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2023
395,075,733.87 16.68
306,627,717.34 12.95
257,207,386.17 10.86
197,674,642.33 8.35
151,183,673.25 6.38
145,508,628.80 6.15
113,540,667.27 4.80
105,853,306.64 4.47

43,618,908.59 1.84
42,108,781.70 1.78
40,226,028.33 1.70
39,358,311.44 1.66
36,939,325.59 1.56
34,256,253.47 1.45
32,571,132.34 1.38
27,522,790.02 1.16
24,222,921.46 1.02
21,922,462.48 0.93
21,341,425.44 0.90
20,373,568.88 0.86
16,284,579.83 0.69
16,140,391.54 0.68
15,819,507.99 0.67
14,165,099.35 0.60
13,179,715.76 0.56
12,607,080.38 0.53
10,241,723.13 0.43
10,153,759.67 0.43
6,882,260.00 0.29
5,837,658.00 0.25
5,258,367.81 0.22
4,594,555.95 0.19
4,231,500.00 0.18
4,151,556.25 0.18
0

4,088,774.42 .17
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3,474,000.00 0.15
3,267,400.00 0.14
3,038,475.00 0.13
2,967,000.00 0.13
2,868,122.24 0.12
2,862,208.48 0.12
2,383,281.25 0.10
1,930,808.87 0.08
1,672,998.14 0.07
1,564,343.54 0.07
1,372,320.14 0.06
875,442.75 0.04
466,875.00 0.02
330,477.52 0.01
2,229,843,948.42 94.17
863,833.37 0.04
90,306.80 0.00
0.01 0.00
90,306.81 0.00
2,230,617,474.98 94.20
137,233,141.83 5.80
2,367,850,616.81 100.00
61,044,089.21 2.58
2,306,806,527.60
314,487 3742
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2023
1,000
GERMANY, REPUBLIC OF-REG-S 0.00000% 0.0000| 2031 15 43,740| 45,041,872.02| 37,409,691.79| 1.58
21-15.08.31
EUROPEAN UNION-REG-S 0.00000% 20- 0.0000| 2035 32,000| 30,486,691.78| 22,516,196.64| 0.95
04.07.35
INTL BK FOR RECONSTR & DEVT WORLD
BANK 1175006 21-13.00.28 1.1250| 2028 13 20,000| 18,243,416.77| 16,898,556.60| 0.71
INTL BK FOR RECONSTR & DEVT WORLD 0.6250| 2025 22 18,200| 17,359,966.53| 16,661,536.89| 0.70
BANK 0.62500% 20-22.04.25 . ’ [athaas aaiians :
WORGAN STANLEY 0.864%/VAR 20- 0.8640| 2025 10 21 16,900 15,983,797.44| 15,567,040.39| 0.66
21.10.25
BIP PARIBAS SA-144A 1.67SH/VAR 21- 1.6750| 2027 30 16,600| 15,253,938.75| 14,586,484.08| 0.62
30.06.27
CAISSE D*AMORTISSEMENT DE LA DETTE-
144A1. 37500% 21-20 01,31 1.3750| 2031 20 16,400 14,825,657.41| 13,208,529.66| 0.56
KREDITANSTALT FUER WIEDERAUFBAU
1 75000% 19-14.09.20 1.7500| 2029 14 14,300| 13,708,094.43| 12,336,392.06| 0.52
CREDIT AGRICOLE SA 0.12500% 20- 0.1250| 2027 12 13,400 13,527,695.01| 11,822,023.44| 0.50
09.12.27
10 | NATWEST GROUP PLC-REG-S 0.780%/VAR 0.7800| 2030 26 13,700| 13,758,051.67| 11,572,054.68| 0.49
21-26.02.30
11 |BELCIUN, KINGDOM OF-REG-S 1.25000% 1.2500| 2033 22 13,100| 14,945,938.82| 11,540,152.29| 0.49
18-22.04.33
1o | INVERSIONES CIPC SA-REG-S 4.37500% 4.3750| 2027 12,082| 12,291,212.27| 11,404,652.88| 0.48
17-04.04.27
15 | SECRO CAPITAL SARL-REG-S 1.25000% 1.2500| 2026 23 11,500 12,559,388.13| 11,093,376.14| 0.47
22-23.03.26
14 |BANCO DE SABADELL SA-REG-S 2.6250| 2026 24 10,700| 11,740,544.29| 10,781,798.08| 0.46
2.625M/VAR 22-24.03.26 . ’ PR PO IEE :
STANDARD CHARTERED PLC-REG-S
15 [ 50000% 19-02.07 27 0.9000| 2027 10,800 11,507,944.85| 10,175,910.68| 0.43
CREDIT MUTUEL ARKEA SA-REG-S
16 [0 /vaR 20-11.06.29 1.2500| 2029 11 10,700| 11,351,590.32|  9,645,792.18| 0.41
17 | VONOVIA SE-REG-S 0.62500% 21- 0.6250| 2031 24 12,300| 11,836,521.51|  9,504,698.15| 0.40
24.03.31
1g |CHILE, REPUBLIC OF 2.55000% 20- 2.5500| 2032 27 11,600| 10,886,598.35|  9,477,925.00| 0.40
27.01.32
19 |VONOVIA SE-REG-S 1.87500% 22- 1.8750| 2028 28 10,000| 10,438,546.17|  9,315,750.14| 0.39
28.06.28
MOTABILITY OPERATIONS GROUP PLC-REG-
20 |75 c0000% 23.17.07.31 3.5000| 2031 17 9,054  9,643,252.14|  9,308,413.83| 0.39
21 [BANKINTER SA-REG-S 0.62500% 20- 0.6250| 2027 10 10,200| 10,452,938.98|  9,250,005.07| 0.39
06.10.27
0) -
2p [VANULIFE FINANCIAL CORP 3.70300% 22 3.7030| 2032 16 10,300| 10,308,023.35|  9,239,603.78| 0.39
16.03.32
23 |REN FINANCE B V-REG-S 0.50000% 21- 0.5000| 2029 16 10,500| 10,655,498.82|  9,083,468.84| 0.38
16.04.29
24 | VERIZON COMMUNICATIONS INC 1.50000% 1.5000| 2030 18 11,600| 10,082,384.36|  8,979,496.78| 0.38
20-18.09.30
Ui -
25 |BANK OF ANERICA CORP 1.486%/VAR 20 1.4860| 2024 19 8,900 8,788,837.41|  8,817,357.54| 0.37
19.05.24
26 | /CADE SANTE SAS-REG-S 1.37500% 20- 1.3750| 2030 17 10,300| 10,659,721.45|  8,705,641.32| 0.37
17.09.30
27 |BNC BANK NV-REG-S 3.00000% 23- 3.0000| 2033 11 8,400 8,903,147.09 8,651,804.18| 0.37
11.01.33
2g |EUROPEAN INVESTHENT BANK 0.87500% 0.8750| 2030 17 10,700|  9,533,344.29|  8,541,061.00| 0.36
20-17.05.30
29 | ALPHABET INC 1.10000% 20-15.08.30 1.1000| 2030 15 10,700|  9,307,014.41|  8,433,566.97| 0.36
JOHNSON CONTROLS INTERNATIONAL PLC
30 | 000 20-15.00.30 1.7500| 2030 15 10,500|  9,351,314.74|  8,396,703.84| 0.35
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2022 2,537,477 345,934 2,508,528 341,988 94.81 12,925 9,989
2022 2,853,508 389,019 2,789,267 380,261 98.78 13,467
2,750,483 374,973 2,585,898 352,535 95.16 12,973
2,661,924 362,900 2,599,883 354,442 94.49 12,882 9,992
2,538,453 346,067 2,457,736 335,063 91.57 12,484 9,666
2,537,477 345,934 2,508,528 341,988 94.81 12,925 9,989
2,477,251 337,724 2,385,723 325,246 91.83 12,519 9,649
2,365,466 322,484 2,217,951 302,373 88.05 12,004 9,222
10 2,205,909 300,732 2,163,927 295,008 87.63 11,947 9,146
11 2,428,032 331,014 2,314,171 315,491 90.75 12,372 9,438
12 2,360,010 321,740 2,329,912 317,637 90.14 12,289 9,336
2023 2,428,032 331,014 2,391,865 326,083 92.54 12,616 9,544
2,367,851 322,809 2,306,807 314,487 90.89 12,391 9,338
2022 10 2022 10
2022 13
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2022 5.19 0.11
100x
100 10,000
2022 10 2022 10
2022 13
2023
9.11 6.62
100x%
2023
100 10,000
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131

23 103

2023 28
136.33

2022 31
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2022

31

214,126.50

2022 31

2,604,732,614.09
(235,172,369.85)

355,103,197
(32,061,049)

2,369,560,244.24 323,042,148
50,479,027.06 6,881,806
33,023,194.06 4,502,052
686,438.78 93,582
1,485,881.85 202,570
13,580,220.50 1,851,391
799,920.00 109,053
67,023,183.00 9,137,271
839,031.50 114,385

2,537,477,140.99 345,934,259

(14,810,747.83)

(2,019,149)

(3,442,805.32) (469,358)

(4,352,782.32) (593,415)

(1,000,344.40) (136,377)

(5,287,970.28) (720,909)
(19,768.30) (2,695)
(34,797.85) (4,748)
(5,342,536.43) (728,348)

(28,949, 216.30)

(3,946,647)

2,508,527,924.69

341,987,612
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2022 11 2022 31
43,717.92 5,960
14,508,363.18 1,977,925
202,118.33 27,555
4,544,350.00 619,531
19,298,549.43 2,630,971
(317,520.34) (43,288)
(5,287,970.28) (720,909)
(148,101.94) (20,191)
(48,247.26) (6,578)
(161,860.58) (22,066)
(5,963,700.40) (813,031)
13,334,849.03 1,817,940
(12,744,350.69) (1,737,437)
(5,450,947.37) (743,128)
12,472,988.32 1,700,442
(32,016,929.53) (4,364,868)
(386,136.93) (52,642)
(5,679,060.12) (774,226)
(43,804,436.32) (5,971,859)
(30, 469,587.29) (4,153,919)
(234,163,014.27) (31,923,444)
(1,009,355.58) (137,605)
(14,810,747.83) (2,019,149)
67,023,183.00 9,137,271
839,031.50 114,385
(182,120,903.18) (24,828,543)
(212,590,490.47) (28,982,462)
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2022 31

1.019650
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2023 31

6,168,764.00

10,860.50

3,334,173.50

8,090,000.00

2023

31

2,516,050,843.88
(200,784,404.83)

343,013,212
(27,372,938)

2,315,266,439.05 315,640,274
65,493,680.31 8,928,753
5,460,859.07 744,479
8,912,751.17 1,215,075
528,724.18 72,081
17,215,366.37 2,346,971
35,146.83 4,792
764,118.28 104,172
11,157,234.98 1,521,066
3,198,128.77 436,001
2,428,032,449.01 331,013,664

(14,910,033.68)
(1,844,135.70)
(15,723,017.79)

(2,032,685)
(251,411)
(2,143,519)

(2,431,886.72) (331,539)

(1,120,773.79) (152,795)
(78,843.62) (10,749)
(58,716.40) (8,005)
(1,258,333.81) (171,549)

(36,167,407.70)

(4,930,703)

2,391,865,041.31

326,082,961

110,000.00
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2022 2023 31
946,396.58 129,022
23,915,594.72 3,260,413
975,540.91 132,995
224,339.59 30,584
26,061,871.80 3,553,015
(476,529.73) (64,965)
(6,708,971.30) (914,634)
(114,756.62) (15,645)
(65,280.61) (8,900)
(382,263.68) (52,114)
(7,747,801.94) (1,056,258)
18,314,069.86 2,496,757
(67,580,052.22) (9,213,189)
26,760.00 3,648
(1,802,983.40) (245,801)
(3.746,260.26) (510,728)
54,299,419.77 7,402,640
(4,744,484.82) (646,816)
1,815,719.56 247,537
(21,731,881.37) (2,962,707)
(3,417,811.51) (465,950)
32,297,613.44 4,403,134
67,022.46 9,137
2,023,329.12 275,840
25,967,982.81 3,540,215
(81,933,216.68) (11,169, 955)
2,359,097.27 321,616
(19,218,171.58) (2,620,013)
(22,635,983.09) (3,085,964)
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2006 30
2006 14

2023
Andreas Aebersold
Madhu Ramachandran
Christian Schén
Jane Wilkinson
Thomas Huber
PricewaterhouseCoopers, Société coopérative
2002 12 20 2010 12 17 2010 12 17
2010 SICAV
ucl 2007 10
2016 2010 ucl 2010
ucl
2010
2010 2009 13 2009 65 EC
2001 107 EC 2001 108 EC
2010

UCITS
Ucl
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2010
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2009 13
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EU

UCITS
2009 65 EC

81/279

AlF

2010

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

Ucl

2010

41

CSSF CSSF

UCITS CSSF

CSSF



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

CSSF
CSSF

CSSF

CSSF CSSF
CSSF

1915 10 (

RESA

82/279



12

83/279

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

50



0.001

20

84/279

10

10

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

20



50

85/279

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao



50

12

86/279

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2018

2016 27 EU 2016 679
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2004 11 12

EU
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30

EU 2016 1011

36 ESMA
ESMA

https://registers.esma.europa.eu
2019 EU

FCA
https://register.fca.org.uk/BenchmarksRegister

28
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ICE
ICE ICE

ICE

UBS

https://www.ubs.com/global/en/legal info2/luxembourg.html
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144.61

2023

13,000,000
2023 28
1915
2010
10,000,000
2023 28
145.68

100/279

19

10
1915
2010

15

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

1915

15



EDINETOOOO
O000000000000000(E32029)
Ooooooooooooood

CHE F = s et R A
ThIAE

a—iiniv)

ot S g X L R

FreF A utALE S T —alh -

YHa—trmX ==L TR

TEAf Y — - AR b -

FREFF 4T A AT A - SAFF TR AR A b
Via—talX- Fa=riniM AP

VU Yija—teg
e G e £

2023

2022 11 ClI0 IM 100

101/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

102/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2023
45 6,500 100
CH-8001
UBS Asset Management AG
2023
45 100,000,000 100
UBS AG CH-8001
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2023
. 2022
Michael Kehl
oo 2019 12
Francesca Gigli
Prym
2022
Eugene Del Cioppo
2022
Ann-Charlotte
Lawyer
o 2022
Miriam Uebel
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2023
2021 12 31
2022
Markus Ronner
2020 24
Roger von Mentlen
2022
Barbara Lambert
2016 25
Daniel J. Crittin
2016 25
Christian Eckehard
Bluhm
2015 12

Gabriela Huber
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2023 441

466,253,095.64
2,858,492,639.23
13,732,504,469.69
5,427,007,368.01
485,019,908.93
403 54,588,939,711.56
2,012,079,494.26
309,713,095.51
461,587,916,627.03
30,438,500.52
114,702,487,834.31

1,057,958,740.71
191,591,624.68
510,788,416.88

38
975,470,948.51
19,428,534,373
18,500,696,777.26
2023 42
10
UBS(Lux)Equity Sicav - Long
Tern Themes(USD) 2016 28 4,587,901,703
UBS(Lux)Strategy Fund -
Balanced Sustainable(CHF) 1994 1,162,401,799
UBS(Lux)Strategy Fund - Yield
. 1991 1 1,159,125,71
Sustainable(CHF) 9 0 59,125,718
Globa! Opportun!t!es Access - 2019 13 1,140,645, 269
Sustainable Equities
Globa! Opportunities Access - 2019 13 1,113,028, 961
Sustainable Bonds
Global Opportunities Access -
High Yield and EM Bonds 2014 11 838,871,487
UBS(Lux)Strategy Fund - Yield
Sustainable(USD) 1991 10 690,511,843

106/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
Ooooodooonoodonn

UBS(Lux)Strategy Fund -

Balanced Sustainable(USD) 1994 649,679,680
UBS(Lux)Strategy Fund - Yield
. 1991 10 617,813,599
Sustainable(EUR)
10 Global Opportunities Access - 2015 18 60,247,424

Corporate Bonds

107/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2023 446,001,000 645

1973

Societas Europaea

Northern Trust Global Services SE

2023 393,067,791 568
Societas Europaea 1915 10 2001 10
EC 2157 2001 1993
2023 500,000 7,284

UBS SuMi TRUST

2023 5,165

2010

2010
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2010

https://www.ubs.com/global/en/1egal info2/luxembourg._html
2010 34
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2010

2010
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2010 35 UCITS 2015
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CSSF

UBS SuMi TRUST
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131

23 103

2023 28
136.33

2022 31
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2022

31

214,126.50

2022 31

2,604,732,614.09
(235,172,369.85)

355,103,197
(32,061,049)

2,369,560,244.24 323,042,148
50,479,027.06 6,881,806
33,023,194.06 4,502,052
686,438.78 93,582
1,485,881.85 202,570
13,580,220.50 1,851,391
799,920.00 109,053
67,023,183.00 9,137,271
839,031.50 114,385

2,537,477,140.99 345,934,259

(14,810,747.83)

(2,019,149)

(3,442,805.32) (469,358)

(4,352,782.32) (593,415)

(1,000,344.40) (136,377)

(5,287,970.28) (720,909)
(19,768.30) (2,695)
(34,797.85) (4,748)
(5,342,536.43) (728,348)

(28,949, 216.30)

(3,946,647)

2,508,527,924.69

341,987,612
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2022 11 2022 31
43,717.92 5,960
14,508,363.18 1,977,925
202,118.33 27,555
4,544,350.00 619,531
19,298,549.43 2,630,971
(317,520.34) (43,288)
(5,287,970.28) (720,909)
(148,101.94) (20,191)
(48,247.26) (6,578)
(161,860.58) (22,066)
(5,963,700.40) (813,031)
13,334,849.03 1,817,940
(12,744,350.69) (1,737,437)
(5,450,947.37) (743,128)
12,472,988.32 1,700,442
(32,016,929.53) (4,364,868)
(386,136.93) (52,642)
(5,679,060.12) (774,226)
(43,804,436.32) (5,971,859)
(30,469,587.29) (4,153,919)
(234,163,014.27) (31,923,444)
(1,009,355.58) (137,605)
(14,810,747.83) (2,019,149)
67,023,183.00 9,137,271
839,031.50 114,385
(182,120,903.18) (24,828,543)
(212,590,490.47) (28,982,462)
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ISIN

LU2421069035

LU2442822453

2022 11

2022 16

2022 11 2022 31
0.00 0
2,923,580,175.00 398,571,685
(202,461,759.84) (27,601,612)
2,721,118,415.16 370,970,074
13,334,849.03 1,817,940
(43,804,436.32) (5,971,859)
(182,120,903.18) (24,828,543)
(212,590,490.47) (28,982,462)
2,508,527,924.69 341,987,612

2022 11 2022 31

0.0000

9,992,394.1040
(803,083.9110)
9,189,310.1930

0.0000
247,345.0000

(3,540.0000)
243,805.0000

2022 31
2,508,527,924.69

9,189,310.1930
94.81
94.81

243,805.0000
9,989
9,989
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2022 31

2022 31

1.019650
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20

31

2022

11
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2022 31

0.05
0.01
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2022 31

332,876,731.26 452,203,655.30

206 675.00

55,977,212.62

28,300,000.00 19,373,350.00
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PTR
19.54
TER
AMAS SFAMA TER
12 TER

TER

0.58

0.59

12 TER
TER
2022 31

107,653.31
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UCl

SPDR S&P 500 ETP TRUST-S1

0.09

10

2022 11

11

12
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01C
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0TC
0TC

-994,023.52 0.00
9,538,772.70 0.00
18,016,412.77 20,390,000.00
865,665.80 0.00
4 063,337.55 4 364,102.00
7 815,295.20 7 739,143.50
33,212.63 0.00
706,805.73 950,000.00
27,816,735.64 0.00

100.00

0.00

0.00

100.00

0.00

0.00

100.00

0.00

0.00

100.00

0.00

0.00
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2022 31
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2022 31
T-bill

EUR
EUR  EUROPEAN STABILITY MECHANISM TB 0.00000% 17.03.22-22.09.22 16 360 000.00 16 683 233.90 0.66
16 683 233.90 0.66
T-bill 16 683 233.90 0.66

EUR
EUR  ACCOR SA-REG-S 2.37500% 21-29.11.28 200 000.00 172 575.77 0.01
EUR  ACEF HOLDING SCA-REG-S 1.25000% 21-26.04.30 1 800 000.00 1 488 910.88 0.06
EUR  APPLE INC 0.50000% 19-15.11.31 4 300 000.00 3 983 340.02 0.16
EUR  BANQUE OUEST AFRICAINE DE DEV-REG-S 2.75000% 21-22.01.33 3 500 000.00 2 740 248.19 0.11
EUR  CAPGEMINI SE-REG-S 1.12500% 20-23.06.30 3 000 000.00 2 826 971.47 0.11
EUR  CASSA DEPOSITI E PRESTITI SPA-REG-S 1.00000% 20-21.09.28 3 800 000.00 3 517 781.90 0.14
EUR  CBRE GLOBAL INVESTORS OPEN-ENDED-REG-S 0.50000% 21-27.01.28 800 000.00 707 323.86 0.03
EUR  CBRE GLOBAL INVESTORS OPEN-ENDED-REG-S 0.90000% 21-12.10.29 3 000 000.00 2 607 840.53 0.10
EUR  CHILE GOVERNMENT INTERNATIONAL BOND 1.30000% 21-26.07.36 4 550 000.00 3 460 128.11 0.14
EUR  CHILE, REPUBLIC OF 0.55500% 21-21.01.29 6 200 000.00 5 372 765.27 0.21
EUR  CIE GEN ETABLISSEMENTS MICHELIN-REG-S 0.62500% 20-02.11.40 3 500 000.00 2 500 533.58 0.10
EUR  COCA-COLA EUROPEAN PARTNERS PLC-REG-S 0.70000% 19-12.09.31 3 500 000.00 3 118 217.16 0.12
EUR  COFINIMMO SA-REG-S 0.87500% 20-02.12.30 5 000 000.00 4 032 338.48 0.16
EUR  COVIVIO-REG-S 1.12500% 19-17.09.31 8 100 000.00 7 012 840.49 0.28
EUR  DIGITAL DUTCH FINCO BV-REG-S 0.62500% 20-15.07.25 2 000 000.00 1 932 167.42 0.08
EUR  DIGITAL DUTCH FINCO BV-REG-S 1.50000% 20-15.03.30 5 000 000.00 4 482 585.33 0.18
EUR  DIGITAL DUTCH FINCO BV-REG-S 1.00000% 20-15.01.32 600 000.00 489 569.04 0.02
EUR  DIGITAL EURO FINCO LLC-REG-S 1.12500% 19-09.04.28 3 000 000.00 2 751 158.45 0.11
EUR  EQT AB-REG-S 2.37500% 22-06.04.28 2 000 000.00 1 945 908.22 0.08
EUR  EQT AB-REG-S 2.87500% 22-06.04.32 2 000 000.00 1 860 555.36 0.07
EUR  EQUINIX INC 1.00000% 21-15.03.33 2 200 000.00 1 813 041.29 0.07
EUR  ESSITY AB-REG-S 0.50000% 20-03.02.30 3 500 000.00 3 096 847.34 0.12
EUR  FAURECIA-REG-S 2.75000% 21-15.02.27 1 200 000.00 1 040 043.01 0.04
EUR  GIVAUDAN FINANCE EUROPE BV-REG-S 1.62500% 20-22.04.32 3 000 000.00 2 905 935.20 0.12
EUR  HUNGARY, REPUBLIC OF-REG-S 1.75000% 20-05.06.35 8 500 000.00 6 393 556.01 0.25
EUR  ICADE SANTE SAS-REG-S 1.37500% 20-17.09.30 10 300 000.00 9 283 087.94 0.37
EUR  ICADE-REG-S 0.62500% 21-18.01.31 4 100 000.00 3 408 205.62 0.14
EUR  INDONESIA, REPUBLIC OF 1.30000% 21-23.03.34 9 200 000.00 6 937 673.11 0.28
EUR  KELLOGG CO 0.50000% 21-20.05.29 4 100 000.00 3 710 209.63 0.15
EUR  KONINKLIJKE PHILIPS NV-REG-S 2.00000% 20-30.03.30 3 900 000.00 3 862 624.88 0.15
EUR L ~OREAL SA-REG-S 0.87500% 22-29.06.26 700 000.00 705 025.78 0.03
EUR  MADRID, COMUNIDAD DE-REG-S 0.42000% 21-30.04.31 1 300 000.00 1 174 440.83 0.05
EUR  MADRID, COMUNIDAD DE-REG-S 1.72300% 22-30.04.32 4 000 000.00 3981 912.71 0.16
EUR  MERLIN PROPERTIES SOCIMI SA-REG-S 1.87500% 19-04.12.34 3 800 000.00 3 149 006.31 0.12
EUR  MEXICO, UNITED STATES OF 1.35000% 20-18.09.27 7 000 000.00 6 468 761.56 0.26
EUR  MEXICO, UNITED STATES OF 2.25000% 21-12.08.36 10 150 000.00 7 576 442.41 0.30
EUR  MITSUBISHI UFJ FINANCIAL GRP INC-REG-S 0.84800% 19-19.07.29 4 900 000.00 4 516 133.02 0.18
EUR  MONDELEZ INTERNATIONAL HOLDINGS N-REG-S 1.25000% 21-09.09.41 600 000.00 454 559.97 0.02
EUR  NEMAK SAB DE CV-REG-S 2.25000% 21-20.07.28 200 000.00 151 201.35 0.01
EUR  NETFLIX INC-REG-S 3.87500% 19-15.11.29 3 200 000.00 3 159 864.35 0.13
EUR  NEXI SPA-REG-S 1.62500% 21-30.04.26 400 000.00 369 113.30 0.01
EUR  PERU, REPUBLIC OF 1.95000% 21-17.11.36 4 100 000.00 2 999 555.38 0.12
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EUR POSTNL NV 0.62500% 19-23.09.26 4 300 000.00 4 174 854.76 0.17
EUR PROLOGIS EURO FINANCE LLC 0.37500% 20-06.02.28 800 000.00 744 460.33 0.03
EUR REXEL SA-REG-S 2.12500% 21-15.12.28 1 600 000.00 1 394 881.20 0.05
EUR SIG COMBIBLOC PURCHASECO SARL-REG-S 1.87500% 20-18.06.23 400 000.00 406 065.42 0.02
EUR SYMRISE AG-REG-S 1.37500% 20-01.07.27 1 900 000.00 1 841 998.75 0.07
EUR TAKEDA PHARMACEUTICAL CO LTD 1.37500% 20-09.07.32 3 800 000.00 3 523 732.22 0.14
EUR TERNA RETE ELETTRICA NAZIONALE-REG-S 0.75000% 20-24.07.32 4 900 000.00 4 155 789.95 0.17
EUR TRITAX EUROBOX PLC-REG-S 0.95000% 21-02.06.26 900 000.00 832 238.40 0.03
EUR VERALLIA SA-REG-S 1.87500% 21-10.11.31 1 200 000.00 963 777.26 0.04
EUR VERBUND AG 0.90000% 21-01.04.41 5 000 000.00 4 106 181.53 0.16
EUR VF CORP 0.25000% 20-25.02.28 8 400 000.00 7 635 579.70 0.30
EUR VOLKSWAGEN INTERNATIONAL FIN NV-REG-S 3.75000% 22-28.09.27 2 300 000.00 2 490 306.29 0.10
EUR VONOVIA SE-REG-S 1.87500% 22-28.06.28 7 300 000.00 6 995 647.36 0.28
EUR VONOVIA SE-REG-S 2.37500% 22-25.03.32 3 000 000.00 2 841 617.72 0.11
EUR WABTEC TRANSPORTATION NETHERLANDS BV 1.25000% 21-03.12.27 3 100 000.00 2 691 835.21 0.11
178 959 966.63 7.13

GBP
GBP BURBERRY GROUP PLC-REG-S 1.12500% 20-21.09.25 2 200 000.00 2 482 217.04 0.10
GBP MARKS & SPENCER FINANCE PLC-REG-S 3.25000% 19-10.07.27 200 000.00 213 025.16 0.01
GBP PEARSON FUNDING PLC-REG-S 3.75000% 20-04.06.30 200 000.00 237 562.24 0.01
GBP WORKSPACE GROUP PLC-REG-S 2.25000% 21-11.03.28 1 200 000.00 1 220 867.10 0.05
4 153 671.54 0.17

usD
usb ALEXANDRIA REAL ESTATE EQUITIES INC 2.00000% 21-18.05.32 9 800 000.00 8 043 167.72 0.32
usD ALEXANDRIA REAL ESTATE EQUITIES INC 2.95000% 22-15.03.34 9 200 000.00 8 008 083.51 0.32
usb ALIBABA GROUP HOLDING LTD 2.70000% 21-09.02.41 1 300 000.00 892 892.00 0.04
usD ALPHABET INC 1.10000% 20-15.08.30 11 700 000.00 9 997 427.23 0.40
usD AMGEN INC 3.00000% 22-22.02.29 3 500 000.00 3 342 704.22 0.13
usb APPLE INC 3.00000% 17-20.06.27 1 300 000.00 1 298 955.88 0.05
usD APTIV PLC 3.25000% 22-01.03.32 4 900 000.00 4 325 724.07 0.17
usD ARCOS DORADOS BV-REG-S 6.12500% 22-27.05.29 1 150 000.00 1 060 731.25 0.04
usb ARIZONA PUBLIC SERVICE CO 2.65000% 20-15.09.50 855 000.00 567 164.16 0.02
usD ASTRAZENECA PLC 1.37500% 20-06.08.30 3 400 000.00 2 926 676.69 0.12
usD AVALONBAY COMMUNITIES INC 2.05000% 21-15.01.32 900 000.00 769 598.99 0.03
usD AVALONBAY COMMUNITIES INC 1.90000% 21-01.12.28 1 400 000.00 1 247 205.30 0.05
usD AVANGRID INC 3.15000% 17-01.12.24 500 000.00 491 239.23 0.02
usb AVANGRID INC 3.20000% 20-15.04.25 5 000 000.00 4 900 817.60 0.20
usD AVANGRID INC 3.80000% 19-01.06.29 2 800 000.00 2 676 819.13 0.11
usD BAIDU INC 2.37500% 21-23.08.31 3 000 000.00 2 512 830.00 0.10
usb BANCO BTG PACTUAL SA/CAYMAN ISLAND-144A 2.75000% 21-11.01.26 1 200 000.00 1 075 800.00 0.04
usD BANCO DO BRASIL SA/CAYMAN-144A 4.87500% 22-11.01.29 250 000.00 232 500.00 0.01
usD BANCOLOMBIA SA 3.00000% 20-29.01.25 500 000.00 459 781.25 0.02
usb BOSTON PROPERTIES LP 3.40000% 19-21.06.29 4 300 000.00 3 946 890.58 0.16
usD BOSTON PROPERTIES LP 2.55000% 21-01.04.32 14 800 000.00 12 240 128.66 0.49
usD BOSTON PROPERTIES LP 2.45000% 21-01.10.33 2 000 000.00 1 589 521.94 0.06
usb BROOKFIELD FINANCE INC 2.72400% 21-15.04.31 1 100 000.00 960 809.23 0.04
usD BROOKFIELD FINANCE I UK PLC 2.34000% 21-30.01.32 1 500 000.00 1 251 323.88 0.05
usD CAISSE D = AMORTISSEMENT DE LA DETTE-144A-1.37500% 21-20.01.31 16 400 000.00 14 360 168.00 0.57
usb CBRE SERVICES INC 2.50000% 21-01.04.31 300 000.00 248 459.60 0.01
usD CHILE, REPUBLIC OF 2.55000% 20-27.01.32 11 600 000.00 10 239 175.00 0.41
usD CHILE, REPUBLIC OF 3.10000% 21-07.05.41 9 900 000.00 7 821 000.00 0.31
usb CIGNA CORP 4.37500% 19-15.10.28 4 100 000.00 4 184 208.47 0.17
usD COCA-COLA FEMSA 1.85000% 20-01.09.32 8 100 000.00 6 599 718.00 0.26
usD CONAGRA BRANDS INC 1.37500% 20-01.11.27 3 600 000.00 3 114 389.20 0.12
usb CONSORCIO TRANSMANTARO-REG-S 4.70000% 19-16.04.34 4 650 000.00 4 258 528.13 0.17
usD CONTINUUM ENERGY LEVANTER PTE LTD-144A 4.5000% 21-09.02.27 250 000.00 204 646.88 0.01
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CSX CORP 3.35000% 19-15.09.49

DEUTSCHE BANK AG/NEW YORK NY 1.68600% 21-19.03.26
DEVELOPMENT BANK OF JAPAN-144A 1.75000% 22-18.02.25
DOMINION ENERGY INC 2.25000% 21-15.08.31

DUKE REALTY LP 1.75000% 21-01.02.31

ECOLAB INC 2.12500% 21-01.02.32

ECUADOR GOVT INTERNATIONAL BD-REG-S STEP-UP/DOWN 20-31.07.35

EQUINIX INC 1.55000% 20-15.03.28

EQUINIX INC 2.50000% 21-15.05.31

EQUINIX INC 3.90000% 22-15.04.32

EUROPEAN INVESTMENT BANK 0.87500% 20-17.05.30

FIBRIA OVERSEAS FINANCE LTD 5.50000% 17-17.01.27

FORD MOTOR CO 3.25000% 21-12.02.32

GUATEMALA, REPUBLIC OF-REG-S 5.37500% 20-24.04.32
HANWHA ENERGY USA HOLDINGS CORP-144A 4.12500% 22-05.07.25
HEALTHPEAK PROPERTIES 2.12500% 21-01.12.28

HOME DEPOT INC/THE 4.20000% 13-01.04.43

HONDA MOTOR CO LTD 2.27100% 22-10.03.25

HOST HOTELS & RESORTS LP 2.90000% 21-15.12.31

HUMANA INC 4.87500% 20-01.04.30

INDIA GREEN POWER HOLDINGS-144A 4.00000% 21-22.02.27
INDIA GREEN POWER HOLDINGS-REG-S 4.00000% 21-22.02.27
INTERNATIONAL BK FOR RECONSTR & DEVE 0.12500% 21-20.04.23
INTERNATIONAL BK FOR RECONST& DEVELOP 1.62500% 21-03.11.31
INTERNATIONAL PAPER CO 4.80000% 14-15.06.44
INVERSIONES CMPC SA-REG-S 4.37500% 17-04.04.27

JOHNSON CONTROLS INTERNATIONAL PLC 1.75000% 20-15.09.30
JSW HYDRO ENERGY LTD-REG-S 4.12500% 21-18.05.31

KB KOOKMIN CRD CO LTD-REG-S 4.00000% 22-09.06.25
KELLOGG CO 3.40000% 17-15.11.27

KENYA, REPUBLIC OF-REG-S 6.87500% 14-24.06.24

KEYBANK NA/CLEVELAND OH-SUB 3.40000% 16-20.05.26
KILROY REALTY LP 2.65000% 21-15.11.33

KIMCO REALITY CORP 2.70000% 20-01.10.30

KLABIN AUSTRIA GMBH-REG-S 3.20000% 21-12.01.31

KOREA EXCHANGE BANK-144A 3.25000% 22-30.03.27

KOREA WATER RESOURCES CORP-REG-S 3.50000% 22-27.04.25
KRAFT HEINZ FOODS CO 4.62500% 18-30.01.29
KREDITANSTALT FUER WIEDERAUFBAU 1.75000% 19-14.09.29
KREDITANSTALT FUER WIEDERAUFBAU 1.00000% 21-01.10.26
LENOVO GROUP LTD-REG-S 3.42100% 20-02.11.30

MANULIFE FINANCIAL CORP 3.70300% 22-16.03.32
MASTERCARD INC 1.90000% 21-15.03.31

MERCADOLIBRE INC 2.37500% 21-14.01.26

MERCK & CO INC 1.90000% 21-10.12.28

MICRON TECHNOLOGY INC 2.70300% 21-15.04.32

MITSUBISHI UFJ FINANCIAL GROUP INC 2.52700% 16-13.09.23
MOODY = S CORP 2.55000% 20-18.08.60

NAVER CORP-REG-S 1.50000% 21-29.03.26

NEXTERA ENERGY 1.90000% 21-15.06.28

NOKIA 0YJ 4.37500% 17-12.06.27

NSTAR ELECTRIC CO 3.25000% 19-15.05.29

NUCOR CORP 3.95000% 22-23.05.25

ONEMAIN FINANCE CORP 3.50000% 21-15.01.27

OWENS CORNING 3.87500% 20-01.06.30

OWENS CORNING 3.95000% 19-15.08.29

PARAGUAY, REPUBLIC OF-REG-S 5.40000% 19-30.03.50
PEIDMONT OPERATING PARTNERSHIP LP 3.15000% 20-15.08.30
PEPSICO INC 2.87500% 19-15.10.49
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3 800 000.00 3 145 212.31 0.13
3 500 000.00 3 193 889.02 0.13
4 800 000.00 4 643 136.00 0.19
11 100 000.00 9 553 777.32 0.38
3 300 000.00 2 761 318.62 0.11
3 800 000.00 3 341 873.71 0.13
8 700 000.00 3 941 100.00 0.16

400 000.00 348 189.57 0.01
5 100 000.00 4 372 254.23 0.17
3 600 000.00 3 410 860.82 0.14
10 700 000.00 9 264 269.29 0.37
2 883 000.00 2 897 955.56 0.12

250 000.00 208 750.00 0.01
2 500 000.00 2 470 781.25 0.10
4 000 000.00 4 013 280.00 0.16
5 200 000.00 4 617 768.37 0.18
4 100 000.00 4 023 487.65 0.16

700 000.00 680 694.98 0.03
3 900 000.00 3 129 546.15 0.12
4 100 000.00 4 264 341.08 0.17

250 000.00 199 062.50 0.01
3 800 000.00 3 025 750.00 0.12

600 000.00 587 905.61 0.02
2 000 000.00 1 802 776.86 0.07
4 100 000.00 3 925 421.55 0.16
8 050 000.00 7 732 025.00 0.31
11 500 000.00 9 692 684.03 0.39
1 000 000.00 782 000.00 0.03
1 100 000.00 1 089 804.21 0.04
2 100 000.00 2 052 578.28 0.08

600 000.00 519 000.00 0.02
4 100 000.00 3 999 876.32 0.16

900 000.00 716 427.73 0.03

600 000.00 526 233.26 0.02

200 000.00 163 440.00 0.01
4 800 000.00 4 680 900.00 0.19
2 200 000.00 2 189 550.00 0.09

200 000.00 203 873.47 0.01
14 300 000.00 13 327 171.00 0.53
6 000 000.00 5 552 174.34 0.22
2 600 000.00 2 150 362.50 0.09
11 300 000.00 10 739 999.91 0.43
7 500 000.00 6 662 001.22 0.27

250 000.00 225 203.12 0.01
3 900 000.00 3 574 106.68 0.14
3 900 000.00 3 238 913.22 0.13
3 700 000.00 3 667 099.97 0.15

150 000.00 98 567.61 0.00
1 600 000.00 1 443 280.00 0.06
7 400 000.00 6 632 111.03 0.26
1 900 000.00 1 873 096.00 0.07
1 800 000.00 1 751 894.28 0.07
2 600 000.00 2 629 978.55 0.10

250 000.00 212 860.52 0.01

500 000.00 469 268.46 0.02

800 000.00 762 544.21 0.03
3 550 000.00 3 122 446.88 0.12

400 000.00 339 335.69 0.01
7 650 000.00 6 408 634.11 0.26
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usb PERU, REPUBLIC OF 3.00000% 21-15.01.34 6 000 000.00 5 142 000.00 0.21
usD PERUSAHAAN SBSN INDONESIA 111-REG-S 4.70000% 22-06.06.32 2 106 000.00 2 174 445.00 0.09
usD PFIZER INC 2.62500% 20-01.04.30 7 900 000.00 7 467 010.08 0.30
usb PNC FINANCIAL SERVICS GROUP 2.20000% 19-01.11.24 2 600 000.00 2 529 220.33 0.10
usD PROCTER & GAMBLE CO 3.55000% 20-25.03.40 3 800 000.00 3 613 982.70 0.14
usD PROLOGIS LP 1.25000% 20-15.10.30 5 800 000.00 4 773 790.69 0.19
usD PROLOGIS LP 2.12500% 20-15.04.27 4 100 000.00 3 872 034.55 0.15
usD RABOBANK NEDERLAND NV-REG-S 1.00400% 20-24.09.26 6 200 000.00 5 590 870.46 0.22
usb RAYONIER LP 2.75000% 21-17.05.31 100 000.00 86 096.65 0.00
usb RENEW WIND ENERGY AP2 / RENEW POWE-144A 4.50000% 21-14.07.28 250 000.00 207 500.00 0.01
usD ROYALTY PHARMA PLC 2.12500% 21-02.09.31 4 900 000.00 4 050 062.61 0.16
usb SALESFORCE.COM INC 1.50000% 21-15.07.28 8 300 000.00 7 572 801.47 0.30
usD SK HYNIX INC-144A 2.37500% 21-19.01.31 1 900 000.00 1 501 000.00 0.06
usD SOUTHWESTERN ELECTRIC POWER 3.25000% 21-01.11.51 1 700 000.00 1 305 329.97 0.05
usb STAR ENERGY GEOTHERMAL WAYANG-REG-S 6.75000% 18-24.04.33 1 000 000.00 774 777.73 0.03
usD STARBUCKS CORP 4.45000% 19-15.08.49 2 500 000.00 2 365 544.32 0.09
usD SUMITOMO MITSUI FIN GP INC 2.47200% 22-14.01.29 3 500 000.00 3 111 670.45 0.12
usb SUZANO AUSTRIA GMBH 6.00000% 19-15.01.29 4 100 000.00 4 158 425.00 0.17
usD SUZANO AUSTRIA GMBH 3.12500% 19-15.01.32 900 000.00 728 662.50 0.03
usD SUZANO AUSTRIA GMBH-REG-S 5.75000% 16-14.07.26 4 750 000.00 4 841 437.50 0.19
usb SYSCO CORP 2.40000% 20-15.02.30 7 500 000.00 6 672 117.00 0.27
usD T-MOBILE USA INC 3.30000% 21-15.02.51 2 150 000.00 1 644 330.70 0.07
usD TELEFONICA EMISIONES SA 4.10300% 17-08.03.27 5 400 000.00 5 369 423.31 0.21
usb TELUS CORP 3.40000% 22-13.05.32 3 800 000.00 3 516 284.43 0.14
usD TOYOTA MOTOR CORP 2.36200% 21-25.03.31 4 500 000.00 4 059 813.15 0.16
usD VERIZON COMMUNICATIONS INC 3.87500% 19-08.02.29 3 800 000.00 3 788 969.09 0.15
usb VERIZON COMMUNICATIONS INC 1.50000% 20-18.09.30 11 600 000.00 9 657 597.18 0.38
usD VERIZON COMMUNICATIONS INC 2.85000% 21-03.09.41 11 250 000.00 8 830 702.12 0.35
usD VERIZON GLOBAL FUNDING CORP 7.75000% 01-01.12.30 4 100 000.00 5 068 130.95 0.20
usb VISA INC 0.75000% 20-15.08.27 5 900 000.00 5 254 245.11 0.21
usD VMWARE INC 1.80000% 21-15.08.28 1 400 000.00 1 195 798.53 0.05
usD VORNADO REALTY LP 3.40000% 21-01.06.31 2 000 000.00 1 691 784.00 0.07
usD WASTE MANAGEMENT INC 1.15000% 20-15.03.28 4 100 000.00 3 577 599.24 0.14
usD WELLTOWER INC 2.70000% 19-15.02.27 10 900 000.00 10 292 641.32 0.41
usb WELLTOWER INC 3.85000% 22-15.06.32 3 394 000.00 3 199 438.34 0.13
usD WIPRO IT SERVICES LLC-144A 1.50000% 21-23.06.26 900 000.00 811 125.00 0.03
usD WISCONSIN PUBLIC SERVICE CORP 2.85000% 21-01.12.51 800 000.00 608 827.08 0.02
usb XYLEM INC/NY 1.95000% 20-30.01.28 3 200 000.00 2 882 216.60 0.11
usD XYLEM INC/NY 2.25000% 20-30.01.31 4 300 000.00 3 695 190.21 0.15
usD YANLORD LAND HK CO LTD-REG-S 5.12500% 21-20.05.26 200 000.00 128 000.00 0.01
466 712 825.22 18.60
649 826 463.39 25.90

EUR
EUR APPLE INC 0.00000% 19-15.11.25 1 600 000.00 1 583 263.58 0.06
EUR KOREA INTERNATIONAL BOND 0.00000% 22-15.10.26 3 200 000.00 3 026 321.20 0.12
4 609 584.78 0.18
4 609 584.78 0.18

EUR
EUR AUSTRALIA & NZ BANKING GRP-REG-S-SUB 1.125%/VAR 19-21.11.29 7 100 000.00 6 947 299.22 0.28
EUR BANCO BILBAO VIZCAYA ARGENT-REG-S-SUB 6.000%/VAR 20-PRP 3 000 000.00 2 930 474.10 0.12
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EUR CNP ASSURANCES-REG-S-SUB 2.000%/VAR 19-27.07.50 9 200 000.00 8 283 679.02 0.33
EUR DE VOLKSBANK NV-REG-S-SUB 7.000%/VAR 22-PRP 3 000 000.00 2 951 580.86 0.12
EUR EDP-ENERGIAS DE PORTUGAL SA-REG-S-SUB 4.496%/VAR 19-30.04.79 4 500 000.00 4 576 953.94 0.18
EUR EDP-ENERGIAS DE PORTUGAL SA-REG-S-SUB 1.700%/VAR 20-20.07.80 5 400 000.00 4 952 712.91 0.20
EUR ENBW ENERGIE BADEN-WUERTT-REG-S-SUB 1.875/VAR 20-29.06.80 3 800 000.00 3 362 082.16 0.13
EUR IBERDROLA INTERNATIONAL BV-REG-S-SUB 1.825%/VAR 21-PRP 700 000.00 565 625.14 0.02
EUR ING GROEP NV-REG-S 2.125%/VAR 22-23.05.26 7 500 000.00 7 639 452.31 0.31
EUR MUENCHENR RUECKVR AG-REG-S-SUB 1.250%VAR 20-26.05.41 4 300 000.00 3 615 305.51 0.14
EUR NATWEST GROUP PLC-REG-S 0.750%/VAR 19-15.11.25 6 500 000.00 6 433 386.86 0.26
EUR ORSTED A/S-REG-S-SUB 1.750%/VAR 19-09.12.3019 7 400 000.00 6 817 881.57 0.27
EUR ORSTED A/S-REG-S-SUB 1.500%/VAR 21-18.02.3021 2 900 000.00 2 369 065.41 0.09
EUR SSE PLC-REG-S-SUB 4.000%/VAR 22-PRP 3 550 000.00 3 270 773.79 0.13
EUR STANDARD CHARTERED PLC-REG-S 0.800%/VAR 21-17.11.29 1 500 000.00 1 337 299.53 0.05
EUR TELEFONICA EUROPE BV-REG-S-SUB 2.502%/VAR 20-PRP 6 500 000.00 5 728 660.85 0.23
EUR TELEFONICA EUROPE BV-REG-S-SUB 2.376%/VAR 21-PRP 1 600 000.00 1 288 720.13 0.05
EUR TELIA CO AB-REG-S-SUB 1.375%/VAR 20-11.05.81 8 700 000.00 7 977 206.28 0.32
EUR TELIA CO AB-REG-S-SUB 2.750%/VAR 22-30.06.83 4 000 000.00 3 658 993.63 0.15
EUR TENNET HOLDING BV-REG-S-SUB 2.374%/VAR 20-PRP 8 200 000.00 7 962 839.21 0.32
EUR TERNA - RETE ELETTRICA NAZIONALE-REG-S-SUB 2.375%/VAR PRP 1 000 000.00 807 012.19 0.03
93 477 004.62 3.73

GBP
GBP NATWEST GROUP PLC-REG-S 2.057%/VAR 21-09.11.28 2 200 000.00 2 430 681.33 0.10
2 430 681.33 0.10

usb
usD ABN AMRO BANK NV-144A 2.470%/VAR 21-13.12.29 6 200 000.00 5 397 656.32 0.22
usb ABN AMRO BANK NV-REG-S 2.470%/VAR 21-13.12.29 6 000 000.00 5 213 218.20 0.21
usD BNP PARIBAS SA 144A-SUB 4.625%/VAR 21-PRP 300 000.00 241 594.63 0.01
usD CITIGROUP INC 0.776%/VAR 20-30.10.24 800 000.00 767 436.76 0.03
usb CITIGROUP INC 1.678%/VAR 20-15.05.24 6 300 000.00 6 199 855.14 0.25
usD CITIGROUP INC 2.014%/VAR 22-25.01.26 8 000 000.00 7 591 332.40 0.30
usD HSBC HOLDINGS PLC 2.871%/VAR 21-22.11.32 1 300 000.00 1 089 211.98 0.04
usb HSBC HOLDINGS PLC 3.033%/3M LIBOR+92.3BP 17-22.11.23 3 900 000.00 3 889 771.97 0.15
usD HSBC HOLDINGS PLC-SUB 4.60000%/VAR 20-PRP 1 300 000.00 1 085 240.00 0.04
usD ING GROEP NV-REG-S 1.400%/VAR 20-01.07.26 6 200 000.00 5 664 582.70 0.23
usD JPMORGAN CHASE & CO 0.653%/VAR 20-16.09.24 7 200 000.00 6 932 449.37 0.28
usD JPMORGAN CHASE & CO 0.768%/VAR 21-09.08.25 1 200 000.00 1 120 169.18 0.04
usb JPMORGAN CHASE 4.323%/VAR 22-26.04.28 1 300 000.00 1 305 367.10 0.05
usD MAF GLOBAL SECURITIES LTD-REG-S-SUB 0.000%/VAR 22-PRP 700 000.00 691 250.00 0.03
usD MIZUHO FINANCIAL GROUP INC 3.261%/VAR 22-22.05.30 3 900 000.00 3 560 009.30 0.14
usb NATWEST GROUP PLC 2.359%/VAR 20-22.05.24 7 100 000.00 6 984 863.28 0.28
usD SOCIETE GENERALE-144A-SUB 6.750%/VAR 18-PRP 200 000.00 188 009.56 0.01
usD STANDARD CHARTERED PLC-144A 1.214%/VAR 21-23.03.25 3 000 000.00 2 836 561.74 0.11
usb STANDARD CHARTERED PLC-144A 2.678%/VAR 21-29.06.32 2 300 000.00 1 882 425.80 0.07
usb STANDARD CHARTERED PLC-REG-S 1.214%/VAR 21-23.03.25 7 900 000.00 7 469 612.58 0.30
usD SWISS RE FINANCE LUXEMBOURG-144A-SUB 5.000%/VAR 19-02.04.49 4 200 000.00 3 998 484.00 0.16
74 109 102.01 2.95
170 016 787.96 6.78

EUR
EUR A2A SPA-REG-S 1.00000% 19-16.07.29 7 400 000.00 6 635 448.64 0.26
EUR A2A SPA-REG-S 1.00000% 21-02.11.33 4 100 000.00 3 185 013.62 0.13
EUR A2A SPA-REG-S 2.50000% 22-15.06.26 2 818 000.00 2 886 252.16 0.12
EUR AB IGNITIS GRUPE-REG-S 1.87500% 18-10.07.28 1 500 000.00 1 386 373.49 0.06
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EUR ABB FINANCE BV-REG-S 0.62500% 22-31.03.24 2 400 000.00 2 436 588.27 0.10
EUR ABN AMRO BANK NV-REG-S 2.37500% 22-01.06.27 2 300 000.00 2 367 652.59 0.09
EUR ACCIONA ENERGIA FINANCIACION-REG-S 1.37500% 22-26.01.32 3 400 000.00 3 021 089.18 0.12
EUR ACEA SPA-REG-S 0.25000% 21-28.07.30 5 800 000.00 4 749 852.32 0.19
EUR ACTION LOGEMENT SERVICES-REG-S 0.50000% 19-30.10.34 3 000 000.00 2 611 989.93 0.10
EUR ACTION LOGEMENT SERVICES-REG-S 1.37500% 22-13.04.32 1 500 000.00 1 489 739.24 0.06
EUR ADIF ALTA VELOCIDAD-REG-S 0.55000% 20-30.04.30 6 100 000.00 5 721 320.93 0.23
EUR AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 0.01000% 21-25.11.28 4 100 000.00 3 877 273.37 0.15
EUR AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 1.37500% 14-17.09.24 2 000 000.00 2 066 235.08 0.08
EUR AIR LIQUIDE FINANCE-REG-S 0.37500% 21-27.05.31 4 300 000.00 3 864 607.89 0.15
EUR AKZO NOBEL NV-REG-S 1.50000% 22-28.03.28 4 000 000.00 3 920 007.71 0.16
EUR AKZO NOBEL NV-REG-S 2.00000% 22-28.03.32 4 000 000.00 3 820 212.54 0.15
EUR ALD SA-REG-S 1.25000% 18-11.10.22 2 300 000.00 2 349 683.71 0.09
EUR ALLIANDER NV-REG-S 0.87500% 19-24.06.32 5 300 000.00 4 857 267.15 0.19
EUR ANDORRA INTERNATIONAL BOND-REG-S 1.25000% 21-06.05.31 4 000 000.00 3 666 416.68 0.15
EUR ASSICURAZIONI GENERALI SPA-REG-S-SUB 2.12400% 19-01.10.30 3 100 000.00 2 617 635.89 0.10
EUR ASSICURAZIONI GENERALI SPA-REG-S-SUB 2.42900% 20-14.07.31 10 000 000.00 8 501 168.74 0.34
EUR ATRIUM FINANCE ISSUER BV-REG-S 2.62500% 21-05.09.27 200 000.00 159 228.55 0.01
EUR BANCA INTESA SPA-REG-S 0.75000% 21-16.03.28 8 600 000.00 7 695 244.71 0.31
EUR BANCO BILBAO VIZCAYA ARGENT-REG-S 1.37500% 18-14.05.25 1 000 000.00 1 010 028.58 0.04
EUR BANCO BILBAO VIZCAYA ARGENTARIA-REG-S 1.00000% 19-21.06.26 4 300 000.00 4 226 311.19 0.17
EUR BANCO BILBAO VIZCAYA ARGENTARIA-REG-S 0.75000% 20-04.06.25 6 700 000.00 6 655 275.33 0.27
EUR BANCO SANTANDER SA-REG-S 0.30000% 19-04.10.26 1 100 000.00 1 043 344.22 0.04
EUR BANCO SANTANDER SA-REG-S 1.12500% 20-23.06.27 8 700 000.00 8 452 618.50 0.34
EUR BANQUE FEDERATIVE DU CREDIT-REG-S 0.10000% 20-08.10.27 4 100 000.00 3 853 427.43 0.15
EUR BANQUE FEDERATIVE DU CREDIT-REG-S 0.25000% 21-29.06.28 3 000 000.00 2 792 974.30 0.11
EUR BARCLAYS PLC-REG-S 0.62500% 17-14.11.23 9 500 000.00 9 671 331.31 0.39
EUR BELFIUS BANK SA-REG-S 0.37500% 21-08.06.27 4 300 000.00 4 029 701.67 0.16
EUR BERLIN HYP AG 1.50000% 18-18.04.28 7 100 000.00 6 791 461.41 0.27
EUR BERLIN HYP AG-REG-S 1.12500% 17-25.10.27 3 000 000.00 2 893 381.27 0.12
EUR BNG BANK NV-REG-S 0.12500% 21-19.04.33 5 800 000.00 5 005 758.50 0.20
EUR BNG BANK NV-REG-S 0.25000% 21-22.11.36 3 200 000.00 2 600 815.55 0.10
EUR BNG BANK NV-REG-S 0.25000% 22-12.01.32 2 000 000.00 1 800 632.56 0.07
EUR BNG BANK NV-REG-S 1.25000% 22-30.03.37 3 900 000.00 3 647 473.02 0.15
EUR BNP PARIBAS-REG-S 1.00000% 18-17.04.24 700 000.00 711 165.49 0.03
EUR BPCE SA-REG-S 0.62500% 18-26.09.23 3 000 000.00 3 044 511.76 0.12
EUR BPIFRANCE FINANCEMENT SA-REG-S 2.12500% 22-29.11.27 6 900 000.00 7 384 493.74 0.29
EUR CAIXABANK SA-REG-S 0.62500% 19-01.10.24 6 400 000.00 6 308 426.09 0.25
EUR CARREFOUR SA-REG-S 1.87500% 22-30.10.26 4 000 000.00 4 022 853.69 0.16
EUR CARREFOUR SA-REG-S 2.37500% 22-30.10.29 4 000 000.00 3 957 237.18 0.16
EUR CASSA DEPOSITI E PRESTITI SPA-REG-S 1.00000% 20-11.02.30 10 500 000.00 9 377 670.07 0.37
EUR CASSA DEPOSITI E PRESTITI SPA-REG-S 2.00000% 20-20.04.27 6 900 000.00 6 941 308.17 0.28
EUR CASTELLUM AB-REG-S 0.75000% 19-04.09.26 1 500 000.00 1 264 606.64 0.05
EUR CASTELLUM HELSINKI FINANCE HOLDIN-REG-S 2.00000% 22-24.03.25 4 000 000.00 3 771 098.03 0.15
EUR CITYCON TREASURY BV-REG-S 1.62500% 21-12.03.28 1 000 000.00 800 935.08 0.03
EUR COMMERZBANK AG-REG-S 1.25000% 18-23.10.23 2 000 000.00 2 022 904.03 0.08
EUR COMMUNAUTE FRANCAISE DE BELGIQUE-REG-S 1.62500% 22-03.05.32 3 000 000.00 3 041 397.75 0.12
EUR CP1 PROPERTY GROUP SA-REG-S 1.62500% 19-23.04.27 3 800 000.00 3 240 919.29 0.13
EUR CP1 PROPERTY GROUP SA-REG-S 2.75000% 20-12.05.26 1 500 000.00 1 393 795.27 0.06
EUR CREDIT AGRICOLE SA 0.12500% 20-09.12.27 15 500 000.00 14 082 666.55 0.56
EUR CREDIT MUTUEL ARKEA SA-REG-S 0.37500% 19-03.10.28 2 800 000.00 2 548 425.11 0.10
EUR CTP BV-REG-S 0.50000% 21-21.06.25 1 900 000.00 1 714 041.65 0.07
EUR CTP BV-REG-S 0.75000% 21-18.02.27 4 500 000.00 3 774 649.47 0.15
EUR CTP BV-REG-S 2.12500% 20-01.10.25 4 100 000.00 3 843 444.24 0.15
EUR CTP NV-REG-S 0.87500% 22-20.01.26 1 600 000.00 1 430 146.41 0.06
EUR DAIMLER AG-REG-S 0.75000% 20-10.09.30 8 000 000.00 7 421 812.10 0.30
EUR DAIMLER AG-REG-S 0.75000% 21-11.03.33 4 300 000.00 3 743 394.14 0.15
EUR DANONE-REG-S 1.00000% 18-26.03.25 4 100 000.00 4 155 473.25 0.17
EUR DEUTSCHE BAHN FINANCE GMBH-REG-S 0.62500% 20-08.12.50 100 000.00 66 668.59 0.00
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EUR DEUTSCHE WOHNEN AG-REG-S 0.50000% 21-07.04.31 3 000 000.00 2 387 718.49 0.10
EUR DEUTSCHE WOHNEN SE-REG-S 1.30000% 21-07.04.41 3 100 000.00 1 985 054.62 0.08
EUR DEVELOPMENT BANK OF JAPAN-REG-S 0.01000% 20-15.10.24 1 000 000.00 993 128.90 0.04
EUR DEVELOPMENT BANK OF JAPAN INC-REG-S 0.01000% 21-09.09.25 3 060 000.00 2 999 211.52 0.12
EUR E.ON AG ECP-REG-S 0.60000% 21-01.10.32 5 400 000.00 4 519 833.55 0.18
EUR E.ON SE-REG-S 0.35000% 19-28.02.30 2 700 000.00 2 352 491.00 0.09
EUR E.ON SE-REG-S 0.87500% 20-20.08.31 2 900 000.00 2 606 298.40 0.10
EUR E.ON SE-REG-S 1.62500% 22-29.03.31 3 988 000.00 3 772 179.02 0.15
EUR EDP FINANCE BV-REG-S 1.87500% 22-21.09.29 2 400 000.00 2 358 098.06 0.09
EUR ENEXIS HOLDING NV-REG-S 0.62500% 20-17.06.32 3 000 000.00 2 632 091.88 0.10
EUR ENEXIS HOLDING NV-REG-S 0.37500% 21-14.04.33 3 000 000.00 2 515 772.25 0.10
EUR ERG SPA-REG-S 0.50000% 20-11.09.27 4 000 000.00 3 734 358.01 0.15
EUR ERG SPA-REG-S 1.87500% 19-11.04.25 4 300 000.00 4 398 806.00 0.18
EUR ERSTE GROUP BANK AG-REG-S 0.12500% 21-17.05.28 4 600 000.00 4 119 522.64 0.16
EUR ESB FINANCE DAC-REG-S 1.12500% 19-11.06.30 6 600 000.00 6 272 098.00 0.25
EUR EUROFIMA EURO RAILROADMAT FIN CO-REG-S 0.15000% 19-10.10.34 3 000 000.00 2 490 627.68 0.10
EUR EUROFIMA-REG-S 0.01000% 21-23.06.28 1 300 000.00 1 223 557.57 0.05
EUR EUROPEAN COMMUNITY-REG-S 2.62500% 22-04.02.48 700 000.00 822 863.87 0.03
EUR EUROPEAN UNION-REG-S 1.12500% 22-04.06.37 1 050 000.00 978 434.99 0.04
EUR EUROPEAN UNION-REG-S 0.20000% 21-04.06.36 3 000 000.00 2 469 062.08 0.10
EUR FERROVIE DELLO STATO-REG-S 0.37500% 21-25.03.28 6 900 000.00 6 128 543.31 0.24
EUR FLEMISH COMMUNITY-REG-S 1.50000% 19-11.04.44 2 600 000.00 2 339 361.71 0.09
EUR FLUVIUS SYSTEM OPERATOR CVBA-REG-S 0.25000% 20-02.12.30 4 000 000.00 3 409 424.10 0.14
EUR GECINA SA-REG-S 0.87500% 21-30.06.36 4 900 000.00 3 835 677.97 0.15
EUR GLOBAL SWITCH FINANCE BV-REG-S 1.37500% 20-07.10.30 200 000.00 176 421.89 0.01
EUR GLOBALWORTH REAL ESTATE INVEST-REG-S 2.95000% 20-29.07.26 1 000 000.00 847 775.25 0.03
EUR H LUNDBECK A/S-REG-S 0.87500% 20-14.10.27 3 000 000.00 2 816 142.78 0.11
EUR IBERDROLA FINANZAS SA-REG-S 1.37500% 22-11.03.32 2 000 000.00 1 898 482.25 0.08
EUR ILE DE FRANCE-REG-S 0.50000% 16-14.06.25 1 700 000.00 1 714 874.90 0.07
EUR ILE-DE-FRANCE MOBILITES-REG-S 0.95000% 21-28.05.41 3 000 000.00 2 510 039.77 0.10
EUR IMERYS SA-REG-S 1.87500% 16-31.03.28 3 000 000.00 2 904 014.18 0.12
EUR INFORMA PLC-REG-S 2.12500% 20-06.10.25 400 000.00 404 787.18 0.02
EUR ING GROEP NV-REG-S 2.50000% 18-15.11.30 2 800 000.00 2 865 583.58 0.11
EUR INMOBILIARIA COLONIAL SA-REG-S 1.35000% 20-14.10.28 7 900 000.00 7 252 546.95 0.29
EUR INTERNATIONAL BK FOR RECONST & DEV 0.10000% 20-17.09.35 5 700 000.00 4 661 228.01 0.19
EUR INTERNATIONAL DEVELOP ASSOCIATION-REG-S 1.75000% 22-05.05.37 5 000 000.00 5 013 415.12 0.20
EUR INTESA SANPAOLO SPA-REG-S 0.75000% 19-04.12.24 5 400 000.00 5 351 575.52 0.21
EUR IREN SPA-REG-S 1.50000% 17-24.10.27 5 800 000.00 5 587 921.01 0.22
EUR JAPAN FINANCE ORG FOR MUNI-REG-S 0.01000% 21-02.02.28 800 000.00 749 279.20 0.03
EUR KBC GROUP NV-REG-S 0.87500% 18-27.06.23 2 500 000.00 2 547 722.99 0.10
EUR KERING SA-REG-S 1.25000% 22-05.05.25 1 600 000.00 1 640 204.10 0.07
EUR KERING SA-REG-S 1.87500% 22-05.05.30 1 900 000.00 1 953 407.13 0.08
EUR KOJAMO OYJ-REG-S 2.00000% 22-31.03.26 1 800 000.00 1 687 497.91 0.07
EUR KOMMUNINVEST 1 SVERIGE AB-REG-S 0.87500% 22-01.09.29 2 100 000.00 2 059 631.41 0.08
EUR KONINKLIJKE PHILIPS NV-REG-S 1.87500% 22-05.05.27 1 450 000.00 1 457 524.52 0.06
EUR KONINKLIJKE PHILIPS NV-REG-S 2.62500% 22-05.05.33 1 150 000.00 1 167 234.04 0.05
EUR KONINKLIJKE PHILIPS NV-REG-S 2.12500% 22-05.11.29 800 000.00 806 680.19 0.03
EUR KREDITANSTALT FUER WIEDERAUFBAU-REG-S 0.01000% 19-05.05.27 3 000 000.00 2 911 686.03 0.12
EUR LA BANQUE POSTALE-REG-S 1.37500% 19-24.04.29 8 400 000.00 7 976 588.99 0.32
EUR LA BANQUE POSTALE-REG-S 0.75000% 21-23.06.31 7 100 000.00 6 070 825.61 0.24
EUR LA POSTE SA-REG-S 1.45000% 18-30.11.28 4 100 000.00 4 132 162.42 0.16
EUR LANDESBANK BADEN-WUERTTEMBERG REG S-0.37500% 21-21.02.31 2 800 000.00 2 309 317.19 0.09
EUR LANDESBANK BADEN-WUERTTEMBERG-REG-S 0.25000% 21-21.07.28 3 000 000.00 2 668 701.40 0.11
EUR LEASEPLAN CORP NV-REG-S 3.50000% 20-09.04.25 2 800 000.00 2 940 533.56 0.12
EUR LEASEPLAN CORP NV-REG-S 0.25000% 21-23.02.26 9 200 000.00 8 623 300.78 0.34
EUR LEASEPLAN CORP NV-REG-S 0.25000% 21-07.09.26 6 200 000.00 5 728 981.42 0.23
EUR LOGICOR FINANCING SARL-REG-S 2.00000% 22-17.01.34 1 000 000.00 806 443.22 0.03
EUR MEDIOBANCA BANCA DI CREDITO FINAN-REG-S 1.00000% 20-08.09.27 9 700 000.00 8 954 261.43 0.36
EUR MERCK FINANCIAL SERVICES GMBH-REG-S 1.87500% 22-15.06.26 1 600 000.00 1 663 700.10 0.07

137/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2022 31
EUR MINISTERIES VAN DE VLAAMSE GEME-REG-S 0.87500% 21-21.03.46 600 000.00 465 957.62 0.02
EUR MITSUBISHI UF FINANCIAL GROUP INC-REG-S 0.68000% 18-26.01.23 600 000.00 611 639.50 0.02
EUR MIZUHO FINANCIAL GROUP INC-REG-S 0.21400% 20-07.10.25 2 700 000.00 2 642 464.78 0.11
EUR MOTABILITY OPERATIONS GROUP PLC-REG-S 0.12500% 21-20.07.28 1 700 000.00 1 557 135.05 0.06
EUR MUNICIPALITY FINANCE PLC-REG-S 0.05000% 20-10.09.35 4 300 000.00 3 500 089.75 0.14
EUR NATIONAL GRID TRANSCO PLC-REG-S 0.25000% 21-01.09.28 1 700 000.00 1 528 551.20 0.06
EUR NAT IONALE-NEDERLANDEN BANK NV/THE 0.50000% 21-21.09.28 2 600 000.00 2 329 571.10 0.09
EUR NE PROPERTY BV-REG-S 2.00000% 22-20.01.30 2 800 000.00 2 198 365.40 0.09
EUR NEDERLANDSE WATERSCHAPSBANK NV-REG-S 1.25000% 17-07.06.32 1 000 000.00 982 983.39 0.04
EUR NORDEA BANK ABP-REG-S 0.50000% 21-19.03.31 4 300 000.00 3 734 099.01 0.15
EUR NORDEA BANK ABP-REG-S 1.12500% 22-16.02.27 2 400 000.00 2 349 640.67 0.09
EUR NORDRHEIN-WESTFALEN, STATE OF-REG-S 1.10000% 19-13.03.34 2 200 000.00 2 102 094.94 0.08
EUR NRW BANK 0.10000% 20-09.07.35 9 100 000.00 7 431 402.94 0.30
EUR NRW BANK-REG-S 0.37500% 16-17.11.26 3 200 000.00 3 155 596.51 0.13
EUR ONTARIO TEACHERS = FINANCE TRUST-REG-S 0.05000% 20-25.11.30 800 000.00 707 442.63 0.03
EUR ORANGE SA-REG-S 0.12500% 20-16.09.29 9 300 000.00 8 481 556.78 0.34
EUR ORIX CORP-REG-S 1.91900% 22-20.04.26 1 600 000.00 1 605 813.34 0.06
EUR ORSTED AS-REG-S 2.25000% 22-14.06.28 3 450 000.00 3 601 269.72 0.14
EUR POLAND, REPUBLIC OF-REG-S 2.00000% 19-08.03.49 4 200 000.00 3 453 592.79 0.14
EUR PROLOGIS INTERNATIONAL FUNDING I1-REG-S 0.87500% 19-09.07.29 2 800 000.00 2 560 707.41 0.10
EUR PROLOGIS INTERNATIONAL FUNDING I1-REG-S 1.62500% 20-17.06.32 1 300 000.00 1 167 863.46 0.05
EUR PROLOGIS INTERNATIONAL FUNDING I1-REG-S 0.75000% 21-23.03.33 3 100 000.00 2 472 436.11 0.10
EUR RED ELECTRICA FINANCIACIONES SAU-REG-S 0.37500% 20-24.07.28 2 800 000.00 2 674 628.41 0.11
EUR RED ELECTRICA FINANCIACIONES SAU-REG-S 0.50000% 21-24.05.33 2 800 000.00 2 472 567.24 0.10
EUR REGIE AUTONOME DES TRANSPORTS PA-REG-S 0.87500% 17-25.05.27 500 000.00 504 232.22 0.02
EUR REGION OF ILE DE FRANCE-REG-S 1.37500% 18-20.06.33 3 300 000.00 3 252 930.25 0.13
EUR REGION WALLONNE BELGIUM-REG-S 0.25000% 19-03.05.26 1 200 000.00 1 191 380.27 0.05
EUR REN FINANCE B V-REG-S 0.50000% 21-16.04.29 10 500 000.00 9 230 543.75 0.37
EUR SBAB BANK AB-REG-S 1.87500% 22-10.12.25 3 250 000.00 3 345 344.19 0.13
EUR SBB TREASURY 0OYJ-REG-S 0.75000% 20-14.12.28 4 300 000.00 2 762 231.85 0.11
EUR SBB TREASURY OYJ-REG-S 1.12500% 21-26.11.29 600 000.00 385 427.70 0.02
EUR SEGRO CAPITAL SARL-REG-S 1.25000% 22-23.03.26 12 500 000.00 12 218 134.57 0.49
EUR SEGRO CAPITAL SARL-REG-S 1.87500% 22-23.03.30 4 000 000.00 3 788 905.20 0.15
EUR SHAEFFLER AG-REG-S 3.37500% 20-12.10.28 900 000.00 811 004.12 0.03
EUR SK CONSUMER HEALTHCARE CAPITAL NL-REG-S 1.75000% 22-29.03.30 1 325 000.00 1 320 084.01 0.05
EUR SKF AB-REG-S 0.87500% 19-15.11.29 3 800 000.00 3 573 972.36 0.14
EUR SNCF RESEAU-REG-S 1.00000% 16-09.11.31 100 000.00 97 670.24 0.00
EUR SOCIETE DU GRAND PARIS EPIC-REG-S 1.12500% 18-22.10.28 1 300 000.00 1 321 702.02 0.05
EUR SOCIETE DU GRAND PARIS EPIC-REG-S 0.30000% 21-25.11.31 1 500 000.00 1 368 718.00 0.05
EUR SOCIETE DU GRAND PARIS EPIC-REG-S 1.62500% 22-08.04.42 2 000 000.00 1 862 219.43 0.07
EUR SSE PLC-REG-S 1.37500% 18-04.09.27 4 300 000.00 4 229 862.63 0.17
EUR SSE PLC-REG-S 2.87500% 22-01.08.29 1 200 000.00 1 256 423.33 0.05
EUR STANDARD CHARTERED PLC-REG-S 0.90000% 19-02.07.27 10 800 000.00 10 342 919.30 0.41
EUR STEDIN HOLDING NV-REG-S 0.50000% 19-14.11.29 5 800 000.00 5 189 035.55 0.21
EUR STORA ENSO OYJ-REG-S 0.62500% 20-02.12.30 4 300 000.00 3 643 076.90 0.15
EUR SUMITOMO MITSUI FIN GP INC-REG-S 0.93400% 17-11.10.24 800 000.00 806 586.79 0.03
EUR SUMITOMO MITSUI FIN GP INC-REG-S 0.46500% 19-30.05.24 1 800 000.00 1 811 143.11 0.07
EUR SVENSK EXPORTKREDIT AB-REG-S 2.00000% 22-30.06.27 3 200 000.00 3 355 878.60 0.13
EUR SVENSKA HANDELSBANKEN AB-REG-S 0.01000% 20-02.12.27 4 300 000.00 3 926 008.36 0.16
EUR TDC NET A/S-REG-S 5.05600% 22-31.05.28 2 800 000.00 2 842 943.27 0.11
EUR TELECOM ITALIA SPA/MILANO-REG-S 1.62500% 21-18.01.29 1 900 000.00 1 428 009.63 0.06
EUR TELEFONICA EMISIONES SA-REG-S 1.06900% 19-05.02.24 1 000 000.00 1 021 821.85 0.04
EUR TENNET HOLDING BV-REG-S 2.00000% 18-05.06.34 2 800 000.00 2 TAT 242.99 0.11
EUR TENNET HOLDING BV-REG-S 0.12500% 20-30.11.32 2 800 000.00 2 307 661.28 0.09
EUR TENNET HOLDING BV-REG-S 1.62500% 22-17.11.26 1 450 000.00 1 489 924.20 0.06
EUR TESCO CORP TREASURY SERVICES PLC-REG-S STEP-UP 21-27.07.29 4 700 000.00 3 971 953.81 0.16
EUR UNEDIC ASSEO-REG-S 0.25000% 20-16.07.35 7 400 000.00 6 196 517.06 0.25
EUR UNIPOL GRUPPO FINANZIARIO SPA 3.25000% 20-23.09.30 6 600 000.00 6 369 974.61 0.25
EUR UPM-KYMMENE CORP-REG-S 0.50000% 21-22.03.31 1 700 000.00 1 378 465.74 0.05
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EUR UPM-KYMMENE OYJ-REG-S 0.12500% 20-19.11.28 2 000 000.00 1 754 511.75 0.07
EUR VALEO-REG-S 1.00000% 21-03.08.28 1 500 000.00 1 273 257.35 0.05
EUR VESTEDA FINANCE BV-REG-S 0.75000% 21-18.10.31 600 000.00 532 280.55 0.02
EUR VODAFONE GROUP PLC-REG-S 0.90000% 19-24.11.26 4 100 000.00 4 086 502.29 0.16
EUR VOLKSWAGEN INTERNATIONAL FINANCE-REG-S 0.87500% 20-22.09.28 3 800 000.00 3 501 461.79 0.14
EUR VONOVIA SE-REG-S 0.62500% 21-24.03.31 13 000 000.00 10 696 883.04 0.43
EUR VONOVIA SE-REG-S 1.37500% 22-28.01.26 4 700 000.00 4 612 929.24 0.18
EUR WESFARMERS LTD-REG-S 0.95400% 21-21.10.33 2 100 000.00 1 756 231.29 0.07
EUR WOOLWORTHS GROUP LTD-REG-S 0.37500% 21-15.11.28 300 000.00 260 096.41 0.01
EUR ZF FINANCE GMBH-REG-S 2.75000% 20-25.05.27 1 000 000.00 881 760.69 0.04
EUR ZF FINANCE GMBH-REG-S 2.00000% 21-06.05.27 1 900 000.00 1 629 775.32 0.06
EUR ZF FINANCE GMBH-REG-S 2.25000% 21-03.05.28 1 500 000.00 1 245 090.54 0.05
639 997 787.87 25.51

GBP
GBP ENEL FINANCE INTERNATIONAL NV-REG-S 2.87500% 22-11.04.29 5 350 000.00 6 079 425.53 0.24
GBP INTERCONTINENTAL HOTELS GROUP PLC-REG-S 3.37500% 20-08.10.28 200 000.00 224 704.00 0.01
GBP LEND LEASE EUROPE FINANCE PLC-REG-S 3.50000% 21-02.12.33 1 200 000.00 1 171 404.49 0.05
GBP SOUTH EASTERN POWER NET-REG-S 1.75000% 21-30.09.34 200 000.00 198 687.64 0.01
GBP THE BRITISH LAND CO PLC-REG-S 2.37500% 17-14.09.29 200 000.00 221 850.60 0.01
7 896 072.26 0.32

usb
usD ADANIREN KODSOPAR WARSOM-144A 4.62500% 19-15.10.39 200 000.00 133 634.37 0.00
usb AGRICULTURAL BANK OF CHINA/NY-REG-S 1.25000% 21-19.01.26 3 200 000.00 2 994 432.00 0.12
usD ASIAN DEVELOPMENT BANK 1.75000% 16-14.08.26 1 600 000.00 1 529 043.52 0.06
usD BANK MANDIRI PERSERO TBK PT-REG-S 2.00000% 21-19.04.26 900 000.00 812 250.00 0.03
usb BANK OF CHINA LTD/PARIS 0.95000% 20-21.09.23 2 000 000.00 1 950 770.80 0.08
usb BANK OF THE PHILIPPINE ISLANDS-REG-S 2.50000% 19-10.09.24 3 500 000.00 3 392 375.00 0.13
usD BNG BANK NV-144A 1.50000% 19-16.10.24 3 000 000.00 2 900 334.00 0.11
usb CHINA CONSTRUCTION BANK CORP/HK-REG-S 1.25000% 20-04.08.25 1 800 000.00 1 689 210.00 0.07
usD EUROPEAN INVESTMENT BANK-REG-S 2.87500% 18-13.06.25 2 000 000.00 1 997 738.32 0.08
usD HYUNDAI CAPITAL SERVICES INC-REG-S 1.25000% 21-08.02.26 6 200 000.00 5 622 036.00 0.22
usb INDUSTRIAL COMMERCIAL BANK CHINA-REG-S 1.00000% 21-28.10.24 2 000 000.00 1 902 200.00 0.08
usD INTERNATIONAL FINANCE CORP 2.12500% 16-07.04.26 8 300 000.00 8 073 144.07 0.32
usD JOHN DEERE CAPITAL CORP 3.35000% 22-18.04.29 2 400 000.00 2 386 685.95 0.09
usD LINK FINANCE CAYMAN 2009 LTD-REG-S 2.87500% 16-21.07.26 1 200 000.00 1 170 024.90 0.05
usD MAF SUKUK LTD-REG-S 3.93250% 19-28.02.30 1 800 000.00 1727 212.50 0.07
usb MTR CORP CI LTD-REG-S 2.50000% 16-02.11.26 2 000 000.00 1 941 520.00 0.08
usD MTR CORP LTD-REG-S 1.62500% 20-19.08.30 2 900 000.00 2 476 745.00 0.10
usD NEDERLANDSE WATERSCHAPSBK NV-144A 3.12500% 18-05.12.22 1 900 000.00 1 901 350.10 0.08
usb PRUDENTIAL FINANCIAL INC 1.50000% 20-10.03.26 5 400 000.00 5 031 666.00 0.20
usD PUBLIC SERVICE ELECTRIC & GAS CO 3.10000% 22-15.03.32 4 100 000.00 3 937 300.31 0.16
usD QNB FINANCE LTD-REG-S 1.62500% 20-22.09.25 7 900 000.00 7 376 625.00 0.29
usb SHINHAN BANK CO LTD-144A 4.37500% 22-13.04.32 1 300 000.00 1 270 711.00 0.05
usD SHRIRAM TRANSPORT FINANCE CO LTD-REG-S 5.10000% 20-16.07.23 1 200 000.00 1 161 756.00 0.05
usD SUMITOMO MITSUI TRUST BANK LTD-144A 2.80000% 22-10.03.27 1 200 000.00 1 144 824.48 0.05
usb SWIRE PROPERTIES MTN FINANCING-REG-S 3.50000% 18-10.01.28 3 450 000.00 3 407 116.50 0.14
usD TOYOTA MOTOR CREDIT CORP 2.15000% 20-13.02.30 7 000 000.00 6 269 816.49 0.25
usD UDR INC 1.90000% 20-15.03.33 1 000 000.00 777 538.96 0.03
usb UNITED OVERSEAS BANK LTD-REG-S 1.25000% 21-14.04.26 2 000 000.00 1 851 146.44 0.07
76 829 207.71 3.06
724 723 067.84 28.89
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EUR
EUR ASIAN DEVELOPMENT BANK 0.00000% 19-24.10.29 3 200 000.00 2 946 935.33 0.12
EUR COUNCIL OF EUROPE DEVELOPMENT BANK-REG- 0.00000% 21-15.04.28 4 800 000.00 4 555 789.67 0.18
EUR EUROPEAN UNION-REG-S 0.00000% 20-04.07.35 32 000 000.00 26 092 990.34 1.04
EUR EUROPEAN UNION-REG-S 0.00000% 21-02.06.28 5 400 000.00 5 141 715.64 0.20
EUR HONG KONG GOVERNMENT INTERNATI BD-REG-S 0.00000% 21-24.11.26 4 100 000.00 3 903 981.75 0.16
EUR KREDITANSTALT FUER WIEDERAUFBAU-REG-S 0.00000% 21-15.09.31 6 000 000.00 5 383 238.10 0.21
EUR LSEG NETHERLANDS BV-REG-S 0.00000% 21-06.04.25 400 000.00 392 283.93 0.02
EUR NORTH RHIEN WESTPHALIA, STATE OF-REG-S 0.00000% 20-12.10.35 1 800 000.00 1 449 872.56 0.06
EUR NRW BANK-REG-S 0.00000% 21-22.09.28 3 000 000.00 2 814 998.74 0.11
EUR UNEDIC ASSEO-REG-S 0.00000% 20-19.11.30 9 900 000.00 9 002 003.48 0.36
EUR VANTAGE TOWERS AG-REG-S 0.00000% 21-31.03.25 1 100 000.00 1 061 810.49 0.04
62 745 620.03 2.50
62 745 620.03 2.50

EUR
EUR ABB FINANCE BV-REG-S 3M EURIBOR+70BP 22-31.03.24 1 200 000.00 1 230 187.33 0.05
EUR AIB GROUP PLC-REG-S 0.50000% 21-17.11.27 6 300 000.00 5 782 250.59 0.23
EUR AIB GROUP PLC-REG-S 2.250%/VAR 22-04.04.28 5 910 000.00 5 762 343.62 0.23
EUR AUSTRALIA & NEW ZEALAND BK-REG-S-SUB 0.669%/VAR 21-05.05.31 3 000 000.00 2 772 987.12 0.11
EUR AXA SA-REG-S-SUB 0.000%/VAR 21-07.10.41 10 700 000.00 9 063 367.03 0.36
EUR BANCO DE SABADELL SA-REG-S 2.625%/VAR 22-24.03.26 10 700 000.00 10 569 527.73 0.42
EUR BANCO SANTANDER SA-REG-S 0.625%/VAR 21-24.06.29 6 500 000.00 5 904 035.63 0.24
EUR BANK OF IRELAND GROUP PLC-REG-S 0.375%/VAR 21-10.05.27 6 300 000.00 5 811 645.88 0.23
EUR BNP PARIBAS SA-REG-S 0.375%/VAR 20-14.10.27 5 000 000.00 4 711 802.65 0.19
EUR CAIXA GERAL DE DEPOSITOS SA-REG-S 2.875%/VAR 22-15.06.26 3 000 000.00 3 073 565.66 0.12
EUR CAIXABANK SA-REG-S 0.750%/VAR 20-10.07.26 7 100 000.00 6 919 745.63 0.28
EUR CAIXABANK SA-REG-S 0.750%/VAR 21-26.05.28 4 300 000.00 3 930 112.24 0.16
EUR CAIXABANK SA-REG-S 0.625%/VAR 22-21.01.28 2 800 000.00 2 641 652.94 0.10
EUR CAIXABANK SA-REG-S-SUB VAR 21-18.06.31 8 400 000.00 7 662 987.88 0.31
EUR COMMERZBANK AG-REG-S 0.750%/VAR 20-24.03.26 9 700 000.00 9 417 656.06 0.38
EUR CREDIT MUTUEL ARKEA SA-REG-S 1.250%/VAR 20-11.06.29 10 700 000.00 10 184 395.74 0.41
EUR DANONE SA-REG-S-SUB 1.750%/VAR 17-PRP 3 500 000.00 3 468 849.30 0.14
EUR DANSKE BANK A/S-REG-S 0.750%/VAR 21-09.06.29 5 000 000.00 4 458 338.06 0.18
EUR DE VOLKSBANK NV-REG-S-SUB 1.750/VAR 20-22.10.30 9 100 000.00 8 725 556.38 0.35
EUR IBERDROLA INTERNATIONAL BV-REG-S-SUB 2.625%/VAR 18-PRP 6 600 000.00 6 633 549.65 0.26
EUR ING GROEP NV-REG-S-SUB 0.875%/VAR 21-09.06.32 7 100 000.00 6 374 291.60 0.25
EUR KBC GROEP NV-REG-S 0.375%/VAR 20-16.06.27 4 300 000.00 4 118 926.14 0.16
EUR NATWEST GROUP PLC-REG-S 0.780%/VAR 21-26.02.30 13 700 000.00 12 138 345.12 0.48
141 356 119.98 5.64

GBP
GBP ING GROEP NV-REG-S 1.125%/VAR 21-07.12.28 200 000.00 211 105.87 0.01
211 105.87 0.01

usb
usD BANK OF AMERICA CORP 2.456%/VAR 19-22.10.25 7 300 000.00 7 012 974.87 0.28
usD BANK OF AMERICA CORP 1.486%/VAR 20-19.05.24 8 900 000.00 8 732 440.59 0.35
usD BANK OF AMERICA CORP 0.981%/VAR 20-25.09.25 2 200 000.00 2 052 376.06 0.08
usD BANK OF AMERICA CORP 1.530%/VAR 21-06.12.2025 2 000 000.00 1 874 524.74 0.07
usD MORGAN STANLEY 0.864%/VAR 20-21.10.25 16 900 000.00 15 699 980.01 0.63
usD UNITED OVERSEAS BANK LTD-REG-S-SUB 2.000%/VAR 21-14.10.31 2 600 000.00 2 361 138.26 0.09
37 733 434.53 1.50

179 300 660.38 7.15
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CAD
CAD CANADA, GOVERNMENT 2.25000% 22-01.12.29 4 000 000.00 3 056 875.95 0.12
3 056 875.95 0.12

EUR
EUR AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 0.12500% 21-29.09.31 5 900 000.00 5 310 872.11 0.21
EUR BANKINTER SA-REG-S 0.62500% 20-06.10.27 13 200 000.00 11 893 757.99 0.47
EUR BASQUE GOVERNMENT-REG-S 1.12500% 19-30.04.29 4 200 000.00 4 194 541.13 0.17
EUR BELGIUM, KINGDOM OF-REG-S 1.25000% 18-22.04.33 16 100 000.00 16 192 380.12 0.64
EUR BPCE SOCIETE FINANCEMENT LHABITAT-REG-S 1.75000% 22-27.05.32 4 500 000.00 4 569 511.51 0.18
EUR CAISSE FRANCAISE DE FINAMENT LCL-REG-S 1.87500% 22-25.05.34 3 500 000.00 3 550 931.13 0.14
EUR CHILE GOVERNMENT INTERNATIONAL BOND 1.25000% 20-29.01.40 3 850 000.00 2 697 168.62 0.11
EUR DH EUROPE FINANCE Il SARL 0.75000% 19-18.09.31 3 800 000.00 3 418 117.64 0.14
EUR DIGITAL INTREPID HOLDING BV-REG-S 0.62500% 21-15.07.31 3 200 000.00 2 563 422.94 0.10
EUR EQT AB-REG-S 0.87500% 21-14.05.31 800 000.00 639 702.65 0.02
EUR EUROPEAN INVESTMENT BANK 1.50000% 17-15.11.47 3 000 000.00 2 849 540.40 0.11
EUR EUROPEAN INVESTMENT BANK-REG-S 0.01000% 20-15.11.35 2 800 000.00 2 245 781.57 0.09
EUR EUROPEAN INVESTMENT BANK-REG-S 1.50000% 22-15.06.32 1 900 000.00 1 927 260.86 0.08
EUR EUROPEAN UNION-REG-S 0.10000% 20-04.10.40 3 000 000.00 2 225 422.83 0.09
EUR EUROPEAN UNION-REG-S 0.30000% 20-04.11.50 6 800 000.00 4 524 963.61 0.18
EUR FEDEX CORP 0.45000% 21-04.05.29 8 500 000.00 7 693 700.76 0.31
EUR ICADE-REG-S 1.50000% 17-13.09.27 3 000 000.00 2 942 348.94 0.12
EUR IMERYS SA-REG-S 1.00000% 21-15.07.31 900 000.00 685 246.41 0.03
EUR ITALIAN REPUBLIC-REG-S-144A 1.50000% 21-30.04.45 20 800 000.00 15 266 885.00 0.61
EUR KOMMUNEKREDIT-REG-S 0.62500% 19-21.11.39 1 100 000.00 909 943.82 0.04
EUR KONINKLIJKE PHILIPS NV-REG-S 0.50000% 19-22.05.26 6 000 000.00 5 846 877.04 0.23
EUR LG CHEM LTD-REG-S 0.50000% 19-15.04.23 400 000.00 404 750.06 0.02
EUR MERCIALYS-REG-S 1.80000% 18-27.02.26 3 500 000.00 3 287 327.13 0.13
EUR NEDERLANDSE WATERSCHAPSBANK-REG-S 0.12500% 20-03.09.35 1 100 000.00 900 959.68 0.04
EUR NETHERLANDS, KINGDOM OF THE-144A-REG-S 0.50000% 19-15.01.40 7 300 000.00 6 440 589.65 0.26
EUR NIDEC CORP-REG-S 0.04600% 21-30.03.26 1 900 000.00 1 856 121.92 0.07
EUR PEARSON FUNDING FIVE PLC-REG-S 1.37500% 15-06.05.25 3 000 000.00 3 008 379.44 0.12
EUR PROLOGIS EURO FINANCE 1.50000% 22-08.02.34 900 000.00 812 628.42 0.03
EUR SEB SA-REG-S 1.50000% 17-31.05.24 1 900 000.00 1 933 847.80 0.08
EUR SELP FINANCE SARL-REG-S 0.87500% 21-27.05.29 1 100 000.00 946 643.06 0.04
EUR SPAIN, KINGDOM OF-144A-REG-S 1.00000% 21-30.07.42 10 100 000.00 8 098 918.85 0.32
EUR SPAREBANK 1 SMN-REG-S 0.01000% 21-18.02.28 4 300 000.00 3 884 662.57 0.15
EUR VIA OUTLETS BV-REG-S 1.75000% 21-15.11.28 200 000.00 178 330.66 0.01
133 901 536.32 5.34

GBP
GBP BERKELEY GROUP PLC/THE-REG-S 2.50000% 21-11.08.31 200 000.00 182 234.67 0.01
GBP DERWENT LONDON PLC-REG-S 1.87500% 21-17.11.31 200 000.00 205 277.89 0.01
GBP VMED 02 UK FINANCING I PLC-144A 4.50000% 21-15.07.31 200 000.00 210 304.65 0.01
597 817.21 0.03

usb
usD AUTORIDAD DEL CANAL DE PANAMA-REG-S 4.95000% 15-29.07.35 2 670 000.00 2 650 475.63 0.11
usb BANK RAKYAT INDONESIA-REG-S 3.95000% 19-28.03.24 2 500 000.00 2 475 000.00 0.10
usD CONSOLIDATED EDISON CO OF NEW YORK INC 3.35000% 20-01.04.30 1 500 000.00 1 455 230.91 0.06
usD DTE ELECTRIC CO 3.65000% 22-01.03.52 350 000.00 314 973.70 0.01
usb DTE ELECTRIC CO 3.95000% 19-01.03.49 786 000.00 736 749.05 0.03
usD DTE ELECTRIC CO 4.05000% 18-15.05.48 2 900 000.00 2 752 630.44 0.11
usD DUKE ENERGY PROGRESS LLC 3.40000% 22-01.04.32 4 800 000.00 4 650 848.35 0.19
usb EUROPEAN INVESTMENT BANK 2.12500% 16-13.04.26 2 800 000.00 2 721 312.67 0.11
usD EUROPEAN INVESTMENT BANK 1.62500% 19-09.10.29 7 900 000.00 7 304 859.82 0.29
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usD GREENKO DUTCH BV-144A 3.85000% 21-29.03.26 679 000.00 589 032.50 0.02
usD GREENKO DUTCH BV-REG-S 3.85000% 21-29.03.26 1 600 000.00 1 346 360.00 0.05
usD GREENKO SOLAR MAURITIUS LTD-REG-S 5.95000% 19-29.07.26 250 000.00 227 500.00 0.01
usb INDIAN RATLWAY FINANCE CORP LTD-REG-S 3.83500% 17-13.12.27 6 400 000.00 6 187 200.00 0.25
usD ING GROEP NV-144A 4.62500% 18-06.01.26 1 600 000.00 1 620 171.68 0.07
usD INTERNATIONAL FINANCE CORP 0.50000% 20-20.03.23 4 500 000.00 4 428 172.58 0.18
usD INTL BK FOR RECONSTR & DEVT WORLD BANK 0.62500% 20-22.04.25 25 700 000.00 24 159 157.26 0.96
usD INTL BK FOR RECONSTR & DEVT WORLD BANK 1.12500% 21-13.09.28 20 000 000.00 18 047 249.80 0.72
usD KREDITANSTALT FUER WIEDERAUFBAU 0.75000% 20-30.09.30 8 300 000.00 7 059 355.67 0.28
usD MAF SUKUK LTD-REG-S 4.63800% 19-14.05.29 1 000 000.00 999 875.00 0.04
usD MIDAMERICAN ENERGY CO 3.95000% 17-01.08.47 2 000 000.00 1 850 567.34 0.07
usD MIDAMERICAN ENERGY CO 3.65000% 18-01.08.48 1 100 000.00 965 066.11 0.04
usD MIDAMERICAN ENERGY CO 2.70000% 21-01.08.52 7 500 000.00 5 661 152.70 0.23
usD NATIONAL AUSTRALIA BANK LTD/NY 3.62500% 18-20.06.23 2 800 000.00 2 809 296.00 0.11
usb NORTHERN STATES POWER CO 2.25000% 21-01.04.31 500 000.00 451 701.14 0.02
usD NORTHERN STATES POWER CO 3.20000%21-01.04.52 6 300 000.00 5 205 872.58 0.21
usb NWD MTN LTD-REG-S 5.87500% 22-PRP 2 200 000.00 2 080 265.00 0.08
usD PERU PENER SBSN INDO I11-REG-S 2.30000% 20-23.06.25 7 600 000.00 7 315 836.00 0.29
usb PERUSAHAAN PENERBIT SBSN INDONE-144A 2.55000% 21-09.06.31 1 250 000.00 1 106 387.50 0.04
usD PERUSAHAAN PENERBIT SBSN-REG-S 2.55000% 21-09.06.31 900 000.00 796 599.00 0.03
usb PERUSAHAAN PENERBIT SBSN IDN I11-REG-S 3.55000% 21-09.06.51 3 400 000.00 2 830 874.00 0.11
usD RENEW POWER PVT LTD-REG-S 5.87500% 20-05.03.27 3 300 000.00 3 141 806.25 0.13
usb SAN DIEGO GAS & ELECTRIC CO 2.95000% 21-15.08.51 1 950 000.00 1 518 845.92 0.06
usD SOUTHERN CALIFORNIA EDISON CO 2.50000% 21-01.06.31 600 000.00 521 074.14 0.02
usb SOUTHERN CALIFORNIA EDISON CO 3.65000% 21-01.06.51 300 000.00 243 562.43 0.01
usD SOUTHERN CALIFORNIA EDISON 2.75000% 22-01.02.32 6 300 000.00 5 532 861.35 0.22
usb SOUTHERN CALIFORNIA EDISON 3.45000% 22-01.02.52 1 900 000.00 1 495 948.80 0.06
usD STAR ENERGY GEOTHERMAL DARAJAT I11-REG-S 4.85000% 20-14.10.38 4 800 000.00 4 077 900.00 0.16
usb UNION ELECTRIC CO 3.90000% 22-01.04.52 3 905 000.00 3 625 989.89 0.14
usD URUGUAY, REPUBLIC OF 4.37500% 19-23.01.31 6 800 000.00 7 134 900.00 0.28
148 092 661.21 5.90
285 648 890.69 11.39
EUR
EUR GERMANY, REPUBLIC OF-REG-S 0.00000% 20-15.08.30 23 000 000.00 22 248 888.42 0.89
EUR GERMANY, REPUBLIC OF-REG-S 0.00000% 21-15.08.31 72 240 000.00 69 170 520.95 2.76
EUR GRAND-DUCHY OF LUXEMBOURG-REG-S 0.00000% 20-14.09.32 2 300 000.00 2 010 770.19 0.08
EUR THERMO FISHER SCIENTIFIC FINANCE 0.00000% 21-18.11.25 800 000.00 779 756.54 0.03
94 209 936.10 3.76
94 209 936.10 3.76
EUR
EUR BANCO DE SABADELL SA-REG-S 1.125%/VAR 20-11.03.27 7 300 000.00 6 987 965.72 0.28
EUR COMMERZBANK AG-REG-S 3.000%/VAR 22-14.09.27 1 600 000.00 1 636 908.59 0.07
EUR DEUTSCHE BANK AG-REG-S 0.000%/VAR 22-24.05.28 800 000.00 807 195.73 0.03
EUR FERROVIAL NETHERLANDS BV-REG-S-SUB 2.124%/VAR 17-PRP 1 900 000.00 1 588 614.70 0.06
EUR FRANCE, REP OF-OAT-144A-REG-S 0.100%/INF IDX LKD 22-25.07.38 4 000 000.00 4 867 452.20 0.19
EUR LA POSTE SA-REG-S-SUB 3.125%/VAR 18-PRP 1 600 000.00 1 502 373.52 0.06
EUR MUENCHENER RUECKVERSICHERUN-REG-S-SUB 1.000%/VAR 21-26.05.42 3 600 000.00 2 876 656.15 0.12
EUR SOCIETE GENERALE SA-REG-S 0.875%/VAR 20-22.09.28 5 200 000.00 4 878 472.18 0.19
EUR SOCIETE GENERALE SA-REG-S 0.500%/VAR 21-12.06.29 700 000.00 623 532.08 0.03
EUR SOCIETE GENERALE SA-REG-S 0.625%/VAR 21-02.12.27 1 100 000.00 1 032 098.91 0.04
EUR STOREBRAND LIVSFORSIKRING-REG-S-SUB 1.875%/VAR 21-30.09.51 4 300 000.00 3 540 453.41 0.14
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EUR SUEZ-REG-S-SUB 2.875%/VAR 17-PRP 3 000 000.00 2 957 050.25 0.12
EUR UNIBAIL-RODAMCO SE-REG-S-SUB 2.125%/VAR 18-PRP 5 500 000.00 5 082 312.36 0.20
38 381 085.80 1.53

GBP
GBP HSBC HOLDINGS PLC 3.000%/VAR 19-22.07.28 200 000.00 234 105.76 0.01
GBP YORKSHIRE BUILDING SOCIETY-REG-S 3.511%/VAR 22-11.10.30 3 000 000.00 3 483 687.78 0.14
3 717 793.54 0.15

usD
usD ENEL SPA-144A-SUB 8.750%/VAR 13-24.09.73 6 600 000.00 6 798 990.00 0.27
usb ING GROEP NV-REG-S-SUB 4.875%/VAR 20-PRP 250 000.00 207 486.00 0.01
7 006 476.00 0.28
49 105 355.34 1.96
2 236 869 600.41 89.17

T-bill

EUR
EUR FRANCE, REPUBLIC OF-BTF-REG-S TB 0.00000% 27.07.22-26.10.22 3 170 000.00 3 232 099.73 0.13
3 232 099.73 0.13
T-bill 3 232 099.73 0.13

usD
usb ATLANTICA SUSTAINABLE INFRASTRUCTU-144A 4.12500% 21-15.06.28 250 000.00 228 620.94 0.01
usD AUTODESK INC 2.40000% 21-15.12.31 4 400 000.00 3 764 782.91 0.15
usb CELULOSA ARAUCO Y CONSTITUCION SA-REG-S 4.20000% 19-29.01.30 4 700 000.00 4 289 631.25 0.17
usD CLEAN RENEWABLE POWER MAURITIUS-144A 4.25000% 21-25.03.27 250 000.00 193 519.37 0.01
usb CLEARWAY ENERGY OPERATING LLC-144A 3.75000% 21-15.02.31 1 250 000.00 1 094 530.32 0.04
usD COOPERATIEVE RADOBANK UA-144A 1.00400% 20-24.09.26 4 100 000.00 3 697 188.53 0.15
usb ELECTRICITE DE FRANCE SA-144A 3.62500% 15-13.10.25 2 229 000.00 2 220 460.08 0.09
usD ENEL FINANCE INTERNATIONAL SA-144A 2.65000% 19-10.09.24 3 950 000.00 3 820 722.23 0.15
usb ENEL FINANCE INTERNATIONAL NV-144A 1.87500% 21-12.07.28 2 800 000.00 2 361 625.61 0.09
usD ENEL FINANCE INTERNATIONAL NV-144A 4.62500% 22-15.06.27 900 000.00 894 011.77 0.04
usb GOODMAN US FINANCE FIVE LLC-144A 4.62500% 22-04.05.32 2 800 000.00 2 817 125.89 0.11
usD INDIA GREEN ENERGY HOLDINGS-REG-S 5.37500% 20-29.04.24 1 700 000.00 1 623 500.00 0.06
usD JAB HOLDINGS BV-144A 4.50000% 22-08.04.52 1 800 000.00 1 395 515.09 0.05
usD JDE PEET =S NV-144A 2.25000% 21-24.09.31 1 200 000.00 965 517.74 0.04
usb LEEWARD RENEWABLE ENERGY LLC-144A 4.25000% 21-01.07.29 200 000.00 166 114.56 0.01
usD LIBERTY UTILITIES FIN GP 1-144A 2.05000% 20-15.09.30 1 400 000.00 1 190 927.27 0.05
usD METALSA S A P I DE CV-144A 3.75000% 21-04.05.31 600 000.00 425 737.50 0.02
usD NXP BV / NXP FUNDING LLC / NXP USA 2.50000% 22-11.05.31 5 300 000.00 4 452 993.75 0.18
usb PROTECTIVE LIFE GLOBAL FUNDING-144A 1.73700% 20-21.09.30 600 000.00 494 015.59 0.02
usD PUBLIC SERVICE CO OF OKLAHOMA 2.20000% 21-15.08.31 2 700 000.00 2 328 920.99 0.09
usD SCENTRE GROUP TRUST 1 / 2-144A 4.37500% 20-28.05.30 5 400 000.00 5 292 840.24 0.21
usD STARWOOD PROPERTY TRUST INC-144A 4.37500% 22-15.01.27 250 000.00 229 150.66 0.01
usD TERRAFORM POWER OPERATING LLC-144A 5.00000% 17-31.01.28 100 000.00 96 090.50 0.00
usD WEA FINANCE LLC-144A 2.87500% 20-15.01.27 4 100 000.00 3 672 016.37 0.15
usD WEIR GROUP PLC/THE-144A 2.20000% 21-13.05.26 2 300 000.00 2 036 560.62 0.08
49 752 119.78 1.98

49 752 119.78 1.98
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usD
usD BNP PARIBAS SA-144A 1.675%/VAR 21-30.06.27 16 600 000.00 14 836 228.26 0.59
usD FIFTH THIRD BANCORP 1.707%/VAR 21-01.11.27 6 000 000.00 5 464 055.82 0.22
usb ING GROEP NV-144A 1.400%/VAR 20-01.07.26 6 200 000.00 5 664 582.70 0.22
usb RABOBANK NEDERLAND NV-144A 6M H15TSY+550BP 21-24.02.27 8 100 000.00 7 224 423.45 0.29
33 189 290.23 1.32
33 189 290.23 1.32

usD
usb BB&T CORP 1.267%/VAR 21-02.03.27 4 700 000.00 4 283 322.63 0.17
usD WELLS FARGO & CO 0.805%/VAR 21-19.05.25 1 200 000.00 1 132 728.52 0.05
5 416 051.15 0.22
5 416 051.15 0.22

EUR
EUR ARDAGH METAL PACKAGING FINANCE-144A 2.00000% 21-01.09.28 500 000.00 446 038.76 0.02
446 038.76 0.02

usb
usD ANDREW W MELLON FOUNDATION/THE 0.94700% 20-01.08.27 600 000.00 534 831.00 0.02
usb FORD FOUNDATION 2.81500% 20-01.06.70 1 500 000.00 1 059 727.98 0.04
usD FORD FOUNDATION/THE 2.41500% 20-01.06.50 1 500 000.00 1 094 352.57 0.05
usD INTERSTATE POWER & LIGHT CO 3.60000% 19-01.04.29 1 100 000.00 1 075 759.70 0.04
usb NATIONAL RURAL UTILITIES COOPERATIVE 1.35000% 20-15.03.31 300 000.00 242 549.47 0.01
usD NORTHERN STATES POWER CO 4.50000% 22-01.06.52 3 150 000.00 3 246 425.12 0.13
7 253 645.84 0.29
7 699 684.60 0.31

usD
usD SCENTRE GROUP TRUST CPN-144A-SUB 5.125%/VAR 20-24.09.80 4 000 000.00 3 423 127.60 0.14
3 423 127.60 0.14
3 423 127.60 0.14
102 712 373.09 4.10

usD
usD AES CORP-SUB 2.45000% 21-15.01.31 8 600 000.00 7 269 249.84 0.29
usD AES CORPORATION 1.37500% 21-15.01.26 4 797 000.00 4 332 023.96 0.17
usb AMDOCS LTD 2.53800% 20-15.06.30 400 000.00 347 179.20 0.01
usD DAVITA INC-144A 3.75000% 20-15.02.31 150 000.00 114 000.00 0.00
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usb DELL INTERNATIONAL LLC / EMC CORP 4.90000% 21-01.10.26 3 100 000.00 3 174 710.00 0.13
usD LEVEL 3 FINANCING INC-144A 3.75000% 21-15.07.29 150 000.00 124 125.00 0.01
usD NIAGARA MOHAWK POWER CORP-144A 1.96000% 20-27.06.30 8 000 000.00 6 827 981.28 0.27
22 189 269.28 0.88
22 189 269.28 0.88

AUD
AUD VICINITY CENTRES TRUST-REG-S 4.92700% 22-02.06.28 1 500 000.00 1 037 447.17 0.04
1 037 447.17 0.04
1 037 447.17 0.04

usb
usD KAISER FOUNDATION HOSPITALS 2.81000% 21-01.06.41 200 000.00 158 113.11 0.01
usb NORTHERN STATES POWER CO/MN 2.60000% 20-01.06.51 350 000.00 267 720.61 0.01
425 833.72 0.02
425 833.72 0.02

usb
usD CALIFORNIA HEALTH FACILITIES FINANCING 4.19000% 22-01.06.37 2 900 000.00 2 868 891.99 0.11
2 868 891.99 0.11
2 868 891.99 0.11
26 521 442.16 1.05

usD
usb BMW US CAPITAL LLC-144A 1.95000% 21-12.08.31 300 000.00 254 220.46 0.01
usD NEW YORK STATE ELECTRIC & GAS CORP-144A 2.15000% 21-01.10.31 3 750 000.00 3 202 608.12 0.13

3 456 828.58 0.14

3 456 828.58 0.14

3 456 828.58 0.14

2 369 560 244.24 94.46
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EUR EURO BTP ITALY GOVERNMENT FUTURE 08.09.22 -259.00 -1 301 297.72 -0.05
EUR EURO-BUND FUTURE 08.09.22 -1 004.00 -7 624 596.02 -0.30
EUR EURO-BOBL FUTURE 08.09.22 167.00 635 976.09 0.03
EUR EURO-SCHATZ FUTURE 08.09.22 -1 546.00 -1 807 344.92 -0.07
EUR EURO-BUXL FUTURE 08.09.22 -232.00 -4 329 066.83 -0.17
EUR EURO-OAT FUTURE 08.09.22 52.00 341 990.61 0.01
GBP LONG GILT FUTURE 28.09.22 -66.00 -8 433.12 0.00
usb US ULTRA LONG BOND (CBT) FUTURE 21.09.22 376.00 -365 555.07 -0.02
usD US 5YR TREASURY NOTE FUTURE 30.09.22 1 066.00 324 014.30 0.01
usD US 10YR ULTRA NOTE FUTURE 21.09.22 -184.00 -1 015 640.48 -0.04
usb US 10YR TREASURY NOTE FUTURE 21.09.22 585.00 524 069.34 0.02
usD US 2YR TREASURY NOTE FUTURE 30.09.22 216.00 -185 626.51 -0.01
-14 811 510.33 -0.59
usD S&P500 EMINI FUTURE 16.09.22 1.00 762.50 0.00
762.50 0.00
-14 810 747.83 -0.59
usD CITIGROUP/INTEREST RATE SWAP TP PAY 1.75000% 22-15.06.32 -20 200 000.00 1 208 329.42 0.05
usD CITIGROUP/INTEREST RATE SWAP TP REC SOFR O/N 22-15.06.32
usb CITIGROUP/INTEREST RATE SWAP TP PAY 1.75000% 22-15.06.52 -8 100 000.00 1 192 249.49 0.04
usD CITIGROUP/INTEREST RATE SWAP TP REC SOFR O/N 22-15.06.52
EUR CITIGROUP/INTEREST RATE SWAP REC TP -0.25000% 22-21.09.27 19 000 000.00 -1 538 053.40 -0.06

EUR CITIGROUP/INTEREST RATE SWAP PAYER TP EUREIBOR 22-21.09.27
862 525.51 0.03

EUR BOFA/ITRX EUROPE.S37 CDI PAY 1.00000% 22-20.06.27 -40 000 000.00 2 373.49 0.00
EUR BOFA/ITRX.XOVER.37-V1 CDI PAY 5.00000% 22-20.06.27 -15 000 000.00 -25 867.50 .00
-23 494.01 0.00

o

839 031.50 0.03

-13 971 716.33 -0.56
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usb 31 525 131.00 EUR 30 000 000.00 22.9.2022 821 261.92 0.03
usb 5 736 507.66 GBP 4 680 000.00 30.9.2022 33 212.63 0.00
usD 503 019 153.54 EUR 473 580 000.00 30.9.2022 18 046 336.18 0.72
usb 2 913 537.39 CAD 3 742 000.00 29.9.2022 -6 429.40 0.00
usb 90 000.00 EUR 85 997.45 2.8.2022 2 312.70 0.00
EUR 917 301.36 usD 960 000.00 2.8.2022 -24 673.67 0.00
EUR 8 359 000.00 usb 8 739 380.47 2.8.2022 -216 126.12 -0.01
EUR 13 216 620.86 GBP 11 351 318.19 2.8.2022 -337 091.65 -0.01
EUR 1 002 814.90 AUD 1 526 715.49 2.8.2022 -42 821.86 0.00
EUR 4 089 000.00 usb 4 294 730.67 2.8.2022 -125 381.82 -0.01
GBP 352 000.00 usb 428 879.26 2.8.2022 -530.46 0.00
usD 300 669 195.72 EUR 287 146 546.00 2.8.2022 7 880 220.06 0.31
AUD 20 000.00 usb 13 823.27 2.8.2022 132.73 0.00
usb 153 250 000.00 EUR 146 311 638.73 2.8.2022 4 063 337.55 0.16
usD 487 308 582.75 EUR 467 500 000.00 4.8.2022 10 509 099.70 0.42
EUR 30 698 067.34 usb 32 000 000.00 4.8.2022 -691 288.47 -0.03
usb 400 000.00 EUR 389 008.34 2.8.2022 3 347.65 0.00
EUR 1 007 549.42 usb 1 035 000.00 2.8.2022 -7 652.23 0.00
EUR 181 854.02 GBP 156 000.00 2.8.2022 -4 408.95 0.00
EUR 1 552 499.81 usD 1 585 000.00 2.8.2022 -1 993.57 0.00
EUR 898 782.64 usb 909 000.00 2.8.2022 7 443.72 0.00
usb 720 000.00 EUR 707 749.15 2.8.2022 -1 656.42 0.00
GBP 140 000.00 EUR 165 121.99 2.8.2022 1 999.36 0.00
EUR 441 644.92 usb 447 000.00 2.8.2022 3 323.24 0.00
CHF 710 682 165.80 usb 727 400 000.00 19.8.2022 19 936 792.96 0.79
usD 4 055 485.60 EUR 4 000 000.00 4.8.2022 -24 082.17 0.00
EUR 674 113 204.87 usb 683 600 000.00 19.8.2022 4 657 309.18 0.19
JPY 2 369 618 508.00 usb 17 340 000.00 19.8.2022 414 247.24 0.02
GBP 113 814 733.70 usD 136 100 000.00 19.8.2022 2 461 347.68 0.10
EUR 11 801.60 GBP 10 000.00 2.8.2022 -135.50 0.00
EUR 459 743.66 usb 461 000.00 2.8.2022 7 777.62 0.00
CHF 11 693 292.00 usD 12 000 000.00 19.8.2022 296 393.19 0.01
usb 16 700 000.00 EUR 16 568 528.72 19.8.2022 -216 166.17 -0.01
usb 1 900 000.00 GBP 1 592 932.08 19.8.2022 -39 281.57 0.00
usD 230 000.00 JPY 31 457 123.00 19.8.2022 -5 690.91 0.00
EUR 13 753 978.41 usb 13 807 000.00 2.8.2022 217 244.09 0.01
EUR 200 000.00 usb 200 838.10 4.8.2022 3 140.29 0.00
usD 870 000.00 EUR 866 636.32 2.8.2022 -13 665.72 0.00
usb 10 228 517.45 EUR 10 100 000.00 30.9.2022 -114 456.19 0.00
EUR 5 186 283.11 usb 5 265 000.00 2.8.2022 23 193.57 0.00
usb 3 700 000.00 EUR 3 644 008.35 2.8.2022 -15 613.11 0.00
usb 800 000.00 EUR 780 285.62 2.8.2022 4 381.77 0.00
EUR 5 867.02 GBP 5 000.00 2.8.2022 -102.19 0.00
usb 1 051 238.96 EUR 1 032 000.00 2.8.2022 -1 039.84 0.00
usb 2 600 000.00 EUR 2 558 432.38 2.8.2022 -8 705.58 0.00
EUR 6 377 987.26 usD 6 527 000.00 2.8.2022 -23 685.29 0.00
EUR 9 846 706.47 usb 10 000 000.00 19.8.2022 53 308.04 0.00
CHF 16 471 455.30 usb 17 100 000.00 19.8.2022 220 998.29 0.01
JPY 35 478 950.00 usD 260 000.00 19.8.2022 5 824.24 0.00
GBP 1 750 946.97 usb 2 100 000.00 19.8.2022 31 653.47 0.00
EUR 165 918.06 GBP 140 000.00 2.8.2022 -1 187.65 0.00
usD 2 352 000.00 EUR 2 318 787.09 2.8.2022 -12 351.26 0.00
GBP 4 281 043.49 EUR 5 120 923.00 2.8.2022 -11 947.32 0.00
EUR 5 120 923.00 GBP 4 287 270.53 2.9.2022 12 379.53 0.00

1471279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2022 31

USD 973 000.00 EUR 949 516.93 2.9.2022 2 613.56 0.00
USD 20 344 398.59 EUR 19 907 000.00 2.9.2022 -139.06 0.00
USD 305 825 843.36 EUR 300 060 864.00 2.9.2022 -830 083.99  -0.03
EUR 8 296 016.57 GBP 6 977 746.35 2.9.2022 -19 210.01 0.00
USD 105 094 657.31 EUR 102 736 455.00 2.9.2022 100 148.99 0.00
67 023 183.00 2.67
83 502 221.12 3.33
-3 442 805.32  -0.14
5 856 797.98 0.24
2 508 527 924.69  100.00

2022 31 214,126.50 346,681.00
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Statement of Net Assets

ASSEES

Irresimenits 0 seduries, oosl

I arments in seountes, unmahded apprecation (depreaaton)
Tetal svefiments in securiies (ot 1)

Cash af banks, depogis on demand and depost acoounts
Criher hiqued asseds (Margins)

Recesable on seounmies sales (Note 1)

Recerabie on subsonptions

Inierest receivabie on secunlies

Criner receivables

Uringalized gain on foraard foreign exchange contracts (Note 1)
Unirealized gain on swaps (Mole 1)

Total Azzets

Liabilities

Unrpalzed boss on fnanoal fulumes (Note 1)

Bank overdnaft

Payable on jecunties purchases Mote 1)

Fajable on redémptiond

Provasions for flag fee (Mote 2}

Provasicns for Loe & abonnement Mot 3}
Prowdisions for cther commissions and fees (Note 2§
Tedal prowssons

Total Liabilities

MNet prets at the end of the period

Statement of Operations

Income

Interest on liguid assets

Imvierest on seourities

Imlerest received on swaps (Mote 1}
Cither income

Total income

EXpenses

It paid o gwaps Mot 1)

Flat fee (Mote 2

Taxe d'abonnement (Note 33

Criner compispond and feed Note 23
Inmerest on bank verdralt

Total expenses

Het Income (loss) on investments

Renlized gain (lost) (Mote 1)
Reaized gain floss) on market-priced securitses without options

Readized gain (loss) on yeld- evaluaied secunties and mon ey market instruments

Reafized gain Jossh on Enancial futures

Reafized gain (loss) on foaward foreign exchange conftracts
Reatized gain (losg) on swaps

Resadi 2o gatn Mosg on amgn scchandge

Total realized gain (loss)

et realized gain (less) of the period

Changes in unrealized apprecistion (depredation) (Mote 1)

Urrgalired appreciaton (depreciaton) on markel-priced securitins withoul eplions
Unrealized appreciation (depreciation) on weld-evaluated securities and money market mstruments

Unréalized appreciation (depreciaion) on finandal futures

Urirealred appreciaton (depreciation) on fonward forsign exchange contracts

Unrealized appreciation (depreciation) on swaps
Tetal changes In unrealized appreciation (deprecdation)

Met increase (decrease] In net assets as a result of eperations
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usn
n.ranzz
ZE04 13281409

335 172 369,85

2 359 560 224,24
50 475 027067
EEREEERL A

G856 438,78

1 485 83185

13 580 220.50
TO0 G000

67 023 183.00
839 03150

2 537 477 140,99

-14 810 747 83

442 80532

< 357 18232

1000 3ea40
5 287 970,28
-19 768,30
-34 797 85

5 IS4
<28 545 216,30
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uspD
11.3.2022-31.7.2022
43 11782

14 508 363,18

M 1ass

4 544 35000

19 29¢ 545.43

-317 520,34
& 187 $10.28
-l 100,54
- 24736
-161 860,58
5 563 100.40

13 334 845,03

<12 744 350.69
5 AS0HAET 37
12 47k S38.52

32 (692953

-386 136,93
5 679 060,12
-43 B4 436.32
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-3 16301427
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&7 (23 18300
83903150
-182 120 %0318
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Thel reod s arw & integral pan-cd e financel Ranmenls.

Efl



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

Statement of Changes in Net Assets

usn

11.2.2022-31.7.2002

Met 355215 ot the begmning of the period 0.0
Subsnplions 2923580 175.00
Redernpions 07 461 755,84

Todal net subsoplions (redemgptions) FE-TRAE TN
Met income (ossh on nvestments 13334 829.03
Todal reakired gain foss) 43 804 436.32
Todal changes in uneealized appreciation (depreciation) | (] 8

Met increase (deorease) in ned assets 85 a result of operatsons -212 590149047

Met arets at the end of the period 2 508 527 92469

Changes in the Number of Shares outstanding
11.2.2022-31.7.2022

Casgs F-aee
Numiter of shanes outstanding at the beginning of the pericd L0000
MNumber of dhanes issued 997 394 1040
Mumiter of shanes redeemed -B03 0839110
MNumber of shares outstanding at the end of the period 5 189 3101930
Oass CHF-hedged F.ace
Mumibir of Sams outisading ol the besnring of the penced L0000
Mumiber of shangs (ssued 7 137 7296400
Muniber of shares redeerned =306 8372210
Humber of shares outstanding at the end of the period 7480 BA2.4130
Cass EUR-hedged F-acc
MNumter of ghares outstanding a1 the beginning of 1he pericd 00000
MNumber of shares issued 7431 600 S64a0
Mumiber of shares redeemed “B5% 5161 Ja0
Mumber of shares outstanding at the end of the period T 122 1743900
Class GEF-hedged F-acc
Mumber of ghares outstanding at the begnning of the pericd LLE000
MNumier of dhares (ssued 1 286 256 1170
Numier of shares redeemed O s62. 1800
Mumber of shares outstandng at the end of the period 1 215 6340350
Oz JFf-hedged Foace
Numier of shanes outsianding st the begrning of the pencd L0000
Mumer of dhanes issudd 247 3450000
MNurber of shas redeerned -3 5400000
Number of shares outstanding at the end of the pericd 243 BO5.0000
Cass CHFhedged F-dist
Number of ghares outstanding #l the begrning of the pencd CLDO0G
Mumiter of shares issusd 420 130.0000
Murmiter of shares redeermed 27 1250000
Number of shares outstanding at the end of the period 393 0050000

MLt Manag er Acoeds — Green, Socidl and Sustanable Bonds
Anrpl report and audited fingnoal statements as of 37 july 2082

32 The roctes are an rtegral pan of thie financiad Satements
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Multi Manager Access
— Green, Social and Sustainable Bonds

Muost important figures

Date 151N EA R leri]
et assets in S0 2508 527 92469
Class Facc” LUZAZ 10E503S

Shases outstanding 2182 101930
MNet assed walue per share in LSD 181
Issuse and redemplion prce per share in LISDS 181
Class CHF-hedged F-aoc? LUZAZ 10BS200

Shares culstanding FA80 B2 4130
et dised viue per share in CHF 9527
lesuse and redernpiaon pce per share in CHE 0527
Class EUR-hedged F-acet LUZ42 1069118

Shared oulstanding T 132 1743900
et asiel value per share in EUR 498
Issue and redemptasn pace per share in EUR? 94,98
Class GEP-hedged Facc’ Luza2 10E5464

Shares oulstanding 1215 6540350
et assel value per share in GBP 575
Issue and redemption price per share in GBF 95,75
Class JFY-hedged F-acc* LUGSa 282453

Shiaress oustanding 243 B05.0000
Met assed walue per share in IFY Ga8%
155 and redernpbon poce pes share in JFYy? R
Class OHF-hedged F-dist! LUZAZ 10ESIET

Shares oulstanding 343 0050000
Met assel value per share in CHF 527
15 aned recerptaon P per shin in CHE 95327

* Rl WO 10 32002
* ta b 1

® R R IR 3200
4 R B ; VT 02602
& Bk M 18 3 202
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Structure of the Securities Portfolio

Geographical Breakdown as a % of net assets
Urnted States

France

Thi Ngtherianc

Indonessz
Finland
Austraka
Denmark
Irefand
South Korea

[l
Cayrnan kdands
Canada
Austria
Poriuga
FEnu

India

Hong Kong
MNonway
Iruguay
Hungary
Fhelippines
SN
Chana
Braz
Mauritg
Py limatonal
)
Ecuador
Switzeriand
Andora

Foiand

Paraguay

Batsh Virgn lslamds
fego

Parema

Gualemila
Lithuania
Aemarsa
Kerya
Codomibia
QUErTEY
Total

30

20,37
1093
038
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Economit Breakdown a3 & % of net assets
Baniks & crpdil, mstautong

Rnance & holding comparies

Countims & central govermments

Energy & water supphy

Rl Estate

Supranational ﬂ'ﬁﬂlﬂﬁmﬂ

Tedg oo rug e

IS rance

Pubbe, noo-prodt nstiuteeg

Traffic &

Food & soft dnnles

Imermet, software & T Services
Pharmaceuticals, cosmetics & medical producs
Fomestry, paper & pulp products

Cantorns, federal slates

ot & funding institulions

Hed:mﬁ m":.gnd'l.lm

Vehides

Electrical dewices & compongnts

Cheracals

Retail trade, department siones

Ties o lan eous senices

Computer hamhware & network equipment providers
Textiles, garments & leather goods

Pefroieum

Inwestment funds

IS o llameoLs Con samer goods

Ivis e laneous trading companies

Lodiging, cabenng & lssure

Miechanical engmgenng & indumngl Gguiprment
Bl dineg industry & matenals

Hialthcsrg & Soall seraced

Citmes & runiopal authontes

Ervirenmental senaces & meoyding

Mining, coal & sted

Rubsber & tyres.

M oellanpois unclassfied companies

Pirck geng ingusty

'l'i?up:'u: gasign, pubikshing & media

Ooooooooooooood
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Notes to the Financial Statements

Mote 1= Summary of significant accounting
polides

The financial statements have been prepared in accor-
dance with the generally accepted accounting principles
for investment funds in Luxembourg. The significant
accounting policies are summarised as follows:

a) Cakeulation of the Net Asset Value

The Met Asset Value and the issue and redemption price
per share in any subfund or share ¢lass are expressed in
the currency of account of the subfund or share dlass
congcemed and are — unless stated othenwise in relation
1o a subfund — calculated on every day of business by
dividing the overall net assets of the subfund attnbutable
1o each share class by the number of outstanding shares
in the particular share class of the subfund.

In this context, "business day" refers to normal bank
business days in Luxembourg (i.e. each day on which
the banks are open during normal business hours) with
the exception of indwidual non-statutory rest days in
Luxembourg and days on which exchanges in the main
countries in which a subfund invests are closed or 50%
or more subfund investments cannot be adeguately
valued.

The percentage of the Net Asset Value which 15 at-
tributable to each respective share class of a subfund 15
determined, taking into account the commission charged
to that share class, by the ratio of the outstanding shares
in gach share class to the total number of outstanding
shares in the subfund, and will change each time shares
are issued or redeemed,

bl Valuation panciples

- The value of any cash - either in hand or on
deposit as well as bills and demand notes and
accounts receivable, prepaid expenses, cash dividends
and Interest declared or accrued as aforesaid and not
yet received is deemed 10 be the full amount thereof,
unless in any case the same 15 unlikely to be paid or
received in full, in which case the value thereof is
arrived at after making such discount as may be con-
sidered appropriate in such case to reflect the true
value thereof.

- Securities, dervatives and other investments listed
on a stack exchange are valued at the last known
market prices. f the same security, dervative or other
investrnent is quoted on several stock exchanges, the
last available guotation on the stock exchange that
represents the magor market for this investment will
apply.

6

In the case of securities, derwatives and other
imvestments Iittle traded on a stock exchange and for
which a secondary market among securities traders
exsts with pricing in line with the market, the
Company may value these secunties, derivatives and
other investments based on these prices. Securities,
derivatives and other investments that are not listed
on a stack exchange, but which are traded on another
requlated market which is recognised, open to the
public and operates in a due and arderly fashion, are
valued at the last available price on this market.

= Securtties and other imvestments that are not |isted
at a stock exchange or traded on another regulated
markel, and for which no appropriate price can be
obtained, will be valued by the Company according 1o
other principles chosen by it in good faith on the basis
of the likely sales prices.

— The valuation of dervatives that are not listed on a
stock exchange (OTC derivatives) is made by refer-
ence to independent pnong sources. In case only one
independent pricing source of a dervative is available,
the plausibility of the valuation price obtained will be
verified by employing methods of calculation recog-
nised by the Company, based on the market value of
the underlying instrument from which the derivative
is derived.

- Units or shares of other undertakings for collective
investment in transferable secunties {UCITS) andfor
undertakings for collective investment (UCIs)will be val-
ued at their last net asset value, Certain units or shares
of other UCITS andfor UCls may be valued based on
an estimate of the value provided by a reliable price
provider independent fram the target fund's investment
manager or investment adviser (Estimated Pricing).

— For maney market instruments, the valuation price will
be gradually adjusted to the redemption price, based
on the net acquisition price and retaining the ensuing
yield. In the event of a significant change in market
conditions, the basis for the valuation of different
investments wall be brought into line with the new
miarket yiekds.

— Securities, money market instruments, dervatives
and other investments that are denominated in a
currency other than the currency of acoount of the ral-
evant subfund and which are not hedged by means of
currency transactions are wvalued at the middie
currency rate (midway between the bid and offer rate)
known in Luxembaourg or, if not available, on the mast
representative market for this currency,

- Time deposits and fiduciary investments are valued at
their nominal value plus accumulated interest.

— The value of swap transactions 15 calculated by an
external service provider, and a second independent

Ml Manager Acciss
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valuation s made available by another external senvice
provider. The calkculation s based on the net present
value of all cash flows, both inflows and outflows.
In some specific cases, internal calculations based on
maodels and market data available from Bloomberg
andior broker statement valuations may be used. The
valuation methods depend on the respective security
and are determined pursuant to the UBS Valuation
Policy,

The Company 5 authonsed to apply other generally
recognised and auditable valuation criteria in gooad faith
in order 1o achieve an appropriate valuation of the net
assets if, due to extraordinary circumstances, a valuation
in accordance with the above-mentioned regulations
proves 1o be unfeasible or inaccurate,

In extraordinary arcumstances, additional valuations can
be carried out over the course of the day, These new
valuations will then be valid for subsequent issues and
redemptions of shares,

The actual costs of purchasing or selling assets and
investments for a subfund may deviate from the lat-
ast available price or netl asset value used, as appropr-
ate, in calculating the net asset value per share due to
duties and charges and spreads from buying and selling
prices of the underlying investments. These costs have an
adverse effect on the value of a subfund and are known
as "dilution”. To mitigate the effects of dilution, the
Board of Direclors may, at s discretion, make a
dilution adjustment 1o the net assetl value per share
{"Swing Pricing™ .

Shares will in principle be issued and redeemed on the
bass of a single price, L.e., the net asset value pershare.
However = to mitigate the effect of dilution = the net
asset value per share will be adjusted on any valuation
date in the manner set out below depending on whether
or not a subfund is ina net subscription position or in a
net redemption position on such valuation date, Where
there & no dealing on a subfund or share class of a
subfund on any valuation date, the applicable prce will
be the unadjusted net asset value per share. The Board
of Directors retains the discrelion in relation to the
circumstances under which to make such a dilution
adjustment. As a general rule, the requirement to make
a dilution adjustment will depend upon the volume of
subscriptions or redemplons of shares in the relevant
subfund, The Board of Directors may make a dilution
adjustment if, in its opinion, the existing shareholders (in
case of subscriptions) or remaining shareholders (im case
of redemptions} might atherwise be adversely affecied.
In particular, the dilution adjustment may be made
where, for example but without [imitation:

{ay a subfund is in continual decline {i.e. is experiencing a
net outflow of redemptions);

{b} a subfund is experiencing large levels of net subscrip-
tions relevant to is size;

sty Banager Aceeds
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{ch a subfund is expenencing a net subscription position
or a net redemption posrion on any valuation date; or

{d)in any other case where the Board of Directors 15 of
the opinion that the interests of shareholders reguire
the imposition of a dilution adjustment.

The dilution adjustment will iInvolve adding to, when the
subfund is in a net subscription position, and deducting
from, when the subfund 15 in a net redemption position,
the net asset value per share such figure as the Board
of Directors considers represents an appropnate figure
io meet dulies and charges and spreads. In particular,
the net asset value per share of the relevant subiund
will be adjusted {upwards or downwards) by an amount
which reflects (i) the estimated fiscal charges, (i} dea-
ling costs that may be incurred by the subfund and (i)
the estimated idfoffer spread of the assets in which the
subrfund invests. As certain stock markets and junsdic-
tions may have different charging structures on the buy
and sell sides, the resulting adjustment may be different
for net inflows than for net outflows, Adjustments will
however generally be limited to a maximum of 2% of
the then applicable net asset value per share, The Board
of Directors may decide, in respect of any subfund and/
or valuation date, to apply on a temparary basis a dilu-
tion adjustment greater than 2% of the then applicable
net asset value per share in exceptional circumstances
{e.g. high market volatility and/for illiguidity, exceptional
market conditions, market disruptions, etc.) where the
Board of Directors can justify that this is representative of
prevailing market conditions and that this is in the best
interests of shareholders. Such dilution adjustment is cal-
culated in conformity with the procedures established by
the Board of Directors. Shareholders shall be notified at
the introduction of the temporary measures as well as at
the end of the temporany measures via the usual com-
munication channels.

The net asset value of each share class in the subfund will
be calculated separately but any dilution adjustment will
in percentage terms affect the net asset value of each
share class in an identical manner. The dilution adjust-
ment will be applied on the capital actiity at the level
of the subfund and will not address the specific circum-
stances of each indwidual investor transaction.

For all subfunds the swing pricing methodology s
apphed.

If there were swing pricing adjustments to the net asset
value at the end of the financial year, this can be seen
from the three-year comparison of the net asset value
infarmation of the subfunds. The issue and redemption
price per share/unit represents the adjusted net asset
value,

When applicable, the swing pricing income 15 disclosed
under the caption “Other income® in the statement of
operations.

63
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¢) Valuation of forward foreign exchange contracts

The unrealized gain (loss) of outstanding forward foreign
exchange cantracts is valued on the basis of the forward
exchange rates prevailing at valuation date,

d) Valuatron of financal futures contracts

Fimancial futures contracts are valued hased on the lat-
est avalable publshed price applicable on the wvalu-
ation date, Realized gains and losses and the changes
in unrealized gains and losses are recorded in the
statement of operations. The realized gains and losses
are calculated in accordance with the FIFQ method, Le.
the first contracts acquired are regarded as the first 1o
be sold,

e} Net realized gamns (losses) on safes of securntes

The realized gains or losses on the sales of securities
are calculated on the basis of the average cost of the
securities sobd,

f) Conversion of foregn currencies

Bank accounts, other net assets and the valuation of the
investments in securties held denominated in cumencies
other than the reference currency of the different
subfunds are converted at the mid dosing spot rates on
the valuation date, Income and expenses denominated
in currencies other than the currency of the different
subfunds are converted at the mid closing spot rates
at payment date. Gain or loss on foreign exchange is
included in the statement of operations.

The cost of securties denominated in currencies ather
than the reference currency of the different subfunds
is converted at the mid closing spot rate on the day of

Recevables and payables from foregn exchange
transactions are netted.

# Income recogmition

Dividends, net of withholding taxes, are recognized as
income on the date upon which the relevant securities
are first listed as "ex-dwvidend”. Interest income s
accrued on a daily basis.

k) Swaps

The Company may enter into interest rate swap con-
tracts, forward rate agreements on interest rates swap-
tions and credit default swaps, if they are executed with
first-class finanoal institutions that specialize in transac-
tiors of this kind.

Changes in unrealized profiis and losses are reflected in
the statement of operations under the changes in “Unre-
alized appreciation (depreciation) on swaps”. Unrealized
profits and losses include accrued interests payable or
recevahle,

Gains or losses on swaps incurred when dosed-out or
matured are recorded as “Realized gain (loss) on swaps”
in the statement of operations.

Mote 2 = Fees and expenses

The Company and, mare speafically, ts different classes
of shares, will bear a monthly flat fee calculated on the
average net assets attributable to this share class and
payable monthly (the “Flat Fee”) as listed below:

acquisition. Muilti Manager Access hmr;::i !:m-:up::
[paranram)  fper s
g} Accounting of securities” portfolio Iransactions — EMU Equises Sustairable™ Facet D0 D74%
The securities” portfolio transactions are accounted for e e e 505 7T
the bank business day following the transaction day. TEMI Eqites Simtirabie® CEF edged Fare e ey
h) Combined . - EMU Equines iusu-mb:e' UsD-hedged Facc 0.50% 0%
The combined financial statements of the Company oo esier Suwlrable’ Pk il A%
are expressed in EUR. The vanous items of the com- ZEuropesnEqubeFac e pEe
bined statement of net assets, combined statement of —Gren Sodd and Surainable Bands F.acc D.S0% n.2%
operations and the combined statement of changes in  —Green, Socid and Suainable
net assets as of 31 July 2022 of the Company are equal  —o CHThedged Pace i e
to the sum of the corresponding tems in the financial ?&ﬂﬁ:ﬁ B:;";:‘““‘ oy ik
statements of each subfund. e i
Boreds GEP-hedged Face 0.50% 0.20%

The following exchange rate was used for the conversion o oo,
of the combined financial statements as of 31 July 2022: Boruk JF°Y- heclged F-ace 1.50% 0L12%

- Green, Socd and Swrainable
Exchange mte Bonds CHF hadged Fda 0.50% 0.20%
EUR 1 = LD 1.014650 = LIS Equaties Fracc' 1, 30%: 0.99%

— U5 Equives CHF-hadged F-ace" 1.30% 0.57%
i} Recervable on secunbes sales, = U5 Enptirs EUR hechpad Fact! 1,30% [87%
Paﬁme el SEC"U.I'T!'.I'E'S purchases " - U Erpates GEP-hadged Foace” 1.30% 0a7%
The position “Recevable on securities sales” can also == s e
include receivables from foreign currency transactions.
The position "Payable on Securitios purchases” €an alsn e o et ieas
include payables from foreign currency transactions.

it hlar sl Aocins
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In accordance with the table above, the Maximum Flat
Fee covers the following fees, costs and expenses of the
Company, each subtund and class:

— fees, costs and expenses of the Depositary;

— fees, costs and expenses of the Administrative Agent;

- fees, costs and expenses of the Management
Company;

- fees, costs and expenses of the Investment Manager
and the Currency Manager;

— fixed fees, costs and expenses of the Portfolio Manager
and any delegate(s) of the Portfolio Manager (exclud-
ing any performance fee remuneration};

- fees, costs and expenses in relation 1o distnbution activ-
ities relating to the shares of the Company {including
the costs and fees incurred in maintaining registration
of the Company in foreign countrnies with competent
authorities),

Certain Portfolio Managers are authonsed to open and
maintain research payment accounts (each, a “Research
Payment Account®) established in the name of, and con-
trolled by, the Portfolio Manager andfor its affiliates 1o be
used for the purpose of purchasing Investment research
services from brokers or other third party research pro-
viders. The Research Payment Account waill be funded by
the research charge and payable out of the assets of the
subfund. The research charge shall be subject to a8 maw-
mum annual limit calculated by reference 1o the research
budget agreed in wnting between the Portfolio Man-
ager and the Management Company on an annual basis.
Shareholders may obtain information on the budgeted
amount for research and the amount of the estimated
research charge for each subfund fram the Management
Company upon request,

Operation and administration expenses of the
Company

In addiion to the fees, costs and expenses covered by
the Flat Fee, the Compary bears all expenses which
are operational and admimistrative expenses, which will
include but not be limited to:

- all 1axes which may be due on the assets and the
incorme of the Company (incduding the applicable sub-
scription tax);

= usual banking fees due on transactions nwalving
securities or other assets (including derivatives) held in
the portfolio of the Company (such fees to be included
in the acguisition price and 1o be deducted from the
selling pricel

- the fees, expenses and all reasonable out-of-pocket
expenses praperly incurred by the Company;

- legal fees and expenses incurred by the Company, the
Management Company, the Investment Manager or
the Portiolio Managers while acting in the interests
of the shameholders (including, for the avoidance of
doubt, any legal fees and expenses relating 1o any re-
structuning of the Company ar any of its subfund{s));

— the costs of preparing, in such languages as are neces-
sary for the benefit of the sharehalders (including the
beneficial holders of the Shares), and distnbuting (but

Mty Banaer Aceeds
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rot printing) annual and semi-annual reports and such
other reparts or documents as may be required under
applicable laws or regulations;

— the cost of preparing notices to the shareholders and
all costs of transactions {broker's normal commission,
foes, taxes, eic) connected with administration of the
Company’s assets;

- charges and costs of approvals and supervision of the
Company in Luxembourg and abroad;

- costs and expenses of printing of the Articles of Incorpa-
ration, Prospectus, KIID{s and annual and sermi-annual
reports and of preparing andfor filing and printing
the Articles of Incomaration and all other documents
concerning the Company (in such languages as are
necessary), including registration statements, prospec-
tuses and explanatory memoranda with all authorities
tincluding local securites dealers’ associations) having
Jurisdiction over the Company or the offening of shares
of the Company;

- ¢costs and expenses related 1o the publications of
the net asset value and the publication of notices to
iNvestons;

— fees and expenses charged in connection with listing
the Company's shares on any stock exchange or requ-
lated market;

— fees and other costs for the payment of dvidends to
shareholders:

- audit fees, costs and expenses {including the fees and
expenses of the Audior);

— fees and expenses in relation to KID production, trans-
lation and filing to requlators;

- fees, costs and expenses payable to the Board of
Directors  {including  reasonable  out-of-pocket
expenses, insurance cover, and reasonable travelling
costs in connection with Board meetings as well as
the remuneration of the Board of Directors);

- fees, costs and expenses may be charged to a
subfund in connection with reqistering, reporting,
claiming relief, recovery, or exemption fram foreign
withholding tax,

The Company may accrue in s accounts administrative
and other expenses of a regular or recuming nature based
on an estimated amount for yeary or ather penods,

All costs which can be allocated accurately to individual
subfunds and/or individual share classes will be charged
to these subfunds and share classes. Costs periaining to
several or all subfunds or share classes will be charged
to the subfunds or share classes concerned in proportion
to their relative net asset values or on such other basis
reasonably determined by the Company or the Manage-
ment Company,

in the subfunds that may invest in Other UC| or UCITS
under the terms of their investment policies, fees may
be incurred both at the level of the subfund and at that
of the relevant target fund. The upper limit for man-
agement fees of the target fund in which the assets
of such are invested amounts 1o a maximum of 3%,
taking into account any trail fees. In the case of invest-
ments in units of funds managed directly or indirectly
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by the Management Company itself or another
company related to it by common management or
control, or by a substantial direct or indirect hold-
ing, the subfund’s making the investment may not be
charged with any of the target fund's issue or redemp-
tion commissions.

Details on the ongoing charges of the subfunds can be
found in the KIIDs,

The costs involved i launching new subfunds waill
be written off over a pernod of up to five years in the
respective subfunds only.

The fees, costs and expenses in relation 1o distribution
activities receved by the Management Company and
paid to the distnbutor and by the distnbutor to the
sub-distributors and any intermediary in relation to the
distribution of shares of the Company will satisfy any
legal and regulatory restrictions and conditions appli-
cable to the reception and the retention of such fees,
Subject to applicable legal and regulatory restrictions
and conditions, the distnbutor may pay retrocessions
to cover the distribution activities of the Company.

Performance Fee(until 11 February 2022)

As part of the remuneration for portfolio management,
the Company may alsc pay each Porifolio Manager
a performance fee out of the assets of the relevant
subfund. The performance fee will be calculated in
respect of each financial year ending an 31 July (the
“Calculation Perind”). The performance fee will be
calculated and accrued as an expense of the relevant
subfund at each valuation date and will be crystallised
at the end of each Calculation Penod and payable to
the Portfolio Marmager in arrears within thirty (30} cal-
endar days of the end of each Calculation Period upon
the final determination of the Administrative Agent.

For the avoidance of doubt and subject to this section,
a perfarmance fee will be paid regardless of whether
the Reference Benchmark Index itself has positive or
negative performance for the applicable Calculation
Period, and there may be instances when the Refer-
ence Benchmark Index return is negative and the Port-
folio Manager generates a positive nel excess return,
resulting in a performance fee accrual even if the abso-
lute performance of the sub-account is negative,

For each Calculation Period, the performance fee rate
will be equal to 20 per cent of any New Net Relative
Appreciation as at the end of such Calculation Period.
The “New Met Relative Appreciation” caleulated ateach
valuation date with respect to the relevant subfund
shall equal the amount by which the total net assets of
the relevant Portfolio Manager's sub-account (after the
deduction of any fixed portfolio management fee and
before the deduction of any accrued perfformance fee)
{the “Total Met Assets") exceeds the Aggregate Bench-
mark Amaount, adjusted for any Loss Carry Forward.
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The “Aggregate Benchmark Amount” attributable to
the relevant Portfolio Manager's sub-account, {(either
during such Calculation Period at each valuation date
or as at the end of such Calculation Period), shall be
equal to the sum of the Benchmark Capital Amount
and the Period Benchmark Amount.

In respect of the first valuation date of each Calculation
Perigd, the “Benchmark Capital Amount” shall be the
Total Net Assets after the deduction of any perfarmance
fees (“Net Assets”) of the Portfolio Manager's sub-
account as at the end of the previous Calculation Penod
{or the valuation date before the date of first imple-
mentation), increased for additional asset allocation
inflaws and reduced for asset allocation outflows from
the relevant Portfolio Manager's sub-account as of the
valuation date immediately before the relevant valua-
tion date. For all other valuation dates, the Benchmark
Capital Amount attributable to the relevant Portfo-
o Manager's sub-account is the Aggregate Bench-
mark Amount as at the end of the previous valuation
date, increased by the amount of any additional asset
dllocation inflows to the relevant Portfolio Manager's
sub-account and reduced proportionately for asset
allocation outflows as of the valuation date immediately
before the relevant valuation date from the relevant
Portfolio Manager's sub-account by being multiplied by
a fraction, the numerator of which is the Met Assets of
the relevant Portiolio Manager's sub-account immedi-
ately after, and the denominator of which 15 the Net
Assets of the relevant Portfolio Manager’s sub-account
immediately prior to, such asset allocation outflow.

The “Perind Benchmark Amount” for each valuation
date equals the Benchmark Capital Amount increased
by the Loss Carry Forward and then multiplied by the
Performance Fee Benchmark Return of the relevant
Portfolio Manager's sub-account.

The “Loss Carry Forward” for the first valuation date
of each Calculation Period shall be (i) where New Net
Relative Appreciation as at the end of the previous Cal-
culation Period for such Calculation Penod is greater
than zero, zero; and (i) where New Met Relative Appre-
ciation as at the end of the previous Calculation Peniod
i5 less than zero, the Mew Net Relative Appreciation
reduced proportionately for asset allocation outflows
from the relevant Porifolio Manager's sub-account by
being multiplied by a fraction, the numerator of which
is the Net Assets of the relevant Portfolio Manager's
sub-account immediately after, and the denomina-
tor of which 15 the Net Assets of the relevant Portfolio
Marager's sub-accouni immediately prior to, such
asset allocation outflow. For all other valuation dates,
the Loss Carry Forward shall be the Loss Carry Forward
as at the end of the previous valuation date propor-
tionally reduced for any asset allocation outflows from
the relevant Portfolio Manager's sub-account, as set
out above, as at the relevant valuation date. For the
avoidance of doubt, the Loss Carry Forward as at each
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valuation date in the first Calculation Penod and at the
end of the first Calculation Period shall be zero.

The “Performance Fee Benchmark Return® for each
valuation date shall be the percentage return of the
performance fee Benchmark Index or, if an index dis-
ruption event occurs with respect to such index, such
other index or indices as the Management Company
may determine, calculated over the relevant valuation
date.

In the event of asset allocation outflows from the rel-
evant Porticlio Manager's sub-account on a date other
than the first valuation date of a Caloulation Period, a
perfformance fee (if accrued as of the valuation date
immaediately prior to the date of such asset allocation
outflow) attributable to the portion of such asset
allacation autflow shall be crystallised and payable to
the Portfolio Manager at the end of the annual Cal-
culation Perod (or upon termination of the Portfolio
Management Agreement, if earlier). If the appointment
of a Portfolio Manager is terminated during a Calcula-
tion Period, the performance fee in respect of the then
current Calculation Period will be calculated and paid
as though the date of termination were the end of the
relevant period and the relevant Portfolio Manager
shall not be reappointed during the same Calculation
Penod.

For the year ending 31 July 2022 the following
performance fees have been paid:

Pulti Manager Share class Amournt Currency Fee
ArCess

= LIS Equaties F=acc! 34141 D DA%
= LIS Equities F-Likdst! GG L0 000
om0

MNote 3 - Taxe d’abonnement

In accordance with the law and the regulations currently
in force, the Company 15 subject to a subscription tax at
the annual rate of 0.05%, reduced “taxe d'abonnement”
amounting 1o 0.01% p.a. 5 due for certain share classes,
payable quarterly and calculated on the basis of the net
assets of the Company at the end of each quarter.

The "taxe d'abonnement” is wawed far that part of the
net assets invested in units or shares of other undertak-
ings for collective investment that have already paid the
*taxe d'abonnement” in accomdance with the statutory
provisions of Luxembourg law.

Mote 4 — Distribution Policy

The general meeting of shareholders of the respective
subfund shall decide, upon the proposal of the Board
of Directors and after closing the annual accounts per
subfund, whether and 1o what extent distnbutions are

P e Bdanaer Acdiss
anniyal report and audited Tinencial statements as of 31 July 2027

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

to be paid outl by each subfund andfor share class. The
payment of distnbutions must not result in the net assets
of the Company falling below the minimum volume of
assets prescribed by law. If a distnbution is made, pay-
ment will be effected no later than four months after the
end of the financial year,

The Board of Directors 15 authonsed to pay intenm
dwvidends and 1o suspend the payment of distributions,

MNote 5 = Commitments on Financial Futures and Swaps
Commitments on Financial Futures and Swaps per sub-
fund and respective currency as of 31 July 2022 can be

summarised as follows:

a) Financal Futures

Multi Manager Access Financial Futures Financial Futures
on bonds en bonds
[bought) {sold)
— Green, Soosl and
Sustainaie Bonds 32 ETETIN26USD 452 203 655,30 LSD
Multi Manager Arcess Financial Futures Financial Futures
on indires on indices
(bought) {=cid]
~EMU Eguities Sudamable™ 3 850 C30.00 EUR - ELIR
= Green, Socal and
Sustanable Bondd 206 B15.00 LISD - USE
= U5 Equaties 206 51500 LISD - LS50

* Ry Mk Mg A - EMU guies

The commitments on Financial Futures on bonds or index
{if any) are cakculated based on the market value of the
Fimancial Futures (Number of contracts*notional contract

size*market price of the futures),
b} Swaps
Mult Manager Access Credit-Default Credit-Default
“Swaps -Swaps
[Beug! [=esldd]
=Gmeen, ool and
Sustainable Bonds - LISD 850977 21262 LED
BAult Manager Actess Swiaps and forwand  Swaps and forward
swaps on interest swaps on interest
rates [bought) rates (sold]
= Green, Sodal and
Sustainable Bords 28 300 0000050 19373 350.00 USD

Mote 6 — Portfolio Turnover Rate (PTR)
The portiolio turnaver has been calculated as fallows:

(Total purchases + total sales) —
(total subscriptions + total redemptions)

Average of net assets during the period
under review

&7
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The portfolio turnover statistics are the following for the
penod under review;
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Far the financial year ended on 31 July 2022, the fund
incurred transaction costs relating to purchase or sale
of investments in securities and similar transactions as

Multh Mansger Access PIR  follows:

= ERALI Equities Suitamnabie™ 55444

= Eurcpean Equiies S6.06%  pault Manager Arcess Transacticn costs
— Green, Socil and Sustanable Bondd 1954% EML Eguilies Susamable® 1 625 BO7 8 ELR
- U3 Equities ML g mpean Equities 321 BHE.EAELR
A LA My rne A BN S — {areen, Social and Sustainable Bonds 107 B53.31 LED

Mote 7 = Total Expense Ratio (TER)

This ratio was calculated in accordance with the
Asset Management Association Switzerland (AMAS) /
Swiss Funds & Assel Managerment Assoaation (SFAMA)
*Guidelines on the calculation and disclosure of the TER”
in the current version and expresses the sum of all costs
and commissions charged on an ongoing basis to the
net assets (operating expenses) taken retrospectively as a
percentage of the net assets.

TER for the last 12 months:

Pulti Manager Access Total Expense Ratlo (TER)

— EML Epuiibies Sustamable® F-acc! 0. 16%
= EMIU Equities Sustamable™ CHF-hedped Fracc! GB1%
— EMAL Bquites Sustamabie™ GBP-hidged F-aoc! 0855
= EMU Eguities Suftamable™ LISD-hedged F-acc! 0Bl
= EMU Equities Sustainable™ F-LiKdist' . 78%
= Eurgpean Equites F-ace! 0.90%
= (areen, Social and Sustamable Bonds Facc 58%
— Grpen, Social and Susisinable Bonds

CHF-hetiged F-acc 0.58%
= reen, Sockl and Sustanable Bonds

ELR-hedged F-ace 0.58%
= (wreen, Social and Sustainable Bonds

GE™-hedged F-acc 58%
— Green, Social and Sustainable Bonds

IPv-hedged Frac 0.59%
— Green, Social and Sustainable Bonds

CHF-hedged F-mst 59%
= LS Equaties Face’ 0.56%
= L5 Equities CHF-hedged F-aco' (R
- L% Equities ELIR hidged F-ace' 1.00%
= LI5 Equeties GBP-hedged Facc' 1.03%
— LIS Equeties F-Usdist! 0 o9%

™ e maerly b A i et oo, — DML Tqusitis
" S e B0

TER for classes of shares which were active less than a
12 manth penod are annualsed.

Transaction costs, interest costs, securities lending costs
and any ather costs incurred in connection with currency
hedging are not included in the TER,

Mote 8 - Transaction costs
Transaction costs include brokerage fees, stamp duty,
local taxes and other foreign charges if incurred during

the period. Transaction fees are included in the cost of
securities purchased and sold,

1]

= L% Equities 1 798 F37.65 LISD

* femranly Mg b Mg otwa = DML E i

Not all transaction costs are separately identifiable. For
fixed income investments, forward currency contracts
and other dervative contracts, transaction costs will be
included in the purchase and sale price of the investment.
Whilst not separately identifiable these transaction costs
will be captured within the performance of each Fund,

MNote 9 = Investment in other UCITS and/or UCs

As at 31 July 2022 Multi Manager Access has invest-
ments in ather UCITS andfor UCIs {"target funds”). Fees
may be incurred both at the level of the subfund and at
the level of the target funds. The maximum proportion
of management fees charged to the target funds are as
follows:

Investrment Fund
SPDR S&F 500 ETF TRUSES

managerment feee
09 %

Management fees are not applied to holdings in Real
Fstate funds,

Mote 10 - Subfund and share class name change

1) Subfund name change

The following subfund name change occured:

Previous name Newy name Date
Mt Maniager Access Mulli Manager Aces
= EMIL Equities = EhLI Eguities Suslainable 29, 10,2021

2} Share class name change

With effect 11 February 2022, following share class
name changes oocurred:

Previous name N name
uly Manager Acess It Manager Aess
= EML) Equaties B = ERL Eoquities Suslaenable Face
LIS hdnager SO Iyt Plarager Aceds
— EML Egusties B (CHF hadged) — B Eristies Sustanabln

CHF-hedged Facc
MUt Marager Access

PAUll Manager ALCE S

= EML) Equeties Sustainabie

- P
SN RN D enget GBP-hedged Facc
hull Manager Aocess Mt Manager Aess
= EML) Equities B (LUS0 hedged) = Bl Equaties Sustainable
LISD-hedged Facc

Ml Manager Aocess
= EAL Equities &

Iviuti Panager Aocess
= EMIL Equities Sustainable F-UK dist

Mt Manager Access
Anrpl report and sudited fingncial statements as of 31 july 2082
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Previous name New name
ML Mahanir Aot I BAanager ACoids
—EBuropean Eguities B —European Equilios F-aoc
Mt Manages Afcesd Ul Banager Acoeds
=5 Equities B =15 Equrties F-aeg
ML Mananee A00ess hut BAanager Acolss
=S Eguities B (CHF hedged) = LIS Equities CHF-hedged F-ao
Myt Mt ager Accesd Iyl PAa e ACoiss
=% Egquilies B (ELR hedged) = LI% Equitsss ELIR-hedged F-ac
Mulli Manager Access Iuth Blanager Access
=Lr5 Bguilies B {GBP hedged) = % Equities GBP-hedged F-ac
Multi Manager Access hulh Manager Access
— 5 Eaudties A — W5 Equikies F-UdiL

Mote 11 - Defaulted securities

There are a number of securities that - at the year end
— are in defaull. These secunties are disclosed in the
partfalio.

Furthermore, there are securities that have defaulted in
the past where no pricing guotes exists. These securities
have been fully written off by the fund. They are monito-
red by the management company that will allocate any
return that might still anse (ie dividend) 1o the subfunds.
They are not shown within the portfolio but separately
in this note.

Multi Manager Access — US Equities

Share Currency Humber
COMMONWEALTH REIT [1:7) 75 D000
FIRET FICRIZ0N MATICIMAL CIORF-CiR, 7] 115 861.00
Mote 12 = Event

The war in Ukraine had and still has a matenal impact
on financial markets, first and foremost on Russian
and Ukrainian securities but also on the wider markets
globally. The situation remains very volatile and s closely
monitored by the Management of the Fund in order to
quickly take appropriate action o protect the investor
intersst,

The necessary measures were put in place to at all time
comply with applicable laws and regulations, in particu-
lar but not imited to the most recently enacled sanc-
tion regimes in the EU, Switzerland, UK, US and United
Nations (LN} As serious trading limtations beyond sanc-
tioned Russian securities have been experienced, fair
value pricing is apphed for all relevant securties where
price quotes {if available) are not considered reflective of
their current market value. The subfund Multi Manager
Access — LS Fguities*  was impacted by the fair value
decision taken.

Also, further to the assessment made by the Manage-
ment of the Fund, nether the Fund's and any of its
subfunds” performance and going concern nor opera-
tions, at the date of this report, have been significantly
impacted by the above,

* LA B B i e @ FIF

Ml Blanager Aoceds
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Mote 13 — Applicable Law, Place of Performance and
Authoritative Language

The Luxembourg District Court is the place of performance
for all legal disputes between the sharehalders, the Com-
pany and the Depositary, Luxembourg law applies. How-
ever, in matters conceming the claims of investars from
other countnes, the Comparny andfor the Depositary can
elect to make themselves subject to the jurisdiction of the
courtnes in which Company shares were bought and
sold.

The English version of these financal statements is the
authortative version and only this version was audited
by the auditor. However, in the case of Company shares
sold 1o investors from the other countries in which
Company shares can be bought and sold, the Company
and the Depositary may recognise approved translations
{l.e. approved by the Company) into the languages con-
cerned as binding upon itself.
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Mote 14 — OTC-Derivatives and Securities Lending

If the Company enters into OTC transactions, it may be exposed to rsks related to the creditworthiness of the
OTC counterparties: when the Company enters into futures contracts, options and swap transactions or uses other
dervative technigues it is subject to the risk that an OTC counterparty may not mest (or can not meet) its obligations
under a specific or multiple contracts. Counterparty risk can be reduced by depositing a security. If the Company
is owed a security pursuant to an applicable agreement, such security shall be held in custody by the Depositary in
favour of the Company. Bankruptcy and insolvency events or other credit events with the OTC counterparty, the
Depositary or within their subdepositary/cormespondent bank network may result in the rights or recognition of
the Company in connection with the security to be delayed, restricted or even eliminated, which would force the
Company to fulfill its obligations in the framework of the OTC transaction, in spite of any secunty that had previoushy
been made available to cover any such abligation.

The Company may lend portions of its securities portfolio to third parties. In general, lendings may only be
effacted wia recognized cleanng houses such as Clearstream International or Euroclear, or through the inter-
mediary of prime financial institutions that specialise in such activities and in the modus specified by them.
Collateral is receved in relation to securities lent. Collateral is composed of high quality securrties in an amount
typically at least equal 1o the market value of the securities loaned.

UBS Europe SE, Luxembourg Branch, acts as securities lending agent.
OTC-Derivatives*

The OTC-derivatives of the below subfunds with no collateral have margin accounts instead.

Subfund Unrealized gain Collateral
Counterparty (less) received
BAulti Manager Access = EMU Equities Sustainable*=
UBS AG -H27 305.27 EUR 0.00 ELR
Bulti Manager Access — Eurcpean Equities
L iti banke <2549 ELUR L0 ELIR
Multi Manager Access — Green, Sodal and Sustainable Bonds
Bank ef Amenica 534 (23,52 USD D00 UsD
Bachiys 9538 IO USD .00 s
Bedh Secunties Euro 1801641277 LSD 20 390 000,00 LISD
Citibank BAS BES A0 LUSD 000U
Goldman Sachs 4 063 337.55 LUSD 4 364 108 00 USD
IF hicrgan 7815 295,20 U50 7 73% 14350050
Mg an Stankey 33 21126350 0.00Us0
Stite Street 06 80573 USD S50 000,00 Lsh
LIBS AG 2T 816 73564 LISD .00 UED
Pulti Manager Access - US Equities
LIBS AG 5535 986,35 USD 0.00 5D
R T e P P T T e T e e S ] I R e B S R RSt TS FITFR, AP R o PR TR T 1Y
“= bprmaedy bl e Aoness = FR Byt
Compesition of collateral recelved by type of assets Welghtis
PAulti Manager Access — Green, Sodal and Sustainable Bonds
Boda Sequrities Euo
Cash 10000
Bonds 00
Equity og
Goidman Sachs
Cash 16000
Bonds (1]
ity (11 ]
JF Morgan
Cash 10000
Bends ]
Euity 0.0o
State Street
Cash 1000
Bonds e
Equity .00
ol han ager Acciss
Anrsl repon and sdited finanaal satemients as of 31 July 2082
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Securities Lending

Counterparty Exposure from Codlateral Breakdown
Securities Lending as of 31 July 2022* (Weight in %) as of 31 July 2022
Multi Manager Acoess hMarket value of Collateral
securities lent (UBS Switzerland AG) Equities Bonds Cath
= EMU Euities Sustamnabie™ 204 229 588.78 EUR 213 420 45783 EUR 21.29 | 000
— ELroperan EQuitivs 14 672 531,07 ELIR 15 332 #3584 ELIR 21.29 ra.mn 0o
= LI5 Equaties B8 067 441,85 USD 92 (30 708.54 LUSD 21.29 8. 000

T Tha pricieg aed snchange s mfarmation ko Pe Cowtie pa iy Lipotars & obls e diecily lom e secud e bnding sgenl os 1 iy 2002 and Aeee. & mighi diler oo ihe clning o om ad sxcRangs mim o bor i
om0l ther fim v D et e ol B9 0y 1G22
= lyrmady Wkl bl nige Axess - FAE bgutes

Muki Mansger Aocess Mulki Manager Acoess Muki Manager dceess

- EMU Equities - Eurapean Equities = L% Equities
Suttainable”

Secusities Lending
FeERLES 1 308 704 35 LR 7066053 ELR 335 0T 10 LD
Setuithed Lt ing
oo 559481 TS ELR 28 28421 ELR B34 23084 LeD
Wit Securities Lending
PR L B30 212 6 DR A2 30632 LR 201 4l I6 LSD

* ey Wulli Manegss Aome - | WY Bguis
= Dl | e DO0D 0M 0 G 0 i o SR 0 0BT By UED S ke lnd AT B0 0 et i el e ket v 1500, e i by BT B SE. Lnem bt B1anh 50 1) 8 e
g e

MU Manager Acoess
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Statement of Investments in Securities and other Met Assets as of 31 July 2022
Dotcriphicon G nay’ Valuaton in USD Hna%
Sgmingl PELETH T TR afl ned
{loria] am Fubsin i FLETEl
Rarssrd
Exehange Dontr s/
Swingd (Neta 1)
Transferable securities and money market instruments Bsted on an offidal stock exchange
Treasury bilk, rers caupan
FUR
BUN ECOPRAM TTARRITY MECHAMGM TH G 00000% 1703 2142 09 12 B 3600000 16 683 19390 o
Togal TUR Y R TN O
Total Treasery bills. zera coupon 16 683 21150 )
Hates, flaed fom
FUR
BUE  ACKOE LAREG-S 2E7R00% 11391028 0000 00 Vi3 sTRIT oor
i ACDF W OmG SCA-REG-T B TR000% 2028 04 50 1 400 00 50 LR LT ooe
TUE AR IMC G S0000% H-1Ea 1 + 300 60000 ¥ 583 B0 oe
BUE BASOUE GUELT AFECAR DF DPGEEG-T 2 T5000% 2900 81 33 3 00 D00 50 1 P LakiE air
BUE  CAPGEMSSISE-RIG-S | 1IR00% 10-20.06 30 2000 000,00 IRIEATIAT o
BUE  CASEA DEFCOTIE FRESTITI SPAREG-S | D0000% J0-11 00 28 3 802 00 50 PETEETE L]
(UE CIRH SLOBAL BAVIETORT GMISINDID- RIG-5 0.50000% 31-27 01 28 08 000 00 707 h2biE oo
s CORE SLORAL B TITORT CFLRHINOED-RIG-5 90000 J1-V 210 2% 0D D00 o0 2 50T BOSH oo
BUE CHIE GOVERMMENT INTERSATIGAAL BOND | 30000% 12008 8 550 D000 ERT-TF R s
FUE CHRE RERURC GFO.BFRE% 1120 00 19 & 00 00 537 TERAT LFL]
BUE GO GEN ETRBUTIERENTT MICHEUM-BEG-E 0 B2T00% 2002.11.40 ER-CT T 105 o
e COCA-COLA FUROPLAM PR ETRE BS PUC-850-5 0700000 151200 0F 1 500000 00 [ RLT FEFAT Y o1z
FUR  COMMRMD LA-N -1 O RTHON, JOO212 00 3 00 00 00 4012 Ba o
BUE EOATAO-REO-E 1 12900% 193 100 02000 o0 S 018
BUE DGR DUTCR INOD BEREG-1 ORI 18050705 008 00 50 1032 18741 oo
BUE  DHGEAL DUTCHMCD BRG] 5 500008 10583 30 5 000 D0 50 4 252 BHE 33 Bl
TUE DIGEAL DUTCRTMCD ICRTG-5 & D0000% 200500 02 00000 00 D SR o2
TUE DG %D BUDDELC-RIG-E 1 1TE00M 10004 18 7 00 D0 00 175 VRS o
fUE OT ABWDS- 2 0TS00% Xi060e 38 £ (308 .50 1 9ad SR ET .1
i IOT AB-RbE -5 RaTI00N o0 00 50 2 00000 50 LT RN 1Y oar
(Ul oD ME 1 S0008% 1.1 50833 2 208 000 50 L THTYTE LT
BUL WSS ABRTGHS 0. B0005% J0-08.00 B3 1500 000 00 Lo TR 013
BUE FAURPCMCEIG-S 2 7R000% 3141500 17 1 200 000 00 1 pagaaRon ood
e GAALDAN MMARDT DUEDH IV-REG -5 1. 6823000 30- 20 04 52 B 00 L0 00 90 FNE20 o1z
e HUMGARS BIFUIRE O3 G-5 1 75000% 30000803 B 500 000 00 & ¥ FRe0Y ors
BUE IEADE TANTE LAL-RiG-1 1 3FS00% 261 0030 1 300 40 50 9 L85 G474 osr
BUE ICADEREG O BIRON TR 0L 100 000 30 B a8 0562 oid
BUE  JuDOHESA BPUBRE 08 1 B00MN 21RO R 200 00 69T ETRIY oI
(L1 ERACGE CO0 HO00% 212005 2% # 190000 00 L l-Fit 1] Q1%
(L] EONIMELEN R PSP W BG5S 2 00000 20-D000 B 0 D00 20 BEED BB oIE
(Ul LA LA -1 BTS00 B T08 28 00 60000 S E28E o031
BUE  WADRO COHMUNIDAD DB REG Q2000% 113004 30 1300 0 00 ERE ET.-TH oos
BUE AR COMANIEAD DB REG 1 J1300% 123004 32 000 000 50 ER TR IFEL i
s MRS FREOPIETIES DOC RS SA-RF0-5 ¢ BPS00% 13040 1 2 1 0D 00 00 BN 13
U WENCC. USITID STATEE OF 1 35000% 101850 37 7000 00 50 B AER T 58 o
Ul WEG. UTID STATES OF 3 T9000% 31-1204 08 0 198 60 00 TAM 4 .
BUE WFLURA I IMAMEIAL G108 RC-R L GBJBE0N 15-78.67. 30 208 00 50 FETTEIT B8
BUE DRI T MATE s R0 DINGS s 1 FR00E 2.tk 08 B0 50 254 55597 LT
BUE  MEMAT SAN DI CW-BEG-T 1 TRO00W 20300738 00000 00 V200 0E aor
BUE  METRE MC-RIGS LETRON R 5 1008 ¥ 200 000 00 R TETE o
BUE MOE URA RDE-S | BTEO0N 11 00.00 28 08 000,00 B0 11050 .1
[L1L) FURLL NEPLMLIC OF 1 S3000% I1-47.18 38 PR =g ) 1909 3508 ol
EUR POATML MY 250N 113 0900 £ 08 00 58 T 617
BUE  PROUDGR FURG FRANCE LLCD 3 7T00% 200830 20 00 000 50 LR H oo8
BUE RN SAEG.S 2 DTS00 1115 112K 1 00 00 00 1 i 30 oos
e 56 COMBRLOC PURCHATICO LARL-M -5 ) ATS00MN I0-VEO08 20 0 N0 oD LRt 1 oo
TUR VMRS AG-HGD 0 BTRODR 20010737 1 900 00000 LTk ooF
BUE FAREGA PHARMAETUTICAL €0 (0 1 3PS0% 200000 1 3 800 00 00 FEHERTET fa
BUE TEEMA RITE LETTRACA RADIGHALERDG 4 & THO0W 124 0732 00 D0 20 4 V55 THRAS oz
BUB  TEIAK URGHDY MCREG.S O PR 1103 06 18 W D) 20 [EERETIH T
TUE VERALR TA-EG-1 1 ATHO% 210011 1 200000 9Ea TITIE ood
FUE  WERRUMD AG 030000 2108 0441 00 00000 # 108 1Y 5 e
BUL W COARROS000M 302500 28 8 00 000 00 788 e o8
[L11) WOLETARGE N PRTHRMATIONAL 08 Ay il 0= 5 007 50000 33-20.00 27 2 W00 000 00 I 490 WOEIW g
BUE  WOHGW SRRIGE 1 AT D1LE0ETE 00 0000 6 E 3 o8
BUE VOOV SERIGE D ITHON J1-1500 52 7 00 D0 00 FLTIGRE e
BUE WASTEC TEANSPOATATION WETHIGLANDT BV | JR000% 11031227 3102000 50 1 i
Torad 1R TIE W S T
a
GEF BARBRDS GO REEEGT L A250% D1 £ 25 1200 po00e PRI wig
GIF MG SFNOI R PMAMCE PCRIGE D 28000 1380020 =0 0000 palsiE e
GEF MHARLODM FUSDING PGS G RTROOOM 20000630 bt FEEEHET] oor
G WORLIFACE GROUF MC-RAG-15 I IB000% 29110028 1 200 D00 O 11085710 oo%
Tonsl GAF LRI EAE" ] %
[T
D ALEKDELS EEAL IUTATL EOUSET uC 3 O0000% 21180532 808 0000 B043 1ETID o2
UID AUEXAMDELS BEAL FITAT ECUTRT M0 T HR000% 239503 1 9 20000000 B O S8R50 Y]
WD AUBARA GROUF HOnOMG (7D 2 M000% 31 00k 41 100 o000 A2 B0 aod
wo ALPHARMT MC 1 0 DO00 J90-1 5 08 30 LRI, okl VTR ATIN D
WD AMGPM MC § DOODOM, 21270229 130 00000 [YTERLTE o
USD AMRI MC BDOGOGW 17-2008 2 1 08 0600 Lt .1
WD APTN MG B ESO0O% RI00 GR0E £ 00 D00 £ 25 TR 07 oy
WD ARDOS DORADDS e RG-E OIS0 JRIT05 IR 1150 2000 1 08 T EE ool
USD ARZOMA FURC SERACH CO 2 BR00% 205 PR H 5 00000 pIRTTEN o0
WD ASTRAZIMICA R L ITROOM J0-06.08 10 300 000 198 ETREY LTF]
0 AVASCARAY COMMUNTEL MC T OS000% 111301 12 w00 0000 T YT ool
VD AWELGARY COM BT MO 000N 1 1228 1 0 00 AFTERLIE] oos
ity Btamager Acgeds — Griin, Soeial and Sudtsingbe Bondd
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wo EHICTTAMS TAGF SLHR WG RALTRAL 0. 75000% 20- #00F BJ [ c=Ruealeq] TOR KIRST 8
A0 AT UOUE TG 0 B3 1R ST 1 000 00000 ) BPR00 .04
B0 WDAMERICAN (N RO M0 170 0d ) 2000 600,00 AL EUEET o7
WD WDAMERICAM (N RGY 0 3 B5000% 08 008l RRLTT A DR L1 7]
WD WEAMERICE (N RGY 0 T NN IO 00 12 R0 00000 560 ORI L]
WE0 MATIOMAY AUSTRALI BARNK (FOAIY . E2T00% | 8-2008 20 2800 00000 1890 19500 o
B0 MCHTHERN STATES FOWER C0 3 IRR0% 2100 08 70 D D000 #1700 04 ool
WD MGATHEES SEATEZ POWER C5 D I0000%E 00 0452 906 50000 LELTRRET o
BD e AT TR G B AP, B0 PR b0 00 PR L1
WAD P R DA DG G- F RO DO 2 B0 000 ERETETT NS ¥
VB0 PARULAMAAN PSRBT ERIN MOCHIE-S A 3 FRO0W 210908 30 1 ZB0 0000 0100 TS nod
sty BAArager Acetss — Gliebn, Socal and Sustainabie Bonds
Arnid report and audined finencial statements as of 31 July 2023
Thoe g5 are an integral pan of the fnancial Ranemnis. 39

169/279



EDINETOOOO
O000000000000000(E32029)

oooooooooooooono
Diomcriptiom D nAAys Valuzon o LISH HaI%
Nominal [TELETERT B e o e
{lerii] &4 Bl ! gl
Fonsmrd
Exchanges Coniram/
Swaga {Noda 1§
wn FIEULAMARM FISNERT CITH-81 G- 3 350000 T1-00.08.90 0 00 IS D oo
b FERLSAHARY FINERBIT S D4 R RED-5 3 S5000% 210006 50 B 0 0 00 IaMENDD L-R1
o REwy FOWERE PYT (TO-RE0-1 S87500% 20890027 ¥ 300 000 00 ERELE ¥4 (R
uwan Sas Do G0 GAL & FLECTHIC CO T #R000%. 11:1 508 51 1 50 060 00 1 SeERI5H] aop
wo SOUTRIRY Cas ROS WA TDE Q8 C0 T R0000% 1900 08 11 00000 00 R OM ona
wan EOUTHIRY CAsFORWIA EDECR CO B B0 I8 00 08 51 0000 00 2R EEAE ooy
[L-44] SEcmaiiy CagmGiiI OGO T TR0 2O 8 50 # W00 600 50 LEL-£ 0 1R LB
1] Soumaid CALNGENIA LOROA § 050000 2200 ar 42 1 70 B0 50 LR LT .1 )
Ao STEE EMERGY GECTRdBuldy DARAMT iEEG-] £E5000% Mein 1D 3 o 00 B 50 BT 00 fig
b Uk s T O B90000W 13-08 fu K2 3 05 B 50 B A5 R Bid
win URSGLAT BEHIRG OF & 1T FR2R00 30 § 000000 G0 ERYR T E-F ]
Totad U M O 8121 (1 E.
Tatal Bands, fised rate 155 AR RIS 11.3%
Bands, rew coupan
TuR
(L0 GURLARY, REPFUILC DLR0G-1 0000000% 20-15 08 30 20000 D00 20 27 248 aBEAT o
fui Gl REPUBLIC OFE10G- S 00000% 2109 .08 51 i 2ebfd0 50 L RE-R LY 17
ul GUAHDDUCHY EF LUNE MBS REG-§ 0 D000 J0u14 0% k1 2 30 000 00 2088 ¥R 408
LR PRl & FEHER LOAWTR I FROARCT G 00000% 218811 35 SRR B L b L any
Tondd Euit el B BN kT
Total Bands, pem coupon S 209 3E6.40 1.7
Bonds, Aoating ame
FUR
e BABD 06 TARADE i TA-REG-S | VI F%WAR 0-10 D017 T W00 D00 20 BT RERIT oI
(L0 CCMBIEET AL AG-FEG-T 3000 WARE JT-4 20 17 1 00 000 00 T 3T an
(L1} DLETICHT BANK A0-RIG-1 0 (00RAMR 231005 38 00 000,00 BT r9L7E L1
e FLAROAIAL MT THERUAMOS IVRIG-S-SUB 2.1 207% WAN | T 1 700000 00 LR T5TF ] oo
fuk FRANTE P OFOAT a0 G- 8 800 mE DX LD 2105 47 38 00 0 50 A BRI IS (-E} ]
[T b FOST] TABEG- 550 B0 JFHARE 1550 10 D 20 1 B B7RED oog
e RLUFRTHTGE B OV S CHER ARG LS 3 SO RAMR -1 05 ) D D 50 IR ESRIE LR E]
ma SOOIl WERAL faRE0-1 O AT RAAER 10-22 09 18 B 300 000 00 dEmaATIR oy
L SOCH TN S HERALE SA-RE0-5 OO0 WAKE 111 106 28 00000 £21 50108 ool
ik SO TE G MEkaxd TaREGS S RIS R AR 108 1 Y 1 155 B 50 1 OEY SRR AR e
(103 STORENRAMD LI FORTIERMG RIS 5 T T ATFRAME 11,3009 5 LRl ] 3 FAASRAN R
(11 ST G IR L ETERAGAE § P D 0 T 95 SRR L-RF]
e UHIBAR- BODAMC D §1-RE G- 51U 2. 1 IFR.MAE LB PRE 5 500000 00 5081 236 f-F )
Torad FUR 1B BT {5 RO 153
e
air WEBE HEADIMNGS C OGO WAAR P12 00 18 200000 00 2 piTE age
(1 ¥ CRLE RRE BN Dol SOOETLEEGT 2 SUINNAR RS 1030 3 e D 50 B g3 AT R fia
Terdd GAF LRAERE ET ] ois
[F}1:]
wn BRIl TR0 A-SUR B TRORAAR 1200070 & 905 000 50 & PR R0 o
o PG G R WSS -SU AT PRAAR B0 P %0 000 00 207 4BEDD ooy
Tordl U T 4 AT 0 oxE
Teral Bands, floating mre A7 105 355,34 1,96
Total Trnsferabbke securities and money market instnsments [Eted on an official
stock exchange 2 135 853 50041 BEAT
Transferable securities and money market instruments traded on another regulated market
Tressury bilh, rero coupan
FuR
(L0 FRARCE, B FUERED O8-FTP-RH -1 Th O 0000, 37 40 B304 40 21 ERE-T -] R ] L-RE]
Tond EuRl B EEETR at3
Total Treasury bill. rera coupan ¥ 292 45871 13
banes, fixed vate
(1]
wn ATLANTICA TULETARANLE IMIRATTRUCTL: B4 4. L3R 211 505 28 R0 D00 00 228 B2 ooy
wo AUTOOITE BC T B0000N ZLIRA2 11 & 00 D00 00 7 TRIY 1%
wo CLUUUOE A ARG W COATITUCIOM TA-RIG-1 & 20000% ¥V 9-25 01 55 & W0 000 00 4 De0 i 2g gy
W CLEAN BEMP AR FOWER MAURTI. 1044 § TROOW 31350337 A 50 5 F19aY abr
wHo CLEATEY DRy O RATMG {140 3 TS0 211502 31 1 50 e 50 1.(rda 53031 -1 1)
LD EC-DFFRATT VT RADCRART ilh-Td8A | O0A00% J0-24 09 JE A D D0 00 T IRESE (AT
o FRlCTRONT OF FRASY SA-LidA 3E1B00W 5-93.50 .05 & D o T EN G0k -1
wo Dl Ppaaniil NTERMATIGNAL T4 1008 T SI000% 15900924 350 oG 00 R E R [-RES
Wi Il EeanC il T DRATIO SaAL AP Tk | BTS00 11-1 200 28 3 00 D000 LR TR Do
[L1] vl Ml TR AT S W 0 R 00M L0 0 2T 0 Do 50 B & i Y L1
o GODORAAN U FHANCE PN 1001 0dA 4 BIT00% 2304 05 82 B o=t ] PR LRAF ] LR
o RO GREEN | RERGY HOLDWGL-EEG-1 5 BPF00% D020 0d 2 1 00 00 00 RRLFES T oo
o AN DS CRHET LA 000 FI-DA00 5 0N 000 31 LR - EAET £.1.13
(1] 00 FRITS KA ERA T FRODON 2614 00 1 ¥ 200 0 001 [T TARET] E-1.T]
[L-1] i il sk i | MERT RS A 8 3R000%, 1197 OF 16 200 000 00 B8 1SR aos
W VERRTY ST MIES P P R bl 3 OR000N 201 505, 30 10 00 00 TR RRTaT 205
(41 BUFTALTA § & FIGE CV-1008 3 Y5000, 1100 05 31 0 0 AI5 FArE an
wo M Y NP FUMOMG 100§ SO0 USA 2 E0000% 22411 0F 5 00000 00 1 5 FLTE 018
wio FROTICTIV CFE GoDiAy FUMDING- ) HA ® TRA0O% 2031 0. 40 00 D 20 FH QVEER o
wo POl SERICL €O OF DRLAHDMA T 20000 N 1504 1 2 0000000 2 43 A0S o
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Digaeriphiom D nAAys Valuzon o LISH %
Nominal [TELETERT e o e
{leriii] &4 Fuiline! idld
Fonsm rd
Exchange Coniram/
Swaga {Node 1)
wio SCANTR] GROUP TRUGT 13-V HA § 07 500% 20-28.05 1 T 00 000 20 ERE o
b ST OO0 PRDM KT TRUST paC-nar & 5T300% 320 50 1Y Falalode ] FE LT agae
o FimbaT Ol FOVER DFDLATING LLC-0saa 5 00000% 1 15001 28 100 000 50 o 403
wan ‘WyEA FIANDE LGl dda T BTRO% 2050 1T A 00 U0 00 ELERE-UL R [-RE
o ‘WU GROUP FUOTHE-1 80A 1 J0000'% 2110 05 28 20000 00 I00E RE0AT ons
ol U 2% 7R 1R TE '
Total Kotex. fixed rrie 43 783 118,78 1.58
Watid, flaating rabe
[F}1-
wip B PARSRAL TA-TALA Y ETFVAR T1-30 Q2T B D D00 0 Vi RS 13RIE a5
W FETY THED EARCORP 1 POTSSARR 28010 10 2T & 000 D000 EEL T [
(F11] NG G RGP TR 1NN Mdn 07 18 200 e 5 56 AT T T ]
W BadOfan Sl DERLAND Wt aal S HESTITRES0RF 2100 D2 37 LRL-T ] Frlaazsas L Py ]
Toral U 13 4 103 TAY
Total Ketes. floating mie 17 189 18003 1.33
Madium term natet. flaating rite
1]
i BRAT CORF | J6TRAME 2103 317 & 00 D 4 IE3 RIDEF L-RES
wsn Wl ARG & OO RIS WAAR 2119 05 1% 1 300 D00 00 LR - L+ ons
Toeal U AW OEI AR orx
Total Mediam teom notes, floating rate SA1E 05105 i
Bonds, flxed rate
FUR
i ARTAGH METAL PRCKACKE NMANCT-1 484 2 G0000% 2000 0918 S L O 48800478 fnz
Total IUR A DT oo
(31
W ANDETYe W pali 0N FOUNDATICRTHE O B KR 2000 §8.17 R 50 bE R LT -] f-T-F]
wn FORD FOUMDAT 0N T &1 0% I001 Q820 L=l e ] 10R TITE oo
wo FOED FOUMDAT IRUTHI 149 500% 1008 OF 50 100 00 00 1 ria FELST ans
] IMDINSTATE FOWEE & LIGHT OO 0 S0000%, 1907 0039 1100000 00 1078 T ood
[F11] WATIME NUSAL T COOFERAENT 1 FS000%. 20150010 0000000 142 SHAT ooe
ugh MCATHERS TRATES PO ER CO o S0000% 1080 08 41 B %30 50 Blagazsay a1y
Tond UTD T 353 A EE o
Total Bands, fived mite 7 559 L5450 o
Bonds, flaating nrte:
(114
(F:41] SCHNTRE GRGLS TRUAT CPH AL LR 5.0 PR AAE 10-04 05 B0 & Qe e FAI TR fia
Torsd uSD B AN AT D o
Total Bonds. floating mte 3433 12750 i
Total Tramsherable soonrities knd money market ingnsmans traded on another
regulated market 102 712 37108 4.10

Transferable securities and money market instruments not listed on an offidal stock exchange and not traded on another

regulated market

Kates, fixed ram

(B3]

W0 AL CORMAUR A 5000 29-E3.01 B A 800 000 00 el T ox
(T.4] AT CORRORATION 1 JPS00% J1-15 08 I8 4 7T 000,00 4 I OTRIE o1z
WD AMDOCT (T SHS00%. 301 RO 00 000 00 LTHEE W) oo
VA0 DWW RC-TAAA  PS000W 201500 81 153 00050 18 000D L1
U0 Dl STERMATIOMAL QU ¢ BRI COMP 4 S0000% 000 1028 3 100 000 00 ERECRATT-] ol
wo LTI I FMANC NG IMC-1 4404 § T5000% 201507 39 VEOHD00 00 120 2500 ooy
o MIAGAEL MEHAVE POYVAR COEP- 1444 | S000% 317 04.30 LY o=t bl B RIT AN IR L-FE8
Tota U L TR 14RIE oER
Total Motes, fived roe 13 189 }50.28 58
Madiuemn wm nates. fioed rate

AUD

AUD VICATTY CINTRE TRUIAERIG-1 4 52700% 2202 06 38 1500 000 00 LRI RTEETS oo
Totd AN AR TERTS L]
Tonal Medusm wem metes, fixed rise 1037 447.47 4
Bonds, fied rate

F11:]

U0 RABER FOUMDATION HEUNTAS 2880500 -0 001 200 600 00 TR oo
UED MGRTHERS STATES POWER COMM . B0000% 10401 DE5H G D 00 T TR oo
Tonsd USE ATSERETE LR
Tl Bands, fiwed e A% BFELTT o3
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Nominal [TELETERT B e o e
{lerii] 8 Pl Bade
Fonsmrd
Buchange (ontr s/
Swiags (Mot 1)
Muniipal Bands, Fheed Rate
(B4 1]
A0 CALRORNA REALTS AACLTES FROAMCIG 213000% 3200 0857 2900 000,00 PR e o
Totsl U T BN Y k]
Tatal Municipal Bards. Fixed Rate & BSE BS99 LAL
Total Tramsferablke securites and money market instrements not lisbed on an offidal
stock exchange and not fraded on anaoth Lot resa e 25531 AT A 1.0%
Recently ksued transferable securities and money market instruments
Bates, fixed vate
]
WD B U CAVTAL W AR | 000N 2012 08 00000 20 154 1I0AE oar
WD MEVEWORE TEATE Buf CTRAC & GAT CORRGA0R 1 1B000% 2001 1R 3 TR0 00 B2 R 0y
Tozd U N A BIRTE 0
Total Kotew. fixed rrie 1 A%6 KERAK 14
Tetal Recently maued teansherabbe seturities and maney madiet imtruments 1456 BERSS 14
Teral | mvestments |a seandies 7 355 550 T4 4 545
Derivative instruments
Dedvative instruments listed on an officlal stock exchange
Finsneinl Fusuies an bonds
ua 1m0 TP A O OV EMMENT BUTURE OR09 22 IR0 ERE S b5
BUE EuROoRUNE UL O G o D 00 o 30 SO0 050
BUE RGO FUTURE 06 0022 (L] [T no3
BUE  FUSS.LCHATE FUTURE D800 20 - BRE00 A BT BT o007
fUE O FUTURT 800 22 200 o amosean EAE
(1113 FUBD-OAT SUTURE BB 0FE.1E 20 Y RS LT
GEF v T IUTURE 18,0022 800 A48RI 0os
VD U5 NAPRA LG OO OCRT) VRTRRE B0 0l [E L] B85 BEEO7 L
WD USSR TREAS A WGTE FUTURE 300020 00 R ooe
VD U515 NATRA MOTT FUTURS 31 99,23 880 A QUG B o4
WD S 15 TRIATURY HGTE FUTURE 31 9902 0 R G LTH
wmo U5 2V R TRIAS LAY WOTE STl BOoDe 23 1E00 =183 BI85 g
Tatal Financial Fumums am bomds -1 11 510.33 -0.5%
Fingneinl Funsms on Indiess
1.1} SEFRO0 DL UTORE V8 0 1 100 TaI%e .1
Total Finareial Fuoums am Indioes ThYLD 00
el Derbvative Innaments ived am an eMelal medk sxchange -4 310 74753 0,59

Dedvative instruments not listed on an officlal steck exchange and not waded on another regulated market

Swvaps end fanaird Sanps &N intivem Bt

o TG BCH AT R ER T BATY DVARF TR FAY | D300 23.1 5 053 -0 00 L ¥ 3 RERAT s
[L1] £t Sk BT BAFT DaskP TF R D090 Ol 220508 52

VR0 CITGRCHANATERETT BATT SR TH PAW 1 DS000% 231 508 52 o 0 B0 1152 B LT
WD CITHGRUNNTERETT BATE 3R T# RIC {05 0o 14500 52

TUE  CITIGROUNMTRRITT BATT JWARRIC TF -0 2R000% J2-00 0927 #9000 000 00 R ToIF oo
FUR CITIGROUNMTERITT BATE SWAP BAYTR TP CURKIBOR 22-2) 0927

Total Swaps and forward swaps an intenest mtes BAQ SrPLEy .03
Credit default twapa®

LE BORUTTRR PLRCHRE Si7 CDIIRST 1 00000 2200 DE.IT = 0 0 G0 2 ¥R o
s FOMATIRL NIV AT OO PRV 3 D0000% 23-10.08.27 -3 000 000,00 I3 RET0 o0y
Total Credit default saaps ~23 43400 00
Tonal Derivative | ents net leed an an affidal stesdk scchange and net teded on snether mgu lited market 539 03150 003
Total Derheative | =13 971 71633 55
Forward Foreign Exchange contracts

Cunmeney purchased /Amawt purhased/Currenoy seld/Amaunt seld/ Mooy dane

o RS RELE. (eI 0 000 905,00 pri .k An g g 11 ]
uin 5136 ST 8 GiF RN D00 R BHIN 2]
wo I e AT R0 D060 00 W FEDME Y o
win I AT Cap B PR 0000 TR E TR o
[L1] ) 000 B3 bl LLL R 28 er ERAFE ] L1,
(1] 987 W 1] WHO 0000 a0 -3 ETRAT 1]
Bl &35 Wb uLh b PE BT LB BT <Rl ERRAT E-E1]
ur 1RV RO G AR HEE 1B IBT A SAF Ll
U LR A LR BT, 1B IET =43RIV AE LT
e @ 00D uso 4 I TROET APy -123 M a2 Lo

* Bryiies maavan | ihe bablund s © Reosai” fege lier sominal Se duliland b “Free®
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Digaeriphiom D nAAys Valuzon o LISH %
Nominal [TELETERT e o e
{leriii] &4 Fuiline! idld
P el
Fuchange Dostr pm
Swiag {Neda 1)
Forward Foreign Exchange contracts (Continued)
Cunrenoy purchased famowt purhased Curmencoy sold/@mamt sold /Mo date
(422 I52 W00 0 ush LELE 1k ] 1EI0 SaE -1
(2] S WE T Tk IET 148 REELO 1E MY T RAG FRhOE L L
AT RS uEn LEE e 1E1ET LEHES ] -1
win N33 250 00000 (5L} S VY BRR TR 181022 4 D23 FATSE oe
o [LEE-E L84 T AT 20020000 EFECH O B0 042
i 04 8 Ba Ut 000 S00.00 Y - JBEAT 08
o 0 0008 Bk S0k EFECH LR 1]
Lk 8P Y ush 1035 M 1E I F #5121 oo
e (I T Gie 1520000 EFE . CH 40895 oo
[T o ER2 HTRR uso 1R 0000 11022 - FRET oo
[T LT uth 0980500 L CH Faannz L1
uwin P20 GOCLD (3L} T TERNE Ay -4 BSEAT Do
(41 (LR - fui TR 20 TEIRT " FraE {-E--]
[ A1 w3 uwn AT OR300 182 EIERad o0
(1. ToRkD 15 nn FET 00 0 20 FRE DT VR 9 TIL9E are
o 103 45580 T 1500 000.00 AR BT AT o0
[T} BRA N0 200 N7 o B0 500 000,00 LT % 4B MO s
e 2 BEREAE 50800 wo 1T Bag S0 G L ¥t LR [-1:F]
G LI LLEE - B (L4 Ui 100 00200 FRE QT AR TR 19
us 01509 & G LD Lt el 1EREY AR ey
[T FLETTTT o R 20800 EXELE EEEETL] Hos
cha 10 851 200 LT 13 000 20500 R 3002 e FLG LT
[F-14] i 6 M G005 Lk ALE TR R [ F ¥ -HE SRR Hir
1] & e G £ Gh# 1 F R F T 30 2057 LT
] FEL w R FLB DT 5 BRI 1]
e FIE - ¥ 1] VT SR D EF LT T 1M LoE
(LT 00 0000 e TOONRE S EFE LEEE ] 1]
Wi A0 00 = e HES BAE XD 183623 -0E B3 oo
o (E-FFi NG ({18 0100 S0 00 f L kg B EERE ] D
[T S 1E0 B LE] 5 BES S0 EE T H FERLTEH] LT
o P00 D D fus 00 B RO =R FR o
o AT 0D D Tue PR JRE 6 1M LR L [0
1us 58702 oie 3000000 283002 4021 oo
wo " 2N T RE-TH- T 2.8.2021 8 DR oo
W & 300 0 bua FE L EEER ] 283007 4 M5ty f-1:-]
LU ERTT WT.IE wa B RIT 00000 1EX =18 EAEIW s
(LU FoiE ME AT W 0 D0 00 00 13BN 5 Wk [0
Cha TEATI 45530 50 17 1090 30000 1983003 2090 one
bl FEATA FO00 "o JEQ 00000 TR 02T BRI oo
(1 § R e (4] 2150 808,00 AL F - opanay E-1:-]
(E03 VS R GE RELE- 1] R ¥ -k ERLEL ] -1
(521 T R 5.0l Fuk T HEE TET00 ER ¥ .-HH ELHE 5 LF ] (-1
Ge 150 g s 5130910 28200 EULE TERE oo
e 5 L0 RRD Gi# 207 1R 1900 Rt ooy
Ho A0 B0 00 i LR FEE - TEase 1]
wio S0 M Ba Y ruk T PO SO0 293022 A FRoe oDy
Ho EELALETEET] Bk 0 000 B 0 1REEE FE T £03
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W SO ESTE Pus BOZ PR ATR00 EE B 10 AR e
Total Forward Forslgn Exchange contraos 5033 153,00 LET
Cash ot banks, deposin ca demand and deposi sezcunts and atber Baukd msen B3 502 IRAT* 133
Eank Araft and other shemtenm lablies <3443 83537 14
Otheer adnets and Babilites 5 BS45 T158 024
Total net aseets FHESIT IPALS TR0
* Aa ok 0 Juy 2022 cmh erausiieesw noooleceal i e oounargerny Bk ol Americs oo @ g ol UED 29 126 R0 awd Bercieg ondo s ke an amouni ol VLD BEE SR 00
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2023 31

6,168,764.00

10,860.50

3,334,173.50

8,090,000.00

2023 31

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2,516,050,843.88
(200,784,404.83)

343,013,212
(27,372,938)

2,315,266,439.05 315,640,274
65,493,680.31 8,928,753
5,460,859.07 744,479
8,912,751.17 1,215,075
528,724.18 72,081
17,215,366.37 2,346,971
35,146.83 4,792
764,118.28 104,172
11,157,234.98 1,521,066
3,198,128.77 436,001
2,428,032,449.01 331,013,664
(14,910,033.68) (2,032,685)
(1,844,135.70) (251,411)
(15,723,017.79) (2,143,519)
(2,431,886.72) (331,539)
(1,120,773.79) (152,795)
(78,843.62) (10,749)
(58,716.40) (8,005)
(1,258,333.81) (171,549)
(36,167,407.70) (4,930,703)
2,391,865,041.31 326,082,961
120,000.00
7,743.785.00

110,000.00
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2022 2023 31
946,396.58 129,022
23,915,594.72 3,260,413
975,540.91 132,995
224,339.59 30,584
26,061,871.80 3,553,015
(476,529.73) (64,965)
(6,708,971.30) (914,634)
(114,756.62) (15,645)
(65,280.61) (8,900)
(382,263.68) (52,114)
(7,747,801.94) (1,056,258)
18,314,069.86 2,496,757
(67,580,052.22) (9,213,189)
26,760.00 3,648
(1,802,983.40) (245,801)
(3.746,260.26) (510,728)
54,299,419.77 7,402,640
(4,744,484.82) (646,816)
1,815,719.56 247,537
(21,731,881.37) (2,962,707)
(3,417,811.51) (465,950)
32,297,613.44 4,403,134
67,022.46 9,137
2,023,329.12 275,840
25,967,982.81 3,540,215
(81,933,216.68) (11,169, 955)
2,359,097.27 321,616
(19,218,171.58) (2,620,013)
(22,635,983.09) (3,085,964)
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2022 2023 31

2,508,527,924.69 341,987,612
18,632,529
(31,446,694)
(93,993,728.52) (12,814,165)
(33,171.77) (4,522)

2,496,757
(2,962,707)
(2,620,013)

(3,085,964)

136,672,255.96
(230,665,984.48)

18,314,069.86
(21,731,881.37)
(19,218,171.58)

(22,635,983.09)

2,391,865,041.31 326,082,961

2022 2023 31

9,189,310.1930

399,151.6410
(870,222.9130)

8,718,238.9210

243,805.0000
10,730.0000
(4,870.0000)

249,665.0000

ISIN 2023 31 2022 31
2,391,865,041.31 2,508,527,924.69
LU2421069035
8,718,238.9210 9,189,310.1930
92.54 94.81
92.54 94.81

249,665.0000
9,544

9,544

243,805.0000
9,989

9,989

2022 11

2022 16

1771279



EDINETOOOO

OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

I
o w ™

O O O O O O O O O O O O O O O O O O OO0 OO0 O0ODOLOOODOLODOODOOF PP P PP PP EFPDNWDRMMPMOO

.35
.81
.87
.97
.30
.92
.66
.83
.67
.97
.89
.75
.65
.49
.27
.09
.04
.97
.95
.70
.64
.64
.61
.56
.55
.55
.44
.44
.41
.31
.25
.23
.18
.18
.18
.15
.14
.13
.13
.13
.12
.12
A1
.10
.08
.07
.07
.06
.04
.02
.01

=N
H»

O O O O O O O O O O O O O O O OO O OO0 OO O OO RFR P PP PFPNMNDNDWOU O O ©

.13
.98
.30
.07
.67
.58
.54
.75
.59
.99
.12
.05
.00
.97
.96
.87
.68
.68
.67
.48
.44
.42
.36
.30
.29
.26
.21
.20
.17
.17
.17
.16
.16
.15
.09
.07
.05
.05

©
o

.80

©
o

.80

178/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2023 31

50

179/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

UCITS
UCl
UCITS Ucl

180/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

181/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2023 31

2023 31

1.086050

182/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

0.90

0.90

183/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

KID

KIID

UCl UCITS

KI1D

184/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

0.05
0.01

2023 31

329,106,256.37 389,887,165.79
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16,584,472.72

32,700,000.00 19,893,015.00

2023 31 2023 31

494,498,960.96 527,818,530.81
20.20 | 79.80 | 0.00

2023 31
2023 31
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373,899.32

112,169.80

37,389.93

224,339.59

2022 30
10
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2023 31
T-bill

EUR
EUR EUROPEAN STABILITY MECHANISM TB 0.00000% 05.01.23-06.04.23 1 480 000.00 1 600 699.55 0.06
EUR FRANCE, REPUBLIC OF-BTF-REG-S TB 0.00000% 23.11.22-04.05.23 5 270 000.00 5 690 614.68 0.24
7 291 314.23 0.30
T-bill 7 291 314.23 0.30

EUR
EUR ACCOR SA-REG-S 2.37500% 21-29.11.28 200 000.00 190 217.75 0.01
EUR ACEF HOLDING SCA-REG-S 1.25000% 21-26.04.30 1 800 000.00 1 411 301.55 0.06
EUR ACHMEA BV-REG-S 3.62500% 22-29.11.25 1 500 000.00 1 624 064.29 0.07
EUR AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 2.87500% 23-21.01.30 4 000 000.00 4 289 602.09 0.18
EUR AMPRION GMBH-REG-S 3.45000% 22-22.09.27 1 700 000.00 1 833 261.30 0.08
EUR AMPRION GMBH-REG-S 3.97100% 22-22.09.32 300 000.00 327 170.39 0.01
EUR BANQUE OUEST AFRICAINE DE DEV-REG-S 2.75000% 21-22.01.33 3 500 000.00 2 925 384.28 0.12
EUR BERTELSMANN SE & CO KGAA-REG-S 3.50000% 22-29.05.29 1 500 000.00 1 619 180.00 0.07
EUR CAPGEMINI SE-REG-S 1.12500% 20-23.06.30 2 000 000.00 1 849 226.02 0.08
EUR CASSA DEPOSITI E PRESTITI SPA-REG-S 1.00000% 20-21.09.28 3 800 000.00 3 504 722.45 0.15
EUR CBRE GLOBAL INVESTORS OPEN-ENDED-REG-S 0.50000% 21-27.01.28 800 000.00 678 781.25 0.03
EUR CBRE GLOBAL INVESTORS OPEN-ENDED-REG-S 0.90000% 21-12.10.29 3 000 000.00 2 397 991.89 0.10
EUR CHILE GOVERNMENT INTERNATIONAL BOND 1.30000% 21-26.07.36 4 550 000.00 3 545 545.98 0.15
EUR CHILE, REPUBLIC OF 0.55500% 21-21.01.29 6 200 000.00 5 573 242.06 0.23
EUR CIE GEN ETABLISSEMENTS MICHELIN-REG-S 0.62500% 20-02.11.40 1 600 000.00 1 100 159.96 0.05
EUR COFINIMMO SA-REG-S 0.87500% 20-02.12.30 3 200 000.00 2 592 618.56 0.11
EUR COVIVIO-REG-S 1.12500% 19-17.09.31 4 900 000.00 4 361 449.95 0.18
EUR DIGITAL DUTCH FINCO BV-REG-S 0.62500% 20-15.07.25 2 000 000.00 1 971 967.05 0.08
EUR DIGITAL DUTCH FINCO BV-REG-S 1.50000% 20-15.03.30 2 000 000.00 1 773 845.46 0.07
EUR DIGITAL DUTCH FINCO BV-REG-S 1.00000% 20-15.01.32 600 000.00 483 406.50 0.02
EUR DIGITAL EURO FINCO LLC-REG-S 1.12500% 19-09.04.28 3 000 000.00 2 736 422.44 0.11
EUR EQT AB-REG-S 2.37500% 22-06.04.28 2 000 000.00 1 935 653.89 0.08
EUR EQT AB-REG-S 2.87500% 22-06.04.32 2 000 000.00 1 802 820.36 0.08
EUR ESSITY AB-REG-S 0.50000% 20-03.02.30 3 500 000.00 3 056 425.99 0.13
EUR FAURECIA-REG-S 2.75000% 21-15.02.27 1 200 000.00 1 153 645.75 0.05
EUR GIVAUDAN FINANCE EUROPE BV-REG-S 1.62500% 20-22.04.32 1 000 000.00 924 728.14 0.04
EUR HUNGARY, REPUBLIC OF-REG-S 1.75000% 20-05.06.35 4 000 000.00 3 089 269.23 0.13
EUR ICADE SANTE SAS-REG-S 1.37500% 20-17.09.30 10 300 000.00 9 050 527.54 0.38
EUR ICADE-REG-S 0.62500% 21-18.01.31 4 100 000.00 3 306 181.00 0.14
EUR INDONESIA, REPUBLIC OF 1.30000% 21-23.03.34 9 200 000.00 7 339 498.76 0.31
EUR KELLOGG CO 0.50000% 21-20.05.29 2 800 000.00 2 545 570.87 0.11
EUR KREDITANSTALT FUER WIEDERAUFBAU-REG-S 2.00000% 22-15.11.29 3 900 000.00 4 035 011.27 0.17
EUR L 7 OREAL SA-REG-S 0.87500% 22-29.06.26 700 000.00 711 572.36 0.03
EUR MADRID, COMUNIDAD DE-REG-S 1.72300% 22-30.04.32 4 000 000.00 3 740 165.05 0.16
EUR MADRID, COMUNIDAD DE-REG-S 2.82200% 22-31.10.29 2 000 000.00 2 110 225.55 0.09
EUR MERLIN PROPERTIES SOCIMI SA-REG-S 1.87500% 19-04.12.34 3 800 000.00 2 997 721.72 0.12
EUR MEXICO, UNITED STATES OF 1.35000% 20-18.09.27 6 200 000.00 6 099 297.52 0.25
EUR MEXICO, UNITED STATES OF 2.25000% 21-12.08.36 10 150 000.00 8 005 749.69 0.33
EUR MITSUBISHI UFJ FINANCIAL GRP INC-REG-S 0.84800% 19-19.07.29 4 900 000.00 4 487 439.88 0.19
EUR MONDELEZ INTERNATIONAL HOLDINGS N-REG-S 1.25000% 21-09.09.41 600 000.00 431 309.99 0.02
EUR NEMAK SAB DE CV-REG-S 2.25000% 21-20.07.28 200 000.00 177 406.27 0.01
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EUR NETFLIX INC-REG-S 3.87500% 19-15.11.29 3 200 000.00 3 392 298.90 0.14
EUR NEXI SPA-REG-S 1.62500% 21-30.04.26 160 000.00 155 442.43 0.01
EUR NORDIC INVESTMENT BANK-REG-S 2.50000% 23-30.01.30 2 100 000.00 2 234 511.60 0.09
EUR PERU, REPUBLIC OF 1.95000% 21-17.11.36 4 100 000.00 3 160 934.95 0.13
EUR POSTNL NV 0.62500% 19-23.09.26 4 300 000.00 4 174 647.83 0.17
EUR PROLOGIS EURO FINANCE LLC 0.37500% 20-06.02.28 800 000.00 732 227.07 0.03
EUR REXEL SA-REG-S 2.12500% 21-15.12.28 1 600 000.00 1 489 834.70 0.06
EUR SIG COMBIBLOC PURCHASECO SARL-REG-S 1.87500% 20-18.06.23 400 000.00 431 179.23 0.02
EUR TAKEDA PHARMACEUTICAL CO LTD 1.37500% 20-09.07.32 3 800 000.00 3 336 073.42 0.14
EUR TERNA RETE ELETTRICA NAZIONALE-REG-S 0.75000% 20-24.07.32 4 900 000.00 4 110 278.95 0.17
EUR TRITAX EUROBOX PLC-REG-S 0.95000% 21-02.06.26 900 000.00 807 111.53 0.03
EUR VERBUND AG 0.90000% 21-01.04.41 3 000 000.00 2 174 580.54 0.09
EUR VF CORP 0.25000% 20-25.02.28 8 400 000.00 7 660 888.10 0.32
EUR VONOVIA SE-REG-S 1.87500% 22-28.06.28 10 000 000.00 9 644 471.53 0.40
EUR VONOVIA SE-REG-S 2.37500% 22-25.03.32 3 000 000.00 2 738 546.75 0.11
EUR WABTEC TRANSPORTATION NETHERLANDS BV 1.25000% 21-03.12.27 3 100 000.00 2 915 461.69 0.12
162 948 271.27 6.81

GBP
GBP BURBERRY GROUP PLC-REG-S 1.12500% 20-21.09.25 2 200 000.00 2 481 281.06 0.10
GBP MARKS & SPENCER FINANCE PLC-REG-S 3.25000% 19-10.07.27 200 000.00 225 225.81 0.01
GBP PEARSON FUNDING PLC-REG-S 3.75000% 20-04.06.30 200 000.00 225 781.98 0.01
GBP WORKSPACE GROUP PLC-REG-S 2.25000% 21-11.03.28 1 200 000.00 1 141 731.99 0.05
4 074 020.84 0.17

usD
usb ALEXANDRIA REAL ESTATE EQUITIES INC 2.00000% 21-18.05.32 9 800 000.00 7 813 672.88 0.33
usb ALEXANDRIA REAL ESTATE EQUITIES INC 2.95000% 22-15.03.34 5 000 000.00 4 220 400.50 0.18
usD ALIBABA GROUP HOLDING LTD 2.70000% 21-09.02.41 1 300 000.00 897 858.00 0.04
usb ALPHABET INC 1.10000% 20-15.08.30 10 700 000.00 8 687 038.53 0.36
usD AMGEN INC 3.00000% 22-22.02.29 2 500 000.00 2 295 722.45 0.10
usD APPLE INC 3.00000% 17-20.06.27 1 300 000.00 1 246 025.97 0.05
usb APTIV PLC 3.25000% 22-01.03.32 4 900 000.00 4 230 277.36 0.18
usD ARCOS DORADOS BV-REG-S 6.12500% 22-27.05.29 1 150 000.00 1 127 000.00 0.05
usD ASTRAZENECA PLC 1.37500% 20-06.08.30 3 400 000.00 2 790 855.94 0.12
usb AVALONBAY COMMUNITIES INC 1.90000% 21-01.12.28 1 400 000.00 1 205 748.97 0.05
usD AVANGRID INC 3.15000% 17-01.12.24 500 000.00 482 919.39 0.02
usD AVANGRID INC 3.20000% 20-15.04.25 5 000 000.00 4 807 683.05 0.20
usD AVANGRID INC 3.80000% 19-01.06.29 2 800 000.00 2 634 681.03 0.11
usD BANCOLOMBIA SA 3.00000% 20-29.01.25 500 000.00 472 593.75 0.02
usb BOSTON PROPERTIES LP 2.55000% 21-01.04.32 9 700 000.00 7 656 592.28 0.32
usD BOSTON PROPERTIES LP 2.45000% 21-01.10.33 1 500 000.00 1 143 175.65 0.05
usD BROOKFIELD FINANCE INC 2.72400% 21-15.04.31 1 100 000.00 926 430.54 0.04
usb BROOKFIELD FINANCE 1 UK PLC 2.34000% 21-30.01.32 1 500 000.00 1 213 350.03 0.05
usD CAISSE D = AMORTISSEMENT DE LA DETTE-144A-1.37500% 21-20.01.31 16 400 000.00 13 707 339.59 0.57
usD CBRE SERVICES INC 2.50000% 21-01.04.31 300 000.00 251 883.41 0.01
usb CELULOSA ARAUCO Y CONSTITUCION SA-REG-S 4.20000% 19-29.01.30 4 700 000.00 4 386 568.75 0.18
usD CHILE, REPUBLIC OF 2.55000% 20-27.01.32 11 600 000.00 9 796 925.00 0.41
usD CHILE, REPUBLIC OF 3.10000% 21-07.05.41 9 900 000.00 7 473 262.50 0.31
usb CIGNA CORP 4.37500% 19-15.10.28 4 100 000.00 4 065 983.16 0.17
usD COCA-COLA FEMSA 1.85000% 20-01.09.32 8 100 000.00 6 402 361.50 0.27
usD CONAGRA BRANDS INC 1.37500% 20-01.11.27 2 600 000.00 2 225 313.79 0.09
usb CONSORCIO TRANSMANTARO-REG-S 4.70000% 19-16.04.34 4 650 000.00 4 319 268.75 0.18
usD CSX CORP 3.35000% 19-15.09.49 3 800 000.00 2 933 503.18 0.12
usD DEUTSCHE BANK AG/NEW YORK NY 1.68600% 21-19.03.26 3 500 000.00 3 194 003.82 0.13
usb DEVELOPMENT BANK OF JAPAN-144A 1.75000% 22-18.02.25 4 800 000.00 4 546 272.00 0.19
usD DOMINION ENERGY INC 2.25000% 21-15.08.31 10 100 000.00 8 382 856.48 0.35
usD EATON CORP 4.15000% 22-15.03.33 1 000 000.00 967 057.75 0.04

189/279



usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb
usD
usD
usb

2023 31

ECOLAB INC 2.12500% 21-01.02.32

ECUADOR GOVT INTERNATIONAL BD-REG-S STEP-UP/DOWN 20-31.07.35
EQUINIX INC 1.55000% 20-15.03.28

EQUINIX INC 2.50000% 21-15.05.31

EQUINIX INC 3.90000% 22-15.04.32

EUROPEAN INVESTMENT BANK 0.87500% 20-17.05.30
EXPORT-IMPORT BANK OF KOREA 5.12500% 23-11.01.33

FIBRIA OVERSEAS FINANCE LTD 5.50000% 17-17.01.27

FORD MOTOR CO 3.25000% 21-12.02.32

GENERAL MOTORS CO 5.40000% 22-15.10.29

GENERAL MOTORS CO 5.60000% 22-15.10.32

GUATEMALA, REPUBLIC OF-REG-S 5.37500% 20-24.04.32
HANWHA ENERGY USA HOLDINGS CORP-144A 4.12500% 22-05.07.25
HEALTHPEAK PROPERTIES 2.12500% 21-01.12.28

HOME DEPOT INC/THE 4.20000% 13-01.04.43

HONDA MOTOR CO LTD 2.27100% 22-10.03.25

HOST HOTELS & RESORTS LP 3.50000% 20-15.09.30

HOST HOTELS & RESORTS LP 2.90000% 21-15.12.31

HUMANA INC 4.87500% 20-01.04.30

INDIA GREEN POWER HOLDINGS-144A 4.00000% 21-22.02.27
INDIA GREEN POWER HOLDINGS-REG-S 4.00000% 21-22.02.27
INTERNATIONAL BK FOR RECONSTR & DEVE 0.12500% 21-20.04.23
INTERNATIONAL BK FOR RECONST& DEVELOP 1.62500% 21-03.11.31
INTL BK FOR RECONSTR & DEVT WORLD BANK 3.62500% 22-21.09.29
INVERSIONES CMPC SA-REG-S 4.37500% 17-04.04.27

JOHNSON CONTROLS INTERNATIONAL PLC 1.75000% 20-15.09.30
JSW HYDRO ENERGY LTD-REG-S 4.12500% 21-18.05.31

KB KOOKMIN CRD CO LTD-REG-S 4.00000% 22-09.06.25
KELLOGG CO 3.40000% 17-15.11.27

KEYBANK NA/CLEVELAND OH-SUB 3.40000% 16-20.05.26

KILROY REALTY LP 2.65000% 21-15.11.33

KIMCO REALITY CORP 2.70000% 20-01.10.30

KLABIN AUSTRIA GMBH-REG-S 3.20000% 21-12.01.31

KOREA EXCHANGE BANK-144A 3.25000% 22-30.03.27

KOREA WATER RESOURCES CORP-REG-S 3.50000% 22-27.04.25
KRAFT HEINZ FOODS CO 4.62500% 18-30.01.29

KREDITANSTALT FUER WIEDERAUFBAU 1.75000% 19-14.09.29
KREDITANSTALT FUER WIEDERAUFBAU 1.00000% 21-01.10.26
LENOVO GROUP LTD-REG-S 3.42100% 20-02.11.30

MANULIFE FINANCIAL CORP 3.70300% 22-16.03.32
MERCADOLIBRE INC 2.37500% 21-14.01.26

MERCK & CO INC 1.90000% 21-10.12.28

MEXICO, UNITED STATES OF 4.87500% 22-19.05.33

MICRON TECHNOLOGY INC 2.70300% 21-15.04.32

MITSUBISHI UFJ FINANCIAL GROUP INC 2.52700% 16-13.09.23
MOODY =S CORP 2.55000% 20-18.08.60

NAVER CORP-REG-S 1.50000% 21-29.03.26

NOKIA 0YJ 4.37500% 17-12.06.27

NSTAR ELECTRIC CO 3.25000% 19-15.05.29

NTT FINANCE CORP-144A 4.14200% 22-26.07.24

NUCOR CORP 3.95000% 22-23.05.25

ONEMAIN FINANCE CORP 3.50000% 21-15.01.27

OWENS CORNING 3.87500% 20-01.06.30

OWENS CORNING 3.95000% 19-15.08.29

PARAGUAY, REPUBLIC OF-REG-S 5.40000% 19-30.03.50
PEIDMONT OPERATING PARTNERSHIP LP 3.15000% 20-15.08.30
PEPSICO INC 2.87500% 19-15.10.49

PERU, REPUBLIC OF 3.00000% 21-15.01.34
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3 800 000.00 3 173 023.37 0.13
8 700 000.00 4 223 850.00 0.18

400 000.00 340 733.65 0.01
5 100 000.00 4 261 874.97 0.18
3 600 000.00 3 310 168.47 0.14
10 700 000.00 8 827 928.00 0.37
2 450 000.00 2 567 600.00 0.11
2 883 000.00 2 888 045.25 0.12

250 000.00 198 416.77 0.01
1 975 000.00 1 962 049.79 0.08
5 000 000.00 4 939 526.40 0.21
2 500 000.00 2 439 531.24 0.10
4 000 000.00 3 890 750.00 0.16
3 200 000.00 2 777 319.84 0.12
4 100 000.00 3 821 057.36 0.16

700 000.00 665 741.37 0.03
1 000 000.00 855 352.85 0.04
3 900 000.00 3 108 393.36 0.13
4 100 000.00 4 121 473.83 0.17

250 000.00 217 950.00 0.01
3 800 000.00 3 313 410.00 0.14

600 000.00 594 046.24 0.02
2 000 000.00 1 690 301.20 0.07
2 800 000.00 2 788 443.98 0.12
12 082 000.00 11 736 907.87 0.49
10 500 000.00 8 695 167.81 0.36
1 000 000.00 750 756.56 0.03
1 100 000.00 1 059 861.00 0.04
1 600 000.00 1 529 087.89 0.06
4 100 000.00 3 895 425.21 0.16

900 000.00 650 130.75 0.03

600 000.00 509 902.77 0.02

200 000.00 163 000.00 0.01
4 800 000.00 4 511 400.00 0.19
2 200 000.00 2 128 148.00 0.09

200 000.00 200 830.38 0.01
14 300 000.00 12 687 514.41 0.53
6 000 000.00 5 414 528.16 0.23
2 600 000.00 2 198 300.00 0.09
10 300 000.00 9 525 083.00 0.40

250 000.00 224 687.50 0.01
3 900 000.00 3 441 985.75 0.14
2 000 000.00 1 920 000.00 0.08
6 900 000.00 5 506 657.47 0.23
2 200 000.00 2 167 340.12 0.09

150 000.00 89 015.20 0.00
1 600 000.00 1 424 800.00 0.06
1 900 000.00 1 824 000.00 0.08
1 800 000.00 1 676 426.04 0.07
2 300 000.00 2 283 566.04 0.10
1 600 000.00 1 576 882.45 0.07
2 500 000.00 2 174 290.35 0.09

500 000.00 470 489.62 0.02

800 000.00 758 515.79 0.03
3 550 000.00 3 160 165.63 0.13

400 000.00 314 355.01 0.01
6 850 000.00 5 265 955.17 0.22
7 000 000.00 5 671 312.50 0.24
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usD PERUSAHAAN SBSN INDONESIA 111-REG-S 4.70000% 22-06.06.32 2 106 000.00 2 106 231.66 0.09
usD PHILIPPINES, REPUBLIC OF THE 5.50000% 23-17.01.48 3 500 000.00 3 627 260.00 0.15
usb PNC FINANCIAL SERVICS GROUP 2.20000% 19-01.11.24 2 600 000.00 2 501 946.80 0.10
usD PROCTER & GAMBLE CO 3.55000% 20-25.03.40 3 800 000.00 3 448 558.56 0.14
usD PROLOGIS LP 1.25000% 20-15.10.30 4 800 000.00 3 792 075.93 0.16
usb PROLOGIS LP 2.12500% 20-15.04.27 4 100 000.00 3 757 985.63 0.16
usD RABOBANK NEDERLAND NV-REG-S 1.00400% 20-24.09.26 6 200 000.00 5 532 294.16 0.23
usD RAYONIER LP 2.75000% 21-17.05.31 100 000.00 83 076.63 0.00
usb RENEW WIND ENER AP2 / RENEW POWER-REG-S 4.50000% 21-14.07.28 200 000.00 168 750.00 0.01
usD RENEW WIND ENERGY AP2 / RENEW POWE-144A 4.50000% 21-14.07.28 250 000.00 210 937.50 0.01
usD ROYALTY PHARMA PLC 2.12500% 21-02.09.31 2 900 000.00 2 304 828.45 0.10
usD SALESFORCE.COM INC 1.50000% 21-15.07.28 8 300 000.00 7 243 102.16 0.30
usD SK BATTERY AMERICA INC-REG-S 2.12500% 21-26.01.26 1 640 000.00 1 427 620.00 0.06
usb SK HYNIX INC-144A 2.37500% 21-19.01.31 1 900 000.00 1 431 887.50 0.06
usD SK HYNIX INC-144A 6.37500% 23-17.01.28 1 700 000.00 1 721 590.00 0.07
usD SK HYNIX INC-REG-S 6.50000% 23-17.01.33 1 000 000.00 1 010 740.00 0.04
usb SOUTHWESTERN ELECTRIC POWER 3.25000% 21-01.11.51 1 700 000.00 1 203 743.04 0.05
usD STAR ENERGY GEOTHERMAL WAYANG-REG-S 6.75000% 18-24.04.33 1 000 000.00 788 655.03 0.03
usD STARBUCKS CORP 4.45000% 19-15.08.49 2 000 000.00 1 827 744.02 0.08
usb SUMITOMO MITSUI FIN GP INC 2.47200% 22-14.01.29 3 500 000.00 3 046 725.15 0.13
usD SUZANO AUSTRIA GMBH 3.12500% 19-15.01.32 900 000.00 715 500.00 0.03
usD SUZANO AUSTRIA GMBH-REG-S 5.75000% 16-14.07.26 4 750 000.00 4 783 546.87 0.20
usb SYSCO CORP 2.40000% 20-15.02.30 4 500 000.00 3 901 038.84 0.16
usD T-MOBILE USA INC 3.30000% 21-15.02.51 2 150 000.00 1 547 912.50 0.06
usD TELEFONICA EMISIONES SA 4.10300% 17-08.03.27 2 900 000.00 2 814 271.01 0.12
usb TELUS CORP 3.40000% 22-13.05.32 2 800 000.00 2 482 985.15 0.10
usD TOYOTA MOTOR CORP 2.36200% 21-25.03.31 4 500 000.00 3 896 050.50 0.16
usD URUGUAY, REPUBLIC OF 5.75000% 22-28.10.34 2 760 000.00 3 059 460.00 0.13
usb VERIZON COMMUNICATIONS INC 3.87500% 19-08.02.29 3 000 000.00 2 887 866.63 0.12
usD VERIZON COMMUNICATIONS INC 1.50000% 20-18.09.30 11 600 000.00 9 377 227.94 0.39
usD VERIZON COMMUNICATIONS INC 2.85000% 21-03.09.41 11 250 000.00 8 330 230.46 0.35
usb VISA INC 0.75000% 20-15.08.27 5 900 000.00 5 150 295.55 0.22
usD VMWARE INC 1.80000% 21-15.08.28 1 400 000.00 1 180 480.42 0.05
usD WASTE MANAGEMENT INC 1.15000% 20-15.03.28 4 100 000.00 3 501 485.12 0.15
usD WELLTOWER INC 2.70000% 19-15.02.27 3 000 000.00 2 751 106.65 0.11
usD WELLTOWER OP LLC 3.85000% 22-15.06.32 1 500 000.00 1 344 835.75 0.06
usb WHIRLPOOL CORP 2.40000% 21-15.05.31 4 000 000.00 3 316 240.36 0.14
usD WISCONSIN PUBLIC SERVICE CORP 2.85000% 21-01.12.51 800 000.00 554 913.67 0.02
usD XYLEM INC/NY 1.95000% 20-30.01.28 3 200 000.00 2 830 411.07 0.12
usb XYLEM INC/NY 2.25000% 20-30.01.31 4 300 000.00 3 610 306.45 0.15
usD YANLORD LAND HK CO LTD-REG-S 5.12500% 21-20.05.26 200 000.00 182 000.00 0.01
414 542 019.55 17.33
581 564 311.66 24.31
EUR
EUR APPLE INC 0.00000% 19-15.11.25 1 600 000.00 1 603 482.45 0.07
EUR KOREA INTERNATIONAL BOND 0.00000% 22-15.10.26 3 200 000.00 3 065 484.73 0.13

4 668 967.18 0.20

4 668 967.18 0.20

191/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2023 31

EUR
EUR AIB GROUP PLC-REG-S 5.750%/VAR 22-16.02.29 5 868 000.00 6 724 842.46 0.28
EUR AUSTRALIA & NZ BANKING GRP-REG-S-SUB 1.125%/VAR 19-21.11.29 7 100 000.00 7 238 396.84 0.30
EUR BANCO BILBAO VIZCAYA ARGENT-REG-S-SUB 6.000%/VAR 20-PRP 4 000 000.00 4 219 087.04 0.18
EUR BANK OF IRELAND GROUP PLC-REG-S 4.875%/VAR 23-16.07.28 550 000.00 606 437.99 0.02
EUR CNP ASSURANCES-REG-S-SUB 2.000%/VAR 19-27.07.50 8 500 000.00 7 718 616.00 0.32
EUR DE VOLKSBANK NV-REG-S-SUB 7.000%/VAR 22-PRP 3 000 000.00 3 026 006.81 0.13
EUR EDP-ENERGIAS DE PORTUGAL SA-REG-S-SUB 4.496%/VAR 19-30.04.79 4 500 000.00 4 862 788.87 0.20
EUR EDP-ENERGIAS DE PORTUGAL SA-REG-S-SUB 1.700%/VAR 20-20.07.80 5 400 000.00 5 319 114.94 0.22
EUR ING GROEP NV-REG-S 2.125%/VAR 22-23.05.26 6 300 000.00 6 569 798.83 0.27
EUR ING GROEP NV-REG-S-SUB 4.125%/VAR 22-24.08.33 3 000 000.00 3 152 544.70 0.13
EUR KONINKLIJKE KPN-REG-S-SUB 6.000%/VAR 22-PRP 986 000.00 1 086 907.98 0.04
EUR LA BANQUE POSTALE SA-REG-S-SUB 5.500%/VAR 22-05.03.34 1 900 000.00 2 066 837.86 0.09
EUR MUENCHENR RUECKVR AG-REG-S-SUB 1.250%VAR 20-26.05.41 3 000 000.00 2 527 588.05 0.11
EUR NATWEST GROUP PLC-REG-S 0.750%/VAR 19-15.11.25 6 500 000.00 6 665 993.54 0.28
EUR ORSTED A/S-REG-S-SUB 1.750%/VAR 19-09.12.3019 7 400 000.00 6 920 141.17 0.29
EUR ORSTED A/S-REG-S-SUB 1.500%/VAR 21-18.02.3021 2 900 000.00 2 374 599.45 0.10
EUR RED ELECTRICA CORP SA-REG-S-SUB 4.625%/VAR 23-PRP 1 500 000.00 1 618 893.28 0.07
EUR SSE PLC-REG-S-SUB 4.000%/VAR 22-PRP 1 550 000.00 1 557 763.87 0.06
EUR STANDARD CHARTERED PLC-REG-S 0.800%/VAR 21-17.11.29 1 500 000.00 1 348 053.04 0.06
EUR TELEFONICA EUROPE BV-REG-S-SUB 2.502%/VAR 20-PRP 6 500 000.00 6 131 447.32 0.26
EUR TELEFONICA EUROPE BV-REG-S-SUB 2.376%/VAR 21-PRP 1 600 000.00 1 381 455.60 0.06
EUR TELEFONICA EUROPE BV-REG-S-SUB 7.125%/VAR 22-PRP 600 000.00 680 138.82 0.03
EUR TELIA CO AB-REG-S-SUB 1.375%/VAR 20-11.05.81 7 700 000.00 7 442 700.65 0.31
EUR TELIA CO AB-REG-S-SUB 2.750%/VAR 22-30.06.83 3 000 000.00 2 893 628.17 0.12
EUR TENNET HOLDING BV-REG-S-SUB 2.374%/VAR 20-PRP 8 200 000.00 8 304 481.31 0.35
EUR TERNA - RETE ELETTRICA NAZIONALE-REG-S-SUB 2.375%/VAR PRP 1 000 000.00 918 830.88 0.04
103 357 095.47 4.32

GBP
GBP NATWEST GROUP PLC-REG-S 2.057%/VAR 21-09.11.28 2 200 000.00 2 350 366.87 0.10
2 350 366.87 0.10

usb
usb ABN AMRO BANK NV-144A 2.470%/VAR 21-13.12.29 6 200 000.00 5 235 137.71 0.22
usb ABN AMRO BANK NV-REG-S 2.470%/VAR 21-13.12.29 6 000 000.00 5 064 585.00 0.21
usb BNP PARIBAS SA 144A-SUB 4.625%/VAR 21-PRP 300 000.00 245 402.60 0.01
usD CITIGROUP INC 0.776%/VAR 20-30.10.24 800 000.00 773 438.12 0.03
usb CITIGROUP INC 1.678%/VAR 20-15.05.24 6 300 000.00 6 237 773.45 0.26
usb CITIGROUP INC 2.014%/VAR 22-25.01.26 7 000 000.00 6 583 966.41 0.27
usb GOLDMAN SACHS GROUP INC 4.387%/VAR 22-15.06.27 2 100 000.00 2 058 444.91 0.09
usb HSBC HOLDINGS PLC 2.871%/VAR 21-22.11.32 1 300 000.00 1 064 953.29 0.04
usD HSBC HOLDINGS PLC-SUB 4.60000%/VAR 20-PRP 1 300 000.00 1 102 075.00 0.05
usD ING GROEP NV-REG-S 1.400%/VAR 20-01.07.26 6 200 000.00 5 647 776.23 0.24
usD JPMORGAN CHASE & CO 0.653%/VAR 20-16.09.24 5 200 000.00 5 053 868.61 0.21
usD JPMORGAN CHASE & CO 0.768%/VAR 21-09.08.25 1 200 000.00 1 117 852.37 0.05
usD JPMORGAN CHASE 4.323%/VAR 22-26.04.28 1 300 000.00 1 274 139.36 0.05
usD MIZUHO FINANCIAL GROUP INC 3.261%/VAR 22-22.05.30 2 900 000.00 2 590 806.06 0.11
usD NATWEST GROUP PLC 2.359%/VAR 20-22.05.24 7 100 000.00 7 023 417.27 0.29
usD SOCIETE GENERALE-144A-SUB 6.750%/VAR 18-PRP 200 000.00 186 241.22 0.01
usb STANDARD CHARTERED PLC-144A 1.214%/VAR 21-23.03.25 3 000 000.00 2 850 884.01 0.12
usb STANDARD CHARTERED PLC-144A 2.678%/VAR 21-29.06.32 2 300 000.00 1 873 465.00 0.08
usb STANDARD CHARTERED PLC-REG-S 1.214%/VAR 21-23.03.25 7 900 000.00 7 507 327.89 0.31
usb SWISS RE FINANCE LUXEMBOURG-144A-SUB 5.000%/VAR 19-02.04.49 4 200 000.00 4 058 502.00 0.17
67 550 056.51 2.82

173 257 518.85 7.24
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EUR A2A SPA-REG-S 1.00000% 19-16.07.29 7 400 000.00 6 606 064.21 0.28
EUR A2A SPA-REG-S 1.00000% 21-02.11.33 4 100 000.00 3 169 025.70 0.13
EUR A2A SPA-REG-S 2.50000% 22-15.06.26 2 818 000.00 2 946 471.85 0.12
EUR AB IGNITIS GRUPE-REG-S 1.87500% 18-10.07.28 1 500 000.00 1 410 982.58 0.06
EUR ABB FINANCE BV-REG-S 0.62500% 22-31.03.24 2 400 000.00 2 528 037.68 0.11
EUR ABN AMRO BANK NV-REG-S 4.25000% 22-21.02.30 2 700 000.00 2 971 041.82 0.12
EUR ABN AMRO BANK NV-REG-S 4.00000% 23-16.01.28 1 700 000.00 1 851 546.91 0.08
EUR ACCIONA ENERGIA FINANCIACION-REG-S 1.37500% 22-26.01.32 3 400 000.00 3 061 495.02 0.13
EUR ACEA SPA-REG-S 0.25000% 21-28.07.30 5 800 000.00 4 832 598.84 0.20
EUR ACEA SPA-REG-S 3.87500% 23-24.01.31 1 600 000.00 1732 154.17 0.07
EUR ACTION LOGEMENT SERVICES-REG-S 0.50000% 19-30.10.34 3 000 000.00 2 363 957.25 0.10
EUR ACTION LOGEMENT SERVICES-REG-S 1.37500% 22-13.04.32 1 500 000.00 1 394 162.38 0.06
EUR ACTION LOGEMENT SERVICES-REG-S 3.12500% 22-28.09.37 1 400 000.00 1 445 860.55 0.06
EUR ADIF - ALTA VELOCIDAD-REG-S 0.55000% 21-31.10.31 4 000 000.00 3 350 021.14 0.14
EUR ADIF ALTA VELOCIDAD-REG-S 0.55000% 20-30.04.30 4 100 000.00 3 625 919.11 0.15
EUR ADIF ALTA VELOCIDAD-REG-S 3.50000% 22-30.07.29 2 500 000.00 2 704 981.29 0.11
EUR AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 0.01000% 21-25.11.28 4 100 000.00 3 738 735.37 0.16
EUR AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 1.37500% 14-17.09.24 2 000 000.00 2 111 607.01 0.09
EUR AIR LIQUIDE FINANCE-REG-S 0.37500% 21-27.05.31 3 300 000.00 2 913 620.19 0.12
EUR AKZO NOBEL NV-REG-S 1.50000% 22-28.03.28 1 100 000.00 1 081 365.87 0.05
EUR AKZO NOBEL NV-REG-S 2.00000% 22-28.03.32 1 100 000.00 1 037 947.33 0.04
EUR ALLIANDER NV-REG-S 0.87500% 19-24.06.32 3 300 000.00 2 873 960.03 0.12
EUR ALLIANDER NV-REG-S 2.62500% 22-09.09.27 950 000.00 1008 192.71 0.04
EUR ANDORRA INTERNATIONAL BOND-REG-S 1.25000% 21-06.05.31 2 000 000.00 1 755 056.80 0.07
EUR ASSICURAZIONI GENERALI SPA-REG-S-SUB 2.12400% 19-01.10.30 3 100 000.00 2 828 821.62 0.12
EUR ASSICURAZIONI GENERALI SPA-REG-S-SUB 2.42900% 20-14.07.31 8 500 000.00 7 749 301.25 0.32
EUR ATRIUM FINANCE ISSUER BV-REG-S 2.62500% 21-05.09.27 200 000.00 155 420.27 0.01
EUR BANCA INTESA SPA-REG-S 0.75000% 21-16.03.28 6 600 000.00 6 056 757.49 0.25
EUR BANCO BILBAO VIZCAYA ARGENT-REG-S 1.37500% 18-14.05.25 1 000 000.00 1 037 551.35 0.04
EUR BANCO BILBAO VIZCAYA ARGENTARIA-REG-S 1.00000% 19-21.06.26 2 300 000.00 2 305 800.36 0.10
EUR BANCO BILBAO VIZCAYA ARGENTARIA-REG-S 0.75000% 20-04.06.25 6 700 000.00 6 863 009.52 0.29
EUR BANCO SANTANDER SA-REG-S 0.30000% 19-04.10.26 1 100 000.00 1 062 394.74 0.04
EUR BANCO SANTANDER SA-REG-S 1.12500% 20-23.06.27 7 700 000.00 7 536 361.61 0.31
EUR BANQUE FEDERATIVE DU CREDIT-REG-S 0.10000% 20-08.10.27 4 100 000.00 3 829 412.30 0.16
EUR BANQUE FEDERATIVE DU CREDIT-REG-S 0.25000% 21-29.06.28 3 000 000.00 2 753 039.01 0.11
EUR BANQUE FEDERATIVE DU CR MUTUEL-REG-S 4.00000% 22-21.11.29 2 600 000.00 2 873 037.98 0.12
EUR BELFIUS BANK SA-REG-S 0.37500% 21-08.06.27 2 300 000.00 2 190 361.71 0.09
EUR BERLIN HYP AG 1.50000% 18-18.04.28 5 600 000.00 5 647 595.75 0.24
EUR BERLIN HYP AG-REG-S 1.12500% 17-25.10.27 2 000 000.00 1 953 573.70 0.08
EUR BNG BANK NV-REG-S 0.12500% 21-19.04.33 4 300 000.00 3 505 621.48 0.15
EUR BNG BANK NV-REG-S 0.25000% 21-22.11.36 3 200 000.00 2 374 087.93 0.10
EUR BNG BANK NV-REG-S 0.25000% 22-12.01.32 2 000 000.00 1 716 032.85 0.07
EUR BNG BANK NV-REG-S 1.25000% 22-30.03.37 3 900 000.00 3 336 318.88 0.14
EUR BNG BANK NV-REG-S 3.00000% 23-11.01.33 8 400 000.00 9 126 104.21 0.38
EUR BNP PARIBAS-REG-S 1.00000% 18-17.04.24 700 000.00 739 434.97 0.03
EUR BPIFRANCE FINANCEMENT SA-REG-S 2.12500% 22-29.11.27 6 900 000.00 7 196 513.10 0.30
EUR CAISSE D = AMORTIS DE LA DETTE SOC-REG-S 2.75000% 22-25.11.32 8 000 000.00 8 473 466.36 0.35
EUR CAISSE D = AMORTISEMENT DE LA DETTE-REG-S 3.00000% 23-25.05.28 2 200 000.00 2 395 049.12 0.10
EUR CAISSE D = AMORTISSEMENT DE LA DE-REG-S 2.87500% 22-25.05.27 4 400 000.00 4 762 315.35 0.20
EUR CAISSE D~ AMTISEMT DE LA DTE SCIL-REG-S 1.75000% 22-25.11.27 3 000 000.00 3 086 660.54 0.13
EUR CAISSE DES DEPOTS ET CONSIGNAIONS-REG-S 3.00000% 22-25.11.27 1 000 000.00 1 078 773.47 0.04
EUR CAIXABANK SA-REG-S 0.62500% 19-01.10.24 6 400 000.00 6 621 311.48 0.28
EUR CAIXABANK SA-REG-S 3.75000% 22-07.09.29 1 500 000.00 1 625 947.17 0.07
EUR CASSA DEPOSITI E PRESTITI SPA-REG-S 1.00000% 20-11.02.30 9 500 000.00 8 338 583.29 0.35
EUR CASSA DEPOSITI E PRESTITI SPA-REG-S 2.00000% 20-20.04.27 6 900 000.00 6 972 090.43 0.29
EUR CASTELLUM AB-REG-S 0.75000% 19-04.09.26 1 500 000.00 1 307 088.33 0.05
EUR CITYCON TREASURY BV-REG-S 1.62500% 21-12.03.28 1 000 000.00 810 464.82 0.03
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EUR COCA-COLA HBC FINANCE BV-REG-S 2.75000% 22-23.09.25 1 379 000.00 1 466 900.95 0.06
EUR COMMERZBANK AG-REG-S 1.25000% 18-23.10.23 2 000 000.00 2 141 456.02 0.09
EUR COMMUNAUTE FRANCAISE DE BELGIQUE-REG-S 1.62500% 22-03.05.32 3 000 000.00 2 851 480.75 0.12
EUR COVESTRO AG-REG-S 4.75000% 22-15.11.28 1 700 000.00 1 884 004.60 0.08
EUR CP1 PROPERTY GROUP SA-REG-S 1.62500% 19-23.04.27 3 800 000.00 2 889 666.81 0.12
EUR CP1 PROPERTY GROUP SA-REG-S 2.75000% 20-12.05.26 1 500 000.00 1 259 063.19 0.05
EUR CREDIT AGRICOLE SA 0.12500% 20-09.12.27 13 400 000.00 12 339 548.07 0.52
EUR CREDIT MUTUEL ARKEA SA-REG-S 0.37500% 19-03.10.28 2 800 000.00 2 521 206.86 0.11
EUR CREDIT MUTUEL ARKEA SA-REG-S 4.25000% 22-01.12.32 1 800 000.00 1 985 867.19 0.08
EUR CTP BV-REG-S 0.50000% 21-21.06.25 1 900 000.00 1 811 335.91 0.08
EUR CTP BV-REG-S 0.75000% 21-18.02.27 4 500 000.00 3 883 359.65 0.16
EUR CTP BV-REG-S 2.12500% 20-01.10.25 4 100 000.00 4 034 588.65 0.17
EUR CTP NV-REG-S 0.62500% 21-27.09.26 5 000 000.00 4 400 750.63 0.18
EUR CTP NV-REG-S 0.87500% 22-20.01.26 1 600 000.00 1 467 383.88 0.06
EUR DAIMLER AG-REG-S 0.75000% 20-10.09.30 3 000 000.00 2 715 967.76 0.11
EUR DAIMLER AG-REG-S 0.75000% 21-11.03.33 3 000 000.00 2 494 126.85 0.10
EUR DANONE SA-REG-S 3.07100% 22-07.09.32 2 400 000.00 2 569 809.77 0.11
EUR DEUTSCHE BAHN FINANCE GMBH-REG-S 0.62500% 20-08.12.50 100 000.00 56 887.30 0.00
EUR DEUTSCHE BAHN FINANCE GMBH-REG-S 3.87500% 22-13.10.42 700 000.00 798 444.41 0.03
EUR DEUTSCHE BAHN FINANCE GMBH-REG-S 3.62500% 23-18.12.37 1 000 000.00 1 092 446.83 0.05
EUR DEUTSCHE WOHNEN AG-REG-S 0.50000% 21-07.04.31 3 000 000.00 2 327 257.44 0.10
EUR DEUTSCHE WOHNEN SE-REG-S 1.30000% 21-07.04.41 1 100 000.00 661 666.84 0.03
EUR DEVELOPMENT BANK OF JAPAN-REG-S 0.01000% 20-15.10.24 1 000 000.00 1 024 959.68 0.04
EUR DEVELOPMENT BANK OF JAPAN INC-REG-S 0.01000% 21-09.09.25 3 060 000.00 3 050 801.33 0.13
EUR E.ON AG ECP-REG-S 0.60000% 21-01.10.32 5 400 000.00 4 416 389.75 0.18
EUR E.ON SE-REG-S 0.35000% 19-28.02.30 2 700 000.00 2 350 178.53 0.10
EUR E.ON SE-REG-S 0.87500% 20-20.08.31 2 900 000.00 2 526 445.31 0.11
EUR E.ON SE-REG-S 1.62500% 22-29.03.31 3 988 000.00 3 742 414.50 0.16
EUR E.ON SE-REG-S 3.87500% 23-12.01.35 3 100 000.00 3 341 841.01 0.14
EUR EDP FINANCE BV-REG-S 1.87500% 22-21.09.29 2 400 000.00 2 340 112.80 0.10
EUR ELECTRICITE DE FRANCE SA-REG-S 4.75000% 22-12.10.34 4 200 000.00 4 670 263.49 0.20
EUR ENBW INTERNATIONAL FINANCE BV-REG-S 4.04900% 22-22.11.29 1 900 000.00 2 097 476.64 0.09
EUR ENEL FINANCE INTERNATIONAL NV-REG-S 3.87500% 22-09.03.29 2 350 000.00 2 559 588.31 0.11
EUR ENEXIS HOLDING NV-REG-S 0.62500% 20-17.06.32 3 000 000.00 2 532 195.08 0.11
EUR ENEXIS HOLDING NV-REG-S 0.37500% 21-14.04.33 3 000 000.00 2 398 650.03 0.10
EUR ENGIE SA-REG-S 4.25000% 23-11.01.43 800 000.00 875 556.14 0.04
EUR ERG SPA-REG-S 0.50000% 20-11.09.27 4 000 000.00 3 737 019.85 0.16
EUR ERG SPA-REG-S 1.87500% 19-11.04.25 3 300 000.00 3 454 619.70 0.14
EUR ERSTE GROUP BANK AG-REG-S 0.12500% 21-17.05.28 3 100 000.00 2 768 071.89 0.12
EUR ESB FINANCE DAC-REG-S 1.12500% 19-11.06.30 6 600 000.00 6 078 261.29 0.25
EUR ESSITY CAPITAL BV-REG-S 3.00000% 22-21.09.26 1 050 000.00 1 123 029.86 0.05
EUR EUROFIMA EURO RAILROADMAT FIN CO-REG-S 0.15000% 19-10.10.34 3 000 000.00 2 337 168.74 0.10
EUR EUROFIMA-REG-S 0.01000% 21-23.06.28 1 300 000.00 1 202 677.44 0.05
EUR EUROGRID GMBH-REG-S 3.27900% 22-05.09.31 2 400 000.00 2 538 396.00 0.11
EUR EUROPEAN COMMUNITY-REG-S 2.62500% 22-04.02.48 2 200 000.00 2 177 631.47 0.09
EUR EUROPEAN UNION-REG-S-2.75000% 22-04.12.37 3 550 000.00 3 667 885.39 0.15
EUR EUROPEAN UNION-REG-S 1.12500% 22-04.06.37 1 050 000.00 879 526.52 0.04
EUR EUROPEAN UNION-REG-S 0.20000% 21-04.06.36 3 000 000.00 2 243 190.66 0.09
EUR FERROVIE DELLO STATO-REG-S 0.37500% 21-25.03.28 6 900 000.00 6 201 073.98 0.26
EUR FLEMISH COMMUNITY-REG-S 1.50000% 19-11.04.44 2 600 000.00 2 019 554.29 0.08
EUR FLEMSH COMMUNITY-REG-S 0.87500% 21-21.03.46 600 000.00 389 596.54 0.02
EUR FLEMSH COMMUNITY-REG-S 3.25000% 22-12.01.43 1 400 000.00 1 471 586.89 0.06
EUR FLUVIUS SYSTEM OPERATOR CVBA-REG-S 0.25000% 20-02.12.30 3 000 000.00 2 521 749.45 0.11
EUR GECINA SA-REG-S 0.87500% 21-30.06.36 4 900 000.00 3 717 807.64 0.16
EUR GLOBALWORTH REAL ESTATE INVEST-REG-S 2.95000% 20-29.07.26 1 000 000.00 884 655.61 0.04
EUR H LUNDBECK A/S-REG-S 0.87500% 20-14.10.27 3 000 000.00 2 829 116.81 0.12
EUR HYPO NOE LANDESBANK FUER NIED AG-REG-S 4.00000% 23-01.02.27 2 000 000.00 2 161 035.32 0.09
EUR IBERDROLA FINANZAS SA-REG-S 1.37500% 22-11.03.32 2 000 000.00 1 860 772.91 0.08
EUR ILE DE FRANCE-REG-S 0.50000% 16-14.06.25 1 700 000.00 1 737 723.44 0.07
EUR ILE-DE-FRANCE MOBILITES-REG-S 0.95000% 21-28.05.41 1 500 000.00 1 079 066.70 0.04
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EUR ILE-DE-FRANCE MOBILITES-REG-S 3.05000% 23-03.02.33 6 700 000.00 7 175 100.11 0.30
EUR IMERYS SA-REG-S 1.87500% 16-31.03.28 3 000 000.00 2 953 838.79 0.12
EUR INFORMA PLC-REG-S 2.12500% 20-06.10.25 400 000.00 414 762.49 0.02
EUR ING GROEP NV-REG-S 2.50000% 18-15.11.30 2 800 000.00 2 819 602.14 0.12
EUR INMOBILIARIA COLONIAL SA-REG-S 1.35000% 20-14.10.28 6 500 000.00 6 030 908.41 0.25
EUR INSTITUTO DE CREDITO OFICIAL-REG-S 2.65000% 22-31.01.28 7 700 000.00 8 161 849.51 0.34
EUR INTERNATIONAL BANK FOR RECONS & DEV 2.90000% 23-19.01.33 5 350 000.00 5 764 465.60 0.24
EUR INTERNATIONAL BK FOR RECONST & DEV 0.10000% 20-17.09.35 5 700 000.00 4 306 633.74 0.18
EUR INTERNATIONAL DEVELOP ASSOCIATION-REG-S 1.75000% 22-05.05.37 5 000 000.00 4 647 273.12 0.19
EUR INTERNATIONAL DEVELOPMENT ASSOC-REG-S 2.50000% 22-15.01.38 2 000 000.00 2 034 861.34 0.08
EUR INTESA SANPAOLO SPA-REG-S 4.75000% 22-06.09.27 5 793 000.00 6 385 205.64 0.27
EUR IREN SPA-REG-S 1.50000% 17-24.10.27 5 800 000.00 5 718 817.83 0.24
EUR JAPAN FINANCE ORG FOR MUNI-REG-S 0.01000% 21-02.02.28 800 000.00 736 687.09 0.03
EUR KBC GROUP NV-REG-S 0.87500% 18-27.06.23 2 500 000.00 2 695 505.51 0.11
EUR KBC GROUP NV-REG-S 3.00000% 22-25.08.30 1 800 000.00 1 848 993.62 0.08
EUR KOJAMO OYJ-REG-S 2.00000% 22-31.03.26 1 800 000.00 1 779 438.62 0.07
EUR KOMMUNINVEST 1 SVERIGE AB-REG-S 0.87500% 22-01.09.29 2 100 000.00 2 012 854.44 0.08
EUR KREDITANSTALT FUER WIEDERAUFBAU-REG-S 0.01000% 19-05.05.27 3 000 000.00 2 898 561.01 0.12
EUR LA BANQUE POSTALE SA-REG-S 4.37500% 23-17.01.30 2 500 000.00 2 723 525.59 0.11
EUR LA BANQUE POSTALE-REG-S 1.37500% 19-24.04.29 7 400 000.00 6 896 207.68 0.29
EUR LA BANQUE POSTALE-REG-S 0.75000% 21-23.06.31 8 000 000.00 6 653 402.96 0.28
EUR LA POSTE SA-REG-S 1.45000% 18-30.11.28 4 100 000.00 3 985 990.74 0.17
EUR LA POSTE SA-REG-S 2.62500% 22-14.09.28 2 000 000.00 2 087 314.25 0.09
EUR LA POSTE SA-REG-S 2.62500% 22-14.03.33 1 000 000.00 1 026 551.83 0.04
EUR LANDESBANK BADEN-WUERTTEMBERG REG S-0.37500% 21-21.02.31 2 800 000.00 2 299 966.32 0.10
EUR LANDESBANK BADEN-WUERTTEMBERG-REG-S 0.25000% 21-21.07.28 3 000 000.00 2 714 169.28 0.11
EUR LANDESBANK HESSEN-THUER GIRO-REG-S 2.62500% 22-24.08.27 3 100 000.00 3 203 703.06 0.13
EUR LANDESBANK HESSEN-THUERINGEN GIRO-REG-S 4.00000% 23-04.02.30 1 400 000.00 1 514 695.26 0.06
EUR LEASEPLAN CORP NV-REG-S 3.50000% 20-09.04.25 2 800 000.00 3 024 518.92 0.13
EUR LEASEPLAN CORP NV-REG-S 0.25000% 21-23.02.26 7 700 000.00 7 487 362.62 0.31
EUR LEASEPLAN CORP NV-REG-S 0.25000% 21-07.09.26 6 200 000.00 5 935 925.74 0.25
EUR LOGICOR FINANCING SARL-REG-S 2.00000% 22-17.01.34 1 000 000.00 729 328.19 0.03
EUR MEDIOBANCA BANCA DI CREDITO FINAN-REG-S 1.00000% 20-08.09.27 6 900 000.00 6 643 504.68 0.28
EUR MERCK FINANCIAL SERVICES GMBH-REG-S 1.87500% 22-15.06.26 1 600 000.00 1 667 818.32 0.07
EUR MIZUHO FINANCIAL GROUP INC-REG-S 0.21400% 20-07.10.25 2 700 000.00 2 692 851.20 0.11
EUR MOTABILITY OPERATIONS GROUP PLC-REG-S 0.12500% 21-20.07.28 1 700 000.00 1 560 073.90 0.07
EUR MOTABILITY OPERATIONS GROUP PLC-REG-S 3.50000% 23-17.07.31 9 054 000.00 9 815 495.45 0.41
EUR MUNICIPALITY FINANCE PLC-REG-S 0.05000% 20-10.09.35 4 300 000.00 3 243 175.98 0.14
EUR NATIONAL GRID PLC-REG-S 3.87500% 23-16.01.29 1 000 000.00 1 088 823.77 0.05
EUR NATIONAL GRID TRANSCO PLC-REG-S 0.25000% 21-01.09.28 1 700 000.00 1 525 699.76 0.06
EUR NATIONALE-NEDERLANDEN BANK-REG-S 1.87500% 22-17.05.32 300 000.00 294 725.08 0.01
EUR NATIONALE-NEDERLANDEN BANK NV/THE 0.50000% 21-21.09.28 2 600 000.00 2 337 003.66 0.10
EUR NE PROPERTY BV-REG-S 2.00000% 22-20.01.30 2 800 000.00 2 130 999.53 0.09
EUR NEDERLANDSE WATERSCHAPSBANK NV-REG-S 1.25000% 17-07.06.32 1 000 000.00 936 240.26 0.04
EUR NEDERLANDSE WATERSCHAPSBANK NV-REG-S 2.75000% 22-09.11.27 2 050 000.00 2 213 260.70 0.09
EUR NEDERLANDSE WATERSCHAPSBANK NV-REG-S 2.75000% 23-17.12.29 3 000 000.00 3 221 769.49 0.13
EUR NORDEA BANK ABP-REG-S 0.50000% 21-19.03.31 2 800 000.00 2 437 921.60 0.10
EUR NORDEA BANK ABP-REG-S 1.12500% 22-16.02.27 2 400 000.00 2 387 243.90 0.10
EUR NRW BANK 0.10000% 20-09.07.35 6 100 000.00 4 611 331.38 0.19
EUR ONTARIO TEACHERS = FINANCE TRUST-REG-S 0.05000% 20-25.11.30 800 000.00 672 118.12 0.03
EUR ORANGE SA-REG-S 0.12500% 20-16.09.29 8 800 000.00 7 795 725.98 0.33
EUR ORIX CORP-REG-S 1.91900% 22-20.04.26 1 600 000.00 1 640 057.14 0.07
EUR ORSTED AS REG-S 3.25000% 22-13.09.31 1 950 000.00 2 065 187.18 0.09
EUR ORSTED AS-REG-S 2.25000% 22-14.06.28 3 450 000.00 3 531 914.43 0.15
EUR POLAND, REPUBLIC OF-REG-S 2.00000% 19-08.03.49 2 200 000.00 1 717 764.55 0.07
EUR PROLOGIS INTERNATIONAL FUNDING I1-REG-S 0.87500% 19-09.07.29 2 800 000.00 2 481 607.74 0.10
EUR PROLOGIS INTERNATIONAL FUNDING I1-REG-S 1.62500% 20-17.06.32 1 300 000.00 1 108 816.65 0.05
EUR PROLOGIS INTERNATIONAL FUNDING I1-REG-S 0.75000% 21-23.03.33 3 100 000.00 2 347 483.38 0.10
EUR PROLOGIS INTERNATIONAL FUND Il SA-REG-S 3.62500% 22-07.03.30 1 700 000.00 1 773 910.62 0.07
EUR RED ELECTRICA FINANCIACIONES SAU-REG-S 0.37500% 20-24.07.28 2 800 000.00 2 650 811.73 0.11
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EUR RED ELECTRICA FINANCIACIONES SAU-REG-S 0.50000% 21-24.05.33 2 800 000.00 2 344 181.58 0.10
EUR REGIE AUTONOME DES TRANSPORTS PA-REG-S 0.87500% 17-25.05.27 500 000.00 496 194.52 0.02
EUR REGION OF ILE DE FRANCE-REG-S 1.37500% 18-20.06.33 3 300 000.00 3 022 931.11 0.13
EUR REGION OF ILE DE FRANCE-REG-S 2.90000% 23-30.04.31 2 900 000.00 3 110 175.68 0.13
EUR REGION WALLONNE BELGIUM-REG-S 0.25000% 19-03.05.26 1 200 000.00 1 193 288.32 0.05
EUR REN FINANCE B V-REG-S 0.50000% 21-16.04.29 10 500 000.00 9 331 504.50 0.39
EUR SBAB BANK AB-REG-S 1.87500% 22-10.12.25 3 250 000.00 3 381 091.95 0.14
EUR SBB TREASURY OYJ-REG-S 0.75000% 20-14.12.28 4 300 000.00 3 105 559.99 0.13
EUR SBB TREASURY OYJ-REG-S 1.12500% 21-26.11.29 600 000.00 430 075.80 0.02
EUR SCHNEIDER ELECTRIC SE-REG-S 3.25000% 22-09.11.27 1 000 000.00 1 088 671.73 0.05
EUR SCHNEIDER ELECTRIC SE-REG-S 3.50000% 22-09.11.32 800 000.00 880 843.89 0.04
EUR SCHNEIDER ELECTRIC SE-REG-S 3.12500% 23-13.10.29 1 600 000.00 1 731 963.03 0.07
EUR SCHNEIDER ELECTRIC SE-REG-S 3.37500% 23-13.04.34 2 500 000.00 2 694 598.66 0.11
EUR SEGRO CAPITAL SARL-REG-S 1.25000% 22-23.03.26 11 500 000.00 11 507 170.01 0.48
EUR SEGRO CAPITAL SARL-REG-S 1.87500% 22-23.03.30 2 600 000.00 2 440 832.21 0.10
EUR SHAEFFLER AG-REG-S 3.37500% 20-12.10.28 900 000.00 880 155.99 0.04
EUR SKF AB-REG-S 0.87500% 19-15.11.29 3 800 000.00 3 464 426.52 0.14
EUR SNCF RESEAU-REG-S 1.00000% 16-09.11.31 100 000.00 91 385.46 0.00
EUR SOCIETE DU GRAND PARIS EPIC-REG-S 1.12500% 18-22.10.28 1 300 000.00 1 275 704.74 0.05
EUR SOCIETE DU GRAND PARIS EPIC-REG-S 0.30000% 21-25.11.31 1 500 000.00 1 278 286.29 0.05
EUR SOCIETE DU GRAND PARIS EPIC-REG-S 1.62500% 22-08.04.42 2 000 000.00 1 593 595.92 0.07
EUR SOCIETE DU GRAND PARIS EPIC-REG-S 3.50000% 23-25.05.43 1 300 000.00 1 407 205.84 0.06
EUR SPAREBANK 1 SR-BANK ASA-REG-S 3.75000% 23-23.11.27 2 300 000.00 2 479 080.72 0.10
EUR SSE PLC-REG-S 1.37500% 18-04.09.27 4 300 000.00 4 274 931.73 0.18
EUR SSE PLC-REG-S 2.87500% 22-01.08.29 1 200 000.00 1 244 743.63 0.05
EUR STANDARD CHARTERED PLC-REG-S 0.90000% 19-02.07.27 10 800 000.00 10 558 751.88 0.44
EUR STATKRAFT AS-REG-S 2.87500% 22-13.09.29 800 000.00 848 987.00 0.04
EUR STEDIN HOLDING NV-REG-S 0.50000% 19-14.11.29 3 800 000.00 3 409 512.79 0.14
EUR SUEZ SACA-REG-S 4.62500% 22-03.11.28 5 800 000.00 6 521 712.44 0.27
EUR SUMITOMO MITSUI FIN GP INC-REG-S 0.93400% 17-11.10.24 800 000.00 833 542.94 0.03
EUR SUMITOMO MITSUI FIN GP INC-REG-S 0.46500% 19-30.05.24 1 800 000.00 1 881 855.31 0.08
EUR SVENSK EXPORTKREDIT AB-REG-S 2.00000% 22-30.06.27 3 200 000.00 3 325 335.66 0.14
EUR SVENSKA HANDELSBANKEN AB-REG-S 0.01000% 20-02.12.27 4 300 000.00 3 953 914.90 0.17
EUR TDC NET A/S-REG-S 5.05600% 22-31.05.28 2 800 000.00 3 003 031.64 0.13
EUR TDC NET A/S-REG-S 5.61800% 23-06.02.30 900 000.00 976 819.34 0.04
EUR TELEFONICA EMISIONES SA-REG-S 1.06900% 19-05.02.24 1 000 000.00 1 062 949.72 0.04
EUR TENNET HOLDING BV-REG-S 2.00000% 18-05.06.34 2 800 000.00 2 561 718.26 0.11
EUR TENNET HOLDING BV-REG-S 0.12500% 20-30.11.32 2 800 000.00 2 155 600.73 0.09
EUR TENNET HOLDING BV-REG-S 1.62500% 22-17.11.26 1 450 000.00 1 480 049.93 0.06
EUR TENNET HOLDING BV-REG-S 3.87500% 22-28.10.28 1 100 000.00 1 217 628.22 0.05
EUR TENNET HOLDING BV-REG-S 4.25000% 22-28.04.32 2 000 000.00 2 263 067.54 0.09
EUR TENNET HOLDING BV-REG-S 4.50000% 22-28.10.34 2 000 000.00 2 308 229.85 0.10
EUR TESCO CORP TREASURY SERVICES PLC-REG-S STEP-UP 21-27.07.29 4 700 000.00 4 100 178.25 0.17
EUR UNEDIC ASSEO-REG-S 0.25000% 20-16.07.35 7 400 000.00 5 624 983.55 0.24
EUR UNEDIC ASSEO-REG-S 0.01000% 21-25.05.31 5 000 000.00 4 276 050.36 0.18
EUR UNIPOL GRUPPO FINANZIARIO SPA 3.25000% 20-23.09.30 400 000.00 413 667.81 0.02
EUR VALEO-REG-S 1.00000% 21-03.08.28 1 500 000.00 1 300 813.13 0.05
EUR VESTEDA FINANCE BV-REG-S 0.75000% 21-18.10.31 600 000.00 490 468.87 0.02
EUR VODAFONE GROUP PLC-REG-S 0.90000% 19-24.11.26 4 100 000.00 4 086 437.11 0.17
EUR VOLVO TREASURY AB-REG-S 2.62500% 22-20.02.26 2 400 000.00 2 541 779.25 0.11
EUR VONOVIA SE-REG-S 0.62500% 21-24.03.31 13 000 000.00 10 490 721.71 0.44
EUR VONOVIA SE-REG-S 1.37500% 22-28.01.26 4 700 000.00 4 720 714.21 0.20
EUR VONOVIA SE-REG-S 4.75000% 22-23.05.27 2 500 000.00 2 769 894.50 0.12
EUR VONOVIA SE-REG-S 5.00000% 22-23.11.30 500 000.00 558 606.35 0.02
EUR WESFARMERS LTD-REG-S 0.95400% 21-21.10.33 2 100 000.00 1 710 642.79 0.07
EUR WESTERN POWER DISTRIBUTION EAST-REG-S 3.53000% 22-20.09.28 1 300 000.00 1 395 893.98 0.06
EUR ZF FINANCE GMBH-REG-S 2.75000% 20-25.05.27 1 000 000.00 953 695.26 0.04
EUR ZF FINANCE GMBH-REG-S 2.25000% 21-03.05.28 1 500 000.00 1 350 131.75 0.06

700 641 764.08 29.29
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GBP
GBP ENEL FINANCE INTERNATIONAL NV-REG-S 2.87500% 22-11.04.29 5 350 000.00 5 849 763.69 0.24
GBP INTERCONTINENTAL HOTELS GROUP PLC-REG-S 3.37500% 20-08.10.28 200 000.00 223 200.57 0.01
GBP LEND LEASE EUROPE FINANCE PLC-REG-S 3.50000% 21-02.12.33 1 200 000.00 1 006 134.30 0.04
GBP ORSTED AS-REG-S 5.12500% 22-13.09.34 900 000.00 1 136 975.02 0.05
GBP SOUTH EASTERN POWER NET-REG-S 1.75000% 21-30.09.34 200 000.00 182 334.77 0.01
GBP THE BRITISH LAND CO PLC-REG-S 2.37500% 17-14.09.29 200 000.00 200 395.99 0.01
8 598 804.34 0.36

usD
usb ADANIREN KODSOPAR WARSOM-144A 4.62500% 19-15.10.39 200 000.00 130 851.71 0.00
usD AGENCE FRANCAISE DE DVLPMT EPIC-REG-S 4.00000% 22-21.09.27 3 000 000.00 2 983 520.94 0.12
usD AGRICULTURAL BANK OF CHINA/NY-REG-S 1.25000% 21-19.01.26 3 200 000.00 2 907 584.00 0.12
usb ASIAN DEVELOPMENT BANK 1.75000% 16-14.08.26 1 600 000.00 1 486 063.67 0.06
usb BANK MANDIRI PERSERO TBK PT-REG-S 2.00000% 21-19.04.26 900 000.00 811 125.00 0.03
usD BANK OF CHINA LTD/PARIS 0.95000% 20-21.09.23 2 000 000.00 1 950 680.00 0.08
usb BANK OF THE PHILIPPINE ISLANDS-REG-S 2.50000% 19-10.09.24 3 500 000.00 3 326 750.00 0.14
usD BNG BANK NV-144A 1.50000% 19-16.10.24 3 000 000.00 2 849 550.48 0.12
usD CAISSE D~ AMORTIS DE LA DETTE SOC-REG-S 4.00000% 23-25.01.26 3 350 000.00 3 335 217.62 0.14
usb CHINA CONSTRUCTION BANK CORP/HK-REG-S 1.25000% 20-04.08.25 1 800 000.00 1 651 536.00 0.07
usD EUROPEAN INVESTMENT BANK-REG-S 2.87500% 18-13.06.25 2 000 000.00 1 943 140.00 0.08
usD HONG KONG GOVERNMENT INTERNATIONA-REG-S 4.62500% 23-11.01.33 2 000 000.00 2 086 231.40 0.09
usb HYUNDAI CAPITAL SERVICES INC-REG-S 1.25000% 21-08.02.26 6 200 000.00 5 449 412.50 0.23
usD INDUSTRIAL COMMERCIAL BANK CHINA-REG-S 1.00000% 21-28.10.24 2 000 000.00 1 875 180.00 0.08
usD INTERNATIONAL FINANCE CORP 2.12500% 16-07.04.26 8 300 000.00 7 850 887.00 0.33
usb JOHN DEERE CAPITAL CORP 3.35000% 22-18.04.29 2 400 000.00 2 271 962.33 0.09
usD LINK FINANCE CAYMAN 2009 LTD-REG-S 2.87500% 16-21.07.26 1 200 000.00 1 129 608.00 0.05
usb MTR CORP CI LTD-REG-S 2.50000% 16-02.11.26 2 000 000.00 1 863 620.00 0.08
usD MTR CORP LTD-REG-S 1.62500% 20-19.08.30 2 900 000.00 2 375 923.33 0.10
usD PRUDENTIAL FINANCIAL INC 1.50000% 20-10.03.26 5 400 000.00 4 931 658.00 0.21
usb PUBLIC SERVICE ELECTRIC & GAS CO 3.10000% 22-15.03.32 3 100 000.00 2 806 887.01 0.12
usD QNB FINANCE LTD-REG-S 1.62500% 20-22.09.25 7 900 000.00 7 259 606.25 0.30
usD SHINHAN BANK CO LTD-144A 4.37500% 22-13.04.32 1 300 000.00 1192 181.25 0.05
usb SUMITOMO MITSUI TRUST BANK LTD-144A 2.80000% 22-10.03.27 1 200 000.00 1 113 187.44 0.05
usD SWIRE PROPERTIES MTN FINANCING-REG-S 3.50000% 18-10.01.28 3 450 000.00 3 267 529.50 0.14
usD TOYOTA MOTOR CREDIT CORP 2.15000% 20-13.02.30 5 000 000.00 4 359 703.55 0.18
usb UDR INC 1.90000% 20-15.03.33 1 000 000.00 754 606.92 0.03
73 964 203.90 3.09
783 204 772.32 32.74

EUR
EUR ASIAN DEVELOPMENT BANK 0.00000% 19-24.10.29 3 200 000.00 2 880 691.15 0.12
EUR COUNCIL OF EUROPE DEVELOPMENT BANK-REG- 0.00000% 21-15.04.28 4 800 000.00 4 503 076.09 0.19
EUR EUROPEAN UNION-REG-S 0.00000% 20-04.07.35 32 000 000.00 23 994 371.99 1.00
EUR EUROPEAN UNION-REG-S 0.00000% 21-02.06.28 4 500 000.00 4 211 184.94 0.18
EUR HONG KONG GOVERNMENT INTERNATI BD-REG-S 0.00000% 21-24.11.26 4 100 000.00 3 897 458.73 0.16
EUR KREDITANSTALT FUER WIEDERAUFBAU-REG-S 0.00000% 21-15.09.31 6 000 000.00 5 127 585.24 0.21
EUR LSEG NETHERLANDS BV-REG-S 0.00000% 21-06.04.25 400 000.00 403 050.53 0.02
EUR NORTH RHIEN WESTPHALIA, STATE OF-REG-S 0.00000% 20-12.10.35 1 800 000.00 1 338 595.29 0.05
EUR NRW BANK-REG-S 0.00000% 21-22.09.28 3 000 000.00 2 775 057.58 0.12
EUR UNEDIC ASSEO-REG-S 0.00000% 20-19.11.30 9 900 000.00 8 594 828.33 0.36
57 725 899.87 2.41

57 725 899.87 2.41
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EUR
EUR ABB FINANCE BV-REG-S 3M EURIBOR+70BP 22-31.03.24 1 200 000.00 1 308 303.61 0.05
EUR AIB GROUP PLC-REG-S 0.50000% 21-17.11.27 6 300 000.00 5 937 755.72 0.25
EUR AIB GROUP PLC-REG-S 2.250%/VAR 22-04.04.28 8 200 000.00 8 169 561.32 0.34
EUR AIB GROUP PLC-REG-S 4.625%/VAR 23-23.07.29 1 200 000.00 1 299 285.62 0.05
EUR AUSTRALIA & NEW ZEALAND BK-REG-S-SUB 0.669%/VAR 21-05.05.31 3 000 000.00 2 824 952.90 0.12
EUR AXA SA-REG-S-SUB 0.000%/VAR 21-07.10.41 8 700 000.00 7 303 794.86 0.31
EUR BANCO DE SABADELL SA-REG-S 2.625%/VAR 22-24.03.26 10 700 000.00 11 106 889.35 0.46
EUR BANCO DE SABADELL SA-REG-S 5.125%/VAR 22-10.11.28 1 800 000.00 2 008 289.77 0.08
EUR BANCO SANTANDER SA-REG-S 0.625%/VAR 21-24.06.29 5 500 000.00 5 000 551.06 0.21
EUR BNP PARIBAS SA-REG-S 0.375%/VAR 20-14.10.27 5 000 000.00 4 768 712.78 0.20
EUR CAIXA GERAL DE DEPOSITOS SA-REG-S 2.875%/VAR 22-15.06.26 3 000 000.00 3 118 212.46 0.13
EUR CAIXABANK SA-REG-S 0.750%/VAR 20-10.07.26 7 100 000.00 7 133 250.26 0.30
EUR CAIXABANK SA-REG-S 0.750%/VAR 21-26.05.28 4 300 000.00 4 027 332.01 0.17
EUR CAIXABANK SA-REG-S 0.625%/VAR 22-21.01.28 2 800 000.00 2 682 182.06 0.11
EUR CAIXABANK SA-REG-S 5.375%/VAR 22-14.11.30 3 500 000.00 3 975 010.34 0.17
EUR CAIXABANK SA-REG-S-SUB VAR 21-18.06.31 9 000 000.00 8 597 058.85 0.36
EUR CNP ASSURANCES-REG-S-SUB 5.250%/VAR 23-18.07.53 1 900 000.00 2 054 077.21 0.09
EUR COMMERZBANK AG-REG-S 0.750%/VAR 20-24.03.26 8 200 000.00 8 232 702.11 0.34
EUR CREDIT AGRICOLE SA-REG-S 4.000%/VAR 22-12.10.26 6 100 000.00 6 639 731.53 0.28
EUR CREDIT MUTUEL ARKEA SA-REG-S 1.250%/VAR 20-11.06.29 10 700 000.00 10 095 815.67 0.42
EUR DANONE SA-REG-S-SUB 1.750%/VAR 17-PRP 1 000 000.00 1 076 840.30 0.05
EUR DANSKE BANK A/S-REG-S 0.750%/VAR 21-09.06.29 5 000 000.00 4 503 903.65 0.19
EUR DE VOLKSBANK NV-REG-S-SUB 1.750/VAR 20-22.10.30 8 100 000.00 8 074 155.09 0.34
EUR EDP - ENERGIAS DE PORT SA-REG-S-SUB 5.943%/VAR 23-23.04.83 1 200 000.00 1 300 848.96 0.05
EUR IBERDROLA INTERNATIONAL BV-REG-S-SUB 2.625%/VAR 18-PRP 6 600 000.00 7 052 669.69 0.30
EUR ICCREA BANCA SPA-REG-S 6.875%/VAR 23-20.01.28 2 500 000.00 2 748 792.55 0.12
EUR ING GROEP NV-REG-S-SUB 0.875%/VAR 21-09.06.32 8 500 000.00 7 967 292.12 0.33
EUR KBC GROEP NV-REG-S 0.375%/VAR 20-16.06.27 4 300 000.00 4 174 956.05 0.17
EUR NATWEST GROUP PLC-REG-S 0.780%/VAR 21-26.02.30 13 700 000.00 12 157 834.51 0.51
EUR NATWEST GROUP PLC-REG-S 4.067%/VAR 22-06.09.28 3 954 000.00 4 292 077.40 0.18
EUR NN GROUP N.V-REG-S-SUB 5.250%/VAR 22-01.03.43 2 300 000.00 2 427 443.82 0.10
EUR SOCIETE GENERALE SA-REG-S SUB 5.250%/VAR 22-06.09.32 4 200 000.00 4 632 650.11 0.19
EUR UNICREDIT SPA-REG-S 0.800%/VAR 21-05.07.29 5 000 000.00 4 474 145.88 0.19
EUR UNICREDIT SPA-REG-S 5.850%/VAR 22-15.11.27 2 641 000.00 2 969 553.46 0.12
174 136 633.08 7.28

GBP
GBP ING GROEP NV-REG-S 1.125%/VAR 21-07.12.28 200 000.00 205 846.82 0.01
205 846.82 0.01

usD
usD BANK OF AMERICA CORP 2.456%/VAR 19-22.10.25 6 300 000.00 6 022 817.83 0.25
usD BANK OF AMERICA CORP 1.486%/VAR 20-19.05.24 8 900 000.00 8 802 169.69 0.37
usD BANK OF AMERICA CORP 0.981%/VAR 20-25.09.25 2 200 000.00 2 051 363.67 0.09
usD BANK OF AMERICA CORP 1.530%/VAR 21-06.12.2025 2 000 000.00 1 869 073.38 0.08
usD MORGAN STANLEY 0.864%/VAR 20-21.10.25 16 900 000.00 15 662 118.77 0.65
usD UNITED OVERSEAS BANK LTD-REG-S-SUB 2.000%/VAR 21-14.10.31 1 600 000.00 1 418 944.64 0.06
35 826 487.98 1.50
210 168 967.88 8.79

CAD
CAD CANADA, GOVERNMENT 2.25000% 22-01.12.29 3 000 000.00 2 158 561.10 0.09

2 158 561.10 0.09
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EUR
EUR AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 0.12500% 21-29.09.31 5 900 000.00 4 974 421.78 0.21
EUR AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 3.50000% 22-25.02.33 3 100 000.00 3 450 176.46 0.14
EUR BANKINTER SA-REG-S 0.62500% 20-06.10.27 10 200 000.00 9 632 445.50 0.40
EUR BASQUE GOVERNMENT-REG-S 1.12500% 19-30.04.29 4 200 000.00 4 038 608.55 0.17
EUR BELGIUM, KINGDOM OF-REG-S 1.25000% 18-22.04.33 13 100 000.00 12 223 090.04 0.51
EUR BELGIUM, KINGDOM OF-144A-REG-S 2.75000% 22-22.04.39 2 800 000.00 2 892 694.17 0.12
EUR CHILE GOVERNMENT INTERNATIONAL BOND 1.25000% 20-29.01.40 3 850 000.00 2 780 559.52 0.12
EUR DH EUROPE FINANCE 11 SARL 0.75000% 19-18.09.31 3 800 000.00 3 284 671.34 0.14
EUR DIGITAL INTREPID HOLDING BV-REG-S 0.62500% 21-15.07.31 3 200 000.00 2 525 196.58 0.10
EUR EQT AB-REG-S 0.87500% 21-14.05.31 800 000.00 618 659.26 0.03
EUR EUROPEAN INVESTMENT BANK 1.50000% 17-15.11.47 3 000 000.00 2 408 098.66 0.10
EUR EUROPEAN INVESTMENT BANK-REG-S 0.01000% 20-15.11.35 2 800 000.00 2 077 424.25 0.09
EUR EUROPEAN INVESTMENT BANK-REG-S 1.50000% 22-15.06.32 1 900 000.00 1 829 977.53 0.08
EUR EUROPEAN UNION-REG-S 0.10000% 20-04.10.40 3 000 000.00 1 928 003.74 0.08
EUR EUROPEAN UNION-REG-S 0.30000% 20-04.11.50 6 800 000.00 3 574 407.76 0.15
EUR EUROPEAN UNION-REG-S 2.75000% 22-04.02.33 6 750 000.00 7 208 265.89 0.30
EUR FEDEX CORP 0.45000% 21-04.05.29 8 500 000.00 7 508 841.10 0.31
EUR FRANCE, REPUBLIC OF-OAT-144A-REG-S 1.75000% 17-25.06.39 6 000 000.00 5 491 416.33 0.23
EUR GERMANY, REPUBLIC OF-REG-S 1.30000% 22-15.10.27 3 000 000.00 3 122 285.15 0.13
EUR ICADE-REG-S 1.50000% 17-13.09.27 500 000.00 502 569.64 0.02
EUR IMERYS SA-REG-S 1.00000% 21-15.07.31 900 000.00 709 627.02 0.03
EUR IRELAND, REPUBLIC OF-REG-S 3.00000% 23-18.10.43 2 200 000.00 2 377 908.21 0.10
EUR ITALIAN REPUBLIC-REG-S-144A 1.50000% 21-30.04.45 12 700 000.00 8 329 493.06 0.35
EUR JYSKE BANK A/S-REG-S 5.50000% 22-16.11.27 1 950 000.00 2 188 239.68 0.09
EUR KOMMUNEKREDIT-REG-S 0.62500% 19-21.11.39 1 100 000.00 820 183.22 0.03
EUR LG CHEM LTD-REG-S 0.50000% 19-15.04.23 400 000.00 431 379.06 0.02
EUR MERCIALYS-REG-S 1.80000% 18-27.02.26 3 500 000.00 3 338 123.47 0.14
EUR NEDERLANDSE WATERSCHAPSBANK-REG-S 0.12500% 20-03.09.35 1 100 000.00 829 733.30 0.03
EUR NETHERLANDS, KINGDOM OF THE-144A-REG-S 0.50000% 19-15.01.40 4 300 000.00 3 346 140.47 0.14
EUR NIDEC CORP-REG-S 0.04600% 21-30.03.26 1 900 000.00 1 844 764.53 0.08
EUR PEARSON FUNDING FIVE PLC-REG-S 1.37500% 15-06.05.25 2 000 000.00 2 066 483.81 0.09
EUR PROLOGIS EURO FINANCE 1.50000% 22-08.02.34 900 000.00 752 355.05 0.03
EUR SEB SA-REG-S 1.50000% 17-31.05.24 1 900 000.00 1 978 800.91 0.08
EUR SELP FINANCE SARL-REG-S 0.87500% 21-27.05.29 1 100 000.00 932 649.51 0.04
EUR SKANDINAVISKA ENSKILDA BANKEN AB-REG-S 4.00000% 22-09.11.26 1 500 000.00 1 646 392.07 0.07
EUR SLOVENIA, REPUBLIC OF-REG-S 3.62500% 23-11.03.33 1 850 000.00 2 027 331.49 0.08
EUR SOCIETE NATIONALE SNCF SA-REG-S 3.12500% 22-02.11.27 2 400 000.00 2 594 003.49 0.11
EUR SPAIN, KINGDOM OF-144A-REG-S 1.00000% 21-30.07.42 8 600 000.00 5 964 094.84 0.25
EUR SPAREBANK 1 SMN-REG-S 0.01000% 21-18.02.28 4 300 000.00 3 840 639.01 0.16
EUR VIA OUTLETS BV-REG-S 1.75000% 21-15.11.28 200 000.00 169 365.41 0.01
128 259 520.86 5.36

GBP
GBP BERKELEY GROUP PLC/THE-REG-S 2.50000% 21-11.08.31 200 000.00 178 455.34 0.01
GBP DERWENT LONDON PLC-REG-S 1.87500% 21-17.11.31 200 000.00 181 691.65 0.01
GBP ENW FINANCE PLC-REG-S 4.89300% 23-24.11.32 900 000.00 1 114 914.93 0.04
GBP VMED 02 UK FINANCING 1 PLC-144A 4.50000% 21-15.07.31 200 000.00 196 422.01 0.01
1 671 483.93 0.07

usD
usb AUTORIDAD DEL CANAL DE PANAMA-REG-S 4.95000% 15-29.07.35 2 670 000.00 2 583 725.62 0.11
usD BANK RAKYAT INDONESIA-REG-S 3.95000% 19-28.03.24 2 500 000.00 2 462 500.00 0.10
usD DTE ELECTRIC CO 3.65000% 22-01.03.52 350 000.00 289 864.52 0.01
usb DTE ELECTRIC CO 4.05000% 18-15.05.48 2 900 000.00 2 583 424.37 0.11
usD DUKE ENERGY PROGRESS LLC 3.40000% 22-01.04.32 4 800 000.00 4 393 403.18 0.18
usD EUROPEAN INVESTMENT BANK 2.12500% 16-13.04.26 2 800 000.00 2 643 424.00 0.11
usb EUROPEAN INVESTMENT BANK 1.62500% 19-09.10.29 7 900 000.00 6 956 819.00 0.29
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usD GREENKO DUTCH BV-REG-S 3.85000% 21-29.03.26 1 400 000.00 1 188 258.75 0.05
usD INDIAN RAILWAY FINANCE CORP LTD-REG-S 3.83500% 17-13.12.27 6 400 000.00 6 019 200.00 0.25
usb ING GROEP NV-144A 4.62500% 18-06.01.26 1 600 000.00 1 600 104.55 0.07
usD INTL BK FOR RECONSTR & DEVT WORLD BANK 0.62500% 20-22.04.25 18 200 000.00 16 823 481.04 0.70
usD INTL BK FOR RECONSTR & DEVT WORLD BANK 1.12500% 21-13.09.28 20 000 000.00 17 370 643.60 0.73
usb ISRAEL, STATE OF 4.50000% 23-17.01.33 7 365 000.00 7 392 618.75 0.31
usb KREDITANSTALT FUER WIEDERAUFBAU 0.75000% 20-30.09.30 8 300 000.00 6 706 139.88 0.28
usD MIDAMERICAN ENERGY CO 3.95000% 17-01.08.47 2 000 000.00 1 760 238.26 0.07
usb MIDAMERICAN ENERGY CO 2.70000% 21-01.08.52 4 000 000.00 2 795 085.12 0.12
usD NATIONAL AUSTRALIA BANK LTD/NY 3.62500% 18-20.06.23 1 300 000.00 1 293 968.00 0.05
usD NORTHERN STATES POWER CO 2.25000% 21-01.04.31 500 000.00 428 759.07 0.02
usD NORTHERN STATES POWER CO 3.20000%21-01.04.52 6 100 000.00 4 682 138.02 0.20
usD NWD FINANCE BVI LTD-REG-S 5.87500% 22-PRP 2 200 000.00 2 117 066.82 0.09
usb PACIFICORP 5.35000% 22-01.12.53 800 000.00 854 389.77 0.04
usD PERU PENER SBSN INDO I11-REG-S 2.30000% 20-23.06.25 3 600 000.00 3 406 896.00 0.14
usD PERUSAHAAN PENERBIT SBSN INDONE-144A 2.55000% 21-09.06.31 1 250 000.00 1 075 137.50 0.05
usb PERUSAHAAN PENERBIT SBSN-REG-S 2.55000% 21-09.06.31 900 000.00 774 099.00 0.03
usD PERUSAHAAN PENERBIT SBSN IDN INI1-REG-S 3.55000% 21-09.06.51 3 400 000.00 2 618 374.00 0.11
usD RENEW POWER PVT LTD-REG-S 5.87500% 20-05.03.27 3 300 000.00 3 147 993.75 0.13
usb SAN DIEGO GAS & ELECTRIC CO 2.95000% 21-15.08.51 1 250 000.00 908 514.66 0.04
usD SOUTHERN CALIFORNIA EDISON CO 2.50000% 21-01.06.31 600 000.00 512 437.27 0.02
usD SOUTHERN CALIFORNIA EDISON 2.75000% 22-01.02.32 5 300 000.00 4 587 755.42 0.19
usb SOUTHERN CALIFORNIA EDISON 3.45000% 22-01.02.52 1 800 000.00 1 371 830.24 0.06
usD STAR ENERGY GEOTHERMAL DARAJAT I1-REG-S 4.85000% 20-14.10.38 4 800 000.00 4 170 900.00 0.17
115 519 190.16 4.83
247 608 756.05 10.35
EUR
EUR GERMANY, REPUBLIC OF-REG-S 0.00000% 20-15.08.30 4 000 000.00 3 693 621.30 0.16
EUR GERMANY, REPUBLIC OF-REG-S 0.00000% 21-15.08.31 52 840 000.00 47 654 640.68 1.99
EUR GRAND-DUCHY OF LUXEMBOURG-REG-S 0.00000% 20-14.09.32 2 300 000.00 1 918 566.08 0.08
EUR THERMO FISHER SCIENTIFIC FINANCE 0.00000% 21-18.11.25 800 000.00 792 854.73 0.03
54 059 682.79 2.26
54 059 682.79 2.26
EUR
EUR BANCO DE SABADELL SA-REG-S 1.125%/VAR 20-11.03.27 7 300 000.00 7 196 791.77 0.30
EUR COMMERZBANK AG-REG-S 3.000%/VAR 22-14.09.27 1 600 000.00 1 651 630.10 0.07
EUR DEUTSCHE BANK AG-REG-S 0.000%/VAR 22-24.05.28 5 800 000.00 5 969 647.59 0.25
EUR ERSTE GROUP BANK AG-REG-S 4.000%/VAR 23-16.01.31 2 400 000.00 2 599 889.01 0.11
EUR FERROVIAL NETHERLANDS BV-REG-S-SUB 2.124%/VAR 17-PRP 1 900 000.00 1 702 280.21 0.07
EUR MUENCHENER RUECKVERSICHERUN-REG-S-SUB 1.000%/VAR 21-26.05.42 3 600 000.00 2 856 336.70 0.12
EUR SOCIETE GENERALE SA-REG-S 0.875%/VAR 20-22.09.28 3 700 000.00 3 490 650.50 0.15
EUR SOCIETE GENERALE SA-REG-S 0.500%/VAR 21-12.06.29 700 000.00 626 871.53 0.03
EUR SOCIETE GENERALE SA-REG-S 0.625%/VAR 21-02.12.27 7 100 000.00 6 748 905.41 0.28
EUR STOREBRAND LIVSFORSIKRING-REG-S-SUB 1.875%/VAR 21-30.09.51 4 300 000.00 3 415 181.97 0.14
EUR UNIBAIL-RODAMCO SE-REG-S-SUB 2.125%/VAR 18-PRP 5 500 000.00 5 487 588.01 0.23
EUR VEOLIA ENVIRONNEMENT SA-REG-S-SUB 2.875%/VAR 17-PRP 3 000 000.00 3 168 863.66 0.13
44 914 636.46 1.88
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GBP
GBP HSBC HOLDINGS PLC 3.000%/VAR 19-22.07.28 200 000.00 222 577.46 0.01
GBP YORKSHIRE BUILDING SOCIETY-REG-S 3.511%/VAR 22-11.10.30 2 400 000.00 2 621 504.35 0.11
2 844 081.81 0.12

usb
usb ENEL SPA-144A-SUB 8.750%/VAR 13-24.09.73 6 600 000.00 6 645 920.36 0.28
usb ING GROEP NV-REG-S-SUB 4.875%/VAR 20-PRP 250 000.00 208 704.50 0.01
6 854 624.86 0.29
54 613 343.13 2.29

T-note

usb
usb AMERICA, UNITED STATES OF 2.87500% 22-15.05.52 1 800 000.00 1 551 093.75 0.06
usb AMERICA, UNITED STATES OF 3.37500% 22-15.08.42 4 700 000.00 4 443 703.12 0.19
usb AMERICA, UNITED STATES OF 4.12500% 22-30.09.27 7 000 000.00 7 141 914.08 0.30
13 136 710.95 0.55
T-note 13 136 710.95 0.55

T-note

usb
usb AMERICA, UNITED STATES OF 0.625%/CPI LINKED 22-15.07.32 4 800 000.00 4 651 366.67 0.19
4 651 366.67 0.19
T-note 4 651 366.67 0.19
2 191 951 611.58 91.63

usb
usb ENTERGY LOUISIANA LLC 4.75000% 22-15.09.52 950 000.00 915 987.71 0.04
915 987.71 0.04
915 987.71 0.04

usb
usb ATLANTICA SUSTAINABLE INFRASTRUCTU-144A 4.12500% 21-15.06.28 250 000.00 222 500.00 0.01
usb AUTODESK INC 2.40000% 21-15.12.31 3 400 000.00 2 850 455.17 0.12
usb BMW US CAPITAL LLC-144A 1.95000% 21-12.08.31 300 000.00 244 385.44 0.01
usb CLEAN RENEWABLE POWER MAURITIUS-144A 4.25000% 21-25.03.27 250 000.00 212 457.66 0.01
usb COOPERATIEVE RADOBANK UA-144A 1.00400% 20-24.09.26 4 100 000.00 3 658 452.59 0.15
usb ELECTRICITE DE FRANCE SA-144A 3.62500% 15-13.10.25 2 229 000.00 2 170 076.27 0.09
usb ENEL FINANCE INTERNATIONAL SA-144A 2.65000% 19-10.09.24 1 950 000.00 1 873 601.99 0.08
usb ENEL FINANCE INTERNATIONAL NV-144A 1.87500% 21-12.07.28 2 800 000.00 2 342 166.79 0.10
usb ENEL FINANCE INTERNATIONAL NV-144A 4.62500% 22-15.06.27 900 000.00 880 371.99 0.04
usb GOODMAN US FINANCE FIVE LLC-144A 4.62500% 22-04.05.32 2 800 000.00 2 646 534.78 0.11
usb INDIA GREEN ENERGY HOLDINGS-REG-S 5.37500% 20-29.04.24 1 700 000.00 1 647 045.00 0.07
usb JAB HOLDINGS BV-144A 4.50000% 22-08.04.52 2 229 000.00 1 660 704.10 0.07
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usD JDE PEET =S NV-144A 2.25000% 21-24.09.31 1 200 000.00 942 936.11 0.04
usD LIBERTY UTILITIES FIN GP 1-144A 2.05000% 20-15.09.30 1 400 000.00 1 107 322.55 0.05
usb METALSA S A P I DE CV-144A 3.75000% 21-04.05.31 600 000.00 481 987.50 0.02
usD NATIONAL RURAL UTIL COOPERTIVE FNC CORP 4.15000% 22-15.12.32 2 900 000.00 2 778 461.17 0.11
usD NEW YORK STATE ELECTRIC & GAS CORP-144A 2.15000% 21-01.10.31 3 750 000.00 3 042 549.94 0.13
usb NIAGARA MOHAWK POWER-144A 5.78300% 22-16.09.52 1 150 000.00 1 235 324.78 0.05
usD NSTAR ELECTRIC CO 4.95000% 22-15.09.52 950 000.00 973 278.97 0.04
usD NXP BV / NXP FUNDING LLC / NXP USA 2.50000% 22-11.05.31 5 300 000.00 4 322 150.00 0.18
usb PROTECTIVE LIFE GLOBAL FUNDING-144A 1.73700% 20-21.09.30 600 000.00 473 748.94 0.02
usD PUBLIC SERVICE CO OF OKLAHOMA 2.20000% 21-15.08.31 2 700 000.00 2 230 317.15 0.09
usD SCENTRE GROUP TRUST 1 / 2-144A 4.37500% 20-28.05.30 5 400 000.00 5 044 013.10 0.21
usD STARWOOD PROPERTY TRUST INC-144A 4.37500% 22-15.01.27 250 000.00 224 375.00 0.01
usD TERRAFORM POWER OPERATING LLC-144A 5.00000% 17-31.01.28 100 000.00 93 932.25 0.00
usb TRANSALTA CORP 7.75000% 22-15.11.29 900 000.00 925 472.98 0.04
usD WEIR GROUP PLC/THE-144A 2.20000% 21-13.05.26 2 300 000.00 2 061 424.08 0.09
usD WISCONSIN ELECTRIC POWER CO 4.75000% 22-30.09.32 1 400 000.00 1 428 229.37 0.06
47 774 275.67 2.00
47 774 275.67 2.00
usD
usD BANK OF AMERICA CORP 6.204%/VAR 22-10.11.28 1 500 000.00 1 581 810.32 0.07
usD BANK OF IRELAND GROUP-144A 6.253%/VAR 22-16.09.26 4 400 000.00 4 434 547.48 0.18
usb BNP PARIBAS SA-144A 1.675%/VAR 21-30.06.27 16 600 000.00 14 756 448.15 0.62
usD FIFTH THIRD BANCORP 1.707%/VAR 21-01.11.27 6 000 000.00 5 401 209.60 0.22
usD ING GROEP NV-144A 1.400%/VAR 20-01.07.26 6 200 000.00 5 647 776.23 0.24
usD RABOBANK NEDERLAND NV-144A 6M H15TSY+550BP 21-24.02.27 8 100 000.00 7 180 821.72 0.30
usD SANTANDER HOLDINGS USA INC 5.807%/VAR 22-09.09.26 3 500 000.00 3 537 567.88 0.15
42 540 181.38 1.78

42 540 181.38 1.78

usD
usD BB&T CORP 1.267%/VAR 21-02.03.27 4 700 000.00 4 250 935.12 0.18
usD WELLS FARGO & CO 0.805%/VAR 21-19.05.25 1 200 000.00 1 135 832.23 0.05
5 386 767.35 0.23
5 386 767.35 0.23

EUR
EUR ARDAGH METAL PACKAGING FINANCE-144A 2.00000% 21-01.09.28 500 000.00 451 498.14 0.02
451 498.14 0.02

usb
usD ANDREW W MELLON FOUNDATION/THE 0.94700% 20-01.08.27 600 000.00 521 754.56 0.02
usb INTERSTATE POWER & LIGHT CO 3.60000% 19-01.04.29 1 100 000.00 1 029 215.10 0.05
usD NATIONAL RURAL UTILITIES COOPERATIVE 1.35000% 20-15.03.31 300 000.00 230 946.29 0.01
usb NORTHERN STATES POWER CO 4.50000% 22-01.06.52 550 000.00 532 684.99 0.02
2 314 600.94 0.10

2 766 099.08 0.12
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usb
usb SCENTRE GROUP TRUST CPN-144A-SUB 5.125%/VAR 20-24.09.80 4 000 000.00 3 529 577.60 0.15
3 529 577.60 0.15
3 529 577.60 0.15
102 912 888.79 4.32

usb
usb AES CORP-SUB 2.45000% 21-15.01.31 8 600 000.00 7 110 104.78 0.30
usb AES CORPORATION 1.37500% 21-15.01.26 2 897 000.00 2 611 752.66 0.11
usD AMDOCS LTD 2.53800% 20-15.06.30 400 000.00 338 293.22 0.01
usb NIAGARA MOHAWK POWER CORP-144A 1.96000% 20-27.06.30 8 000 000.00 6 558 624.80 0.27
16 618 775.46 0.69
16 618 775.46 0.69

AUD
AUD VICINITY CENTRES TRUST-REG-S 4.92700% 22-02.06.28 1 500 000.00 1 048 720.03 0.04
1 048 720.03 0.04
1 048 720.03 0.04

usb
usD CALIFORNIA HEALTH FACILITIES FINANCING 4.19000% 22-01.06.37 2 900 000.00 2 776 657.49 0.12
2 776 657.49 0.12
2 776 657.49 0.12
20 444 152.98 0.85

usb
usb GS/SWAPTION IRS CALL 3.17000% 23-03.02.23 -1 000 000.00 -1 868.46 0.00
usb GS/SWAPTION IRS PUT 3.67000% 23-03.02.23 -1 000 000.00 -0.01 0.00
usD GS/SWAPTION IRS PUT 3.61000% 23-06.02.23 -200 000.00 -1.32 0.00
usb GS/SWAPTION IRS PUT 3.33000% 23-06.02.23 -400 000.00 -1.46 0.00
usb GS/SWAPTION IRS CALL 3.11000% 23-06.02.23 -200 000.00 -308.52 0.00
usD GS/SWAPTION IRS CALL 2.83000% 23-06.02.23 -400 000.00 -506.17 0.00
usb MORGAN STANLEY/SWAPTION IRS CALL 3.11000% 23-06.02.23 -200 000.00 -308.52 0.00
usD MORGAN STANLEY/SWAPTION IRS PUT 3.61000% 22-06.02.23 -200 000.00 -1.32 0.00
usb GS/SWAPTION IRS PUT 3.65000% 23-06.02.23 -400 000.00 -1.04 0.00
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usD GS/SWAPTION IRS CALL 3.15000% 23-06.02.23 -400 000.00 -1 006.17 0.00
usD BARCLAYS/SWAPTION IRS CALL 2.92000% 23-09.02.23 -900 000.00 -192.91 0.00
usb BARCLAYS/SWAPTION IRS PUT 3.42000% 23-09.02.23 -900 000.00 -567.95 0.00
usD MORGAN STANLEY/SWAPTION IRS PUT 3.66000% 22-13.02.23 -1 800 000.00 -873.74 0.00
usD MORGAN STANLEY/SWAPTION IRS CALL 3.00000% 23-13.02.23 -500 000.00 -629.92 0.00
usb MORGAN STANLEY/SWAPTION IRS PUT 3.45000% 23-13.02.23 -500 000.00 -443.16 0.00
usD MORGAN STANLEY/SWAPTION IRS CALL 3.16000% 23-13.02.23 -1 800 000.00 -1 211.42 0.00
usD MORGAN STANLEY/SWAPTION IRS PUT 3.42000 23-13.02.23 -400 000.00 -472.29 0.00
usb MORGAN STANLEY/SWAPTION IRS CALL 2.93000 23-13.02.23 -400 000.00 -236.12 0.00
usD GS/SWAPTION IRS PUT 3.47000 23-17.02.23 -1 700 000.00 -2 423.54 0.00
usD GS/SWAPTION IRS CALL 2.97000 23-17.02.23 -1 700 000.00 -1 288.94 0.00
usD MORGAN STANLEY/SWAPTION IRS CALL 2.84000% 23-21.02.23 -700 000.00 -253.96 0.00
usD MS/SWAPTION IRS PUT 3.34000% 23-21.02.23 -700 000.00 -2 832.17 0.00
usb BOA/SWAPTION IRS CALL 2.68000% 23-21.02.23 -200 000.00 -336.21 0.00
usD GS/SWAPTION IRS CALL 2.84000% 23-21.02.23 -700 000.00 -253.96 0.00
usD BOA/SWAPTION IRS PUT 3.08000% 23-21.02.23 -200 000.00 -1 323.24 0.00
usb GS/SWAPTION IRS PUT 3.34000% 23-21.02.23 -700 000.00 -2 832.17 0.00
usD MS/SWAPTION IRS CALL 2.93000 23-23.02.23 -1 200 000.00 -2 031.49 0.00
usD MS/SWAPTION IRS PUT 3.43000 23-23.02.23 -1 200 000.00 -2 837.06 0.00
usb GS/SWAPTION IRS CALL 2.90000% 23-21.02.23 -400 000.00 -452.32 0.00
usD GS/SWAPTION IRS PUT 3.40000% 23-21.02.23 -400 000.00 -1 038.28 0.00
usD MS/SWAPTION IRS CALL 2.92000 23-27.02.23 -800 000.00 -1 605.22 0.00
usb MS/SWAPTION IRS PUT 3.37000 23-27.02.23 -800 000.00 -3 215.76 0.00
usD BOA/SWAPTION IRS PUT 3.40500 23-27.02.23 -900 000.00 -2 983.38 0.00
usD BOA/SWAPTION IRS CALL 2.96500 23-27.02.23 -900 000.00 -2 440.03 0.00
usb BOA/SWAPTION IRS CALL 2.98500 23-27.02.23 -900 000.00 -2 772.54 0.00
usD BOA/SWAPTION IRS PUT 3.42500 23-27.02.23 -900 000.00 -2 663.53 0.00
-42 214.30 0.00

-42 214.30 0.00

-42 214.30 0.00

2 315 266 439.05 96.80

EUR EURO BTP ITALY GOVERNMENT FUTURE 08.03.23 -267.00 872 652.04 0.04
EUR EURO-BUND FUTURE 08.03.23 -1 548.00 6 081 250.10 0.25
EUR EURO-BOBL FUTURE 08.03.23 -70.00 174 093.82 0.01
EUR EURO-BUXL FUTURE 08.03.23 -188.00 1 881 646.78 0.08
EUR EURO-OAT FUTURE 08.03.23 47.00 -245 012.88 -0.01
GBP LONG GILT FUTURE 29.03.23 -82.00 72 893.43 0.00
usD US ULTRA LONG BOND (CBT) FUTURE 22.03.23 299.00 1 177 941.40 0.05
usb US 10YR ULTRA NOTE FUTURE 22.03.23 -396.00 -413 501.69 -0.02
usD US 10YR TREASURY NOTE FUTURE 22.03.23 470.00 282 967.15 0.01
usD US 2YR TREASURY NOTE FUTURE 31.03.23 347.00 297 835.83 0.01
JPY JAPAN GOVERNMENT 10Y BOND (OSE) FUTURE 13.03.23 -11.00 138 721.21 0.01
usD US 5YR TREASURY NOTE FUTURE 31.03.23 1 257.00 835 747.79 0.04
11 157 234.98 0.47

11 157 234.98 0.47
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2023 31
usD CITIGROUP/INTEREST RATE SWAP TP PAY 1.75000% 22-15.06.32 -26 300 000.00 3 290 369.09 0.14
usD CITIGROUP/INTEREST RATE SWAP TP REC SOFR O/N 22-15.06.32
usb CITIGROUP/INTEREST RATE SWAP TP PAY 1.75000% 22-15.06.52 -6 400 000.00 1 551 527.43 0.06
usD CITIGROUP/INTEREST RATE SWAP TP REC SOFR O/N 22-15.06.52
EUR LCH/INTEREST RATE SWAP REC TP 1.50000% 22-15.03.28 18 300 000.00 -1 318 022.81 -0.06

EUR LCH/INTEREST RATE SWAP TP PAY 6MEIB 22-15.03.28
3 523 873.71 0.14

EUR BOFA/ITRX EUROPE S38 V1 CDI PAY 1.00000% 22-20.12.27 -10 000 000.00 -112 542.88 0.00
EUR BOFA/ITRX XOVER EUROPE S38 V1 CDI PAY 5.00000% 22-20.12.27 -5 000 000.00 -213 202.06 -0.01
-325 744.94 -0.01

3 198 128.77 0.13

14 355 363.75 0.60

EUR 238 732.00 JPY 32 985 855.00 2.2.2023 5 625.34 0.00
usb 272 606 194.13 EUR 257 016 377.43 2.2.2023 -6 526 442.59 -0.27
EUR 9 614 346.00 GBP 8 527 931.63 2.2.2023 -57 076.16 0.00
usb 478 928 643.00 EUR 447 600 000.00 8.2.2023 -7 391 723.87 -0.31
EUR 8 174 944.56 usb 8 740 000.00 2.2.2023 138 398.54 0.01
EUR 3 131 015.16 GBP 2 749 000.00 2.2.2023 16 145.11 0.00
EUR 128 453.26 AUD 198 000.00 2.2.2023 -14.04 0.00
usb 160 127 960.88 EUR 150 666 411.57 2.2.2023 -3 503 295.41 -0.15
EUR 6 947 940.76 usD 7 470 000.00 2.2.2023 75 811.06 0.00
usb 4 600 000.00 EUR 4 278 682.50 2.2.2023 -46 863.13 0.00
usb 180 000.00 EUR 166 172.09 2.2.2023 -471.20 0.00
EUR 572 173 135.28 usD 621 800 000.00 24.2.2023 503 131.44 0.02
GBP 107 538 795.44 usb 132 000 000.00 24.2.2023 454 606.67 0.02
JPY 1 996 237 140.00 usb 15 590 000.00 24.2.2023 -194 192.04 -0.01
CHF 696 723 291.00 usD 759 000 000.00 24.2.2023 1 133 283.16 0.05
usb 2 945 504.52 EUR 2 700 000.00 31.3.2023 2 782.25 0.00
EUR 12 899 980.01 usb 14 000 000.00 24.2.2023 30 190.27 0.00
JPY 25 685 320.00 usb 200 000.00 24.2.2023 -1 904.17 0.00
CHF 20 180 292.00 usb 22 000 000.00 24.2.2023 16 935.29 0.00
GBP 3 153 640.51 usD 3 900 000.00 24.2.2023 -15 688.19 0.00
EUR 16 592 017.95 usb 18 000 000.00 24.2.2023 45 699.96 0.00
usb 3 600 000.00 EUR 3 318 268.39 2.2.2023 -3 805.39 0.00
JPY 327 771 620.00 usD 2 530 000.00 24.2.2023 -2 089.45 0.00
EUR 1 073 542.44 GBP 943 000.00 2.2.2023 4 993.47 0.00
EUR 45 463.33 GBP 40 000.00 2.2.2023 131.45 0.00
usD 4 000 000.00 EUR 3 674 741.30 24.2.2023 3 302.36 0.00
EUR 138 197.35 GBP 122 000.00 2.2.2023 -104.97 0.00
CHF 3 677 020.00 usb 4 000 000.00 24.2.2023 11 671.95 0.00

205/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2023 31

USD 2 181 919.24 CAD 2 906 875.00 28.2.2023 3 096.90 0.00
USD 5 027 094.06 GBP 4 057 261.00 28.2.2023 29 580.77 0.00
USD 553 551 640.36 EUR 508 550 000.00 28.2.2023 376 959.89 0.02
EUR 257 288 853.72 USD 279 415 695.14 2.2.2023 12 864.46 0.00
USD 279 928 471.83 EUR 257 288 853.72 2.3.2023 -6 946.74 0.00
Y 33 858 905.00 EUR 238 732.00 2.2.2023 1 088.10 0.00
EUR 238 732.00 JpY 33 793 027.00 2.3.2023 -1 087.33 0.00
USD 1263 119.71 EUR 1 160 000.00 28.2.2023 1 331.04 0.00
USD 155 546 387.59 EUR 143 034 172.94 2.3.2023 77 653.22 0.00
EUR 14 002 564.00 GBP 12 325 602.93 2.3.2023 51 694.74 0.00
14 910 033.68  -0.62
70 954 539.38°  2-97
1844 135.70  -0.08
8 042 868.51 0.33
2 391 865 041.31  100.00

2023 31 10,860.50 120,000.00

7,743.785.00
3,334,173.50
6,168,764.00 J 110,000.00
8,090,000.00

206/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2023
2,367,850,616.81 322,809,075
61,044,089.21 8,322,141
2,306,806,527.60 314,486,934

8,736,374.6860

241,055

90.89 12,391

9,338
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9,992,394.1040

803,083.9110

9,189,310.1930

2022
240,685 18,200 222,485
247,345 3,540 243,805
2022
247,345 3,540 243,805
2022 10 2022 10
2022 13
2023 2023

10,488,924 .7450

1,752,550.0590

8,736,374.6860

242,755 53,810 188,945

258,815 17,760 241,055

258,815 10,540 248,275
2022 10 2022 10

2022 13

208/279




EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2022
1915 1915 10
1993 1993
2002 2002 12 20
2007 2007 13
2010 2010 12 17
2013 2013 12
2016 2016 23
2013 39
2011 2011 61
2011
2009
1993

2010

2010

Registre de Commerce et des Sociétés

Recueil Electronique des Sociétés et des Associations

2009 13
2009 65
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1,265

1959 1960

Pan-Holding

Risks Investments

1959

Commonwealth and European Investment Trust

1967 1968
2021 10 31
9,500 621 1,240
2021 10 31
759 2,431
2021 10 29
2010

type=609%2C2126%2C2122%2C4998%2C2124

1965
1972 12 22
1983 20
30
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2021 10 31

133 7,660

Selected

United States Trust Investment Fund

1,985
6,781

7,184 8,400

132.77

https://www.cssf. lu/en/publication-data/?entity_type=490&content_

19

1999
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1.1
1988
1915
1.2
1983 25
1988
2002
2001 108 2002
2002
2004 13
2010
23 2014 91
2010 2010 12 24
2002
2010 2013 15
2021 26 561
2019 20
1.3
2007 2007 13 1991
2007 2013
2017

1988
30
85 611
2002 12 31
1988 30
2011
2010
2019
1991
2007 2013
2019 11
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1983 25

30 1988 30
85 611

2001 107

2003

1988 30
2007 13

2014

2012

2013

2021 21
1160

2010 2013

19 1991

15
238
2019



1.4
2016 2013

2016
fund
Funds

investment fund

2019 16
2010
2.1.
2.1.1. 2010
2010

2.1.2.
2.1.3. 2010
2.1.4. 2010

2010

2010

2010

2013
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European Venture Capital
European Social Entrepreneurship

European long-term

2010 41
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2.1.5. 2003 22 03 88 2002
2010
2002 41 2010 41
20
20
25
2002
2010
2.1.6. 2010
fonds commun de placement (FCP), common fund
investment companies
2010 1915
2.2.
2010
2010 174 2002
129 2003 14
2.2.1.
2010 41
1134 1710 1779 1787
1984 2010
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2010 12
2010 11
1,250,000
2,500,000
2010

15
2010 16

2010

2.2.1.1.
2010
2010 41 52

10
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10

2018 18 02

50

50

12

2011 30
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11 512
2011 14
10
11 512
10,000,000

2013 34
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11 512 2010 28
2010 12 22

2010

2010
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10
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10
10 12 13
10
20
40
20
35
25
80
10 10
10

40
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11 15
12 10
35
13
30

2013

34

100

20

10

20

20
35
11
30
35
2010
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35



14

15

10
2010
25
10
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2010



16

17

18

10 13
16
10 11 12
10 11 13
10
10
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15
10 13

13
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19
20
85
15
2010 41
2010 41 42
21

10

2010

2010
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2021 18
85 611
2007
2007 16
2008
2008
08 380 2008
339
08 339 2002
2008
08 356
08 356
2008 11 26
08 339
07 044
08 380
08 380
2011
19 10 049
2010 43 2010 12 22
2010
2010 12 22

10

2221279

No.10

2002 11 27

2008

19

11 512

08 380

85 611

2010

05
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02 77
2007 19
2002
2008 11 26
08
2008
2007
21
2010
No.10 04
2010 44
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2011 30 11 512 11 512
18 698
2014 30
2014 937 14 592
13 559 2012
2012 832
14 592
2015 2365
10 049 2014 12
14 598
2010
2016 10 11 16 644
2018 23 18 697
2019 15 19 719
2019 12 20 19 733
2004 11 12
2010 17 650
2020 20 744
20 764
12
2021 13 21 770
2021 12 17 21 788
2021 12 22 21 789
2021 12 22 21 790
345 2013
346 2013 1286 2014 2019 20
2019 1156
34 45 1272
2022 31 22 795
2008 2010
2010 2020
1.13
2010 41
2010 23 2008

2010 34 2008
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2021 11
20
2022 12 31
2021 12 31
2011 30
11 512 16 698
2011 12 31
14 592
2014 937
2010
2010 91
2010 1991 21
91 75 02 80
2.2.1.2.
2010 15
2010 16
2010 16 15
2.2.1.2.1 2010 16
125 125 126 16
2010 125 125
2010 125
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2010 125
2010 89
2010 88
2013
2010 88
2013
2013
30
16
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125,000
625,000

2010 129
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16
12
16

2010

2010
2010 125
2010 88

2010 125
2013
2013
2013
2013
2010 16
2010 104 2.2.1.2.2. 17
18
2.2.1.2.2 2010 15
101 124 15
15
1915 2010
2010 15

2010
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1993
1993
15
2013
2013 2010 101
2013
2013
1993 37 37
575 2013
2013 26
2013 36
125,000
250,000,000
250,000,000 0.02

10,000,000
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10

11

2013

129

12

2006 49

2010
2010

92

95

50
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1993
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12

13

14

15
16

17

18

1915

1993

2010

2010

18

900

2010

116

16
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2010
1993 18
2010 1993 18
2.2.1.2.2
1993
97 2000 27
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2010 15

2010 15
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14

2010

50
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2010 53
1993
2010 1993
37
37
2010
16
2010 15
2010
2018 23 18 698
18 698
18 698
2010 15 2010 16 125
125 2010 17
2010 27
2013 2013
2012 10 24 12 546
18 698

18 698

235/279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2.2.1.3.

14 587 2014 11 14 587
14 587 91 75
14 587 16 644
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2014 23 2016 18
2015 12 17 2016 10 13
2016 10 2010
2016 10 11
16 644 16 644
14 587 2010
2018 23 2010
18 697
18 697 2010
16 644
1998 30
91 75 05 177 18 697
2010 17
18 18 19

2010 18

2371279



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2010
1993
2010
2016 10 11
16 644
16 644 18 697
2010 2013 2013
2010 88
2018

2018 2018 27
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2.2.1.4.

2.2.2.

anonymes

2.2.2.1.

2010

24

2010

1915

société anonyme
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2016 2010

2.2.1.2.2

sociétés

1915

1915 2010

11
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1915

2010
30

1,250,000 60
250

2.2.2.2.
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2.2.2.3.
2.2.1.1.

2.2.2.4.

2010 33
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2010 34

2010

2013 2010 95

2.2.2.5.

2.2.1.4.

2.2.2.6
2010 27
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12

2010

2010
2.2.1.2.2. 21 22

2018 23
18 698

2.3.
2.3.1.
2.3.1.1. 1915

1915

2010

société anonyme
2.3.1.1.1. 1915 420

30,000.00

2.3.1.1.2. 1915 420 15
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1915

2.3.1.1.3. 1915 420 17

2.3.1.1.4. 1915 420 19 420 23
25

2.3.1.2. 2010
2010

2.3.1.2.1.

2.3.1.2.2.

2.3.1.1.2.

2.3.1.3.
2010 129 130

2010 87
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2010 87

tribunal administratif

2.3.1.3.1. 1972 12 22 fonds d"investissement 1991
21 91 75
2010 25 38 89 93 97
2.3.1.3.2. 1945 10 17 1983 20
Institut Monétaire Luxembourgeois
1998 22 1998 12 23
2010 2010 133
2.3.1.3.3. 2010 21
2010 150

2010 159
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2.3.1.4.

2010

2010

2010

2010

2010
21
2014 10 24
129
129
2010
2010
129

54

2010
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2010 155 156
1286 2014
2013
2010 88
88
2013
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2005 05 177 2002 2010
2010

2010 153

1915

2010 154

réviseur d"entreprises agréé

2004 02 81 réviseur
d"entreprises agréé
02 81
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2010 155

97 136
2002 2010

1915

2.3.2.
2.3.1.1 2004 11 12

2020 24

12 02 2020
24
2010
05 2020 14

08 348

1.1

2010

14

2020 14

2015 847
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15 627

2015 12
15 627

12 02

12 02

2020

20



2.4.

2010

2010

70

Cellule de Renseignement Financier

2010

2010 69

4

249/279

2010

2010

40

67
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2010

78

20

2010

66



73

2010 73

2010
2010 75

1915

2.5.
2.5.1.
2010

2.5.1.1

72
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2.5.1.2.

40
2.5.1.3.

2.5.2.
2.5.2.1.

2010 145

““Caisse de Consignation””

2.5.2.2.
2010 143

2.5.2.1.
2.6.

2.6.1.
2.6.1.1.
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2008 12 19
75
2.6.1.2.
2010 174
0.05
2010 174 0.01
2010
2010 174 2010 41
2003 14
12
2010 174 2020
18 2020 852 2019 2088
2020 852
2010 174
2020 852
2016 23 62
Institut des Réviseurs d" Entreprises
2010 154 réviseur d*
entreprises agrée réviseur

d" entreprises agréé

réviseur d" entreprises agréé
taxe d"abonnement
Administration de I" Enregistrement et des Domaines et de la TVA
2010 177

2020 852
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2010 175

2010 174 2007 68 2016 46

90

2.6.2.

2.6.3.

10
15
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2010

2.6.4.

2016 30

781

781

2.6.5.

2014 107

2014 10 29

781

781

2016

781

2015 12 18
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administration des

contributions directes

2.6.6.

2015 24

30
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30

2007 13 2007 2007
1991 19

2007 13 2007
3.1.

2017 1129

2007

2013 36
2014 65
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3.2.
3.2.1.
3.2.1.1.
2007
2.2.1
2.2.2
2007 2010
2007
2007 1915
2007
3.2.1.2
2007
3.2.1.3.
2007 1,250,000
12 2010
3.2.2
2010

2007

2010
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3.3.
2010 2007
2007
07 309
2007
3.4
3.4.1
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Audit report

To the Shareholders of
Multi Manager Access

Our opinion

In our opinion, the accompanying financial statements give a true and fair view of the financial position of Multi
Manager Access (the “Fund”) and of each of its sub-funds as at 31 July 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 for the Fund and the statement of net assets for each of the sub-funds as at 31
July 2022;

the statement of investments in securities and other net assets as at 31 July 2022;

the combined statement of operations for the Fund and the statement of operations for each of the sub-funds for the
year then ended;

the combined statement of changes in net assets for the Fund and the statement of changes in net assets for each of
the sub-funds for the year then ended; and

the notes to the financial statements, which include a summary of significant accounting policies.

Basis for opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession (Law of 23 July 2016) and
with International Standards on Auditing (ISAs) as adopted for Luxembourg by the “Commission de Surveillance du
Secteur Financier” (CSSF). Our responsibilities under the Law of 23 July 2016 and I SAs as adopted for Luxembourg by
the CSSF are further described in the “ Responsibilities of the “Réviseur d entreprises agréé” for the audit of the financial
statements” section of our report.

We believe that the audit evidence we have obtained is sufficient and appropriate to provide abasis for our opinion.

We are independent of the Fund in accordance with the International 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.
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In connection with our audit of the financial statements, our responsibility is to read the other information identified

above and, in doing so, consider whether the other information is materially inconsistent with the financial statements or
our knowledge obtained in the audit, or otherwise appears to be materially misstated. If, based on the work we have
performed, we conclude that there is a material misstatement of this other information, we are required to report that fact.
We have nothing to report in this regard.

Responsibilities of the Board of Directors of the Fund for the financia statements

The Board of Directors of the Fund is responsible for the preparation and fair presentation of the financial statementsin
accordance with Luxembourg legal and regulatory requirements relating to the preparation and presentation of the
financial statements, and for such internal control as the Board of Directors of the Fund determines is necessary to enable
the preparation of financial statements that are free from material misstatement, whether due to fraud or error.

In preparing the financial statements, the Board of Directors of the Fund is responsible for assessing the Fund' s and each
of its sub-funds ability to continue as a going concern, disclosing, as applicable, matters related to going concern and
using the going concern basis of accounting unless the Board of Directors of the Fund either intends to liquidate the Fund
or close any of its sub-funds or to cease operations, or has no realistic alternative but to do so.
Responsihilities of the “ Réviseur d entreprises agré€” for the audit of the financia 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 1SAs as adopted for L uxembourg 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;
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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;

evaluate the overall presentation, structure and content of the financial statements, including the disclosures, and
whether the financia 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.

PricewaterhouseCoopers, Société coopérative
Represented by
Alain Maechling

Luxembourg, 24 November 2022

2791279



	表紙
	本文
	第一部証券情報
	第１外国投資証券（外国新投資口予約権証券及び外国投資法人債券を除く。）
	（１）外国投資法人の名称
	（２）外国投資証券の形態等
	（３）発行（売出）数（日本国内募集分）
	（４）発行（売出）価額の総額
	（５）発行（売出）価格
	（６）申込手数料
	（７）申込単位
	（８）申込期間
	（９）申込証拠金
	（10）申込取扱場所
	（11）払込期日
	（12）払込取扱場所
	（13）引受け等の概要
	（14）手取金の使途
	（15）その他

	第２外国新投資口予約権証券
	第３外国投資法人債券（短期外債を除く。）
	第４短期外債

	第二部ファンド情報
	第１ファンドの状況
	１外国投資法人の概況
	（１）主要な経営指標等の推移
	（２）外国投資法人の目的及び基本的性格
	（３）外国投資法人の仕組み
	（４）外国投資法人の機構
	（５）外国投資法人の出資総額
	（６）主要な投資主の状況

	２投資方針
	（１）投資方針
	（２）投資対象
	（３）分配方針
	（４）投資制限

	３投資リスク
	４手数料等及び税金
	（１）申込手数料
	（２）買戻し手数料
	（３）管理報酬等
	（４）その他の手数料等
	（５）課税上の取扱い

	５運用状況
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産等の推移
	②分配の推移
	③自己資本利益率（収益率）の推移


	６手続等の概要
	７管理及び運営の概要

	第２財務ハイライト情報
	１貸借対照表
	２損益計算書
	３金銭の分配に係る計算書
	４キャッシュ・フロー計算書

	第３外国投資証券事務の概要
	第４外国投資法人の詳細情報の項目

	第三部外国投資法人の詳細情報
	第１外国投資法人の追加情報
	１外国投資法人の沿革
	２役員の状況
	３外国投資法人に係る法制度の概要
	４監督官庁の概要
	５その他

	第２手続等
	１申込（販売）手続等
	２買戻し手続等
	３乗換え手続等
	４その他

	第３管理及び運営
	１資産管理等の概要
	（１）資産の評価
	（２）保管
	（３）存続期間
	（４）計算期間
	（５）その他

	２利害関係人との取引制限
	３投資主・外国投資法人債権者の権利等
	（１）投資主・外国投資法人債権者の権利
	（２）為替管理上の取扱い
	（３）本邦における代理人
	（４）裁判管轄等


	第４関係法人の状況
	１資産運用会社の概況
	（１）名称、資本金の額及び事業の内容
	（２）運用体制
	（３）大株主の状況
	（４）役員の状況
	（５）事業の内容及び営業の概況

	２その他の関係法人の概況
	（１）名称、資本金の額及び事業の内容
	（２）関係業務の概要
	（３）資本関係


	第５外国投資法人の経理状況
	１財務諸表
	（１）貸借対照表
	（２）損益計算書
	（３）金銭の分配に係る計算書
	（４）キャッシュ・フロー計算書
	（５）投資有価証券明細表等

	２外国投資法人の現況
	純資産額計算書


	第６販売及び買戻しの実績

	第四部特別情報
	第１投資法人制度の概要
	第２外国投資証券の様式
	第３その他

	監査報告書

