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Robeco QI Global Dynamic Duration

2022 12 31
Robeco QI Global
Dynamic Duration

1,155,335,004
/ (143,420,964)
1,011,914,040

20,126,529

4,240,688

5,875,773

944,268

15,890,534
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1,058,992,285
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293,043
4,899,337
5,256,414
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1,045,010,335

Robeco QI Global Dynamic Duration

2022 12 31 1
Robeco QI Global
Dynamic Duration

1,569,357,555

19,643,578
258,496
60,650
19,962,724

4,068,789
1,728,718
375,661
125,242
6,298,410

/ 13,664,314

(94,393,653)
24,190,570
(54,703,639)
28,936,308
(95,970,414)

(126,812,487)
1,195,945
4,990,396
(118, 456)

(120,744,602)

(203,050,702)

280,128,806
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1,045,010,335

Robeco QI Global Dynamic Duration IBH JPY 2023 4
US TREASURY N/B 15-FEB-2045 2.500 2045/2/15 37,245,611.08 3.8%
JAPAN (10 YEAR ISSUE) 20-DEC-2029 0.100 2029/12/20 35,853,902.33 3.7%
US TREASURY N/B 30-NOV-2024 2.125 2024/11/30 30,124,232.88 3.1%
US TREASURY N/B 15-MAY-2030 0.625 2030/5/15 30,011,350.59 3.1%
US TREASURY N/B 15-JAN-2025 1.125 2025/1/15 29,961,674.91 3.1%
BUONI POLIENNALI DEL TES 01-NOV-

2029 5.250 2029/11/1 28,953,853.65 3.0%
US TREASURY N/B 31-0CT-2028 1.375 2028/10/31 24,958,754.88 2.6%
US TREASURY N/B 15-MAY-2030 6.250 2030/5/15 24,789,204.52 2.5%
US TREASURY N/B 30-JUN-2025 0.250 2025/6/30 24,329,237.40 2.5%
US TREASURY N/B 15-NOV-2026 2.000 2026/11/15 23,484,840.76 2.4%
US TREASURY N/B 31-MAY-2026 0.750 2026/5/31 23,350,524.78 2.4%
US TREASURY N/B 30-APR-2026 0.750 2026/4/30 23,169,407.38 2.4%
US TREASURY N/B 31-JUL-2026 0.625 2026/7/31 22,957,198.74 2.4%
US TREASURY N/B 31-MAY-2027 0.500 2027/5/31 22,645,968.14 2.3%
US TREASURY N/B 28-FEB-2027 1.125 2027/2/28 22,462,475.75 2.3%
JAPAN (20 YEAR ISSUE) 20-SEP-2042 1.100 2042/9/20 22,377,877.55 2.3%
JAPAN (20 YEAR ISSUE) 20-JUN-2035 1.300 2035/6/20 22,086,193.05 2.3%
US TREASURY N/B 15-AUG-2046 2.250 2046/8/15 21,188,121.79 2.2%
BUONI POLIENNALI DEL TES 01-SEP-

2024 3.750 2024/9/1 20,295,537.00 2.1%
US TREASURY N/B 15-FEB-2046 2.500 2046/2/15 20,277,125.16 2.1%
JAPAN (20 YEAR ISSUE) 20-JUN-2042 0.900 2042/6/20 20,173,065.59 2.1%
JAPAN (5 YEAR ISSUE) 20-DEC-2025 0.100 2025/12/20 17,879,080.41 1.8%
AUSTRALIAN GOVERNMENT 21-NOV-2031 1.000 2031/11/21 16,837,224.11 1.7%
BUNDESSCHATZANWEISUNGEN 13-MAR-2025 2.500 2025/3/13 15,630,700.87 1.6%
JAPAN (10 YEAR ISSUE) 20-DEC-2031 0.100 2031/12/20 14,972,553.79 1.5%
UNITED KINGDOM GILT 31-JUL-2035 0.625 2035/7/31 14,728,978.84 1.5%
JAPAN (5 YEAR ISSUE) 20-DEC-2024 0.100 2024/12/20 13,300,580.43 1.4%
BONOS Y OBLIG DEL ESTADO 30-JUL-

2030 1.950 2030/7/30 13,217,572.63 1.4%
UNITED KINGDOM GILT 22-JUL-2047 1.500 2047/7/22 12,831,774.10 1.3%
US TREASURY N/B 31-MAR-2025 2.625 2025/3/31 12,762,697.17 1.3%
US TREASURY N/B 15-AUG-2049 2.250 2049/8/15 12,344,370.78 1.3%
JAPAN (20 YEAR ISSUE) 20-MAR-2036 0.400 2036/3/20 12,137,072.52 1.2%
UNITED KINGDOM GILT 31-JUL-2053 1.500 2053/7/31 12,060,799.84 1.2%
US TREASURY N/B 15-MAY-2049 2.875 2049/5/15 12,012,854.86 1.2%
UNITED KINGDOM GILT 31-JAN-2032 1.000 2032/1/31 11,250,665.83 1.2%
JAPAN (20 YEAR ISSUE) 20-DEC-2042 1.400 2042/12/20 10,928,350.14 1.1%
SWEDISH GOVERNMENT 12-MAY-2025 2.500 2025/5/12 10,860,349.52 1.1%
FRANCE (GOVT OF) 25-0CT-2023 4.250 2023/10/25 10,843,099.97 1.1%
JAPAN (30 YEAR ISSUE) 20-SEP-2052 1.400 2052/9/20 10,361,476.77 1.1%
US TREASURY N/B 15-FEB-2030 1.500 2030/2/15 10,327,914.96 1.1%
JAPAN (30 YEAR ISSUE) 20-JUN-2052 1.300 2052/6/20 10,318,140.22 1.1%
FRANCE (GOVT OF) 25-APR-2041 4.500 2041/4/25 10,134,294.82 1.0%
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BUONI POLIENNALI DEL TES 01-JUN-

2032 0.950 2032/6/1 10,042,192.72 1.0%
FRANCE (GOVT OF) 25-MAY-2025 0.500 2025/5/25 9,913,535.22 1.0%
JAPAN (20 YEAR ISSUE) 20-MAR-2042 0.800 2042/3/20 9,531,718.36 1.0%
BONOS Y OBLIG DEL ESTADO 31-OCT-

2027 1.450 2027/10/31 9,183,682.12 0.9%
BONOS Y OBLIG DEL ESTADO 30-APR-

2030 0.500 2030/4/30 8,846,360.84 0.9%
AUSTRALIAN GOVERNMENT 21-JUN-2035 2.750 2035/6/21 8,154,505.79 0.8%
FRANCE (GOVT OF) 25-MAY-2045 3.250 2045/5/25 7,818,906.79 0.8%
JAPAN (30 YEAR ISSUE) 20-DEC-2052 1.600 2052/12/20 7,793,398.58 0.8%
FRANCE (GOVT OF) 25-MAY-2036 1.250 2036/5/25 7,737,889.20 0.8%
JAPAN (20 YEAR ISSUE) 20-SEP-2037 0.600 2037/9/20 6,868,764.91 0.7%
AUSTRALIAN GOVERNMENT 21-APR-2033 4.500 2033/4/21 5,659,287.08 0.6%
BONOS Y OBLIG DEL ESTADO 31-0CT-

2044 5.150 2044/10/31 5,578,922.73 0.6%
AUSTRALIAN GOVERNMENT 21-MAY-2041 2.750 2041/5/21 5,286,768.10 0.5%
BELGIUM KINGDOM 22-JUN-2038 1.900 2038/6/22 5,226,239.35 0.5%
BUONI  POLIENNALI DEL TES 01-SEP-

2033 2.450 2033/9/1 4,797,180.91 0.5%
AUSTRALIAN GOVERNMENT 21-APR-2024 2.750 202474721 4,763,579.19 0.5%
BUONI POLIENNALI DEL TES O01-FEB-

2037 4.000 2037/2/1 4,538,180.56 0.5%
FRANCE (GOVT OF) 25-MAY-2031 1.500 2031/5/25 4,469,552.82 0.5%
BONOS Y OBLIG DEL ESTADO 31-JAN-

2029 6.000 2029/1/31 4,430,707.72 0.5%
BELGIUM KINGDOM 22-JUN-2031 1.000 2031/6/22 4,421,905.69 0.5%
JAPAN (20 YEAR ISSUE) 20-SEP-2041 0.500 2041/9/20 4,304,832.37 0.4%
SWEDISH GOVERNMENT 13-NOV-2023 1.500 2023/11/13 3,500,632.31 0.4%
NETHERLANDS GOVERNMENT 15-JUL-2032 0.500 2032/7/15 3,476,887.55 0.4%
KINGDOM OF DENMARK 15-NOV-2039 4.500 2039/11/15 3,225,922.69 0.3%
JAPAN (20 YEAR ISSUE) 20-DEC-2041 0.500 2041/12/20 2,963,135.19 0.3%
FRANCE (GOVT OF) 25-APR-2029 5.500 2029/4/25 1,834,425.68 0.2%
UNITED KINGDOM GILT 22-0CT-2061 0.500 2061/10/22 546,130.67 0.1%
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— 2 2,900,000
22,597 47,781
572,712 930,483
6,634 27,192
25,626 2 35,928
1,197,210 4,742,996
12,234 1 26,185
2,499 12,592
14,734 28,778
1,203 1,261
1,309 61,598
67 67
2,579 62,926
1,051,219 688,191
22,031 22,031
170,818 115,138
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100,050 100,050
240,094 853,521
340,144 953,571
— 63
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135,145 39,299
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1,955,198 4,745,145
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10,623 77,528
— 20
2,479,148 3,888,196
1,557,540 1,786,085
7,417 4,516
38,368 129,242
147,361 403,078
24,534 33,949
727 715
21,008 25,129
2,630 8,050
167 54
1,775,222 2,356,872
123,426 268,902
23,837 41,915
99,438 215,025
150 11,961
17,716 33,604
— 15
4,402 2,352
98 1,182
17,336 28,732
10,160 20,989
2,820 5,529
5,219 10,208
12,484 54,710
767 2,298
13,098 18,323
207,532 446,850
496,394 1,084,473
4 21,136
32,400 80,435
175 847
32,579 102,419
69 121
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36 —
485 1,638
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( )
2021 ( 2022

2022 31 ) 2023 31 )
— 297,096
326,300 2,562
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326,300 299,658
202,189 885,596
163,769 276,030
100,993 3,861
62,775 272,169
139,413 613,427
2021 2022 31
400,200 — — — 30,012| 2,310,952 | 2,340,964 | 2,741,164
50,000 50,000 256,295 256,295 306,295
70,038 70,038 — —
2,396,530 2,396,530 | 2,396,530
650,000 650,000 650,000 1,300,000
650,000 650,000 650,000 —
650,000 650,000 — —
139,413 139,413 139,413
— — 1,350,000 | 1,350,000 70,038| 2,070,858 | 2,000,820 650,820
400,200 — 1,350,000 | 1,350,000 100,050 240,094 340,144 | 2,090,344
295,400 295,400 2,445,764
306,295
2,396,530
1,300,000
139,413
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