21976
A = Distribution GEP 441,628 538 (182598) 259,168
€ - Distribution GEP 259,998 9 (72508) 187,098
I - Accumulation GEP 55,560 - [46,784) 8,776
I - Distribution GEP 17,653 - - 17,653
R = Accumulation GEP 654,954 8,737  (B7.000) 576,691
R - Distribution GEP 762657 4864  (96412) €70,909
USD classes
A - Accumulation UsD 164,997 3407  (39.338) 129,066
A - Distribution USD 303,599 ~  {149,080) 154519
R - Accumuilation usD 16,410 14787  (7.074) 24123
R - Distribution usD 109,942 - (43439) 66,503
EUR classes
A - Accumulation ELIR 1,076,737 18553  (86,785) 1,008,505
A - Distribution EUR 90,641 330 (40,656) 50,315
C - Distribution ELUR 12 - - 12
R - Accumulation EUR 8,023 - 8023
R - Distribution EUR 50,043 = = 50,043
¥ - Accumulation EUR 129,60 12779 (20,998) 121,382
IFY classes
A - Distribution IFY 113,000 - - 113,000
Barclays MultiManager Fortfolio 5
CEP classes
A= Accumulation GEP 15,743 - - 15743
A = Distribution GEP 81,580 - {37196} 44,384
C - Accumulation GBP 2424 - (2,424) -
C - Distribution GEP 37004 - -~ 37,004
R - Accumulation GEF 325,178 8176 (30,)42) 3.2
R - Distribution GEP 114773 - (53.760) 61,013
USD classes
A - Accumulation uso 16,922 - (270} 14,212
A = Distribution usD 91,154 200,058 (30.297) 260,955
R - Accumulation usD 10,733 - {260) 10473
R - Distribution UsD 78,667 - (7B667) =
EUR classes
A= Accumulation EUR 121,279 &12 (#B18) 114,073
A - Distribution EUR 7.798 — (4,855) 2943
C - Accumulation EUR 11,875 - - 11,876
C - Distribution EUR 37,952 - (37952) -
R - Accumnulation EUR 11,092 (356) 10,726
R - Distribution EUR EVE - - 3237
¥ - Accumulation EUR 375,150 12716 (64713) 311,653
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Financial Statements (continued)
Combined Statement of Changes In Issued Shares for the financlal year ended 31 August 2022 (continued)

e ———

Balance at Issued Redeemmed  Balance at

Class  beginning of during during end of
CUrFEICY year year year year
Liquid Alternative Strategies
GEP classes
R - Accumnulation GEP 19,978,177 3089925 (2212007 20856005
USD classes
A - Accumulation UsD 622,215 - - 62215
R - Accumulation usD 171,616 540 (53.154) 156,002
EUR classes
A - Accumulation EUR 537210 - (135,050} 402,160
R - Accumulation EUR 251,288 23382 (165604) 109,066
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Notes to the Financial Statements
For the financlal year ended 31 August 2022

1. Descriplion of the Company
Barclays Portfolios SICAY (the "Company™ |s an open-ended Imestrment comparmy, Incorporated as a Soclété dimestissement
4 Capital Variable on 13 October 2006, under the provisions of the amended law of 10 August 1915 concemning commercial
companies and registerad on the official st of undertakings for collective imvestment pursuant to Part | of the amended lew
of 17 December 2010, relating to undertakings for collective investment.

The Company |5 an umbrella Imestrent compary with varlable share capital comprising separate sub-funds of assets and
liabilities {each a “Fund), each of which relates to a different portfolio of assets with specific investment oblectives. The
assets of each Fund are segregated In the Company's books from the other assets of the Compamy

As at 31 August 2027, the Company has eleven launched Funds denominated in the following currencles:

Funds Currency
Barclays GlobalBeta Portfollo 1 CBP
Barclays ClobalBeta Portfolio 2 GhP
Barclays ClobalBeta Portfolic 3 GBP
Barclays ClobalBeta Portfollo 4 GAP
Barclays ClobalBeta Portfolio 5 GBP
Barclays MultiManager Portfolio 1 GBP
Barclays MultiManager Portfolio 2 GBP
Barclays MultiManager Portfolio 3 Gap
Barclays MultiManager Fortfolio 4 GBP
Barclays MultiManager Fortfolic 5 GBP
Liguid Atternathe Strategles GBP
Each Fund offers share classes in GBP, USD, EUR and |PY extcept for Liquid Alternative Strategies which does not offer shares
In JPY.

The Comparry has appointed FundRock Management Company S.A. ("FundRock™) to serve as its management company (the
*Management from 28 March 2019 pursuant to the Management Company Agreement. FdeIJdclsrlsponslhh,

subject to the overall supervsion of the Directors, for the provislon of portfolic and risk management senvices, administrative
services and marketing services to the Company, and more generally for the day-to-d&y 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 Managernent
Company by the CS5F, therefore it has to comply with Luxembaourg laws and regulations. In accordance with the CSSF Rules
and with the prior approval of the Cormpamy, the Managemeant Comparny may delegate all or part of its duties and powers to
any person or entity. The Management Cornpany's lability to the Company for the performance of such functions shall not
b affected by the delegation. Please refer to the sections in the Prospectus for further Informmation regarding the delegation
by the Management Company of the imvestment management, distributien and administration functicns.

Hemrefermﬁemmmhhuspucnsfmfuﬂhaﬂnfmaﬂm regarding the delegation by the Management Comparmy
of the investment management, distribution and administration functions.

The Management Company has appeinted Barclays Imvestment Solutions Umited, Wealth Management division, as fts
investrent manager pursuant to an Investment Managemernt Agnéement, as amended from time to time, between the
Management Company and the Imestment Manager.

2, Summary of Significant Accounting Palicles

{a) Fresentation of Finoncial Stotements
The financial staternents are prepared in accordance with Lusembourg regulations relating to undertakings for collective
Investment and Luxembourg Cenerally Accepted Accounting Principies ("Lupt GAAF).

b Treafment af Currencies
The reporting currency of the Company |s Sterling ("GBP*) and the Compamy's combined financial statements are shown in
Sterfing. The Company may, however, invest in assets denominated in currencies other than Sterfing. The currency exposure
of the underiying assets of each Fund may be hedged back Into the reference cumency of the relevant Fund to provide an
element of protection against currency fluctuation.

Transactions In foreign currenches are translated at the rate of exchange ruling on the date of the transaction.
All assets and lkabilittes of the Funds expressed in a currency other than the Funds® reporting currency are translated into

the relevant Fund's reporting currency at the last avallable exchange rate as of 11.00 pm. Central European Time ("CET") on
31 August 2022,
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Notes to the Financial Statements (continued)
For the financlal year ended 31 August 2022

2, Summary of Significant Accounting Policles {continued)

(&) Treabment of Currendies (continued)

The exchange gain or loss arising from the translation of these tems |5 taken into account in the determination of the results
of operations.

As at
GEP 3 August 20022
Euro 1.15718
Heng Kong dollar 913293
japanese yen 16130406
Swiss franc 1.13562
United States dollar 116360

fcl Veruabion of fnvestmenis
In accordance with the Prospectus, the valuation at 31 August 2027 has been used for the purpose of these Financial
Statements.

Securities admitted to an official exchange listing in or dealt in on ancther regulated market are valued at the last available
mild-market price as of 11.00 pom. CET on 31 August 2022,

The value of any investment, which s a unit or share, Issued by an open-ended collective investment undertaking shall be
the |atest avallable net asset value of such unit or share.

The value of any Investment, which |s a unit or share, Issued by an exchange traded collective Investment undertaking shall
be the Iatest avallable stock exchange price of such unit or share.

If a security Is listed on more than one regulated mariet, the value of the security will be determined using the price obtalned
from the exchange that is the rmain market for such a security or which prevides the fairest criteria for valuing such seeurities,

I the event that any of the securttles held In a Fund's portfolio on 31 August 2022 are not quoted or dealt In any stodk
exchange or regulated market or if, with respect to securities quoted or dealt in on a regulated mariet, the price, determined
as described abowe, | not avallable or not representative of the falr market value of the relevant securities, the value thersof
will be determined on the basis of the probable realisation value thereof determined prudently and in good faith,

Uquidity Instruments with an orginal maturty of 90 days or less are valued using the amortised cost method, which
approsdmates market value,

{d} Treatrment of Incorme
The assats of the Funds include Income from the underlyling funds. This Income is recognised on an ex-dividend date and Is
net of any related withholding tax

Deposit interest is recognised on an accruals basls,

fe) Fisfures Contocts

As part of the Company's Imnvestment strategy, the Company may enter Into futures contracts. Initlal margin deposits made
upan entering into futires contracts are indluded in cash at bank In the Combined Statement of Net Assets. Futures contracts
are valued at the cost of closing out at 37 August 2027 and are shown on the Combined Statement of Net Assets and the
Portfolle Staterments. The unrealised gain or loss on open futures contracts Is calculated as the difference between the
contract price at trade date and the current day price at 11.00 pom. CET on a daily basls. Commitment, as disclased in the
Portfollo Statements, has been calculated according to the guidelines Issued by the European Securities and Market Authority
{"ESMAT) and represents the market value of an equivalent positien in the assets underlying each financial instrument.

i Mot Realsed Cains ar Losses on Irvestrmeants
The net realised gain or loss on Imestrment securities sold is determined on the average cost basls,

{a) Forward Forsan Exchonge Contracls
Forward foreign exchange contracts are valued at the forward rate applicable on 31 August 2072 at 11.00 pom. CET for the
remaining period until maturity and are shown on the Combined Statement of Net Assets and the Portfolio Statements.

Galns or losses resulting from farward forelgn exchange contracts are shown as unrealised gains or losses untl| the settlement
of the contract when the gain or loss is reported as realised,
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Notes to the Financial Statements (continued)
For the financlal year ended 31 August 2022

2, Summary of Significant Accounting Policles {continued)

() Secunly Lerding Tronsactions
The Company may engage in securitles lending transactions only subject to the conditions and restrictions stated In the
Prospectus.

Income paid an securities lent by the Company will be paid by the relevant bomower of such securities to the Compamy.
As of 31 August 2022, the Funds had ne securttes on loan and no securities were lent during the reported financial year,

{1 Combined Finoncial Stolements
The financial statements of the Company is expressed in GBP and the financlal statements of the Funds are in the cummency
of each Fund. The Comblned Statement of Net Assets, Combined Statement of Operations and Comblned Statement of
Changes in Net Assets are the sum of the statement of net assets, statement of operations and statement of changes in
net assets of each Fund corverted (where applicable) into the currency of the Compary using exchange rates prevalling at
financial year end.

i Distridions
The Compary will declare and pay dividends to Shareholders of each Funds® holding distribution shares on the basis set out
below, usually within two manths following the end of the relevant period.

Frequency of Dividend Relevant Period
Fund _ Payment Ericd
Barclays GlobalBeta Portfolio 1 Morrthhy End of each month
Barclays GlobalBeta Portfolio 2 Quartely  End of February, May, August and Mevernber
Barclays GlobalBeta Portfolio 3 Quarterly  End of February, May, August and November
Barclays GlobalBeta Portfollo 4 Half-yearty End of February and August
Barclays GlobalBeta Portfollo 5 Haf-yearly End of February and August
Barclays MultiManager Portfolio 1 Monthly End of each month
Barclays MultiManager Portfollo 2 Quarterty  End of February, May, August and November
Barclays MultivManager Portfiolic 3 Quarterty  End of February, May, August and November
Barclays MuliManager Portfolio 4 Half-yearty End of February and August
Barclays MultiManager Portfollo 5 Half-yearly End of February and August
Liquid Altemative Strategles Annually End of August

Distributions are recorded by the Fund on the ex-dividend date.
Distributions which have remained unclaimed by Shareholders for over five years will be forfeited to the benefit of the

relevant Fund.
3. Manager
fa) Managemernt Fees

FundRock Management Company S.A. has been appointed as Management Compamy. In payment for carrying out its
durties and responsibilities, the Management Company is entitled to recelve a Management Company fee of 1.6 basis points
?ﬂw &5 a percentage per annum of the Net Asset Value of each Class of each Fund. This amount |5 calculated monthly

In addition, the Managemernt Compary shall also be entitled to be repald all of its reasonable disbursements out of the assets

of the Comparry relating to the services it provides which shall be at normal commercial rates together with the value added
ta, If army, thereon,

The fee paid to the Management Company Is included In the caption “Management fees® an the Combined Statement of
Operations for the financial year ended 37 August 2022,

Imeestrnant Management Fee and Lead Distributor Fee

The caption "Management fees” on the Combined Statement of Operations for the financial year ended 37 August 2027 also
Includes the fee paid to the Investment Manager and the Lead Distributor for carmying out their duties and responsibilities,
The Investment Manager and the Lead Distributor may each pay a portion of thelr fees to the Sublmestrent Manager and
the Sub-Distributors.

The current annual Management fees rates for each Class of the relevant Fund is as set out on the following table, Such fee
will be accrued dally based on the dally Net 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 2022
3. Manager {continued}
{a) Managerment Fees fcontnued)
Management fee rates

Fuirid s Clags A Class C Clags |  ClassR Class ¥
Barclays GlobalBeta Portfolio 1 0.55% 045% upto0.50% 0.30% =
Barclays GlobalBeta Portfollo 2 1.10% 070% upto0.50% 0.35% -
Barclays ClobalBeta Portfolio 3 1.25% 075% upto0.50% 0.35% -
Barclays GlobalBeta Portfollo 4 1.25% 0.75%  upto 0.50% 0.35% -
Barclays GlobalBeta Portfolio 5 1.25% 0.75% upto 0.50% 0.35% =
Barclays MultivManager Portfolio 1 0.60% 050% upto035% 045% -
Barclays Multivanager Portfolio 2 1.35% 095% upto 040% 0.75% -
Barclays MultiManager Portfolio 3 1.50% 1.00% upto0.50% 0.75% upto200%
Barclays MultiManager Portfollo 4 1.50% 1.00% upto 0.50% 0.75%  up to 2008
Barclays MultiManager Portfolio 5 1.50% 1L.00% uptoQ.50% 0.75% upto 200%
Liquid Altermative Strategies up to 1.00% - - 0.50% -

{6} Management Fees of Linderfying Funds
For the underlying funds In which the Funds imeest, the imestment manager of the undertying funds can recelve a maxdmwum
annual management fee as detailed below:

Annual Management

feesin %
AKD UCITS Fund ICAY - AKD Global UCITS Fund 1.5086
Bardlays Capttal Emerging Markets Local Bond UCITS ETF 0.55%
BlackRock Strategic Funds - BlackRock Clobal Event Driven Accumulating Fund 0.50%
Brandes Investment Funds - Brandes LS. Value Fund 0.15%
D& Platinum IV Systematic Alpha Fund 0.95%
Findlay Park Amercan Fund 0.91%
GlobalAccess Asia Pacific (ex-Japan) Fund® 0.75%
ClobalArcess Emerging Mariet Debt Fund® 0.70%
GlobalAccess Emerging Markat Equity Fund™® 0.94%
GlobalAccess Emerging Market Local Currency Debt Fund™ 0.75%
ClobalAccess Europe (ex-UK) Alpha Fund® 0.75%.
GlobalAccess Clobal Corporate Bond Fund® 0.55%
Clobal Access Clobal Government Bond Fund® 0.45%
GlobalAccess Clobal High Yield Bond Fund* 0.70%
GlobalAccess Clobal Short Duration Bond Fund* 0.55%
GlobalAccess japan Fund® 0.50%
GlobalAccess UK. Opportunities Fund® 0.73%
GlobalAccess US Equity Furd™® 0.50%
GlobalAccess US Small & Mid Cap Equity Fund* 0.90%
Instituticnal Cash Series Pic - Instiutional Sterling Liquidity Fund 0.20%
|Shares § Corporate Bond UCITS ETF 0.20%
Shares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 0.07%
[Shares § Treasury Bond 20+yr UCITS ETF 0.07%
IShares € Government Bond 1-3yr UCITS ETF 0.20%
iShares Core £ Corporate Bond UCITS ETF 0.20%
IShares Core € Corporate Bond LICITS ETF 0,20%
|Shares Core EURO STOXX 50 UCITS ETF 0109
|Shvares 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%
|Shares Emerging Markets Covernment Bond Index Fund 0.20%
|Shares Emerging Markets Indesx Fund 0.14%
I5hares Euro Government Bond Index Fund 0.03%
|Shares Eura Investment Grade Corporate Bond Index Fund 012%
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Notes to the Financial Statements (continued)
For the financlal year ended 31 August 2022

3. Manager {continued)

(5} Maragerment Fees aof Underfying Funds (Corbinued)

For the underlying funds inwhich the Funds imaest, the Imestment manager of the underlying funds can recelve a maxdmum
annual management fee as detalled below:

Annual Management

feesin %
|Shares Europe ex-UK Index Fund 0,08%
IShares Clobal Corp Bond UCITS ETF 0.200%
|Shares Global Government Bond LUICITS ETF 0.20%
iShares Clobal High Yield Corporate Bond UCITS ETF 0.50%
|Shares Clobal Inflation Linked Government Bond UCITS ETF 0.200%
|Shares japan Index Fund 0139
|Shares |P Morgan EM Local Covernment Bond UCITS ETF 0.50%
|Shares North America Index Fund 0.07%
|Shares Pacific Index Fund 0.16%
|Shares S&F 500 Swap UCITS ETF D006
iShares UK Credit Bond Index Fund 0.10%
IShares UK Index Fund 0.04%
|Shares US Corporate Bond [ndex Fumd 0129
|Shares LS Index Fund 0.00%
iShares USD High Yield Bond UCITS ETF 0.55%
|Shares World ex-Euro Government Bond Index Fund 0198
Janus Henderson Clobal Multi-Strategy Fund 0505
Jars Hendersen Horizon Pan European Absclute Return Fund 1.00%
Kepler Liquid Strategles ICAY - KLS Arete Macra Fund 1.50%
Kepler Liquid Strategles ICAY - KLS Athos Event Driven Fund 0.75%
Lazard Global Imvestrnent Funds - Larard Rathmore Alternative Fund 1.0086
Loomils Sayles US Growth Equity Fund 0.00%
Lyxoyr Newceits IRL ple - Lysor/Tiedemann Arbitrage Strategy Fund 140%
fan AHL Trend Alternathve Fund 0,009
fan Funds V1 plc - Man GLG Alpha Select Alternative Fund 0.75%
Morthill Global Funds ICAV - Securis Catastrophe Bond Fund 0.00%
Pimeco CIS Global Real Return Instiutional GBP (Dist) D.49%
Royal London Cash Plus Fund 0.25%
L Access IRL Trend Macro Fund 1.5
Variety Capital ICAY - Variety CKC Credit Opportunity Fund 0.00%
Veritas Global Real Return Fund 0.85%
Vulcan Value Equity Fund 0.75%

+ This fund forms part of Barclays Multi-Manager Fund (UK Serles 2},
* These funds form part of Bardays Multi-Manager Funds PLC.

4. Taxation
Under current leglslation and regulations, the Company Is not subject to Luembourg taxes on Income or capital galns.
However, the Company 1s subject to a “taxe d'abonnement” on the net asset value of each Fund, at an annual rate of 0.05%,
calculated and payahble at the end of each calendar quarter provided that this tac Is not applied to, and |s not payable on, the
mﬁnuhrmnfﬂnFumh In other Luxembourg undertakings for collective Investments which have already been subject to

iz 8

For classes of Shares of Funds which are reserved for Institutional Investors, the "taxe dabonnement” annual rate is reduced
1o 0.01%.

Dividend and interast income received by the Funds may be subject to non-recoverable withholding tax In the countries of
origin.
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Notes to the Financial Statements (continued)
For the financlal year ended 31 August 2022

5. Fund Expenses

{a) Administration ond Denostory Fees
During the financlal year, Northern Trust Clobal Senices SE acted as Administrator, Registrar, Domiciliary and Transfer Agent,
pursuant to an administration agreement between the Company and the Administrator.

During the financial year, Northem Trust Global Services SE acted as Depositary of its assets and Paying Agent pursuant to a
Depositary and paying agent agreement between Company and the Depostary.

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

The fees of the Administrator and Depositary accrued dally based on the dally net asset value of each Fund and were paid
maonthly in arrears out of the assets of each Fund.

i) Cap on Expenses
There i a cap to all administrative expenses (administrative, transfer agency, registrar and custody fees) at 16bps for the
Funds listed below. The cap s calculated dally.

Barclays MuttiManager Portfolio 1

Barclays MultiManager Portfollo 2

Barclays MultiManager Portfolio 3

Barclays MultiManager Portfollo 4

Barclays MultiManager Pertfolio 5

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

Funds _ Class A Class C Class R
Barclays ClobalBeta Portfolio 1 0.65% 0.55% 045%
Barclays GlobalBeta Portfiolio 2 1.35% 0.85% 0A5%
Barclays GlobalBeta Portfolio 3 1.35% 0.85% 045%
Barclays ClobalBeta Portfollo 4 135% 0.85% 0A5%
Barclays GlobalBeta Portfolio 5 1.35% 0.85% 045%

These caps have been disclosed within the "Walver/Reimbursement of expenses’ line in the Statermnent of Operations,

{c} Currency Hedging Managers Fees
During the financial year, the Imvestment Manager provided currency hedging services to the Compary and the Funds.

The Currency Hedging Manager was entitled to a fee not to exceed 0.10% of the net monthly currency value of all forward

exchange contracts entared Into In respect of the hadged share classes. All costs, Including the fees of the Currency
Hedging Manager, which were incurred by the hedged share dasses and galns/losses which were made by the hedged share
classes as a result of hedging transactions entered into, were accrued and attributed/charged to the relevant class or classes,

G. Research Costs
In lipe with the Introduction of revised rules in respect of the use of dealing commilsslon as part of the Implementation of the
Directive 2014,/65/EU on Markets in Financial Instruments and amending Directive 2004./33/EC ("MIFID II'), effective from 3
January 2018, the |rvestment Manager no longer pays for its Investment research via dealing commission.

The Imestment 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 senices to the Comparnmy.

Resaarch costs incurred from 1 September 2027110 31 August 2022 bythe Company are fully paid by the Imvestment Manager,

7 Related Party Transactions
The Management Company, the Imvestment Manager and the Sub-lmvestment Manager(s) and any of thelr respective
connected persons may affect transactions by or through the agency of ancther person with whom the Imvestment Manager,
the Sub-lmestment Manager(s) or any of their Connected Persons have an arrangement. Such transactions, if any, have
been entered Into the ordinary course of business and on normal commerclal terms.

8. Dilution
For valuation purposes, the securitles are valued as outlined in note 2 (c}. When these values are taken into acoount with

the actual cost of buying or selling assets for a Fund, differences arlse due to dealing charges and spreads from buying and
selling of the undertylng imvastments, These costs have an adverse effect on the value of a Fund and are known as *dilution®,
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Notes to the Financial Statements (continued)
For the financlal year ended 31 August 2022

8. Dilution {continued)

To mitlgate the effects of diution, the Directors miay, at thelr discretion and for all Funds, make a dilution adjustment ta
the MNet Asset Value per Share, The requirement to make any adjustment will depend on the volume of subscriptions and
redemptions In the relevant Fund on the valuation day. The Directors may at their discretion make a dilution adjustment if,
in their opinion, the existing Shareholders, in case of subscriptions, or the remaining Sharehclders, in case of redemptions,
might otherwise be adversely affected. The dilution adjustment will Involve adding to, when a Fund 1s in a net subscription
position, and deducting from, when a Fund Is In a net redemption position, the Net Asset Value per Share such figure as the
Diirectors 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 posttion and decrease the price where the relevant
Furd s in a net redemption position. This is a daily process, subject to the daily volume of subscriptions and redemptions.
The Directors review on a perlodic basis the size of the dilution adjustment. The threshold used for the application Is 0.5%.
As at 31 August 2027 the maximum applicable swing factor, among all Funds, Is 0.15%.

The Combined Statemert of Net Assets as at 31 August 2072, as disclosed on pages 42 to 43 , exclude the swing price
adjustment.

The Net Asset Value per Share as at 31 August 2027, as disdosed on pages 44 to 46, Include the swing price adjustment
{when applicable). As at 37 August 20772, there were no swing adjustments applied on all Funds.

9. Change in Investmernl Poarlolio
The list contalning all the sales and purchases of the Imvestmant portfolios is avallable at the registered office of the Company
where It may be Inspected and coples may be obtalned
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2022

12 Transaction Costs and Broker Fees
Each Fund's transaction costs (ncurred from 1 September 2021 to 31 August 7027, relate to the purchase or sale of
transferable securities, derhvatives or other efigible assets. Transaction costs Include commission costs, settlement fees,
broker fees and depositary transaction fees. Commission costs, settlement fees and broker fees are Included as part of net
realised gain on irvestments n the Combined Statement of Operations for the financial year. Depositary transaction fees
are Included as part of administration and depositary fees In the Combined Statement of Operations for the financlal year.
Transaction costs Incurred for the financlal year ended 31 August 2027 were as follows:

Transaction

Furd Costs
CEP

Barclays ClobalBeta Portfolio 1 346
Barclays GlobalBeta Portfolic 2 2133
Bardlays GlobalBeta Portfallo 3 4849
Barclays GlobalBeta Portfiolio 4 2529
Barclays GlobalBeta Portfolio 5 942
Barclays MultiManager Portfolio 1 1,859
Bardays MultiManager Portfolio 2 3851
Bardays MultiMzanager Portfolio 3 12,592
Barclays MultiManager Portfolic 4 2,886
Bardays MultiManager Portfolio 5 913
Liquid Alternative Strategies -

13 Global Exposure

The Compary and the Imestrent Manager employs a risk-management process which enables It to monitor and measure
at any time the risk of the positions and their contribution to the overall risk profile of each Fund. The Company and the
Irvestrent Manager employs, if applicable, a process for accurate and independent assessment of the value of any over the
counter derivative instrument

mwwmmmlmw with respect to the determination of the global exposure of

14.  Significant Events in the Financial Year
In February 2022, a number of countries (including the LS, UK and EU} imposed sanctions against certain entities and
indhviduals In Russia as a result of the officlal recognition of the Donetsk People Republic and Lugansk People by the Russian
Federation. Announcements of additional sanctions have been made following military operations inttiated by Russia against
Ukralne an 24 February 2022. The sanctions, including suspension of trading in Russlan securities in US, UK and EU stock
had significant irmpact on the Russian economy, foreign exchange rates for the Russian Rubble and valuation of
Russian assets. As at 31 August 2022, Barclays Portfodios SICAY held no Russian securities. The Investment Manager and the
Management Comparry continuously monitors the sttuation In Russia and makes falr value adjustments to the valuation of
assets, if considered necessary.

There have been no other significant events during the financial year end which, In the opinion of the Directors require an
amendment to or disclosure in the Financial Statements for the financial year ended 31 August 2022,

15. Post Balance Sheet Events

There have been na significant events since the financial year end which, inthe opinion of the Directors require an amendment
to or disclosure in the Anancial Statements for the financial year ended 31 August 2022

BARCLAYS PORTFOLIOS SICaV AUCITED ANMUAL REFORT 2072
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Barclays GlobalBeta Portfolio 1

Portfolio Statement
As at 31 August 2027 {expressed in GBF)

All securities held are shares in m/estment funds unless othenwise stated.

Market value % of net
Investments Haoldings GEP asset value
Investment funds: 98.61%
iShares $ Corporate Bond UCITS ETF 4,640 5727 611
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 8,085 891,095 13.09
IShares $ Treasury Bond 20+yr UCITS ETF 63,385 226,189 332
iShares € Government Bond 1-3yr UCITS ETF 5,857 702,245 1031
iShares Core £ Corporate Bond UCITS ETF dE6 57,799 0.85
iShares Core € Corporate Bond UCITS ETF 3,653 368,977 542
iShares Care EURD STCOOC 50 UCITS ETF 228 24088 035
IShares Core FTSE 100 UCITS ETF 1,259 9,031 013
iShares Core MSCI EM IMI UCITS ETF 315 976 12
iShares Core MSCI Japan IMI UCITS ETF 329 11,929 0.8
IShares Core MSCI Pacific ex-japan UCITS ETF & 16,076 0.24
iShares Emerging Markets Gevernment Bond Index Fund 2797 200,623 255
IShares Emerging Markets Index Fund 9,753 130,710 192
IShares Euro Government Bond Index Fund 31,352 225,391 33
iShares Euro immestment Grade Corporate Bond Index Fund 12,507 101,073 148
iShares Europe ex-UK Index Fund 7.043 111,558 1.64
1Shares Clobal Government Bond UCITS ETF 1426 13,836 1.67
1Shares Clobal High Yiald Corparate Bond UCITS ETF 7434 506,725 Tad
iShares Clobal Inflation Linked Gevernment Bond UCITS ETF 126,412 591,077 BE8
iShares |apan Index Fund 5599 65,410 Q.96
IShares |P Morgan EM Local Government Bond UCITS ETF B3zE 308,260 445
iShares MNorth America Index Fund 21,554 611,761 &9
iShares Pacific lndex Fund 1321 18.424 0.7
Shares S&F 500 Swap UCITS ETF 6015 32489 048
1Shares LK Credit Bard Index Fund 2987 30,843 045
iShares UK Index Fund 2478 28,725 042
iShares US Corporate Bond Index Fund 48,008 365,287 537
I5hares World ex-Euro Covernment Bond Index Fund 78,137 545402 801
Total investment funds 6,713,776 98.61
Portfolio of investments
{cost GBF 6,774,417) 6,713,776 598.61
Unrealised gains on forward foreign exchange contracts: 2.03%
Sold Sterling for Euro - Maturing 06/09/2022 £2.800
en7 67 &
Sold Sterling for Euro - Maturing 20/09/2022 £868,507
€1.025,648 18,495 037
Sold Sterling for Japanese Yen - Maturing 20/09/2022 ETi5022
¥117,251,254 2575 004
Sold Sterling for US Dollars - Maturing 20/09/2022 £2,800,781
$3,395,734 16,642 1.72
Sold Canadian Dellars for Sterling - Maturing 05/10/2022 CAD$5,000
£3.278 -
Sold Sterling for US Dollars - Maturing 05/10/2022 £181,313
$211,104 4 =
Sold US Dallars for Sterling - Maturing 05/10/2022 $3357.122
Total unrealised gain on forward foreign exchange contracts 137,788 203
Unrealised losses on forward foreign exchange contracts: {2.65%)
Sold Australian Dollar for Steding - Maturing 06/09/2022 AD$17673
£10032 (280} -

BARCLAYS PORTFOLIOS SICAY ALDITED ANMUAL REFORT 2022
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Barclays GlobalBeta Portfolio 1

Portfolio Statement (continued)

As at 31 August 2027 (expressed in CBF)

Market value % of net
Investmeants Holdings CEBP asset value
Unrealised losses on forward foreign exchange contracts: {2.65%) {continued)
Sold Canadlan Dollars for Sterling - Maturing 06/09./2022 CADS$30,363
£19.456 (468) {0.01)
Sold Danish Kroner for Sterling - Maturing 06/09/2022 DKK22,335
£2,518 (78) a
Sold Euro for Sterling - Maturing 06/09/2022 €2,028,506
£1,702,4%2 {50,650) {0.74)
Sold Japanese Yen for Sterfing - Maturing 06/09/2022 ¥8,552,492
£52.923 {352) {0.01)
Sold Norwegian Krone for Sterling - Maturing 06/09/2022 NOK16,401
£1,394 (26} =
Sold Swedish Krona for Steding - Maturing 06/09/2022 SEKZ9,002
£2340 {s) -
Sold US Dollars for Sterfing - Maturing 06/09/2022 53357122
£2,756,865 (128,143) (1.88)
Sold Australian Dollar for Sterling - Maturing 05/10/2022 AUDF17.673
E10.411 {1}
Sold Canadian Dollars for Sterding - Maturing 05/10/2022 CAD$25,363
£16,630 - -
Sold Danish Kroner for Sterding - Maturing 05/10/2022 DKX22,335
£2,598 (1) -
Sold Euro for Sterling - Maturing 05/ 10,/2022 €2,025189
£1,752372 (287) {0.01)
Sold Japanese Yen for Sterling - Maturing 05/10/2022 8,592 492
£53.366 (3) -
Sold Norweglan Krone for Sterling - Maturing 05/10/2022 NOK16,401
£1.420 = =
Sold Sterling for Euro - Maturing 05/10/2022 EB7.815
€101, 4561 {8 -
Sold Sterling for Japanese Yen - Maturing 05/10/2022 £2,563
¥412535 - -
Sold Swedish Krona for Sterling - Maturing 05/10/2022 SEKES,003
Total unrealised loss on forward foreign exchange contracts {180, 302) {2.65)
Total net unrealised |oss on forward foreign exchange contracts {42,514} (0.62)
Total portfoliosk 6,671,262 97.99
Other net assets 136,853 2.0
Total net gasels 6808115 10000

Bank of America, Barclays Bank UK PLC, Goldman Sachs International, HSBC, Standard Chartered Bank, The Northern Trust Cormpary
and Toronto-Dominion Bank are the counterparties to these open forward foreign exchange contracts,

§ Including derhvative assets and lablifties.

The accompanying notes on pages 61 to 78 form an Integral part of these financlal statements.

BARCLAYS PORTFOLIOS SICAY AUDITED ANMUAL REPORT 2022
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Barclays GlobalBeta Portfolio 2

Portfolio Statement
As at 31 August 2037 {expressed in GBF)

All securities held are shares in mestment funds unless othenwise stated.

Market value % of net
Investments Haoldings GEP asset value
Investment funds: 99.47%
IShares $ Corporate Bond UCITS ETF 16,452 1474039 3.06
iShares § Treasury Bond 1-3yr UCITS ETF USD (Dist) 35667 3,530,582 87
IShares § Treasury Bond 20+yr LICITS ETF 443381 1,582,134 329
iShares € Government Bond 1-3yr UCITS ETF 25,834 3,097,455 Bl
iShares Core £ Corporate Bond UCITS ETF 1,641 203,538 042
[Shares Core € Corporate Bond UCITS ETF 12,951 1,308,138 272
iShares Care EURD STCHOK 50 UCITS ETF 2057 217318 045
IShares Core FTSE 100 UCITS ETF 6,858 49,194 010
iShares Core MSCI EM IMI UCITS ETF 6,385 161,665 Q.34
5hares Core MSCI Japan 1Ml UCITS ETF 9,368 339,942 0.7
Shares Cora MSCI Pacific ex-japan UCITS ETF 1921 261,704 054
iShares Emenging Markets Government Bond Index Fund 23278 1,669,422 347
IShares Emerging Markets index Fund 208,579 27283838 567
IShares Euro Government Bond Index Fund 165,534 1192927 248
iShares Euro Imestment Grade Corporate Bond Index Fund 128,287 1,036,694 216
iShares Europe ex-UK Index Fund 85,561 1,514,226 315
iShares Clobal Governrment Bond UCITS ETF 12,276 979,981 2.04
Shares Clobal High Yield Corporate Bond UCITS ETF 60,269 4,108,128 8.54
iShares Clobal Inflation Linked Gevernment Bond UCITS ETF 668,546 3125987 6.50
iShares Japan Index Fund 53,856 629,120 1.3
iShares |P Morgan EM Local Government Bond LICITS ETF 67300 2,450,696 509
iShares North America Index Fund 291,209 8,249,813 1715
iShares Pacific index Fund 12316 17,813 036
[Shares S&F 500 Swap LCITS ETF 15501 83,727 0,17
iShares LK Credit Bard Index Fund 29,383 303,381 063
iShares UK Index Fund 36,719 425,680 0.88
iShares US Corporate Bond Index Fund 457314 3,784,358 187
IShares World ex-Euro Government Bond Index Fund 396,875 2,770,209 576
Total investment funds 47,850,269 99.47
Portfolio of investments
{cost GBF 45,783,079) 47 850,269 99.47
Unrealised gains on forward foreign exchange contracts: 0.67%
Sold Japanese Yen for Sterfing - Maturing 06/09/2022 ¥3.,038,737
E£18.874 33 -
Sold Sterling for Euro - Maturing 20/09/2022 £6,736,104
€£75.364,413 132,796 0.28
Sold Sterling for japanese Yen - Maturing 20409/ 2022 £534,361
¥B6, 417,445 1,858 -
Sold Sterfing for US Dollars - Maturing 20/09/2022 E4.471,630
$5.421,512 185,226 033
Sold Canadian Dollars for Sterling - Maturing 05,/10/2022 CAD$25,000
£16,392 - -
Sold Sterfing for LS Dollars - Maturing 05/10/2022 £895432
$1,042,557 | -
Sold US Daollars for Sterfing - Maturing 05/10/2022 $20,133.453
Total unrealised gain on forward foreign exchange contracts 321,007 0.67
Unrealised losses on forward foreign exchange contracts: (2.17%)
Sold Australian Dollr for Steding - Maturing 06/09/2022 AUDS$50,439
£51,848 (1:435) =

BARCLAYS PORTFOLIOS SICAY ALUDITED ANMUAL REFORT 2022
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Barclays GlobalBeta Portfolio 2

Portfolio Statement (continued)

As at 31 August 2027 {expressed in GBF)

Market value % of net
Investments Holdings CEP asset value
Unrealised losses on forward foreign exchange contracts: {2.17%) {continued)
Sold Canadlan Dollars for Sterling - Maturing 06/09./2022 CADS180,303
E115,536 (2,779) {0.01)
Sold Danish Kroner for Sterling - Maturing 06/09/2022 DEK121,656
£13.14 (423) -
Sald Euro for Sterling - Maturing 06/09/2022 €10,670.279
£8,955,892 (265,926) (0.35)
Sold Japanese Yen for Sterling - Maturing 06/09/2022 ¥22.580,427
E139,078 (925) -
Sold Norwegian Krone for Sterling - Maturing 06/09/2022 MNOKS7,560
£8,293 (155) -
Sold Swedish Krona for Stering - Maturing 06,/09/2022 SER 160,816
£12973 (26) -
Sold US Dollars for Sterfing - Maturing 06/09/2022 520133453
£16,534.348 (767.728) (1.60)
Sold Australian Dollar for Sterling - Maturing 05/10/2022 AUDS90,439
£353275 &)
Sold Canadian Dollars for Sterling - Maturing 05,/10/2022 CAD$155303
E101,828 F4] -
Sold Danish Kroner for Sterling - Maturing 05./10/2002 DKK121,656
E14153 3) a
Sold Euro for Sterling - Maturing 05/10/2022 €10,670,279
£9,232 B67 {1.511) {0.01})
Sold Japanese Yen for Sterling - Maturing 05/10/2022 ¥25,619.164
£159,113 (8) -
Sold Norweglan Krone for Sterling - Maturing 05/10/2022 MOKS7.560
EB448 - -
Scld Sterfing for Euro - Maturing 05/10/2022 £387.020
€447160 {35) -
Sold Swedish Krona for Sterling - Maturing 05/10/2022 SEK160,816
£13,008 (1} =
Total unrealised loss on forward foreign exchange contracts (1,040,961} {2.17)
Total net unrealised [oss on forward foreign exchange contracts {719,954} (1.5}
Total portfoliost 47,130,315 5797
Other niet assels 975,948 203
48106, 263 100,04

Bank of America, Barclays Bank UK PLC, Goldman Sachs International, HSBC, Royal Bank of Canada, Standard Chartered Bank, The
Morthern Trust Company, Toronto-Dominion Bank and Union Bank of Switzerland are the counterparties to these open forwand
foreign exchange contracts.

§ Including dertvative assets and labiltles,

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 2027 {expressed in GBF)

All securities held are shares in m/estment funds unless othenwise stated.

Market value % of net
Investments Haoldings GEP asset value
Investrment funds: 100.00%
IShares $§ Corporate Bond UCITS ETF 38,027 3,407,080 1.92
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 59,663 6,574,954 3N
IShares § Treasury Bond 20+yr LCITS ETF 1,633,153 5,827,906 329
iShares € Government Bond 1-3yr UCITS ETF 42,899 5,143,521 290
iShares Core £ Corporate Bond UCITS ETF 3768 457,355 0.26
IShares Core € Corporate Bond UCITS ETF 29966 3,006,767 1.7
iShares Care EURD ST 50 UCITS ETF 33403 3578960 1.99
IShares Core FTSE 100 UCITS ETF 55,960 401,418 03
iShares Core MSCI EM IMI UCITS ETF IEN 44670 053
iShares Core MSCI Japan IMI LICITS ETF 28,451 1,032,418 058
IShares Core MSCI Pacific ex-japan UCITS ETF 10,133 1,380,453 078
iShares Emerging Markets Government Bond Index Fund 85128 6,105,096 345
IShares Emerging Markets Index Fund 132951 17.815,048 10,05
I1Shares Euro Government Bond Index Fund 367,502 2,642,006 149
iShares Euro imvestment Grade Corporate Bond Index Fund 358,053 2,893,447 1.63
iShares Europe ex-UK Index Fund 428,309 65,545,288 392
iShares Clobal Government Bond UCITS ETF 21,158 1,689,022 085
i5hares Global High Yield Corporate Bond UCITS ETF 253006 15200803 858
iShares Clobal Inflation Linked Gevernment Bond LCITS ETF 1,458,246 B,B18.467 3.E5
iShares Japan Index Fund 411,579 4,807,855 2N
IShares |P Morgan EM Local Government Bond LCITS ETF 248,30 9,039,171 510
iShares North America Index Fund 1166140 33,036,203 18.64
iShares Pacific lndex Fund B9, 704 1,251,391 on
IShares S&F 500 Swap LICITS ETF 437,672 2,364,042 133
iShares LK Credit Bard [ndex Fund 82,630 853,168 048
iShares UK Index Fund 212176 2,459,762 1.39
iShares LIS Corparate Bond Index Fund 1377075 10478589 53
i5hares LIS Index Fund BES 205 14816044 B35
IShares World ex-Euro Government Bond Index Fund 900,949 6,288 680 355
Total investment funds 177,242,044 100.00
Portfolio of investments
{cost GEP 157,840,491} 177,242,044 100,04
Unrealised gains on forward foreign exchange contracts: 0.55%
Sold Sterfing for japanese Yen - Maturing 06/09/ 2022 £567,167
¥592,083,994 A7 -
5old Sterfing for Euro - Matwring 20/09/2022 £12136,024
£€14,333,952 260,282 015
Sold Sterling for Japanese Yen - Maturing 20/06/2022 £1,103,147
¥178,420,851 4,085
Sold Sterling for US Dollars - Maturing 20/09/2022 E17.207,830
$20.85150 715278 240
Sold Canadian Dellars for Sterling - Maturing 05./10/2022 CAD%69,596
£45,634 - -
Sold Euro for Sterling - Maturing 05/10/2022 €762
£659 - -
Sold Sterling for Japanese Yen - Maturing 05/10/2022 £571,908
¥32,083,994 3 =
Sold Sterling for US Dollars - Maturing 05/10/2022 £2,056,312
$2,394176 48 =

BARCLAYS PORTFOLIOS SICAY ALDHTED ANMUAL REPORT 2022
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Barclays GlobalBeta Portfolio 3

Portfolio Statement (continued)

As at 31 August 2027 {expressed in CBF)

Market value % of net
Investments Holdings CEP asset value
Unrealised gains on forward foreign exchange contracts: 0.55% {continued)
Sold US Dollars for Sterling - Maturing 05/10/2022 $53,065,000
£45577683 85 =
Total unrealised gain on forward foreign exchange confracts 933473 0.55
Unrealised losses on forward foreign exchange contracts: {1.57%)
Sold Australian Dollar for Stering - Maturing 06/09,/2022 AUD$218,709
£125386 (3.469) =
Sold Canadian Dollars for Sterling - Maturing 06/09/2022 CAD$S454,596
EZO0,298 (7008} {0.01)
Sold Danish Kroner for Stering - Maturing 06/09/2022 DKK257,518
£29.030 (894) -
Sold Eure for Sterling - Maturing 06./09/2022 25435 762
£21.347388 (635,539) (0.36)
Scld Norwegian Krone for Sterling - Maturing 06/09/2022 NOK232.879
£19,796 (31)
Sold Swedish Krona for Stering - Maturing 06/09/2022 SEK451,545
£37232 (73) -
Sold US Dallars for Sterling - Maturing 06/09/2022 $53,066,537
£43577657  (2,026,107) (1.14)
Sold U5 Dollars for Sterfing - Maturing 20/09/2022 $71,085
£55,192 (1,880) =
Sold Australian Dollar for Sterding - Matiiring 05/10/2022 ALDE218,709
£128,836 (10)
Sold Canadian Dollars for Sterling - Maturing 05./10/2022 CAD$385,000
£252.434 4 =
Sold Danish Kroner for Sterling - Maturing 05/10/2022 DKK257.518
£29959 (&) -
Sold Euro for Sterling - Maturing 05/10/2022 €25,435,000
£22,008,605 (3.603) =
Sold Norwegian Krone for Sterling - Maturing 05/10/2022 MOK232,879
£20,166 4] 3
Sold Sterfing for Euro - Maturing 05/10/2022 £695,736
€803,847 (63) -
Sold Swedish Krona for Stering - Maturing 05/10/2022 SEK461,545
£37,333 ] =
Sodd US Dollars for Sterling - Maturing 05/ 10,2022 1,537
£1 - -
Total unrealised loss on forward foreign exchange contracts i (2,679,030} {1.51)
Total net unrealised loss on forward foreign exchange coniracts {1,695, 557} {0.96)
Total portfolios§ 175,546 487 99.04
Other net assets 1,704,333 096
Total et ascels 177250,820 100.00

Bank of America, Barclays Bank UK PLC, Goldman Sachs International, HSBC, Standard Chartered Bank, The Narthemn Trust Compary
and Toronto-Dominion Bank are the counterparties to these open forward foreign exchange contracts.

§ Including dervative assets and liabilfties.

The accompamying notes on pages 61 to 78 form an Integral part of these financlal statements,

BARCLAYS PORTFOLIOS SICAY ALDHTED ANMUAL REPORT 2022
18

316/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

Barclays GlobalBeta Portfolio 4

Portfolio Statement
As at 31 August 2027 {expressed in GBF)

All securities held are shares in m/estment funds unless othenwise stated.

Market value % of net
Investments Haoldings GEP asset value
Investment funds: 99.41%
IShares $ Corporate Bond UCITS ETF 15551 1,353313 1.22
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 5875 647,438 057
IShares $ Treasury Bond 20+yr UCITS ETF 958,621 3,420,839 am
IShares € Government Bond 1-3yr UCITS ETF 4,064 487,267 043
iShares Core £ Corporate Bond UCITS ETF 1,551 192375 017
IShares Core € Corporate Bond UCITS ETF 12,242 1,236,524 1.08
iShares Care EURD STCHX 50 UCITS ETF 29,105 3,074,885 270
IShares Core FTSE 100 UCTSETF 88,095 631,532 0.55
iShares Core MSCI EM IMI UCITS ETF 135,081 3419677 300
IShares Care MSCI Japan IM LCITS ETF 42 451 1,540,445 1.35
Shares Core MSCI Pacific ex-japan UCITS ETF 9,860 1,343,261 118
iShares Emenging Markets Government Bond Index Fund 45253  3.45400 285
iShares Emerging Markets Index Fund 1025868 13,748,787 12.08
iShares Euro lmvestment Grade Corporate Bond Index Fund 98,664 797,309 0.70
iShares Eurape ex-LIK Index Fund 390,608 6,189,426 544
iShares Clobal Government Bond LICITS ETF 33,147 2,646,092 232
IShares Global High Yield Corporate Bond UCITS ETF 115983 7.805,772 695
iShares Clobal Inflation Linked Government Bond LICITS ETF 360,055 1,683,545 148
iShares Japan Index Fund 303,729 3,547,999 312
iShares |P Morgan EM Local Government Bond UCITS ETF 132678 4,831,403 4.24
IShares North America Index Fund 724,505 20,524,887 12803
iShares Pacific index Fund 66,545 928,313 o.82
iShares S&P 500 Swap UCITS ETF 900,653 4,865,003 427
IShares UK Credit Bond Index Fund 212,868 236,114 0.
1Shares UK Index Fund 180,935 1,865,726 1.64
iShares LIS Corporate Bond Index Fund 385479 253334 258
iShares LIS Index Fund 1,156,526 15,811,570 1741
Total investment funds 113,148,643 99.41
Portfolio of investments
{cost GBP 94,729 241) 113,148,643 99.41
Unrealised gains on forward foreign exchange contracts: 0.55%
Sold Sterling for japanese Yen - Maturing 06/09,/2022 ESNZ054
¥148,079,149 6,069 o.m
Sold Sterfing for Euro - Maturing 20/09/2022 E7,603,685
€8,980,325 162,690 0.14
Sold Sterfing for |apanase Yen - Maturing 20/08/2022 E174036
¥28,142,539 7] o
Sold Sterfing for US Dollars - Maturing 20/09,/2022 ENaMEZ
$13,538.318 457,233 040
Sold Canadlan Dollars for Sterling - Maturing 0571052022 CADS24.917
£16338 - -
Sold Euro for Sterling - Maturing 05/10/2022 €716
£520
Sold Sterling for |apanese Yen - Maturing 05/10/2022 £919,652
¥148,075,000 49 =
Sold Sterling for US Dollars - Maturing 05/10/2022 £700,990
5816167 17 *
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Barclays GlobalBeta Portfolio 4

Portfolio Statement (continued)

As at 31 August 2027 (expressed in GBF)

Market value % of net
Investments Holdings CEP asset value
Unrealised gains on forward foreign exchange contracts: 0.55% {continued)
Sold US Dollars for Sterling - Maturing 05/10/2022 %19,809,556
£17,014,485 32 -
Total unrealised gain on forward foreign exchange confracts 626,691 0.55
Unrealised losses on forward foreign exchange contracts: {0.84%)
Sold Canadian Dedlars for Sterling - Maturing 06/09,/2022 CAD$179.917
£115,288 (2773) =
Sold Eura for Sterling - Maturing 06/09/2022 €8,130,716
£6823644  (203349) (©18)
Scld US Dollars for Sterling - Maturing 06/09,/2022 $19,809,556
£16,26737 (756,357) (0.66)
Sold Canadlan Dellars for Sterling - Maturing 05/10/2022 CADS155,000
£101,629 2
Sold Euro for Sterling - Maturing 05/10/2022 €8,130,000
£7,034,793 {1,152)
Sold Sterfing for Euro - Maturing 05/10/2022 £173.340
€200276 {18} =
Sold Sterling for Japanese Yen - Maturing 05/10/2022 £26
145 - -
Total unrealised loss on forward foreign exchange contracis “ {963, 649) {0.84)
Total net unrealised loss on forward foreign exchange contracts {336,958) {0.29)
Total portfoliosg 112,811,685 9912
Other net assets 1,005,830 0.88
Total nel assels 113817515 100.00

Bank of America, Barclays Bank UK PLC, Citibank, Goldman Sachs International, HSBC, |P Morgan Chase Bank, The Morthemn Trust
Compary and Tetento-Dominion Bank are the counterparties to these open forward foreign exchange contracts.

§ Including derivative assets and liabilities.
The accompanying notes on pages 61 to 78 form an integral part of these financial statements.
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Barclays GlobalBeta Portfolio 5

Portfolio Statement
As at 31 August 2027 {expressed in GBF)

All securities held are shares in Imestment funds unless othenwise stated.

Market value % of net
Investments Haoldings GEP asset value
Investment funds: 98.59%
IShares $§ Corporate Bond UCITS ETF 1897 707542 1.02
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 3522 388,132 0.56
IShares $ Treasury Bond 20+yr UCITS ETF 553242 1,974,244 2.86
iShares € Government Bond 1-3yr UCITS ETF 2,494 29,027 043
iShares Core £ Corporate Bond UCITS ETF &M 83,598 a2
IShares Core € Corporate Bond UCITS ETF 5638 560,476 083
iShares Care EURD STCOOC 50 UCITS ETF 9,299 982 4 142
IShares Core FTSE 100 UCTSETF 34,297 25,023 0.36
iShares Core MSCI EM IMI UCITS ETF 79,075 2002139 A
iShares Care MSCI Japan IMI LICITS ETF 20,503 744,005 1.08
iShares Core MSCI Pacific ex-japan UCITS ETF 4833 658,416 0.95
iShares Emenging Markets Government Bond Index Fund 13238 949,376 138
IShares Emerging Markets Index Fund 772118 10348.013 14.99
iShares Europe ex-LK Index Fund 351,352 5,567,395 206
iShares Clobal Covernment Bond UCITS ETF 10,308 BIZRTT 119
iShares Clobal High Yield Corporate Bond UCITS ETF 35166 2,397,027 347
1Shares Clobal Inflaticn Linked Government Bond LCITS ETF 106,235 456,734 072
IShares |apan Index Fund 250,302 2,923,901 4,04
iShares P Morgan EM Local Government Bond UCITS ETF 38,635 1,406,874 204
iShares North America Index Fund 450373 12,758,855 1848
IShares Pacific index Fund 70,200 979,302 142
iShares S&F 500 Swap UCITS ETF 1,473,027 7,956,408 11.52
iShares UK Index Fund 133,830 1,551,503 235
IShares US Index Fund _ _B52211 11254298 16,32
Total investment funds 68,067 586 93 59
Portfolio of investments
{rost GEP 53,839 040} EBO67586 9858
Unrealised gains on forward foreign exchange contracts: 0.83%
Sold Sterling for Japanese Yen - Maturing 06/09,/2022 £703,287
¥114,184171 45680 om
Sold Sterling for Eura - Maturing 20/09/2022 £n.zzzs3
€13,267.115 240,869 035
Sold Sterling for US Dollars - Maturing 20/09/2022 E7.B48.579
$9,515,554 6,247 047
Sold Canadian Dellars for Sterling - Maturing 05./10/2022 CAD$10,000
£6,557 - -
Sald Eure for Sterfing - Maturing 05/10/2022 €3,3%
£2,939 - -
Sold Sterling for jJapanese Yen - Maturing 05710/ 2022 £709,166
¥114184171 38 -
Sold Sterling for US Dollars - Maturing 05/10/2022 £259,098
301,670 (1 -
Sold US Dollars for Sterling - Maturing 05/10/2022 $6.289,553
E5402,115 10 -
Total unrealised gain on forward Toreign exchange contracts 571,850 0.83
Unrealised losses on forward foreign exchange contracts: {0.45%)
Sold Canadlan Dellars for Sterling - Maturing 06/09/2022 CAD$55,240
£35,397 (851) =
Sold Euro for Sterfing - Maturing 06/09/2022 €2,573,396
£2,159,691 (64373) (0.10)
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Barclays GlobalBeta Portfolio 5

Portfolio Statement (continued)

As at 31 August 2027 (expressed in GBF)

Market value % of net
Investments Holdings CEP asset value
Unrealised losses on forward foreign exchange contracts: {0.45%) {continued)
Sold US Dollars for Sterling - Maturing 06/09,/2022 £6,289,553
Sold Canadian Dollars for Sterling - Maturing 05./10,/2022 CADS45240
£29,663 {1) -
Sold Euro for Sterling - Maturing 05/10/2022 €2,570,000
£2237N (364) =
Seld Sterling for Euro - Maturing 05/10/2022 £38.267
£44213 (3 -
Total unrealised loss on forward foreign exchange contracts {306, 068) {0.45)
Total net unrealised gain on forward foreign exchange contracts 265 TB2 0.38
Total partfolios§ 68,333,368 58.97
Other net assels 709 585 1.03
Lotal net assets B s 10000

Bank of America, Barclays Bank UK PLC, Goldman Sachs International, The Northern Trust Comparry and Toronto-Dominion Bank are
the counterparties to these open forward foreign exchange contracts,

§ Induding derhvathve assets and liabllitles.

The accompanying notes on pages 61 to 78 form an Integral part of these financlal statements.
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As at 31 August 2037 {expressed in GBF)

All securities held are shares in Imestment funds unless othenwise stated.
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Market value % of net
Investments Holdings GEP asset value
Investment funds: 98.03%
Barclays Capital Emerging Markets Local Bond UCITS ETFt 7400 343,328 1.0
GlobalAccess Asia Pacific (ex-Japan) Fund® 214,600 683,914 2.00
GlobalAccess Emenging Market Debt Fund™® 1,308,923 1,094,519 E |
GlobalAcoess Emenging Market Equity Fund® 1,062,060 981,612 288
GlobalAccess Emenging Market Local Currency Debt Fund® 2882328 1,221,159 358
GlobalAccess Europe (ex-UK) Alpha Fund® 354,183 716,957 210
GlobalAccess Global Corporate Bond Fund*® 4,507 760 4 495,497 1337
GlebalAccess Global Covernment, Bond Fund* 4765960 4,890,646 14,32
GlebalAccess Global High Yield Bond Fund® 2224150 1,987,896 5.82
GlobalAccass Clobal Short Duration Bond Fund® 2,450,839 3462641 1014
GlobalAccess Japan Fund* 343300 429241 1.26
GlebalAceess UK Opportunities Fund® 7,850 219,945 0.64
GlobalAccess US Equity Fund*® 82,770 3,200,187 9,57
GlobalAcoess US Small & Mid Cap Equity Fund® 283,850 662,402 1.94
Institutional Cash Series Plc - Institutional Steding Liquidity Fund 4, BR1,205 4,881,205 14.30
iShares Clobal Corp Bond UCITS ETF 146,900 566,412 1.85
5hares USD High Yield Bond UCITS ETF 165,200 694,600 203
Pimco GIS Global Real Retumn Institutional GBP (Dist) 20330 2838124 &
Total investment funds 33470,325 98.03
Portfolio of investments
{cost CBP 32,305,807) 33470325 98.03
Unrealised gains on future contracts: .05%#
MSC| Emerging Markets Index Future Expiry September 2022 {18) 16,158 0,05
Total unrealised gain on future contracts 16,158 0.05
Unrealised losses on future contracts: {0.13)%#
Russel 2000 Emini index Future Expiry September 2022 {6) (33.268) (00)
US Treasury Bond Future CBT Explry December 2022 7 {3,948) {0.01)
US Treasury Bond Future Expiry December 2022 5 (6,076) {0.02)
Total unrealised loss on future contracts {43,292} {0.13)
Total net unrealised |oss on future contracts {27134} {0.08)
Unrealised gains on forward foreign exchange contracts: 1.98%
Sold Sterfing for LS Dollars - Maturing 01,/09/2022 £26,923
£31,708 426 -
Sold Sterfing for Japanese Yen - Maturing 08/05/2022 464,286
¥75,200,000 2,026 0.01
Sold Sterling for US Dollars - Maturing 08/09/2022 £733,388
$871,264 15,322 0.04
Sold Sterfing for Euro - Maturing 16/09/2022 E17,045,073
€20,070, 264 308,857 090
Sold Sterfing for |apanese Yen - Maturing 16/09/2022 £27.032
¥4.3N.978 9z -
Sold Sterling for US Dollars - Maturing 16/09/2022 £7,973.249
$3,687,666 350,472 1.03
Total unrealised gain on forward foreign exchange conftracls 677,195 1.98
Unrealized losses on forward foreign exchange contracts; (2,24%)
Sold US Daollars for Sterling - Maturing 08/09./2022 $15,409,937
£15,915.932 {763,749) {2.24)
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Barclays MultiManager Portfolio 1

Portfolio Statement (continued)

As at 31 August 2027 (expressed in CBF)

Market value % of net
Investments Holdings CEP asset value
Unrealised losses on forward foreign exchange contracts: {2.24%) {continued)
Sold Euro for Sterling - Maturing 16/09/2022 €86435
£73,045 (1,691) =
Sold US Dollars for Sterling - Maturing 16/09/2022 £31,708
£26816 (429) =
Total unrealised loss on forward foreign exchange coniracts {765,860} {2.24)
Total net unrealised |oss on forward foreign exchange contracts {38.674) {0.26)
Total portfoliosg 33,354 517 97.69
Other net assels 790,299 2.31
Tolal et assets 34144816 100.00

Goldman Sachs is the counterparty to these open futures contracts.

Barclays Bank UK PLC and Uinion Bank of Switzerland are the counterparties to these open forward foreign exchange contracts.
+ This fund forms part of Barclays Multl-Manager Fund (UK Series 2).

* These funds fonm part of Barclays Mulii-Manager Funds PLC,

# The absclute commitment on futures contracts amounting to GBP 3,680,245 and the margin amounting to GBP 218,893 are
disclosed In the cash at bank and bank overdraft balances on the combined statement of net assets.

§ Including derhvative assets and liabilities.

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

Portfolio Statement
As at 31 August 2037 {expressed in GBF)

All securities held are shares in Imestment funds unless othenwise stated.

Market value % of net
Investments Holdings GEP asset value
Investment funds: 96.61%
Barclays Capital Emerging Markets Local Bond UCITS ETFt 16,800 779,449 1.02
GlobalAccess Asia Pacific (ex-apan) Fund* 841120 2,580,585 351
GlobalAccess Emenging Market Debt Fund® 3373462 779,072 364
GlobalAccess Emenging Market Equity Fund® 4,535,640 4,192,076 549
GlobalAccess Emenging Market Local Currency Debt Fund® 7362189 3,115,249 4.09
GlobalAccess Europe (ex-UK) Alpha Fund® 1,307,841 2,647,409 347
GlobalAccess Global Corporate Bond Fund® 8315372 T620,525 998
GlobalAccess Global Covernment Bond Fund® 8343350 8,561,627 .22
GlebalAccess Global High Yield Bond Fund® 5,746,550 5,136,139 6,73
GlobalAccess Global Short Duration Bond Fund® 5,681,638 7.898,330 1035
GlobalAccess Japan Fund® 1,278,500 1,598,558 210
GlebalAceess UK Opportunities Fund® 251,880 71,046 1.0
GlobalAccess US Equity Fund* 22055 12451808 16.31
ClobalAccess US Small & Mid Cap Equity Fund® 1122450 2619386 343
iShares Clobal Corp Bond UCITS ETF 312,650 1,418,337 1.86
iShares USD High Yield Bond UCITS ETF 365,200 1,535,520 20
Pirmco GIS Global Real Retumn Institutional GBP (Dist) 5146800 4,559,356 Re7
Royal London Cash Plus Fund 3378 397 337,970 442
Total investrment funds 73,740,442 96.61
Portfolio of investments
{cost GBF 67,895 253) 73 740,442 96.61
Unrealised gains on future contracts: 004 %3
MSC| Emerging Markets Index Future Expiry September 2032 {37) 33,719 004
Total unrealised gain on future contracts EENAL] 0.04
Unrealised losses on future contracts: {0.21)%4#
Russel 2000 Emini lndex Future Expiry September 2022 (25) {138,616) (0L18)
US Treasury Bond Future CBT Explry December 2022 17 (9.588) {0.:01)
LS Treasury Bond Fituire Expiry December 2022 12 {14,583) {0,02)
Total unrealised loss on future contracts {162,787} (0.27)
Total net unrealised loss on fulure contracts {129 058} {0.17)
Unrealised gains on forward foreign exchange contracts: 1.55%
Sold Sterfing for Euro - Maturing 01/08/2022 E4180
£4,945 94 -
Sold Sterfing for Japanese Yen - Maturing 08/09/2022 E965,617
¥156,400,000 4714 0.01
Sold Sterfing for US Dollars - Maturing 08/09/2022 £1,508,899
51,793147 32,019 o
Sold Sterfing for Euro - Maturing 16/08/2022 £34340,715
€40,435,568 622354 081
Sold Sterfing for |apanese Yen - Maturing 16/08/2022 £242,062
¥39,149,595 820 -
Sold Sterling for US Dollars - Maturing 16/09/2022 £11,925,168
$14,485,196 524,066 069
Total unrealised gain on forward foreign exchange contracls 1,183 467 1.55
Unrealised losses an forward foreign exchange confracts: (2.05%)
Sold US Dollars for Sterling - Maturing 08/09./2022 40,498 831
£33,240,89 (1,561,261) (2.05)
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Barclays MultiManager Portfolio 2

Portfolio Statement (continued)

As at 31 August 2027 (expressed in CBF)

Market value % of net
Investments Holdings CEP asset value
Unrealised losses on forward foreign exchange contracts: {2.05%) {continued)
Sold Euro for Sterling - Maturing 16/09/2022 £06,888
£81,850 {1,826) =
Total unrealised loss on forward foreign exchange contracts {1,563,087) {2.05)
Total net unrealised [oss on forward foreign exchange contracts {379,620 {0.50)
Total portfaliosg 73,231,754 95.94
Other net assets 3,009,603 4.06
Total net assets 76331,357 100.00

Goldman Sachs 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.
+ This fund forms part of Barclays Muitl-Manager Fund (LK Serles 2).

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

# The absolute committrment on futures contracts In amounts to GBP 7,127,784, the margln amounts to GBP 621,587 are disclosed In
the cash at bank and bank overdraft balances on the combined statement of net assats.

§ Including dervative assets and liabilities.

The accompanying notes on pages §1 to 78 form an integral part of these financial statements.
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Barclays MultiManager Portfolio 3

Portfolio Statement
As at 31 August 2027 (expressed in CBF)

All securities held are shares in imestment funds unless othenwise stated.

Market value % of net
Investments Holdings GEP asset value
Investment funds: 92.97%
Barclays Capital Emerging Markets Local Bond UCITS ETFt 44500 206461 1.00
GlobalAccess Asia Pacific (ex-lapan) Fund® 3,750,093 11,951,258 579
GlobalAccess Emenging Market Debt Fund® 8,496,366 7104644 344
GlobalAcoess Emenging Market Equity Fund® 17,847,358 16,495,461 799
GlobalAccess Emenging Market Local Currency Debt Fund® 21,260,818 9,007,891 438
GlobalAccess Europe (ex-UK) Alpha Fund® 6035274 12,216,955 592
GlobalAcoess Global Corporate Bond Fund® 15423 889 14128, 246 684
GlobalAccess Clobal Covernment Bond Fund® 14,187,800 14,558,979 705
GlebalAccess Global High Yield Bond Fund* 15575834 13,921,336 6,74
GlobalAccess Clobal Short Duration Bond Fund® 8602455 13,348 856 647
GlobalAccess Japan Fund* 5,623,800 7.031,655 ET Y
GlebalAccess UK Opportunities Fund® 1074197 3282172 1.59
GlobalAccess US Equity Fund® 9BB600 3B,222.844 18.52
GlobalAccess US Small & Mid Cap Equity Fund® 5580992 13023984 631
iShares Clobal Corp Bond LICITS ETF 803,250 3,643,944 137
iShares USD High Yield Bond UCITS ETF 555,100 4,032,632 1.85
Pimco GIS Global Real Return Institutional GBP (Dist) BO0000 7885400 3.82
Total investment funds 191,920,868 5297
Paortfolio of investments
{cost GBP 166,578 592) 161 920 868 52,97
Unrealised gains on fulure confracts: D46%&
MSCI Emerging Marksts Index Future Expiry Saptember 2022 Nz 88,900 004
S&P 500 Eminl [ndex Future Expiry September 2022 97 855,843 a2
Total unrealised gain on future contracts 948743 0.46
Unrealised losses on future contracts: {0.36)%#
Russel 2000 Emini index Future Expiry September 2022 {125) (653,081} (0.34)
US Treasury Bond Future CBT Expiry December 2022 40 (22,559) {0.01)
US Treasury Bond Future Expiry December 2022 25 {20,381} {0.01)
Total unrealised loss on future contracts {746,021} {0.36)
Total net unrealised gain on future contracts 202,722 010
Unrealised gains on forward foreign exchange contracts: 1.38%
Sold Sterfing for Euro - Maturing 02/09/2022 £4.887
€5,789 116 -
Sold Sterfing for Japanese Yen - Maturing 087059/ 2022 £2,6599,899
¥437,300,000 11,783 -
Sold Sterfing for US Dollars - Maturing 08/09/2022 £1,350,195
$1,600,000 24,745 0,01
Sold Sterfing for Euro - Maturing 16/09/2022 £60,507,442
€E1,859,925 1,273,461 062
Sold Sterfing for |apanese Yen - Maturing 16/09/2022 £84B8.436
¥1F7232058 2546 -
Sold Sterling for US Dodlars - Maturing 16/09/2022 £35,120,036
$41,666572 1,539,426 0.75
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Barclays MultiManager Portfolio 3

Portfolio Statement (continued)

As at 31 August 2027 (expressed in CBF)

Market value % of net
Investments Holdings CEP asset value
Unrealised gains on forward foreign exchange contracts: 1.38% {continued)
Sold US Dollars for Sterling - Maturing 16/09/2022 £76,316
EBS 603 32 —
Total unrealised gain on forward foreign exchange confracts 2852509 1.38
Unrealised losses on forward foreign exchange contracts: {1.12%)
Sold US Dellars for Sterling - Maturing 08/09/2022 $60,091,716
£49,326,943  (Z2312,105) (1.12)
Sold Euna for Sterling - Maturing 16/09/2022 €150,17
E128,184 {2,135) =
Sold Sterling for US Dollars - Maturing 16/09/2022 £3,389
3942 (2 -
Sold US Dollars for Sterfing - Maturing 16/09/2022 $80,386
£66,645 (2424) -
Total unrealised loss on forward foreign exchange contracts (2,316,666} {1.12)
Total net unrealised gain on forward foreign exchange contracts 535,843 0.26
Total portfoliosg 192,659,433 93.33
Other net assets 13777159 6.67
Total net asseis IMEBEISQZ 100,00

Goldman Sachs is the counterparty to these open futures contracts,

Barclays Bank UK PLC and Union Bank of Switrerland are the counterparties to these open forward foreign exchange contracts.
t This fund forms part of Barclays Multi-Manager Fund (UK Series 2),

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

# The absolute commitment on futures contracts In amounts to CBP 39,182,284, the margin amounts to GBF 929,362 are disclosed
in the cash at bank and bank cverdraft balances on the combined staternent of net assets,

§ Induding derivative assets and llabilitles.
The accompanying notes on pages §1 to 78 form an integral part of these financial statements.
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Barclays MultiManager Portfolio 4

Portfolio Statement
As at 31 August 2037 {expressed in GBF)

All securities held are shares in imestment funds unless othenwise stated.

Market value % of net
Investments Holdings GEP asset value
Investment funds: 94.74%
Barclays Capital Emerging Markets Local Bend UCITS ETFt 10,800 501,074 0.98
Brandes Irvestment Funds - Brandes U.S. Value Fund 98,700 915240 1.79
Findlay Park American Fund 10,664 1,489,807 291
GlobalAccess Asla Pacific (ex-japan) Fund* 1,311,450 4,179,490 8.6
GlobalAccess Emenging Market Debt Fund® 1,759,138 1,470,588 2E7
GlobalAccess Emenglng Market Equity Fund® 6224417 5752932 .23
GlobalAcoess Emerging Market Local Currency Debt Fund® 3897238 1,651,202 322
GlobalAccess Europe (ex-UK) Alpha Fund* 2,071,890 4,194,042 819
GlobalAccess Global Corporate Bond Fund™ 2,205,800 2,020,508 355
GlobalAccess Clobal Covernment Bond Fund® 1,448,800 1,486,703 240
GlohalAccess Clobal High Yield Bond Fund* 2,950,550 2637136 515
GlebalAecess lapan Fund® 1,930,040 2,413,204 47
GlobalAccess UK Opportunities Fund® 369,127 1,129,958 2N
GlobalAccess US Equity Fund® 244488 0,452,804 1846
GlobalAccess US Small & Mid Cap Equity Fund® 1,836,650 4,786,066 BT
iShares Clobal Corp Bond UCITS ETF 215,000 975,348 1.90
5hares USD High Yield Bond UCITS ETF 252,750 1.062,713 207
Loomis Sayles US Growth Equity Fund 11982 1472933 288
Pimco GIS Global Real Return Institutional GBP (Dist) 95,300 844,358 1.65
Vudcan Value Equity Fund 7340 584,389 174
Total investment funds 42,520,895 94.74
Fortfolio of investments
{cost CBP 41,703,647} 48,520,835 94,74
Unrealised gains on future contracts: 0.54%8
MSCI Emerging Markets Index Future Expiry September 2022 (25) 18313 0.04
S&P 500 Eminl Index Future Expiry September 2022 29 257488 0.50
Total unrealised gain on future contracts 275,80 0.54
Unrealised losses on future contracts: {0.46)%#
Russel 2000 Emini lndex Future Expiry September 2022 {41} (227,330) (0.44)
US Treasury Bond Future CBT Explry December 2022 8 (4512) {o.01)
U5 Treasury Bond Future Expiry December 2022 4 {4.861) (.01}
Total unrealised loss on future conlracts {236,703) {046)
Total net unrealised gain on future contracts 39,098 0.08
Unrealised gains en forward foreign exchange contracts: 0.98%
Sold Sterfing for Japanese Yen - Maturing 08/09/2022 £660,003
¥106,500,000 2,880 =
Sold Sterfing for Euro - Maturing 16/09/2022 £14,865,860
€17,506,002 270,859 053
Sold Sterfing for Japanese Yen - Maturing 16/09/2022 £1,011,750
¥163,639,728 3464 0.0
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Barclays MultiManager Portfolio 4

Portfolio Statement (continued)

As at 31 August 2027 (expressed in GBF)

Market value % of net

Investments Holdings CEP asset value
Unrealised gains on forward foreign exchange contracts: 0.98% {continued)
Sold Sterfing for US Dollars - Maturing 16/09/2022 £5,196,205

$6,312,053 237182 D4
Total unrealised gain on forward foreign exchange confracts 504,365 0.98
Unrealised losses on forward foreign exchange contracts: {0.45%)
Sold US Dellars for Sterling - Maturing 08/09/2022 $5,855,461

£4,809,442 {230,967} (0:45)
Total unrealised loss on forward foreign exchange contracts 1230,967) {0.45)
Total net unrealised gain on forward foreign exchange contracts 2’?3,395 0.53
Total portfoliosg 48,833,391 9535
Other net assets 2,381,324 4.65
Total net assets 51214715 100.00

Geldman Sachs s the courterparty to these open futures contracts.

Barclays Bank UK PLC and Union Bank of Switzerland are the counterparties to these open forward forelgn exchange contracts.
1 This fund forms part of Barclays Multi-Manager Fund (UK Series 2).

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

# The absolute commitment on futures contracts In amounts ta GBP 10,725,722, the margin amounts to GBP 405,116 are disclosed
in the cash at bank and bank overdraft balances on the Combined Staternent of Net Assets.

§ Including derhvative assets and liabilitlas.

The accompanying notes on pages &1 to 78 form an integral part of these financial statements.

BARCLAYS PORTFOLIOS SICaV AUDITED ANMUAL REFORT 2072
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Barclays MultiManager Portfolio 5

Portfolio Statement
As at 31 August 2037 {expressed in GBF)

All securities held are shares in imestment funds unless othenwise stated.

Market value % of net
Investments Holdings GEP asset value
Investment funds: 93.90%
Barclays Capital Emerging Markets Local Bond UCITS ETF 4,750 230380 1.23
Brandes Investrent Funds - Brandes LS. Value Fund 53,660 437588 274
Findlay Park American Fund 5801 810,425 454
GlobalAccess Asla Pacific (ex-Japan) Fund® 542,762 1,729,740 Nt
GlobalAccess Emenging Market Debt Fund® 328416 214,621 1.54
GlobalAccess Emenging Market Equity Fund® 2,542,011 2,349,459 1315
GlobalAccess Emerglng Market Local Currency Debt Fund® 1,795 132,103 oM
GlobalAccess Eurcpe (ex-UK) Alpha Fund* 852,446 1,725,570 966
GlobalAccess Global Bond Fund* 193,500 177,245 099
GlobalAccess Clobal Covernment Bond Fund® 248,720 255,227 143
GlobalAccess Global High Yield Bond Fund™ 414,000 70024 207
GlobalAccess Japan Fund® 795470 994,607 557
GlobalAccess UK Opportunities Fund® 151,521 463,80 260
GlobalAccess US Equity Fund® 86,407 3,340,806 18.70
GlobalAccess US Small & Mid Cap Equity Fund® 722,247 1685460 943
iShares Clobal Corp Bond UCITS ETF 39,170 177,685 0.9
IShares LSD High Yield Bond UCITS ETF 66,080 277840 1.56
Loomis Sayles US Growth Equity Fund £518 801,250 448
Pimco GIS Global Real Return Institutional GBP (Dist) 17,230 152,658 085
Vulcan Value Equity Fund 4272 340,147 140
Total investment funds 16,776,676 93.90
Fortfolio of investments
{cost CBP 14,331 466) 16,776,676 93.90
Unrealised gains on future contracts: 0.58%8
MSC] Emerging Marlets Index Future Expiry September 2022 {B) 6,196 003
SEP 500 Emin| Indesx Future Expiry September 2022 1 98,161 0.55
Total unrealised gain on future contracts 104,357 0.58

Unrealised losses on future contracts: {0.52)%#

Russel 2000 Emini index Future Expiry September 2022 (16} (88,714) {0.50)
US Treasury Bond Future CBT Expiry December 2022 3 (1,6582) {0.01)
US Treasury Bond Future Expiry December 2032 2 {2431) (.01}
Total unrealised loss on future conlracts {92,837) {0.52)

Total net unrealised gain on future contracts 11,520 0.06

Unrealised gains on forward foreign exchange contracts: 1.61%

Sold Sterfing for Japanese Yen - Maturing 08/09/2022 £229674
¥37,200,000 1.003 0.m

Sold Sterfing for US Dollars - Maturing 08/09/2022 832513
$391 447 1.272 .06

Sold Sterling for Euro - Maturing 16/09/2022 £5,450473
€6,418,839 99,632 056

Sold Sterling for US Dodlars - Maturing 16/09/2022 £4,010,510
872413 175,907 0.98
Total unrealised gain on forward foreign exchange contracts 287814 1.61

Unrealised losses on forward foreign exchange contracts: 0,009
Sold U5 Dollars for Sterling - Maturing 08/09/2022 $254,000
£218,187 {85)

BARCLAYS PORTFOLIOS SICAY ALDITED ANMUAL REFORT 2022
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Barclays MultiManager Portfolio 5

Portfolio Statement (continued)

As at 31 August 2027 (expressed in CBF)

Market value % of net
Investmants Holdings CEP asset valus
Unrealised losses on forward foreign exchange contracts: 0.00% {continued)
Sold Euro for Sterling - Maturing 16/09/2022 €19,556
£16,700 [207) =
Total unrealised loss on forward foreign exchange contracts {292} 0.0
Total net unrealised gain on forward foreign exchange contracts 287522 1.61
Total portfaliosg 17,075,718 95.57
Other net assets 790,237 4.43
Total net assets 17,866,555 00,00

Goldman Sachs is the counterparty to these open futures contracts,

Barclays Bank UK PLC and Union Bank of Switzerland are the colunterparties to these open forward foreign exchange contracts.
+ This fund forms part of Barclays Multi-Manager Fund (UK Serias 2).

* These funds fonm part of Barclays Multi-Manager Funds FLC.

# The absolute commitment on futures contracts In amounts to GBP 4,094,794, the margin amounts to GBP 192,123 are disclosed
in the cash at bank and bank overdraft balances on the comblined statement of net assets.

§ Induding derhvative assets and [labilities.
The accompanying notes on pages &1 to 78 form an integral part of these financial statements.

BARCLAYS PORTFOLIOS SICAV AUCITED ANMUAL REFORT 2072
39
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2021 31
2021 31
2021 31 2021 31 2021 31

2(c) 7,232,091 ,202,190 55,078,579 9,155,712 184,010,838 30,588,122
2(e)

2(9) 30,906 5,138 100,089 16,638 243,731 40,515

56,595 9,408 302,840 50,341 340,214 56,554

155,415 25,835 224,247 37,277 579,273 96,293

75,000 12,467 4,109,802 683,172

12,963 2,155 27,912 4,640 53,790 8,942

7,487,970 1,244,725 55,808,667 9,277,075 180,337,648 31,473,597

2(9) 41,639 6,922 254,007 42,224 589,905 98,060

85,896 14,278

36,674 6,096 177,941 29,579 3,760,892 625,173

139,892 23,254 50,100 8,328

54,055 8,986 140,245 23,313 331,060 55,032

272,260 45,258 572,193 95,116 4,817,853 800,872

7,215,710 1,199,467 55,236,474 9,181,959 184,519,795 30,672,726
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2021 31
2021 31 2021 31 2021 31
2(c) 111,031,079 18,456,696 69,987,479 11,634,019 41,778,325 6,944,811
2(e) 18,500 3,075
2(9) 144,535 24,026 146,242 24,310 325,087 54,039
489,035 81,292 124,066 20,623 1,599,381 265,865
430,161 71,506
39,000 6,483
32,388 5,384 20,138 3,348 4,515 751
111,697,037 18,567,398 70,747,086 11,760,288 43,725,808 7,268,541
2(9) 198,905 33,064 71,504 11,886 235,539 39,154
371,132 61,603
210,192 34,940 146,523 24,357 140,178 23,302
409,097 68,004 589,159 97,936 375,717 62,455
111,287,940 18,499,394 70,157,927 11,662,352 43,350,091 7,206,086
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2021 31
2021 31 2021 31 2021 31
2(c) 87,313,433 14,514,112 242,932,038 40,382,593 62,352,258 10,364,816
2(e) 50,592 8,410 1,632,789 271,419 474,579 78,889
2(9) 613,918 102,052 1,292,486 214,850 276,398 45,946
3,292,494 547,311 18,533,596 3,080,840 3,716,157 617,737
844 140
1,416 235
11 2 107 18 1,954 325
91,271,864 15,172,122 264,391,016 43,949,719 66,822,190 11,107,853
2(9) 451,358 75,029 763,781 126,963 71,266 11,847
100,171 16,651
109,030 18,124 2,357 392 1,000 166
361,487 60,090 971,602 161,509 278,192 46,244
921,875 153,243 1,837,911 305,516 350,458 58,257
90,349,989 15,018,879 262,553,105 43,644,203 66,471,732 11,049,596
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2021 31

2021 31 2021 31 2021 31

2(c) 19,274,666 3,204,028 243,297,090 40,443,275  1,124,287,876 186,890,374

2(e) 182,033 30,259 2,358,493 392,052
2(9) 107,946 17,944 4,816 801 3,286,154 546,257
1,245,833 207,095 7,585,750 1,260,979 37,285,961 6,198,045

1,389,096 230,909

4,224,646 702,263

1,416 235

8,459 1,406 162,237 26,969

20,818,937 3,460,732 250,887,656 41,705,055 1,172,995,879 194,987,105

2(9) 596 99 444,978 73,969 3,123,478 519,216
186,067 30,930

3,975,507 660,849

244 41 915,796 152,233 1,589,551 264,231

125,650 20,887 510,229 84,815 3,269,413 543,475

126,490 21,026 1,871,003 311,017 12,144,016 2,018,700

20,692,447 3,439,705 249,016,653 41,394,038 1,160,851,863 192,968,405
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2021 31
2021 31 2021 31 2021 31
2(d) 132,700 22,059 1,043,737 173,500 3,138,495 521,712
2(d)
132,700 22,059 1,043,737 173,500 3,138,495 521,712
3(a) 40,407 6,717 271,783 45,178 736,110 122,364
5(a) 45,791 7,612 67,459 11,214 101,938 16,945
4 4,004 666 23,981 3,986 80,186 13,329
5,964 991 5,965 992 5,964 991
400 66 3,441 572 12,459 2,071
5(c)
199 33 519 86 700 116
1,413 235 5,287 879 11,138 1,851
2,217 369 6,618 1,100 22,909 3,808
25,461 4,232 35,300 5,868 48,722 8,099
125,856 20,921 420,353 69,875 1,020,126 169,576
5(h) (84,032) (13,969) (152,248) (25,308) (326,320) (54,244)
90,876 15,106 775,632 128,933 2,444 689 406,381
297,886 49,518 4,167,390 692,745 8,497,758 1,412,582
(146,720) (24,389) (225,063) (37,412) 10,275,183 1,708,044
(21,885) (3,638) (361,597) (60,108) (962,475) (159,992)
220,157 36,597 4,356,362 724,158 20,255,155 3,367,014
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2021 31
2021 31 2021 31 2021 31
2(d) 1,634,557 271,712 842,831 140,104 663,975 110,373
2(d) 8 1 25 4

1,634,565 271,714 842,856 140,108 663,975 110,373
3(a) 401,585 66,755 243,989 40,558 273,532 45,469
5(a) 74,505 12,385 56,023 9,313 68,345 11,361
4 46,171 7,675 30,275 5,033 22,094 3,673
5,964 991 5,964 991 5,964 991
7,679 1,276 5,005 832 2,680 445
5(c) 17,535 2,915
264 44 155 26 6,157 1,023
6,380 1,061 4,173 694 4,905 815
15,231 2,532 11,115 1,848 6,447 1,072
43,426 7,219 37,180 6,180 35,298 5,868
601,205 99,938 393,879 65,475 442,957 73,633

5(h) (204,141) (33,934) (132,421) (22,012) (28,063) (4,665)
1,237,501 205,710 581,398 96,646 249,081 41,405
3,288,094 546,580 2,183,922 363,033 145,992 24,268
10,715,853 1,781,296 8,084,097 1,343,819 556,420 92,494
32,862 5,463
(170,626) (28,363) 150,633 25,040 253,350 42,114
15,070,822 2,505,223 11,000,050 1,828,538 1,237,705 205,744
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2021 31
2021 31 2021 31 2021 31

2(d) 1,560,305 259,370 4,222,097 701,839 956,889 159,064
2(d) 2,224 370
1,560,305 259,370 4,222,097 701,839 959,113 159,433
3(a) 1,076,632 178,969 3,182,912 529,095 769,678 127,944
5(a) 84,391 14,028 147,260 24,479 72,439 12,042
4 42,746 7,106 124,580 20,709 30,766 5,114
5,964 991 5,964 991 5,964 991
5,795 963 17,279 2,872 4,412 733
5(c) 30,117 5,006 66,047 10,979 13,733 2,283
3,462 575 14,529 2,415 3,820 635
8,320 1,383 20,777 3,454 1,353 225
10,507 1,747 28,975 4,817 9,031 1,501
41,006 6,816 54,317 9,029 47,299 7,863
1,308,940 217,585 3,662,640 608,841 958,495 159,331

5(b) (1,873) (311) (8,858) (1,472)
253,238 42,096 559,457 92,999 9,476 1,575
1,784,818 296,690 7,837,271 1,302,790 2,273,361 377,901
4,003,839 665,558 19,919,547 3,311,226 7,456,491 1,239,492

79,718 13,252 1,022,128 169,908 (163,571) (27,190)
142,504 23,688 715,118 118,874 388,184 64,528
6,264,117 1,041,284 30,053,521 4,995,797 9,963,941 1,656,306
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2021 31
2021 31 2021 31 2021 31

2(d) 253,618 42,159 14,449,204 2,401,801
2(d) 397 66 2,654 441
253,618 42,159 397 66 14,451,858 2,402,332
3(a) 267,994 44,549 1,560,642 259,426 8,825,264 1,467,024
5(a) 55,776 9,272 138,999 23,106 912,926 151,756
4 10,140 1,686 80,175 13,327 495,118 82,303
5,964 991 6,026 1,002 65,667 10,916
1,260 209 14,558 2,420 74,968 12,462
5(c) 5,247 872 132,679 22,055
1,907 317 2,779 462 34,491 5,733
2,306 383 24,349 4,048 90,401 15,027
3,869 643 16,131 2,681 133,050 22,117
37,427 6,221 13,711 2,279 419,147 69,675
391,890 65,144 1,857,370 308,751 11,183,711 1,859,068

5(b) (50,627) (8.416) (988,583) (164,332)
(87,645) (14,569)  (1,856,973) (308,685) 4,256,730 707,596
1,660,339 275,998 18,496,467 3,074,668 50,633,298 8,416,773
2,148,992 357,227 (1,544,013) (256,661) 61,244,626 10,180,694
(140,595) (23,371) 830,542 138,061

227,966 37,895 (718,070) (119,365) (356,898) (59,327)
3,809,057 633,180 14,377,411 2,389,957 116,608,298 19,383,797
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2021 31
1915 10
2006 10 13
2010 12 17
2021 31 11
2019 28
2019 27
BAML
CSSF 15

CSSF
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GAAP

GBP

2021 31 11

2021 31
1.16587
10.70358
151.19484
1.26071
1.37625

2021 31

2021 31 11

2021 31

90
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2021

31

11

ESMA

2021

341/470

31

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

2021
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11

11

11

11

0.016

2021 31
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2021 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 Capital Emerging Markets Local Bond UCITS ETF* 0.55
BlackRock Strategic Funds
- BlackRock Global Event Driven Accumulating Fund 0.50
Brandes US Value Fund F1 USD Inc 0.15
DB Platinum IV Systematic Alpha Fund 0.95
Findlay Park American USD 0.91
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
GlobalAccess Europe (ex-UK) Alpha Fund* 0.75
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GlobalAccess Global Corporate Bond Fund* 0.55
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
iShares $ Corporate Bond UCITS ETF 0.20
iShares $ High Yield Corp Bond UCITS ETF GBP Hedged (Dist) 0.50
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 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 Global Inflation Linked Government Bond UCITS ETF 0.20
iShares J.P. Morgan $ EM Bond UCITS ETF 0.50
iShares Japan Index Fund 0.30
iShares North America Index Fund 0.30
iShares Pacific Index Fund 0.00
iShares UK Credit Bond Index Fund 0.15
iShares UK Index Fund 0.30
iShares US Corporate Bond Index Fund 0.03
iShares US Index Fund 0.00
iShares World ex-Euro Government Bond Index Fund 0.03
Janus Henderson Global Multi-Strategy Fund 0.50
Janus Henderson Horizon Pan European Absolute Return Fund 1.00
Kepler Liquid Strategies ICAV - KLS Athos Event 0.75
Kepler Liquid Strategies ICAV - KLS Arete Macro Fund 1.50
Lazard Rathmore Alternative Fund S Acc GBP Hedged 1.00
Lyxor Dimension IRL - Lyxor/Tiedemann Arbitrage Strategy Fund 1.40
Man Funds VI plc - Man GLG Alpha Select Alternative Fund 0.75
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Natixis International Funds (Lux) I
- Loomis Sayles U.S. Growth Equity Fund 0.35

PIMCO GIS Global Real Return Fund 0.49
Principal Global Investors

- Finisterre Unconstrained Emerging Markets Fixed Income Fund 0.55
Royal London Cash Plus Fund 0.11
Schroder GAIA Two Sigma Diversified Fund 1.40
U Access IRL Trend Macro Fund 1.50
Veritas Global Real Return Fund 0.85
Vulcan Value Equity USD 11 Inc 0.75
Xtrackers 11 Global Government Bond UCITS ETF 2D - GBP Hedged 0.15

0.05 taxe d"abonnement

0.01

0.25

16bps
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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
2018 EU 2004 39 EC MiFID
2014 65 EU
FCA
2020 2021 31
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0.5 2021 31
0.15
2021 31
2021 31
2021 31

347/470

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao



EDINETOOOO

OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

10

2020 15 0.008626 t t 0.008595 t
2020 10 15 0.054566 t t 0.054395 t
2020 11 16 0.009982 t t 0.009951 T
2020 12 15 0.006819 t t 0.006797 t
2021 18 0.005585 t t 0.005570 t
2021 15 0.004785 t t 0.004774 T
2021 15 0.009334 t t 0.009314 t
2021 15 0.013200 t t 0.013174 t
2021 18 0.015159 t t 0.015130 T
2021 15 0.010412 t t 0.010392 t
2021 15 0.014568 t t 0.014544 t
2021 16 0.014981 t t 0.014958 T
2020 15 + t t t t
2020 10 15 t t t t t
2020 11 16 t t t T T
2020 12 15 t t t t t
2021 18 T T T T T
2021 15 T T T T T
2021 15 t t t t t
2021 15 T T T T T
2021 18 T T T T T
2021 15 t t t t t
2021 15 T T T T T
2021 16 T T T t T
2020 15 + t t t t
2020 10 15 t t t t t
2020 11 16 t t t T T
2020 12 15 t t t t t
2021 18 T T T T T
2021 15 T T T T T
2021 15 t t t t t
2021 15 T T T T T
2021 18 T T T T T
2021 15 t t t t t
2021 15 T T T T T
2021 16 T T T t T
2020 15 0.735314 t t t t
2020 10 15 4.535271 t t t t
2020 11 16 0.813779 t t T T
2020 12 15 0.573240 t t t t
2021 18 0.472164 t t t t
2021 15 0.406163 t t T T
2021 15 0.806405 t t t t
2021 15 1.123884 t t t t
2021 18 1.270682 t t T t
2021 15 0.900692 t t t t
2021 15 1.212542 t t t t
2021 16 1.243600 t t T t
2020 15 0.063956 0.069894 t 0.076533 T
2020 12 15 0.070919 0.077566 t 0.085001 t
2021 15 0.046947 0.051425 t 0.056433 t
2021 15 0.055124 0.060447 t 0.066373 t
2020 15 0.073741 t t 0.073402 t
2020 12 15 0.079720 t t 0.079501 t
2021 15 0.052745 t t 0.052753 T
2021 15 0.061356 t t 0.061474 t
2020 15 0.052396 t t t t
2020 12 15 0.057766 t t t t
2021 15 0.038242 t t t t
2021 15 0.044230 t t t t
2020 15 5.437246 t t t T
2020 12 15 5.886674 t t t t
2021 15 3.988801 t t t t
2021 15 4.582333 t t T T
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2020 15 0.077646 0.087082 t 0.080745 t
2020 12 15 0.092199 0.103510 t 0.096056 t
2021 15 0.059196 0.066563 t 0.061846 T
2021 15 0.060171 0.067725 t 0.062974 t
2020 15 0.072452 0.073723 t 0.098626 t
2020 12 15 0.083105 0.084679 t 0.113336 T
2021 15 0.053497 0.054635 t 0.073159 t
2021 15 0.053726 0.054932 t 0.073606 t
2020 15 0.070056 0.088797 t 0.079278 t
2020 12 15 0.082568 0.104786 t 0.093626 t
2021 15 0.053122 0.067533 t 0.060416 t
2021 15 0.067661 t 0.060576 t
2020 15 6.277078 t t t t
2020 12 15 7.218360 t t t t
2021 15 4.765639 t t T T
2021 15 4.725803 1 t t T
2020 15 0.075650 0.101080 t 0.135318 t
2021 15 0.062139 0.095079 t 0.133094 t
2020 15 0.061483 0.126923 t 0.169974 t
2021 15 0.053577 0.125190 t 0.171532 t
2020 15 0.047997 t t 0.110933 t
2021 15 0.043054 t t 0.112221 t
2020 15 5.128765 t t t t
2021 15 4.543588 1 t T T
2020 15 0.051327 0.104437 t 0.137405 t
2021 15 0.031795 0.093863 t 0.133266 t
2020 15 t 0.114639 t 0.169856 t
2021 15 t 0.106307 t 0.168625 t
2020 15 t 0.091152 t t t
2021 15 t 0.088364 t t t
2020 15 T T T t T
2021 15 t t t t t
2020 15 0.011642 0.011777 t 0.011890 t
2020 10 15 0.009724 0.009837 t 0.009934 t
2020 11 16 0.010876 0.011003 t 0.011111 t
2020 12 15 0.021173 0.021422 t 0.021633 t
2021 18 0.007190 0.007275 t 0.007348 t
2021 15 0.007815 0.007908 t 0.007987 t
2021 15 0.010302 0.010425 t 0.010529 t
2021 15 0.009183 0.009295 t 0.009388 t
2021 18 0.010798 0.010928 t 0.011038 t
2021 15 0.009775 0.009893 t 0.009992 t
2021 15 0.014949 0.015137 t 0.015289 t
2021 16 0.016295 0.016500 t 0.016666 t
2020 15 0.012329 t t t t
2020 10 15 0.009488 t t t T
2020 11 16 0.010608 t t t t
2020 12 15 0.021403 t t t t
2021 18 0.007346 t t t T
2021 15 0.008037 t t t t
2021 15 0.010683 t t t t
2021 15 0.009112 t t t T
2021 18 0.010777 t t t t
2021 15 0.010004 t t t t
2021 15 0.014702 t t t T
2021 16 0.016131 t t t t
2020 15 0.010768 0.012734 t t t
2020 10 15 0.008793 0.010401 t t t
2020 11 16 0.009885 0.011693 t t t
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2020 12 15 0.019318 0.022853 t t t
2021 18 0.006512 0.007707 t t t
2021 15 0.007229 0.008555 t t t
2021 15 0.009683 0.011458 t t t
2021 15 0.008505 0.010065 t t t
2021 18 0.009805 0.011604 t t t
2021 15 0.009012 0.010666 t t t
2021 15 0.013657 0.016167 t t t
2021 16 0.014950 0.017699 t t t
2020 15 1.220667 t t t t
2020 10 15 0.955680 t t t t
2020 11 16 1.060778 t t t T
2020 12 15 2.138888 t t t t
2021 18 0.730180 t t t t
2021 15 0.809889 t t t T
2021 15 1.098888 t t t t
2021 15 0.944387 t t t t
2021 18 1.102556 t t t T
2021 15 1.030444 t t t t
2021 15 1.486687 t t t t
2021 16 1.615444 t t t T
2020 15 0.041127 0.043459 t 0.044636 t
2020 12 15 0.052057 0.055072 t 0.056595 t
2021 15 0.036116 0.038244 T 0.039319 t
2021 15 0.031947 0.033861 t 0.034831 t
2020 15 0.044058 0.053603 1 0.047876 t
2020 12 15 0.052275 0.063675 T 0.056906 t
2021 15 0.037508 0.045727 t 0.040885 t
2021 15 0.032250 0.039371 t 0.035209 t
2020 15 0.036079 0.037446 T 0.039209 t
2020 12 15 0.045136 0.046903 t 0.049136 t
2021 15 0.032116 0.033404 t 0.035010 t
2021 15 0.027881 0.029029 T 0.030440 t
2020 15 4.750209 t t t t
2020 12 15 5.693597 t t t t
2021 15 4.208611 t T t t
2021 15 3.630820 t t t T
2020 15 0.047000 0.050335 0.053911 0.052079 T
2020 12 15 0.057685 0.061866 0.066361 0.064053 t
2021 15 0.041535 0.044508 0.047898 0.046202 T
2021 15 0.034086 0.036645 0.039410 0.037987 T
2020 15 0.050103 0.060697 t 0.055611 t
2020 12 15 0.057491 0.069746 t 0.063945 t
2021 15 0.042906 0.052115 t 0.047804 t
2021 15 0.034186 0.041560 t 0.038185 t
2020 15 0.040107 0.043142 t 0.044584 t
2020 12 15 0.048646 0.052402 t 0.054190 t
2021 15 0.035969 0.038794 t 0.040140 t
2021 15 0.028964 0.031269 t 0.032383 t
2020 15 5.013637 t t t t
2020 12 15 5.816188 t t t t
2021 15 4.474797 t t t t
2021 15 3.579020 t t t T
2020 15 T 0.016449 0.054931 0.034191 t
2021 15 T 0.025109 0.068333 0.045035 t
2020 15 T t t 0.032087 T
2021 15 T t T 0.043852 t
2020 15 T 0.057363 t 0.025516 t
2021 15 T 0.078431 t 0.037285 t
2020 15 T t t t t
2021 15 1 1 t t t
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2020 15 T 0.009898 T
2021 15 T 0.014387 T
2020 15 0.006511 t
2021 15 0.011531 T
2020 15 T 0.004881 T
2021 15 t 0.009727 t
2020 15 T T t
2021 15 T T t
2020 15 T t t
2020 15 t T t
2020 15 t T t
t
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2021
31

1,236
8,342
15,932
7,983
5,199
5,241
10,270
27,360
14,074
5,481

352/470



13
14
2021 10 2020
2020
2021
15

24

31

2021

353/470

31

COVID-19

EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao



EDINETOOOO

OO0000OO00oDoOoO0oOoO(E25175)

OOoooooooooooOooao

fd
LZ0Z LU0 TYNNNY TLLIGNY A1 SONO-LLE0 STV
SRS [RIOUEUY 959U 40 Wed [RiBalUN UR WOy EF 03 59 Sebed uo saiou Bupiuedwoade ay)
TEOUSEEr . LeBLOLOL . OPDZRCLIL . SGLGISPEL . Firoress . OIZSlee TESX TETSUNTT 50T 15 BUS 507 10 SIotet BN
LLLSLE BSLEES L6060 ESELLEF EBLTLS 09T LT s3I IgE]] 0L
BLLOPI ECCOFL Z610LL 090 LEE S OFL [FFT} S SESUINE PATUIJE PUE 3| EARD JOLRD
: ZEVILE - 00105 - Z68'6EL Paaapal SBIBLS Jo} BjqRiey
- TER0OL'E LbEYLLL #I9'9E paseLund sjusURsIA) J0 Jpqesie,
GESSEZ FOE'LL GOEB6L C06'685 £00VSE GEY'LF (B)z speques abueyxe ubiag pIEMIC) U0 SS0| DIS|BIL
sapIqen
BOESZLEP 90 LFL 0L LEDZRYLLL BPILEEBEL [99'808 55 OLBLBFL SJFSSE [Ej0 L
[y FELDE UEEZE OBLES ZI6LL E96 L Sjasse W0
- - - - . - FTRAII SPUIPING
0O0'GE - ZOREOLY 000'Gs - PaNSs) SABYE I0) HORAIITY
- 1oL0ss : ELZ6LS Wi SIH'551 PIOS SIUBLISMAL| J0) SjOEABOTY
LBE'SESL 850%ZI SED'ERE Flz'obe OFE'T0E 56595 ) Hueq 38 yseD
[B0STE THT'obl GES ¥l LELEVE 680001 S0E'0E (B)z spenuoed abueyza ubiag ey uo uieb pasiEalln
0058l = = = - = (= SIDRAUED SNy vo u(ed pes)ewun
STERLL LY BLYLE6'69 BL0'LED"LLL BEROLOWEL 6L5'RL0CE L6O'ZETL (2 BNEA JEDUR B JUISLLSSAL
sjassy
FER] 430 430 FER] Fr) FER] SRION
LZozsnfiny g Lzozisnfny Lg  LzozIsnfny Lg  LZoz isnbny g  LZoZ 1snbny Lg  Lzog 1sniny LE
JE 5y 1B 5y JE 5y 1B 5y 1B 5y JE 5y
[ Clo0ogd 5 Ol[0jH0d ¥ CIjoJa0g £ CNojHng Z CHONnd L Dlopng
swheuewnw  Elagleqon Ejag|Eqo)d Ejagego| Ejag|Eqo|D EjagEqo|)
shp|oueg che|ueg shejieg sAeoueg she|aueg she|aueg

LZ 07 1snbny £ 18 SE 51255y 123 JO JUSLWIAIE}S paulquIo))

SIUBWISID]S [DI2UDUI

354/470



EDINETOOOO

OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

=1
L70Z LHOST TYINNY QLLIONY M SOMCLLE0d SAVTXRva
SIULRLES [EPueUy F5au 40 wed jefiagy ue wioy £8 03 99 Sabed wo sagou Bupiuedwonae sy
TOEIG0 00l EoUDI0GFL  IFPFeo0UL  CELILF 99 SOLESo 2ot BEG BFL U6 TUSX SURUG ST 5 pub 01 T8 St BN
L0 FFLLL E00 LLE L (e B5F 0S5t LLELEB L SLELLE sENE] E1eL
“EIFESLE BLL 0I5 05951 Z6LBLL 09’16 L8719 SeSUACE PaTIIIOE PUE Se|qened JoL0
I1S5'685"L 96L%516 rieE 000'L [5E'T CED'BOL Pawaspay SRYS 10} 3jqedey
£DG'S/RE - . - - - paseyaund spuaunsasu) 4o aqedey
90981 = - = LLLOOL = Yeipuasn yueg
BIFEZLE BIEH 965 o9z'lL 18269 2CE'15H {6z Srenuod abueya ubiaig) pURmIo) L0 S50] Pasiaun
saigEn
559 (88 U5¢ [EGBLE OC O6Lcch 99 510 L6E FIcC ¥OB LLC L S}ESSE [ER0 |
“ZETTaL - BEFE V56 L 201 T SESE L0
'l = c = = k'L FqEARI FPUIRING
SOVELY .. 2 Fr3 - PanSs) SRS Ja) ajfeapoTy
S60'68E L = = = = = PHOS SHUSLLGSEALY J0) SRRy
l96'saz e 052'585Y EER'SHI'L Sl SES'EESEL oY TET'E . Hueg i 58D
FEUSEZE 98 S¥E 0L S6E'9/T SRF'TEZ'L BLEELY {14 sewed abueyoa ubipuog prevucy wa el pasieaurn
E6F'I5E'T = EE0'ZEL BLS'FLY 68LTED'L 76505 e spenuod samny uo uiell pasjeauun
QUFLRTYELL 0B0LEZEVE 99w T6L BGL'ICE'79 FED'TER T EEPELELS (2)e BTHRA LRI 18 JUALLSEALY
sjassy
410 410 410 430 4490 440 SAI0N
Lzoz wnbny Lg  Lzoz wnfing L LZoZ 1nBny LE  LZOZWnBny LE  LZoz snbny LE  LZ0Z 1snbny g
Esy e sy je sy e sy e sy sy
PaUIgUIT =TT 5 OO0 P OloF0g £ DI[OJ0d T OlojHod
aafEwss] )y pinby safeuepnnmy ssbeuepwnimyy  sebeuewnmy e Beumpynimy
gle|ueg siepeg A ey sheueg

{panunuod) |z oz snbny LE 18 SE 51955Y 180 JO JUALLAEIS Paulquuo)

(panunuol) sjuaLlialDis [DIJUDUIY

355/470



EDINETOOOO

OO0000OO00oDoOoO0oOoO(E25175)

OOoooooooooooOooao

LT0Z 14047 TYNNNY J3LIANY AOIS SON0LLE0d SAVTE

USRS [EpUrUY asau) jo Led (eiBau ue wuey £g o) 95 sabed ue sspou Bugluedwonoe ay |

LZoz snbny L LZ0ZsnBny LE 1707 150Bny LE  LZ0T 15nEnY LE

sabeuepn

£SLDEE SLIONEJ00 LLI0DL) JUSWRADILL PUM) 3@ b
(se¢'1Z) GECTEEELIIE ]
uBauoy Presmy o LoRERAdde, (uogeRudap) pasieauun u ABuRYD JaN
= SIDRNU0D &My uo uoneRardde pasyesuun uy sSueL Jay
(ozL'skL) SJUALLISEAL| Lo LonEDaddR (uonERaIdep) pasieaLn U SEUELD T8N
T spenuas sbueyne
_ ubijau0y pURMIC) PUB SIDROU0D SAMINY ‘SUBLISAA| U0 ulel pasiea) 15y
9806 SUIOIU] JUSLSaAL] 18 N
(Ze0va] s Sas LB J0 JUSLESINGLI oy JeATEA,
95851 SasURdNS |E10)
1OFSE SasUMxS [LaUa)
ze a3y uojjEyjqny
El¥L 533 [€63) pue xe|
BEL ISEU| YRIPIAAD uRg
= (2)5 sany s jafeuew Gu|bpay fousung
ooy 539§ SI00U|(]
¥O6'S 533 [RUOISSYOI4
w00y ¥ JBwWaULOgE,p 2XE|
LEL 'Sk (=) saay Aieysodap pue UoRENSIUWEY
L0 0 (e)s saay uawabeury
sasuadg
O0LTEL BULIOOU] B0 ]
y (ple el JUER
00L'ZEL (Phe SO PUIPIAID 19N
BLUCIL|
490 SaoN
LZ0ZsnbnY LE  LZOZ 1snBny Lg
papus JEs
L Oljoyod
Elageqe|n
sAE|2ueg

LZ0Z 1snliny | € popus Jeak [BPUBUY 3Y] Joj SUOHEIAD JO WIALLTES PAUIqWOD)
(panunuo2) sjuaLlialDIS [DIJUDUIY

356/470



EDINETOOOO

OO0000OO00oDoOoO0oOoO(E25175)

OOoooooooooooOooao

{5

LT0Z 14047 TYNNNY J3LIANY AOIS SON0LLE0d SAVTE

USRS [EpURLY asau) jo Lred (eiBau ue wuey £g 07 90 sabed uo sspou Bupluedwonoe ay |

BGL 209 9LL LLFLZLE L (S0 E0EE LFEE9EE LZ5ES00E LILFIZ g S LR B0 LD} JUSLLRADIL pUng N
(68'9%E] {oso%8LL) 99E/TT ¥aU'BBE sLISLE YOS ThL SRU0D JBUBIE
Wb oy pressy U0 (UopeRRudap) ruoReRasdde paseun u ABURLR 1N
Z¥o'DED - {565'0w1) (Les'EmL) ZLTI0'L BLL'EL soenuos amny uo (uopepdap) uonepadde pasieaiun u) sbuRLD 13N
TS {EL0YPS'L) Z66'EkLT I6F'9SKL L¥S'ELE6L GES'ED0Y sjuawsaal) uo (Uopepaidep) uopeadde pas)eaiun Ul sBuBLD JaN
862 EE9'05 LOP'IEH'EL GEEDD'L i rard Wrais:pi alawasl senues abueyne
_ 5&&%3%%%55&3? mz
OEL 99T ¢ LELBISE L) [EETE T LS eSS BET EST |
TEBTERE) - {Zz90g) [BSEE. - (Y] (@
LLLEBLLL DLELSE L 06E L6E SHFB56 OFY£99 € .“_E_ A0E L SAs UL [EJ0L
“IFlGly TLEL [IVIE B6L ¥ IIEYS S00r SasUaE (el
0S0'EEL LEL'9L 659'E IE0's SL6'EE Sm.n_. £33) UojE|qny
Lov06 EPEDE O0ET ESE'L fLror 533 [eliaj pue xe|
L6¥'¥E BLLT £06'L [174°4 3 [ray U nm...m ISUEIU| YEIPIAAD Jueg
BL9ZEL - 'S EELEL £w0'99 LILCE (2)5 saay s jabeuew Gu\Bpay fousun
896/ BSSYL o9zl AT 6LTLL 56L'S 533 S1090210
49950 oZ0'9 YOB'S 965 ¥96'S $O6'S £33y [PUOISSOU
8l1'S6k SL1'08 oFL'ol 99L'0E 0BS¥EL S TH ¥ JUBWBULOGE,D BxE|
SZ6'Z16 B66'8EL 9.L'55 BEV'ZL 09zLkl LEEYE (=5 saay Lieysodap pur UCREOSIUILFY
¥IT'STR'S T¥9'095'L ¥E5Y9T B£9'59L ZI6TBIE TES'9L0'L (e)s 5393 Jawabeuey
sasuacy
BEE LGP PL £6E BLU'EAL ELLBSE LGOLLL P GOE 095 L EE I
“PE9T 168 - WL L = . Pl FEETE R U
POT G L - BIGESE GEE'O5E BOTITY SOE'095'L ple SLLODU] PUSPIAP 19K
BT |
490 430 43D 430 43D 490 Sa0N
Lzozsnfinyg Lg  LZoZsnBny L€  LZOZ 10BNy LE  LZOT 0By LE  LZoZIsniny LE  LZoZ1snbny Lg
papua aeag, papua seay, papua meag, papua meag, papua meag, papua Jeag
PRUIgLIDD sabajeng g OjjoyHod F OlO0g £ olofuo g T DIjojog
anjewa)y pinbrysebeuepnnyy  sebeuepwnny sebeuepmnny sebBewepmnmpy
SARjOUIEQ sAejuaeg sAE| Ry sAR|2ueg

{panupues) Lzoz 1snbny | £ pepua Jeak [epoueLY 3y Joj SUoHEIadD JO JUSWSIRIS PaUNqWoT)

(panunuo2) sjuaLialDIs [DIJUDUIY

357/470



EDINETOOOO
OO0000OO00oDoOoO0oOoO(E25175)
OOoooooooooooOooao

Notes to the Financial Statements
For the financlal year ended 31 August 2021

1. Description of the Company
Barclays Portfolles SICAY (the "Compamy”) Is an open-ended Investrment company, incorporated as a Soclété o' imestissement
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
af 17 Decernber 2010, relating to undertakings for collective imvestrment.

The Cormpany is an umbrella imvestraent compary with variable share capital comprising separate sub-funds of assets and
liabilities (each a "Fund™), each of which relates to a different portfolio of assets with specific imvestment chjectives. The
assets of each Fund are segregated in the Company's boaks from the other assets of the Company.

As at 31 August 2027, the Company has eleven launched Funds denominated in the following currencies:

Funds

¢

g

;

%
98980488888

The Compsany has appointed FundRiock Management Company 5.A. ("FundRock™) to serve as s management company (the
"Management Comparny®) from 28 March 2019 pursuant to the Management Company Agreement. FundRock Is responsible,
subject to the overall supervision of the Directors, for the provision of portfolie and risk managemnent services, administrative
services and marketing services to the Compary, and more 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 Lisembourg and approved as Chapter 15 Management
Compary by the CS5F, therefore it has to comply with Lubembourg laws and regulations. In accordance with the CS5F Rules
S The ol ﬁ“mﬂml the %mwﬁwmg;‘ﬁmﬂmﬂ: shall -
ary person or entity. The Management Compary's ity to the Compary mance 5 not
be affected by the delegation. Please refer to the secticns in the Prespectus for further information regarding the delegation
by the Management Company of the Imvestment management, distribution and administration functions.

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

The Management Company has appointed Barclays Imestment Solutions Limited, Wealth Management division, as its
investrent manager pursuarnt to an [mestment Management Agreemnent, as amended from time to time, between the
Management Company and the Imvestment Manager.

. Summary of Significant Accounting Policles

(o) Fresentation of Finoncial Stotements
The financial staterments are prepared in accordance with Luxembourg regulations relating to undertakings for collective
irvestment and Lusxembourg Generally Accepted Accounting Principles ("Lux CAAFT),

(k) Tregiment of Currencies
The reporting currency of the Company Is Sterling ("GBP") and the Compamy’s combined financial statements are shown In
Sterling. The Comparry may, however, Invest In assets denominated In currencies other than Sterling. The EXPOSLIrE
of the underlying assets of each Fund may be hedged back into the reference currency of the relevant Fund to provide an
element of protection against cumency fluctuation.

Transactions in foreign currencles 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' reporting currency are translated into

the relevant Fund's reporting currency at the last avallable exchange rate as of 11.00 pum. Central European Time ("CET™) on
31 August 2027,

BARCLAYS PORTFOLIOS SICAY AUDITED ANMUAL REFORT 21
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Notes to the Financial Statements (continued)
For the financlal year ended 31 August 2021
Summary of Significant Accounting Policies {comtinued)

r
(k) Treatment of Currencies (cordimued)
The exchange gain or loss arising from the transiation of these items is taken into account in the determination of the resufts
ations.

of oper.

As at
GBP 31 August 2021
Ewro 1.16587
Hong Kong dollar 10.70358
Japanese yen 151.19484
Swiss franc 126071
United States dollar 1.37625

(c) Valwation of Investiments
In accordance with the Prospectus, the valuation at 31 August 2027 has been used for the purpose of these Financlal
Staternents.

Securities admitted to an officlal exchange listing In or dealt In on ancther regulated market are valued at the last avallable
mid-market price as of 11.00 pm. CET on 31 August 2007,

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

If & security |5 listed on more than one regulated market, the value of the security will be determined using the price obtained
from the sechange that is the main market for such a security or which provides the falrest criteria for valuing such securities.

In the event that any of the securities held in a Fund's portfolio on 31 August 2027 are not quoted or dealt in any stock
exchange of regulated market o If, with respect to securities quoted or deatt in on a regulated market, the price, determined
a5 described above, is not available or not representative of the fair market value of the relevant securtties, the value thereof
will be determined on the basts of the prohable realisation value thereof determined prudenthy and in good faith.

Liquidity Instruments with an original maturity of 20 days or less are valued using the amortised cost method, which
appreedrmates market value.

(el Treatmeant of lnoame
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 withholding tae

Deposit interest is recognised on an accruals basls.

e Futures Controdls

As part of the Company’s imestment strategy, the Company may enter into futures contracts. Initial margin deposits made
upon entering Into furtures contracts are incleded In cash at bank In the Combined Statement of Net Assets. Futures contracts
are valued at the cost of closing cut at 31 August 2027 and are shown on the Combined Staterment of Net Assets and the
Portfolio Staternents. The unreallsed gain or loss on open futures contracts Is calculated as the difference between the
contract price at trade date and the cument day price at 11.00 pum. CET on a daily basls. Commitment, as disclosed In the
Partfolio Statements, has been calculated according to the guidelines issued by the European Securities and Market Autharity
{"ESMA") and reprasents the market value of an equivalent pasition In the assets undertying each finandal Instrument.

{f Net Realised Gains or Losses on investmenis
The net realised galn or boss on investment securities sold |s determined on the average cost basis.

(o) Forward Foreign Exchange Cardrads
Forward forelgn exchange contracts are valued at the forwand rate applicable on 31 August 2027 &t 11.00 pum. CET for the
remaining period until maturity and are shown on the Combined Statement of Net Assets and the Portfollo Statements,

Gains or losses resulting from forward foreign exchange contracts are shown as unrealised gains or losses until the settlement
of the contract when the gain or logs (s reported as realisad.

BARCLAYS PORTFOLIOS SICAY AUDITED ANMUAL REFORT 2021
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2021

2 Summary of Significant Accounting Policies (comtinued)

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

Income paid on securities lent by the Company will be paid by the relevant bomower of such securities to the Compamy.
As of 31 August 2027, the Funds had no securities on loan and no securities were lent during the reported financial year.

{i) Combined Financiol Staternents
The financlal staterments of the Comparny is expressed in GBP and the financial staternents of the Funds are in the currency
of each Fund. The Combined Statement of Net Assets, Combined Staterment of Operations and Combined Staterment of
Changes in Net Assets are the sum of the statement of net assets, statement of operations and ststement of changes In
net assets of each Fund comverted (where applicable) into the currency of the Company wsing echange rates prevailing at
financial year end.

(i [ustribadions
The Comparry will declare and pay dividends to Shareholders of ach Funds' holding distribution shares on the basis set out
below, usually within two months following the end of the relevant period.

Frequency of Dividend Relevant Period

Fund FPayment End
Barclays GlobalBeta Portiollo 1 Monthly End of each month
Barclays GlobalBeta Portfolio 2 Quarterly  End of February, May, August and Novembar
Barclays GlobalBeta Portfolio 3 Quarterly  End of February, May, August and November
Barclays GlobalBeta Portfolio 4 Half-yearly End of February and August
Barclays GlobalBets Portfollo 5 Half-yearly End of February and August
Barciays MultiManager Portfalla 1 Monthly End of each month
Barclays MultiManager Portfolio 2 CQuarterly  End of February, May, August and November
MultiManager Portfolio 3 Quarterly  End of February, May, August and November
Barclays MultManager Portfolio 4 Half-yearly End of February and August
Barclays MultiManager Portfollo 5 Half-yearly End of February and August
Liquid Atemative Strategies Annually End of August

Distributions are recorded by the Fund on the exc-dvidend date.

Distributions which have remained unclalimed by Shareholders for over five years will be forfetted to the benefit of the
relevant Fund.

3. Manager
{a) Maragement Fees
FundRock Management Compary S.A. has been appointed as Management Compary In pavment for camrying out its
duties and responsibilities, the Managernent Company |s entitied to receive a Management Comparry fee of 1.6 basis points
;ﬂdﬁdmnmwmnumdhmmmﬂﬂ:hmnf:lthFund.Tﬁ:nmmtucda.ilwdmﬂir
quarterly.

In addition, the Management Company shall also be entitled to be repaid all of its reasonable disbursements out of the assets
of the Compary relating to the services it provides which shall be at normal commerclal rates tegether with the value added
ta, if army, therson.

The fee pald to the Managermaent Comparry is included In the caption "Management fiees® on the Combined Statement of
Operations for the financial vear ended 31 August 2021,

Investment Management Fee and Lead Distributor Fee

The caption "Management fees™ on the Comblned Statement of Operations for the financlal year ended 31 August 2021 also
includes the fee pald to the Investment Manager and the Lead Distributor for cammying out their duties and responsibilities.
The Imestment Manager and the Lead Distributor may each pay a portien of their fees to the Sublnvestment Manager and
the Sub-Distributors.

The current annual Management fees rates for each Class of the relevant Fund s as set out on the following table. Such fee
will be accrued dally based on the dally Net Asset Value of the relevant Class and will be pald quarterly in arrears.
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2021

3. Manager {continued)
(o) Monagement Fees (continued)
Management fee rates

Funds Class A i.'_',h_'uf._:'iL C Class|  Class R Class Y
Barclays ClobalBeta Portfollo 1 0.55% 045% upto0S50% 030% .
Barclays ClobalBeta Portfolio 2 1L.90% 070% upto050%  0.35% -
Barclays GlobalBeta Portfolio 3 1.25% 0.75% uptodS0% 035% .

GlobalBeta Portfollo 4 1.25% O75% upto0S0%  0.35% -
Barclays ClobalBeta Portfolio 5 1.25% 075% upto0S0%  035% -
Barclays MultiManager Portfolio 1 0e0% 050% wpiol35% 045% .
Barclays MultiManager Portfolio 2 135%  095% uptol40% 0.75% -
Barclays MultiManager Portfolio 3 1.50% 1.00% uptodsS0s O75% upto00%
Barclays MultiManager Portfolio 4 1.50%: 100% upto0S0% O75% uptol00%
Barclays MultiManager Portfolio 5 1.50% 1.00% uptod50% O75% upto 200%
LUquid Alternattve Strategles up to 1.00% . - 050% -

=1 Maoragerment Fees of Underfing Funds
For the undertying funds in which the Funds imeest, the imestment manager of the undertying funds can recebve 2 maximumm
annual management fee as detailed below:

Annual Management

fees in %
AXO UCITS Fund ICAY - AKO Global UCITS Fund 1.50%
Barclays Capital Emerging Markets Local Bond UCITS ETF® 0.55%
BlackRock Strategic Funds - BlackRock Global Event Driven Accumulating Fund 0.50%
Brandes U5 Value Fund F1 USD Inc 0.15%
DB Platinum [V Systermatic Alpha Fund 0.95%
Findlay Park Armerican LISD 0%
GlobalAccess Asla Pacific (ex-Japan) Fund™® 0.75%
GlebalAccess Emerging Market Debt Fund® 0.70%
Global Access Emerglng Market Equity Fund® 0.94%
GlobalAccess Emerging Market Local Cumency Debt Fund® 0.75%
GlobalAccess Europe {ex-UK) Alpha Fund* 0.75%
GlobalAccess Global Corporate Bond Fund®* 0.55%
GlobalAccess Clobal Covermment Bond Fund® 0.45%
GlehalAcress Global High Yield Bond Fund™ 0.70%
GlobalAccess Global Short Duration Bond Fund™ 0.55%
ClobalAccess Japan Fund® 0.80%
GlobalAccess UK Opportunities Fund® 0.73%
ClobalAcrass US Equity Fund® 0.50%
Globalfcoess US Small & Mid Cap Equity Fund® 0.90%
Institutional Cash Series Plc - Institutional Sterling Liquidity Fund 0.13%
I5hares § Corporate Bond UCITS ETF 0.20%
IShares § High Yield Corp Bond UCITS ETF CBP Hedged (Dist) 0.50%
iShares $ Treasury Bond 1-3yr UCITS ETF USD (Dist) 0.07%
IShares € Government Bond 1-3yr UCITS ETF 0.20%
|Shares Core £ Corporate Bond UICITS ETF 0.20%
I5hares Core € Corporate Bond UICITS ETF 0.20%
iShares Core EURD STOXX 50 UCITS ETF ¢10%
IShares Core FTSE 100 UCITS ETF 0.07%
IShares Core MSCIEM 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 Euro Covernmeént Bond Index Fund 0.03%

*These funds form part of Barclays Mult-Manager Fund PLC
BARCLAYS FORTFOLIOS SICAV AUDITED ANMUAL REFORT 2021
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Notes to the Financial Statements (continued)

For the financial year ended 31 August 2021
3. Manager {continued)
(k) Moragement Fees of Linderiing Funds (confinued)

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

Arinual Management

fees in %
iShares Euro investment Grade Corporate Bond Index Fund 0.12%
iShares Europe ex-UK Index Fund 0.00%
iShares Clobal Corp Bond UCITS ETF 0.20%
IShares Clobal Govemnment Bond UCITS ETF 0.20%
iShares Clobal High Yield Corp Bond LICITS ETF 0.50%
iShares Clobal Inflation Linked Government Bond UCITS ETF 0.20%
iShares ),P. Morgan § EM Bond UCITS ETF 0.50%
iShares japan Index Fund 0.30%
iShares Morth America Index Fund 0.30%
iShares Pacific Index Fund 0.00%
IShares UK Cradit Bond Indes: Fund 0.15%
IShares UK Index Fund 0.30%
iShares LS Corporate Bond Index Fund 0.03%
iShares US index Fund 0.00%
|1Shares World ex-Eure Covernment Bond Index Fund 0.03%
Janus Henderson Global Mult-Strateqy Fund 0.50%
Janus Henderson Horizon Pan European Absolute Retum Fund 1,005
Kepler Liquid Strategles ICAV - KLS Athos Event 0.75%
FKepler Liquid Strategles ICAV - KLS Arete Macro Fund 1.50%
Lazard Rathmore Alternative Fund S Ace CBP Hedged 1.00%
Lywor Dimension IRL - Lysor/ Tiedemann Arbitrage Strategy Fund 140%
Man Funds ¥l plc - Man CLG Alpha Select Alternative Fund 0.75%
Natbis International Funds (L) | — Loomis Sayles LS. Growth Equity Fund 0.35%
PIMCO GIS Global Real Return Fund 0436
Principal Global imvestors - Finisterre Unconstrained Emerging Markets Fiwed Income Fund 0.55%
Royal London Cash Plus Fund 011%
Schroder CALA Two Sigma Diversified Fund 1.40%
U Access IRL Trend Macro Fund 1.50%
Veritas Global Real Retumn Fund 0.B5%
Vulcan Value Equity USD Il Inc 0.75%
Xtrackers || Global Covernment Bond UCITS ETF 20 — GBP Hedged 0.15%

*These funds form part of Barclays Muld-Manager Fund PLC.

4, Taxation
Under current legisiation and regulations, the Company is not subject to Luxembourg taxes on income or capital gains.
However, the Company Is subject to a “taxe d'abonnerment” 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 on, the
imvestments of the Funds In ather Luxembourg undertakings for collective Imvestments which have already been subject to
such tac

For classes of Shares of Funds which are reserved for Institutional Investors, the “taxe d'abonnement” annual rate 1§ redwced
to 0071%.

Dhidend and Interest Income recetved by the Funds may be subject to non-recoverable withholding tax In the countries of
origin.

BARCLAYS PORTFOLIDS SICAV AUDITED ANMUAL REFORT 20201
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2021

5. Fund Expenses

(o Admirsstration and Deposifary Fees
During the financial year, Northern Trust Clobal Services SE acted as Administrator, Registrar, Domiciliary and Transfer Agent,
pursuant to an administration agreement between the Company and the Administrator.

During the financial year, Morthern Trust Global Senvices SE acted as Depositary of its assets and Paying Agent pursuant to a
Deposttary and paying agent agreement between Company and the Depositary:

The Administrator and the Depositary were entitied to an aggregate annual fee not to exceed 0.25% of the net asset value
of each Fund. The Administrator was enttted to certaln out-of-pocket expenses, transfer agency fees, financlal staterment
preparation charges and registrar fees at normal commercial rates. The Depositary was entitled to recover from the Company,
sub-custody fees, transaction charges and out-of-pocket expenses at normal commerclal 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 amears cut of the assets of each Fund,

(B} Cop on Expenses
There Is a cap to all administrative expenses (administrathve, transfer agency, reglstrar and custody fees) at 16bps for the
Funds listed bebow. The cap is calculated daily.

Barclays MultiManager Portfollo 1
mmﬁw Pnrl:hlh ;
[ls]

Barclays MultiManager Portfolio 4

Barclays MultiManager Portfollo 5

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

Funds Class A Class € Class R
Barclays ClobalBeta Portfolio 1 0.65% 0.55% 0.45%
Barclays GlobalBeta Portiolio 2 1.35% 0.B5% 0.45%
Barclays GlobalBeta Portfolio 3 1.35% 0.E5% 0.45%
Barclays ClobalBeta Portfolio 4 1.35% Q.E5% 045%
Barclays GlobalBeta Portfolio 5 1.35% 0.85% 0.45%

These caps have been disclosed within the ‘Walver/Reimburserment of expenses’ line in the Statement of Operations.

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

The Currency Hedging Manager was entitied to a fee not to exceed 0.10% of the net monthly currency value of all forward
foreign exchange contracts entered into in respect of the hedged share classes. All casts, incuding the fees of the Currency
Hedging Manager, which were incurred by the hedged share dasses and gains/losses which were made by the hedged share
classes as a result of hedging transactions emtered into, were accrued and attributed /changed 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
Directive 2014/65/ELl on Markets in Financial Instruments and amending Directive 2004/39/EC {"MIFID 1I7), effective from 3
January 2018, the Investment Manager no longer pays for its Investment research via dealing commission,

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

Research costs Incurred from 1 Septernber 2020 to 31 August 2021 by the Comparry are fully pald by the Irmvestrment Managet

I Related Party Transactions
The Management Comparry, the Irvestment Manager and the Sub-Imvestment Manager(s) and any of their respective
connected persons may affect transactions by or through the agency of another person with whom the Investment Manager,
the Sub-lmestment Manager(s) or any of their Connected Persons have an amangement. Such transactions, If amy, have
been entered into the ordinary course of business and on normal commercial terms.

8. Dilution
For valustion purposes, the securities are valued as outlined in note 2 (c). When these values are taken imbo 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 undertying Imvestments, These costs have an adverse effect on the value of a Fund and are known as “dilution”,

BARCLAYS PORTFOLIOS SICAY AUDITED ANMUAL REFORT 2071
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2021

8. Dilution {continued)

To mitigate the effects of dilution, the Directors may, at their discretion, make a dilution adjustrment to the Net Asset Value
per Share, The requirement to make any adjustment will depend on the volume of subscriptions and redemptions in the
relevant Fund on the valuation day. The Directors may at their discretion make a difution adjustrnent i, in their opinion, the
existing Sharehaolders, in case of subseriptions, or the remaining Shareholders, in case of redemptions, might otherwise
be adversely affected. The dilution adjustrment will imvolve adding to, when a Fund 15 In a net subscription position, and
deducting from, when a Fund Is In a net redemption position, the Net 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 posttion and decrease the price where the relevant Fund
Is In a net redemption position. This Is a daily process, sublect to the dally volume of subscriptions and redemptions. The
Directors review on a periodic basis the size of the dilution adjustment. The threshold used for the application s 0.5%. As at
31 August 2027 the madmum applicable swing factor, among all Funds, 15 0.15%.

The Combined Statement of Net Assets as at 31 August 2021, as disclosed on pages 47 to 48 , exclude the swing price

The Net Asset Value per Share as at 31 August 2027, as disclosed on pages 49 to 50, include the swing price ad|ustment
{when applicable). As at 31 August 2021, there was no swing price adjustment apglicable. All Funds applied swing price
adjustments during the financlal year.

5. Change in Investment Portolio
The list containing all the sales and purchases of the irvestment portfolios iz avallable at the registered office of the Company
where It may be inspected and coples may be obtained.

BARCLAYS PORTFOLIOS SICAY AUDITED ANMUAL REFORT 21
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Notes to the Financial Statements (continued)
For the financial year ended 31 August 2021

12. Transaction Costs and Broker Fees
Each Fund's transaction costsincurmed from 1 September 202010 37 August 2021, relate to the purchase or sale of transferable
securities, derivatives or other eligible assets. Transaction costs include commission costs, settlement fees, broker fees and
depositary transaction fees, Commission costs, settlement fees and broker fees are included as part of net realised gain on
investmenits in the Combined Statement of Operations for the financlal year. Depositary transaction fees are included as
part of administration and depasitary fees in the Combined Statement of Operations for the financial year, Transaction costs
incurred for the financial year ended 37 August 2027 were as follows:

Transaction

Fund Cosis

GEBP
Barclays ClobalBeta Portfiolio 1 1.236
Bardays ClobalBeta Portfolle 2 8342
Bardays ClobalBeta Portfollo 3 15,932
Barclays ClobalBeta Portfolio 4 7,583
Barclays ClobalBeta Portfolio 5 5199
Barclays MultiManager Portfalio 1 5241
Bardays MultiManager Portfollo 2 10,270
Barclays MultiManager Portfolio 3 27,360
Barelays MultiManager Portialio 4 14,074
Barclays MultiManager Portfolio 5 5481
Liguid Alternative Strategies 4

13 Glabal Exposure
The Company and the [mvestment Manager employs a risk-managerment process which enables it to monitor and measure
at amy time the risk of the positions and their contribution to the overall risk profile of each Fund. The Compary and the

Imvestment Manager employs, if applicable, a process for accurate and independent assessment of the value of any over the
counter dertvathve Instriment.

The Imvestrnent Manager applies the commitrnent approach with respect to the determination of the global exposure of
each Fund.

14, Significant Events In the Financlal Year
On 10 March 2021 a new Prospectus was lssued for the Company, replacing the Prospectus 1ssued on 24 March 2020,

nningin january 2020, global financial markets have experienced and continue to experience significant volatility resultin
ﬂﬂ:ﬂmﬂﬁmﬂmlimm of COVID-19 have and may continue to adversely affect the ﬂuhﬂ-::?nlrowujln%
which may negathwely Impact the Comparry's performance. The Company s comfortable that It has reserves to cope with
the potential impact of COVID-19. In terms of operations, the Company has assessed Its own resillence and the resliience 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 operaticnal disturbances have been identified as of now.

The Board is aware that the global financial markets have incurred increased volatiifty and uncertainty since the onset of the

pandemic. The COVID-19 pandemic Is an unprecedented event and the eventual iImpact on the global economy and markets
will largely depend on the scale and duration of the outbreak. The Board will continue to monitor this situation,

There have been no other significant events during the financial year end which, In the opinion of the Directors require an
arnendment to or disclosure in the Financial Statemments for the financlal year ended 31 August 2021

15. Past Balance Sheet Events

There have been no significant events since the financial year endwhich, in the opinion of the Directors require an amendment
to or disclosure in the Financial Statements for the financial year ended 31 Auwgust 2021,

BARCLAYS PORTFOLIDS SICAY AUDITED ANMUAL REFORT 201
&3
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2022 11
6,137,171.32 1,020,182
182,701.87 30,371
5,954,469.45 989,811

112,624,009.07

118,000.00

954.441
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2022 11
45,805,730.64 7,614,287
927,353.57 154,154
44,878,377.07 7,460,133
83,366,843.17
708,006.06 98,321
260,004.12 36,107
82,500.00
50,500.00
15,209.31
1,010.507
14.020 1,947
17.095 2,374
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2022 11
176,158,798.30 29,282,877
2,843,736.36 472,714
173,315,061.94 28,810,163
170,529,053.49
1,319,000.47 183,170
351,692.94 48,840
146,000.00
96,000.00
20,007 .56
1,168.007
13.740 1,908
17.578 2,441
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2022 11
114,914,410.65 19,102,222
1,030,494 .22 171,299
113,883,916.43 18,930,923
27,006,034.59
29,303.55 4,069
17,000.00
1,500.00
1,588.590
19.536 2,713
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2022 11
67,951,451.78 11,295,570
456,799.50 75,934
67,494,652.28 11,219,636
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2022 11
33,213,107.36 5,521,015
802,640.70 133,423
32,410,466.66 5,387,592
4,248,270.88
5,903,597.07 819,833
2,288,055.27 317,742
4,500.00
613,054.08
182,476.72
944.060
9.630 1,337
12.539 1,741
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2022 11
73,642,485.71 12,241,590
1,097,978.72 182,517
72,544,506.99 12,059,073
37,935,538.19
1,219,201.62 169,311
10,561,420.06 1,466,664
36,000.00
123,954.80
809,478.92
1,053.765
9.836 1,366
13.047 1,812
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2022 11
210,486,625.94 34,989,192
14,041,459.56 2,334,112
196,445,166.38 32,655,080
117,355,607.58
6,029,619.45 837,333
14,900,632.42 2,069,251
101,000.00
517,290.67
984,343.78
1,161.937
11.656 1,619
15.138 2,102
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2022 11
52,166,665.62 8,671,665
2,938,634.57 488,489
49,228,031.05 8,183,176
158,094,932.59
2,494,248.36 346,376
2,049,700.95 284,642
113,000.00
154,323.89
125,228.08
1,399.070
16.162 2,244
16.368 2,273
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2022 11
18,703,853.49 3,109,142
1,383,705.56 230,013
17,320,147.93 2,879,128
4,338,613.73 602,503
236,456.49 32,837
260,955.35
14,212.05
16.626 2,309
16.638 2,311
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[ [
0 20,000 24,500
2012 © (20,000 (24,500
2013 3 0 45,593 173,581
© 0 ()
0 10,000 14,500
2013 © (10,000 (14,500
2014 3 16,407 23,554 166,434
@ @ ()
20,000 0 34,500
2014 (20,000) © (34,500)
2015 3 8,001 146,377 28,058
® (V) @
10 0 10,000 24,500
2015 © (10,000) (24,500)
2016 3 8,125 16,407 19,776
()] ()] ()
1 6,000 20,000 10,500
2016 (6,000) (20,000) (10,500)
2017 3 0 0 19,776
© () ©
1 13,500 0 24,000
2017 (13,500) () (24,000)
2018 3 50,394 0 70,170
© 0 ()
13 0 6,000 18,000
2018 () (6,000) (18,000)
2019 3 0 8,125 62,045
© 0 ()
1 186,000 0 204,000
2019 (186,000) ) (204,000)
2020 31 0 8,031 54,014
@ @ ®
15 0 100,000 104,000
2020 © (100,000) | (104,000
2021 3 0 50,393 3,621
() (V) ®
" 14,000 0 118,000
2021 (14,000 © (118,000)
2022 31 = - oo
()] ()] ()
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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)
u 17,500 0 171,000
5019 (17,500) (V) (171,000)
2020 31
75 7,000 107,771 0 32,523 27,867
() (7,000) (104,000) ) () ()
15 0 45,000 126,000
2020 0) (45,000) (126,000)
2021 31
24,551 72,322 60,000 0 12,658 15,209
(24,500) (68,500) (60,000) 0 0 0
16 0 43,500 82,500
2021 0 (43,500) (82,500)
2022 31
0 4,000 56,000 0 0 15,209
() (4,000) (56,000) () () ©
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I
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) (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 (V) 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) (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)
i 115,000 171,500 225,500
(115,000) (171,500) (225,500)
2017
2018 31
45,000 31,500 166,836 0 0 89,719
(45,000) (31,500) (157,000) 0 (V) 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
—p (10,000) (22,000) (173,500)
2020 31
0 4,000 148,336 0 27,893 19,720
© (4,000) (138,500) () () ()
15 66,000 28,000 211,500
2020 (66,000) (28,000) (211,500)
2021 31
1,000 0 149,336 35,008 19,720 35,008
(1,000) () (139,500) () © ©
16 0 65,500 146,000
2021 0) (65,500) (146,000)
2022 31
0 43,500 105,836 0 15,001 20,007
() (43,500) (96,000) () () ©
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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) () () ()
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) () © ©
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) () () ()
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) () © ©
15 0 0 17,000
2020 () ()] (17,000)
2021 31
12,500 0 30,500 0 12,039 0
(12,500) @ (30,500) () () ()
1 0 0 17,000
2021 © © (17,000)
2022 31
0 18,000 12,500
0) (18,000) (12,500)
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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) 0) 0) (0)
11
2016
2017 31 0 0 4,500 0 4,967 9,317
© (V) (4,500) © © ©
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) () 0 ©
14
2019
2020 31 0 22,000 0 0 0 9,317
() (22,000) 0) (()) © ()
15
2020
2021 31 0 9,317 0
() © ()
16
2021
2022 31
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2012 (120,000 (0 (124,500)
o 42,363 40,878 617,607 0 81,122 30
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2013 (0) (0) (124,500)
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9,500 120,000 14,000
2014 (9.500) | (120,000) | (14,000)
S 22,441 156,642 963,215 36,907 17,752 72,857
(0) (17,500) | (620,500) (0) (0) (0
10 0 0 14,000
2015 ()] ()] (14,000)
168 2,338 21,065 944,488 490,566 93,478 469,945
() @ (620,500) () @ ()
n 0 0 14,000
2016 ©) (0 (14,000)
2017 1
0 3 2,263 0 946,751 9,968 120,552 359,361
()] ()] (620,500) ()] ()] ()]
" 0 0 14,000
2017 (0 (0 (14,000)
201 1
3 93,538 88,619 951,670 2,488 35,740 326,110
(92,000) 0 (712,500) ) 0 (0
13 0 0 14,000
2018 © () (14,000)
S 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)
2020 1,367 92,000 852,973 8,089 30,993 237,705
(0) (92,000) | (600,000) (0) (0) (0)
15 0 0 4,500
2020 ©) ) (4,500)
et 8 1,332 124 854,181 3,981 40,893 200,793
()] ()] (600,000) ()] ()] ()]
" 0 0 4,500
2021 (0) (0) (4,500)
0228 1,288 242,455 613,014 10,59 10,183 201,206
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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) () () ()
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
O () (175,500) () () ()
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) (0) 0) 0)
P 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
P 0 (8,000) (67,000)
2020 31
1,257 29,657 179,863 7,166 233,184 1,092,275
© (27,000) (20,000) ) (V) ()
15 0 0 67,000
2020 © () (67,000)
2021 31
6,334 31,647 154,550 4,330 177,593 919,012
© © (20,000) © (V) ()
16 0 31,000 36,000
2001 (0) (31,000) (36,000)
2022 31
1,691 32,473 123,768 373 98,036 821,349
© () (20,000) () () ()
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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)
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)
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
(0 (33,000) (228,000) (0) 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) 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 (0) (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)
15 0 96,000 121,500
2020 (0) (96,000) (121,500)
2021 31
17,786 75,554 1,050,079 10,004 342,99 1,121,298
() (50,000) (90,000) () () ()
16 0 8,000 113,500
2021 [©) (8,000) (113,500)
2022 31
23,760 540,429 533,410 3,474 134,268 990,504
© ()] (90,000) () () (V)
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2013 31 120,315 110,165 1,024,902 61,496 0 98,278
(80,000) (V) (80,000) () (V) (V)
188,000 0 188,000
2013 (188,000) (0) (188,000)
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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
2014 (307,500) (39,000) (456 ,500)
2015 31
92,000 219,908 1,049,261 90,211 40,536 232,919
(92,000) (22,500) (687,000) (0) (0) (0)
10 0 0 456,500
2015 0) (0) (456 ,500)
2016 31
16,247 38,343 1,027,165 450,835 54,274 629,480
0) (17,500) (669,500) 0) (0) 0)
1 0 134,500 322,000
2016 (0) (134,500) (322,000)
2017 31
0 11,430 1,015,735 14,766 193,911 450,335
© © (669,500) () () ()
1 13,000 222,000 113,000
2017 (13,000) (222,000) (113,000)
2018 31
53 560,821 454,967 3,410 47,001 406,743
(0) (517,500) (152,000) (0) (0) (0)
13 0 0 113,000
2018 0) (0) (113,000)
2019 31
93 53,290 401,770 3,071 132,857 276,957
() (V) (152,000) () (V) ()
14 0 0 113,000
2019 (0) (0) (113,000)
2020 31
204 13,675 388,299 10,248 61,377 225,828
0) (10,000) (142,000) 0) (0) 0)
15 0 0 113,000
2020 0) (0) (113,000)
2021 31
0 84,700 303,599 2,567 63,398 164,997
© (84,000) (58,000) © () ©
16 0 0 113,000
2021 0) (0) (113,000)
2022 31
0 149,080 154,519 3,407 39,338 129,066
() (V) (58,000) () (V) ()
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2012
2013 31 130,686 61,562 305,933 4,031 0 15,019
(100,000) 0) (100,000) 0) 0) (0)
2013
2014 31 948 85,480 221,401 25,120 4,031 36,108
() © (100,000) ()] © ()
2014
2015 31 0 94,673 126,728 3,605 0 39,713
() (50,000) (50,000) O © ©
10
2015
2016 31 2,908 18,164 111,472 53,904 22,351 71,266
© © (50,000) ()] (()) (V)
11
2016
2017 31 0 0 111,472 164 8,769 62,661
() () (50,000) () () ()
12
2017
2018 31 37,843 2,521 146,794 4,409 492 66,578
(37,500) 0) (87,500) 0) 0) 0)
13
2018
2019 31 40 18,045 128,789 800 25,452 41,926
() (13,000) (74,500) () () ()
14
2019
2020 31 0 37,500 91,289 0 15,081 26,845
© (37,500) (37,000) ) © ©
15
2020
2021 31 378 513 91,154 375 10,298 16,922
(V) © (37,000) (V) () ()
16
2021
2022 31 200,098 30,297 260,955 0 2,710 14,212
(200,000) 0) (237,000) 0) 0) )
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1983 20 IML IML
30 IML 1998 22
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Audit report

To the Shareholders of
Barclays Portfolios SICAV

Our opinion

In our opinion, the accompanying financial statements give atrue and fair view of the financial position

of Barclays Portfolios SICAV (the “Fund”) and of each of its sub-funds as at 31 August 2022, 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 2022;

the portfolio statements as at 31 August 2022;

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.

Basisfor 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 | 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 Code of Ethics for Professional Accountants,
including International Independence Standards, issued by the International Ethics Standards Board for 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 stated in 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.

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
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performed, we conclude that there is amaterial 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' ahility 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 financia statements

The objectives of our audit are to obtain reasonable assurance about whether the financial statements as a whole are free
from material misstatement, whether due to fraud or error, and to issue an audit report that includes our opinion.
Reasonable assurance is a high level of assurance, but is not a guarantee that an audit conducted in accordance with the
Law of 23 July 2016 and with ISAs as adopted for Luxembourg by the CSSF will always detect a material misstatement
when it exists. Misstatements can arise from fraud or error and are considered material if, individually or in the
aggregate, they could reasonably be expected to influence the economic decisions of users taken on the basis of these
financial statements.

As part of an audit in accordance with the Law of 23 July 2016 and with | SAs as adopted for Luxembourg by the CSSF,
we exercise professional judgment and maintain professional scepticism throughout the audit. We also:

identify and assess the risks of material misstatement of the financial statements, whether due to fraud or error, design
and perform audit procedures responsive to those risks, and obtain audit evidence that is sufficient and appropriate to
provide a basis for our opinion. The risk of not detecting a material misstatement resulting from fraud is higher than for
one resulting from error, as fraud may involve collusion, forgery, intentional omissions, misrepresentations, or the
override of internal control;

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 financial
statements or, if such disclosures are inadequate, to modify our opinion. Our conclusions are based on the audit evidence
obtained up to the date of our audit report. However, future events or conditions may cause the Fund or any of its sub-
funds to cease to continue as a going concern;
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evaluate the overall 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, 12 December 2022
PricewaterhouseCoopers, Société coopérative
Represented by

Andrea Montresori
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Audit Report
To the Shareholders of Barclays Portfolios SICAV
Our opinion

In our opinion, the accompanying financial statements give a true and fair view of the financial position of Barclays
Portfolios SICAV (the “Fund”) and of each of its sub-funds as at 31 August 2021, 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 2021,
the portfolio statement as at 31 August 2021;
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 Code of Ethics for Professional Accountants,
including International Independence Standards, issued by the International Ethics Standards Board for 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 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 2021
PricewaterhouseCoopers, Société coopérative

Represented by

Andrea Montresori
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