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1,569,357,555

Robeco QI Global Dynamic Duration

2021 12 31 1
Robeco QI Global
Dynamic Duration

2,398,550,233

32,233,544
275,087
32,508,631

7,580,812
2,670,931
576,517
238,738
11,066,998

/ 21,441,633

(38,942,773)
19,435,264
(75,418,926)
14,192,798
(80,733,637)

(10,291,517)
(4,733,627)
3,702,779
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99,964
(11,222,401)
(70,514,405)
367,661,432
(1,117,760,984)
750,099,552)
8,578,721)
1,569,357,555
Robeco QI Global Dynamic Duration IBH JPY
2022 4
US TREASURY N/B 15-FEB-2045 2.500 2045/2/15 44,502,973.34 3.3%
US TREASURY N/B 30-APR-2026 0.750 2026/4/30 34,048,636.97 2.5%
US TREASURY N/B 31-0CT-2028 1.375 2028/10/31 33,364,141.37 2.5%
JAPAN (20 YEAR ISSUE) 20-JUN-2041 0.400 2041/6/20 33,140,413.05 2.5%
AUSTRALIAN GOVERNMENT 21-APR-2027 4.750 2027/4/21 33,034,263.42 2.5%
US TREASURY N/B 15-MAY-2030 0.625 2030/5/15 31,846,124.50 2.4%
US TREASURY N/B 15-NOV-2026 2.000 2026/11/15 31,379,787.79 2.3%
US TREASURY N/B 31-MAY-2026 0.750 2026/5/31 30,812,609.52 2.3%
US TREASURY N/B 31-MAY-2027 0.500 2027/5/31 29,876,125.67 2.2%
US TREASURY N/B 28-FEB-2027 1.125 2027/2/28 29,790,508.11 2.2%
FRANCE (GOVT OF) 25-0CT-2022 2.250 2022/10/25 28,178,380.37 2.1%
BUONI POLIENNALI DEL TES 01-NOV-
5.250 2029/11/1 27,673,896.26 2.1%
2029
US TREASURY N/B 15-MAY-2030 6.250 2030/5/15 27,388,542.51 2.0%
BUONI POLIENNALI DEL TES 01-JUN-
2.200 2027/6/1 26,477,199.19 2.0%
2027
FRANCE (GOVT OF) 25-MAY-2022 0.000 2022/5/25 25,685,085.14 1.9%
JAPAN (20 YEAR ISSUE) 20-MAR-2041 0.500 2041/3/20 25,645,054.20 1.9%
UNITED KINGDOM GILT 22-0CT-2026 0.375 2026/10/22 25,254,746.90 1.9%
US TREASURY N/B 15-FEB-2046 2.500 2046/2/15 25,055,430.85 1.9%
JAPAN (20 YEAR ISSUE) 20-JUN-2035 1.300 2035/6/20 24,958,174.70 1.9%
US TREASURY N/B 15-AUG-2049 2.250 2049/8/15 24,842,676.83 1.8%
US TREASURY N/B 15-AUG-2046 2.250 2046/8/15 24,725,802.55 1.8%
JAPAN (30 YEAR ISSUE) 20-SEP-2051 0.700 2051/9/20 24,405,019.15 1.8%
CANADIAN GOVERNMENT 01-SEP-2022 1.000 2022/9/1 23,799,050.61 1.8%
FRANCE (GOVT OF) 25-MAY-2031 1.500 2031/5/25 23,596,221.20 1.8%
NETHERLANDS ~ GOVERNMENT ~ 15-JAN-
0.000 2024/1/15 22,432,688.78 1.7%
2024
JAPAN (20 YEAR ISSUE) 20-DEC-2041 0.500 2041/12/20 22,048,309.37 1.6%
CANADIAN GOVERNMENT 01-SEP-2026 1.000 2026/9/1 21,635,312.64 1.6%
BUONI POLIENNALI DEL TES 01-SEP-
3.750 2024/9/1 21,417,251.71 1.6%
2024
AUSTRALIAN GOVERNMENT 21-JUN-2039 3.250 2039/6/21 20,895,808.18 1.6%
US TREASURY N/B 15-FEB-2030 1.500 2030/2/15 19,579,346.08 1.5%
UNITED KINGDOM GILT 31-JUL-2035 0.625 2035/7/31 19,263,652.62 1.4%
US TREASURY N/B 31-MAR-2026 0.750 2026/3/31 19,192,811.64 1.4%
UNITED KINGDOM GILT 07-SEP-2024 2.750 2024/9/7 18,409,624.97 1.4%
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BUNDESREPUB. DEUTSCHLAND ~15-MAY-

0.000 2035/5/15 17,873,552.20 1.3%
2035
JAPAN (10 YEAR ISSUE) 20-DEC-2031 0.100 2031/12/20 16,581,140.78 1.2%
BUNDESREPUB. DEUTSCHLAND 15-MAY-

0.000 2036/5/15 16,475,858.84 1.2%
2036
JAPAN (20 YEAR ISSUE) 20-SEP-2041 0.500 2041/9/20 16,349,428.43 1.2%
US TREASURY N/B 15-MAY-2049 2.875 2049/5/15 15,595,643.27 1.2%
CANADIAN GOVERNMENT 01-JUN-2026 1.500 2026/6/1 15,572,674.13 1.2%
JAPAN (5 YEAR ISSUE) 20-DEC-2024 0.100 2024/12/20 14,646,656.11 1.1%
BONOS Y OBLIG DEL ESTADO 30-JUL-

1.950 2030/7/30 14,541,030.09 1.1%
2030
SWEDISH GOVERNMENT 12-MAY-2025 2.500 2025/5/12 14,511,927.62 1.1%
JAPAN (30 YEAR ISSUE) 20-DEC-2051 0.700 2051/12/20 13,904,218.95 1.0%
JAPAN (20 YEAR ISSUE) 20-MAR-2036 0.400 2036/3/20 13,647,850.54 1.0%
BONOS Y OBLIG DEL ESTADO 31-JAN-

4.800 2024/1/31 12,974,096.89 1.0%
2024
KINGDOM OF DENMARK 15-NOV-2027 0.500 2027/11/15 12,964,652.85 1.0%
AUSTRALIAN GOVERNMENT 21-NOV-2027 2.750 2027/11/21 12,904,243.89 1.0%
FRANCE (GOVT OF) 25-APR-2041 4.500 2041/4/25 12,388,461.67 0.9%
BELGIUM KINGDOM 22-JUN-2038 1.900 2038/6/22 12,046,952.09 0.9%
FRANCE (GOVT OF) 25-MAY-2027 1.000 2027/5/25 11,149,413.42 0.8%
FRANCE (GOVT OF) 25-MAY-2025 0.500 2025/5/25 10,342,345.64 0.8%
BONOS Y OBLIG DEL ESTADO 31-0CT-

1.450 2027/10/31 9,847,160.07 0.7%
2027
BONOS Y OBLIG DEL ESTADO 30-APR-

0.500 2030/4/30 9,637,334.68 0.7%
2030
JAPAN (30 YEAR ISSUE) 20-JUN-2051 0.700 2051/6/20 9,094,715.10 0.7%
JAPAN (10 YEAR ISSUE) 20-DEC-2030 0.100 2030/12/20 8,900,833.52 0.7%
JAPAN (10 YEAR ISSUE) 20-DEC-2029 0.100 2029/12/20 8,289,150.48 0.6%
US TREASURY N/B 15-AUG-2027 2.250 2027/8/15 7,856,997.34 0.6%
JAPAN (30 YEAR ISSUE) 20-MAR-2051 0.700 2051/3/20 7,514,867.16 0.6%
BONOS Y OBLIG DEL ESTADO 31-OCT-

5.150 2044/10/31 6,945,774.64 0.5%
2044
BUNDESREPUB. DEUTSCHLAND ~15-AUG-

0.000 2052/8/15 6,704,778.22 0.5%
2052
BUNDESREPUB. DEUTSCHLAND 15-AUG-

0.000 2050/8/15 6,665,123.32 0.5%
2050
NETHERLANDS ~ GOVERNMENT ~ 15-JUL-

0.750 2027/7/15 6,612,754.21 0.5%
2027
FRANCE (GOVT OF) 25-0CT-2038 4.000 2038/10/25 6,096,558.34 0.5%
BUONI POLIENNALI DEL TES 01-SEP-

4.750 2044/9/1 6,024,056.29 0.4%
2044
SWEDISH GOVERNMENT 12-MAY-2031 0.125 2031/5/12 5,967,412.17 0.4%
JAPAN (40 YEAR ISSUE) 20-MAR-2061 0.700 2061/3/20 5,493,612.48 0.4%
BUONI POLIENNALI DEL TES 01-SEP-

2.450 2033/9/1 5,432,126.43 0.4%
2033
AUSTRALIAN GOVERNMENT 21-APR-2024 2.750 2024/4/21 5,422,263.26 0.4%
BUONI POLIENNALI DEL TES 01-FEB-

4.000 2037/2/1 5,318,487.50 0.4%
2037
UNITED KINGDOM GILT 31-JUL-2051 1.250 2051/7/31 5,287,019.07 0.4%
BONOS Y OBLIG DEL ESTADO 31-JAN-

6.000 2029/1/31 4,960,386.53 0.4%
2029
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BELGIUM KINGDOM 22-JUN-2031 1.000 2031/6/22 4,942,414.19 0.4%
SWEDISH GOVERNMENT 12-NOV-2026 1.000 2026/11/12 4,425,592.50 0.3%
UNITED KINGDOM GILT 31-JAN-2028 0.125 2028/1/31 4,129,600.18 0.3%
SWEDISH GOVERNMENT 30-MAR-2039 3.500 2039/3/30 3,902,899.38 0.3%
SWEDISH GOVERNMENT 13-NOV-2023 1.500 2023/11/13 3,894,504.95 0.3%
FRANCE (GOVT OF) 25-MAY-2066 1.750 2066/5/25 2,983,063.76 0.2%
AUSTRALIAN GOVERNMENT 21-APR-2033 4.500 2033/4/21 2,420,225.44 0.2%
FRANCE (GOVT OF) 25-APR-2029 5.500 2029/4/25 2,062,532.29 0.2%
FRANCE (GOVT OF) 25-APR-2060 4.000 2060/4/25 1,728,429.09 0.1%
SWEDISH GOVERNMENT 24-NOV-2045 0.500 2045/11/24 1,667,786.95 0.1%
BONOS Y OBLIG DEL ESTADO 31-0CT-

1.000 2050/10/31 1,450,797.98 0.1%
2050
UNITED KINGDOM GILT 22-0CT-2061 0.500 2061/10/22 1,053,464.12 0.1%
SWEDISH GOVERNMENT 23-JUN-2071 1.375 2071/6/23 853,958.78 0.1%
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Robeco QI Global Dynamic Duration IBH JPY 2022 10

US TREASURY N/B 15-FEB-2045 2.500 2045/2/15 38,695,010.77 3.4%
FRANCE (GOVT OF) 25-MAY-2023 1.750 2023/5/25 38,341,148.23 3.4%
US TREASURY N/B 15-MAY-2030 0.625 2030/5/15 31,594,466.92 2.8%
AUSTRALIAN GOVERNMENT 21-APR- 4.750 2027/4/21 30,877,637.25 2.7%
2027

BUONI POLIENNALI DEL TES 01- 5.250 2029/11/1 29,160,218.78 2.6%
NOV-2029

UNITED KINGDOM GILT 31-JAN-2029 0.500 2029/1/31 28,051,752.16 2.5%
US TREASURY N/B 15-MAY-2030 6.250 2030/5/15 26,771,705.02 2.4%
US TREASURY N/B 30-JUN-2025 0.250 2025/6/30 26,377,962.30 2.3%
US TREASURY N/B 31-0CT-2028 1.375 2028/10/31 26,303,109.58 2.3%
JAPAN (20 YEAR ISSUE) 20-MAR- 0.800 2042/3/20 25,352,974.96 2.3%
2042

US TREASURY N/B 15-NOV-2026 2.000 2026/11/15 25,347,351.55 2.3%
US TREASURY N/B 31-MAY-2026 0.750 2026/5/31 25,122,578.01 2.2%
US TREASURY N/B 30-APR-2026 0.750 2026/4/30 24,833,089.18 2.2%
BUONI POLIENNALI DEL TES 01- 2.200 2027/6/1 24,782,885.77 2.2%
JUN-2027

US TREASURY N/B 31-JUL-2026 0.625 2026/7/31 24,641,636.14 2.2%
US TREASURY N/B 31-MAY-2027 0.500 2027/5/31 24,165,571.73 2.1%
US TREASURY N/B 28-FEB-2027 1.125 2027/2/28 24,077,221.62 2.1%
BUNDESREPUB. DEUTSCHLAND 15- 0.000 2028/11/15 22,987,717.71 2.0%
NOV-2028

JAPAN (20 YEAR ISSUE) 20-JUN- 1.300 2035/6/20 22,758,993.32 2.0%
2035

NETHERLANDS GOVERNMENT 15-JAN- 0.000 2024/1/15 21,991,170.38 2.0%
2024

US TREASURY N/B 15-FEB-2046 2.500 2046/2/15 21,610,473.25 1.9%
FRANCE (GOVT OF) 25-MAY-2031 1.500 2031/5/25 21,430,919.46 1.9%
JAPAN (20 YEAR ISSUE) 20-DEC- 0.500 2041/12/20 21,247,097.41 1.9%
2041

US TREASURY N/B 15-AUG-2046 2.250 2046/8/15 21,209,691.51 1.9%
BUONI POLIENNALI DEL TES 01- 3.750 2024/9/1 20,556,776.01 1.8%
SEP-2024

BUNDESREPUB. DEUTSCHLAND 04- 2.500 2044/7/4 19,872,298.61 1.8%
JUL-2044

JAPAN (30 YEAR ISSUE) 20-DEC- 0.700 2051/12/20 19,112,650.59 1.7%
2051

JAPAN (20 YEAR ISSUE) 20-SEP- 0.500 2041/9/20 18,743,419.82 1.7%
2041

AUSTRALIAN GOVERNMENT 21-NOV- 1.000 2031/11/21 17,388,215.72 1.5%
2031

UNITED KINGDOM GILT 22-JUL-2047 1.500 2047/7/22 16,732,736.27 1.5%
UNITED KINGDOM GILT 22-0CT-2026 0.375 2026/10/22 15,833,622.72 1.4%
BUNDESREPUB. DEUTSCHLAND 15- 2.500 2046/8/15 15,596,028.74 1.4%
AUG-2046

JAPAN (10 YEAR ISSUE) 20-DEC- 0.100 2031/12/20 15,405,855.63 1.4%
2031

56/145



EDINETOOOO
OO000D0O000DO00DO0O0O0O(EL3447)
Oooooooooooooooooaod

UNITED KINGDOM GILT 22-JUL-2027 1.250 2027/7/22 15,028,629.31 1.3%
US TREASURY N/B 15-AUG-2049 2.250 2049/8/15 14,719,808.39 1.3%
JAPAN (5 YEAR ISSUE) 20-DEC- 0.100 2024/12/20 13,613,027.56 1.2%
2024

JAPAN (30 YEAR ISSUE) 20-SEP- 0.700 205179720 13,551,139.06 1.2%
2051

BONOS Y OBLIG DEL ESTADO 30- 1.950 2030/7/30 13,182,308.68 1.2%
JUL-2030

UNITED KINGDOM GILT 31-JUL-2035 0.625 2035/7/31 13,055,632.41 1.2%
BONOS Y OBLIG DEL ESTADO 31- 4.800 2024/1/31 12,717,489.72 1.1%
JAN-2024

JAPAN (20 YEAR ISSUE) 20-MAR- 0.400 2036/3/20 12,434,646.55 1.1%
2036

US TREASURY N/B 15-MAY-2049 2.875 2049/5/15 12,216,034.93 1.1%
JAPAN (20 YEAR ISSUE) 20-JUN- 0.400 2041/6/20 11,952,504.57 1.1%
2041

BUNDESREPUB. DEUTSCHLAND 15- 1.500 2023/5/15 11,277,484.36 1.0%
MAY-2023

JAPAN (30 YEAR ISSUE) 20-MAR- 1.000 2052/3/20 10,645,092.63 0.9%
2052

FRANCE (GOVT OF) 25-APR-2041 4.500 2041/4/25 10,528,114.83 0.9%
SWEDISH GOVERNMENT 12-MAY-2028 0.750 2028/5/12 10,497,894.35 0.9%
FRANCE (GOVT OF) 25-MAY-2025 0.500 2025/5/25 9,941,713.39 0.9%
BUNDESREPUB. DEUTSCHLAND 15- 0.000 2052/8/15 9,327,874.05 0.8%
AUG-2052

BONOS Y OBLIG DEL ESTADO 31- 1.450 2027/10/31 9,189,019.93 0.8%
0CT-2027

BONOS Y OBLIG DEL ESTADO 30- 0.500 2030/4/30 8,831,708.25 0.8%
APR-2030

FRANCE (GOVT OF) 25-MAY-2036 1.250 2036/5/25 7,762,147.02 0.7%
BELGIUM KINGDOM 22-JUN-2038 1.900 2038/6/22 7,718,665.23 0.7%
JAPAN (10 YEAR ISSUE) 20-DEC- 0.100 2029/12/20 7,693,373.29 0.7%
2029

US TREASURY N/B 15-FEB-2030 1.500 2030/2/15 7,482,318.08 0.7%
JAPAN (20 YEAR ISSUE) 20-MAR- 0.500 204173720 7,358,190.72 0.7%
2041

JAPAN (20 YEAR ISSUE) 20-SEP- 0.600 2037/9/20 7,019,366.58 0.6%
2037

JAPAN (10 YEAR ISSUE) 20-DEC- 0.100 2030/12/20 6,634,974.88 0.6%
2030

BUNDESREPUB. DEUTSCHLAND 15- 0.000 2050/8/15 6,174,406.16 0.5%
AUG-2050

AUSTRALIAN GOVERNMENT 21-NOV- 2.750 2028/11/21 6,173,099.82 0.5%
2028

BONOS Y OBLIG DEL ESTADO 31- 5.150 2044/10/31 5,659,742.50 0.5%
0CT-2044

AUSTRALIAN GOVERNMENT 21-APR- 2.750 2024/4/21 5,150,170.46 0.5%
2024

BUONI POLIENNALI DEL TES 01- 2.450 20337971 4,705,024.43 0.4%
SEP-2033

BONOS Y OBLIG DEL ESTADO 31- 6.000 2029/1/31 4,673,635.71 0.4%
JAN-2029
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BUONI POLIENNALI DEL TES 01- 4.000 2037/2/1 4,542,761.32 0.4%
FEB-2037

BELGIUM KINGDOM 22-JUN-2031 1.000 2031/6/22 4,465,486.08 0.4%
SWEDISH GOVERNMENT 13-NOV-2023 1.500 2023/11/13 3,663,918.05 0.3%
NETHERLANDS GOVERNMENT 15-JUL- 0.500 2032/7/15 3,492,859.10 0.3%
2032

AUSTRALIAN GOVERNMENT 21-APR- 4.500 203374721 2,197,508.25 0.2%
2033

FRANCE (GOVT OF) 25-APR-2029 5.500 2029/4/25 1,924,363.79 0.2%
BUNDESREPUB. DEUTSCHLAND 15- 0.000 2050/8/15 1,024,735.81 0.1%
AUG-2050

UNITED KINGDOM GILT 22-0CT-2061 0.500 2061/10/22 659,722.92 0.1%
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