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130,964,586.72 86.83

9,258,751.53 6.14

10,665,881.60 7.07

57,026.54 0.04

1526?35é193-31 100.00

2023
) /7
g > OF MIERICA 0% 0.000 | 2024702715 46,853,800.00 | 39,789,966.94 | 45,056,516.34 | 29.87
g > OF MIERICA 0% 0.000 | 2024702715 46,749,900.00 | 39,625,052.18 | 45,040,606.78 | 29.86
T o 2.125 | 2024/02/29 17,642,600.00 | 18,567,063.21 | 17,306,438.42 | 11.47
gy ERICA 4.250 | 2023/11/13 10,600,000.00 | 11,392,650.97 | 10,735,450.17 [ 7.12
SIEDBANK AB 0. 6% 25/09/2023 0.600 | 2023709725 10,880,000.00 | 10,904,588.80 | 10,665,881.60 | 7.07
o n PINANCENALLC 3655 3.650 | 2024/02/22 10,685,000.00 | 11,533,816.40 | 10,620,480.41 | 7.04
T A TLSAS- T 3.700 | 2024/01/15 9,250,000.00 | 9,832,579.50 | 9,258,751.53 | 6.14
WYETH LLC 6.45% 01/02/2024 6.450 | 2024/02/01 2,145,000.00 | 2,532,322.65 | 2,202,137.44 | 1.46
S S roryaoaa FRICA 2.750 | 2024702715 1,000.00 1,062.85 988.40 | 0.00
USA TREASURY 2% 30/04/2024 2.000 | 2024704730 1,000.00 954.10 982.51 | 0.00
e N/B 2.125% 2.125 | 2024703731 1,000.00 961.80 977.25 | 0.00
2023
2023
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2019 12 514,235,877.62 68,980 108.26 14,522
2020 12 439,281,534.93 58,925 108.66 14,576
2021 12 279,210,192.83 37,453 106.00 14,219
2022 12 153,058,487.72 20,531 101.22 13,578
2022 189,134,972.49 25,371 102.81 13,791
179,103,220.69 24,025 102.07 13,692

174,317,211.42 23,383 102.33 13,727

169,782,214.82 22,775 101.80 13,655

162,187,237.57 21,756 100.89 13,533

10 157,480,799.96 21,124 100.71 13,509

11 153,990,008.23 20,656 100.87 13,531

12 153,058,487.72 20,531 101.22 13,578

2023 152,650,373.16 20,477 101.55 13,622
151,006,679.06 20,256 101.45 13,609

151,633,499.84 20,340 102.17 13,705

150,832,193.31 20,233 102.31 13,724
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201803
2022 12 31 2021 12 31
148,231,654 19,883,794 259,021,133 34,745,095
4,782,124 641,474 20,291,656 2,721,923
2 153,013,778 20,525,268 279,312,789 37,467,018
2,10
2,10
2,9
2,8
2,11
127,692 17,129 3,090,224 414,523
562,461 75,449 908,339 121,845
153,703,931 20,617,845 283,311,352 38,003,385
2,10
2,10
2,9
2,8 11,063 1,484
2,11
10,318 1,384 2,861,804 383,882
635,125 85,196 1,228,292 164,763
645,443 86,580 4,101,159 550,129
153,058,488 20,531,266 279,210,193 37,453,255
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2
2 2,148,406 288,187 3,419,073 458,634
2 4,920 660 25 3

2
14 536 72
2,153,326 288,847 3,419,634 458,710
4 182,910 24,536 966,823 129,690
4 721,497 96,782 1,417,006 190,077
6 108,470 14,550 155,476 20,856
7 87,697 11,764 175,509 23,543
94,959 12,738 388,099 52,060
4,690 629 7,428 996

5
18 164 22 527 71

2
15 1,224,066 164,196 2,314,170 310,423
2,424,453 325,216 5,425,038 727,715
279,210,193 37,453,255 439,281,535 58,925,225
(271,127) (36,369) (2,005,404) (269,005)
5,757,257 772,278 11,043,890 1,481,427
(5,975) (801) (11,701) (1,570)
(168,320) (22,578) (72,085) (9,669)
5,582,962 748,899 10,960,104 1,470,188

(15,509,532)

11,063

(15,498,469)

(2,080,449)

1,484

(2,078,965)

(17,944,777)

(27,829)

(17,972,606)

(2,407,112)

(3,733)

(2,410,845)

(10,186,634)
(115,965,071)
17

(1,366,435)
(15,555, 555)

(9,017,906)
(151,053,436)

(1,209,662)
(20,262,308)

153,058,488
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SMBC 201803
2022 12 31

153,013,778 99.97
153,013,778 99.97
153,013,778 99.97
9,127,345 5.96
9,250,000 TOTALENERGIES CAPITAL INTERNATIONAL SA 3.70% 15/01/2024 9,127,345 5.96
10,946,723 7.15
11,310,000 SWEDBANK AB 0.60% REGS 25/09/2023 10,946,723 7.15
132,939,710 86.86
10,835,000 DAIMLER FINANCE NORTH AMERICA LLC 3.65% REGS 22/02/2024 10,647,555 6.96
2,145,000 PFIZER INC 6.45% 01/02/2024 2,183,438 1.43
48,334,700 USA T-BONDS 0% 15/02/2024 USD (ISIN US912820L473) 45,857,546 29.97
48,236,205 USA T-BONDS 0% 15/02/2024 USD (ISIN US912833LQ14) 45,771,634 29.90
1,000 USA T-BONDS 2.00% 30/04/2024 965 0.00
18,127,600 USA T-BONDS 2.125% 29/02/2024 17,590,146 11.49
1,000 USA T-BONDS 2.125% 31/03/2024 968 0.00
1,000 USA T-BONDS 2.75% 15/02/2024 978 0.00
11,000,000 VOLKSWAGEN GROUP OF AMERICA FINANCE 4.25% REGS 13/11/2023 10,886,480 7.11
153,013,778 99.97
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Statement of Nel Assels

[ A 5 F. - BHBC Arundl Protect
Fursd LSl Seap 208603

EREE L er o) IL A0
[T} ¢l LSO

Fussalls

Spcurities of cost AR T A5 Fi RS
et cow i D e TOE s ) o ST 4. 7L 1204 20,251 558
ErSDiiLs i SECurithes B marst value 2 153,013, 78 279,312,789
Lipfront premium Options corfrads porchases ot maket valos &1 - -
Mt Lnrealised gain o AUSunEe-Ttyle SoRioms cortrac 2,10 . .
Mot unreadised gain on ferward forelgn echangs contmsts. 2.9 - -
Mot unrealised gan on Anancal futures conbacdy 28 3 =
et urrpalised galn o Wi Contracts %11 - =
Cash at bank and brokers 127,652 3,000,224
Lt rededvtie 557 451 B08.339
Dl dherch ristad vl - E

Fand in valtis il Dy FTeen Sulsoriprioes.

Rl g vabiles romdtire Froen SaES of Seluntien

Formiati on espernes, Nt - -
har peci vables . .
Tl As sty LEE, F03830 IB3,321,352
Llabilities

Btk gvardmfiyiroees payable . .
Lipfont pririnem Options cortrts witon o8 market valos 10 L L
Mot vnreadised loss on futures-style options contracts 210 - -
Pigt unrpalised ke on forward forelpn exhange cortracks 2.9 - E
Pt anrmadierd doan on finandiad Sutunis contracts FA ] - 11063
NEL Lrpalied 1395 BN SwalE PR 211 . .
Civicends payable - =
Faryaties neaiting froms redemptions: 10,318 2,861,504
Parpatias reauiting from purchases of Sepurites ' :
Acorued expeEnes 635,125 L2280
Cxhar paysblies - -
Tovk] Limbilites 645,443 4,101,158

Pt A sirts 153,058,485 279,210,193

THe aitsepargie g ralin Bk b kg ol pael 8 U202 Brar S RSN L

58
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Financial Details Relating (o the Last 3 Years

Amundi 5.F. - SMBC Amundi Protect Fund USD Step 201303

Number of units HAY per unit MAY per unit MNAY per unit

151N 31/12/22 Currency 31012422 nnn 31012420

Class W1 Man - Digtrituting LU FaEa005 14 L5123, 130000 usn b L) 106,00 10656

Total Net Asscts U0 153,056,485 179,210,193 439,251,535
%]
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Statement of Operations and Changes in Net Assets

EDINETOOOO
O000DO0ooDOo00oo0OoOodno(essss)
Ooooooooooooooooooad

Py Arrured 5.F, - SABC Anagrd
Protact Fund USH Seep 200803

ERTEFAFiarsd FraRe
S0 Lsh
Imcama

Gividiends, rat 2 - -
Eanic O eCLeTiens 2 2,148,405 3419073
LT o I BCEOLIATE 2 4,570 5
Ererest on wwaps comracts 2 - -
(i B 14 - EEH
Tetml 1resme 2,153,326 3,410,534

[T T
Maragirnmt N 4 82910 N P
Crmrination feem 4 407 EALRDE
Capasitary B adminesorstion fees & 108,470 155476
T & aborrgrmnt” ? LERoh 115,509
Professional fees 05,959 FER 00
Printing B puttisning fiss 4,590 TAZE
Ferfermance fee 5 - i
Transsction costs 18 1 527
e gt o B Tranae ison of sroics e .
LR on PAIRS ONDBcLs ] - 5
Ocher Charpes 15 L2234, 086 2. 314,170
Tkl Expiensas 2,478,453 5,415,038
Pl aesed walue &l the begéaming of the year 278,210,193 439,181,535
Pt Operational Incom | Loss) 271,127 2,005,404
Mt realbed gaingliovs) on sl e of securibes 5, A0 28T VA3 800
Nt realised GaRTIDEE) Ln forsgn Ehanps TS 11,701
fept realised gainTims) on forward formgn dochangs [onracts . .
Mot realised gainTloss) an financlal Atures contcts. - 168,520 ~7a085
Moot realised gainUTiest) on options contrads . L
hat realhed palnffions) an swaps coeram " E
Pt Realised Ealnf(Loss ) 5,582,962 10,860,104
Mot change =n unmestised gmen,'[loes) on SeCurite - 15,519,532 ~17 088 777
Mt changs bn unrpaliied Gaind'[196%) &n forward forpign sachange codrass - E
Mat change in unmiatied pains'loss) on finencial fulunes Cortracs 11,053 -2rE29
Mt changs in unneslsed gy (o8] On OTIGNS (oMracs . -
Mgt change in uwrealhed paing(lees) on Jwaprs contracts - .
Pt Change in Wneesl lsod Gal ngf {Loss) for the Yoar =15, 400, 405 -1 7 TG00
Mot Incrosse/ {Decroas) (n Met Assots as 8 Hesult of QOpaorations -10, L86,B14 007,906
et Subson phises f{redemgtions) =115, 963,071 “R3E083,436
ivicend paid 17 . .
tion of oo Mt Assels = =
gt As st Walua Bl ¥oar Bnd 153,058,488 279,210,103

THe aitepargie g ralin ik b kg o piel o U202 Brar s SnEr i
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Nolas o the Financial Sialements as al 31/1222

1 INTRODUCTION

Aovund| S F, (the *Fure) is onganised as o Fonds Commoen oo Flacoment (FEP) with ssvsnl ssparats Sut- Funds {mdniduaty the *Sub-Fund® and colectety the *Sub-
Frunds” L The Fung 18 an Undeeiiiong for Comectve Inveaineeed in Tranaleratie Secumies (UCITS) created 06 June 2000 @ng cuabllss under Pt | of the Lunemboesy
arpetded iy of 17 Decamber 2000 felifing 1o Lndetakings for Cobecdios Fveslnient 1l 5 goversd ry he Mstsgement Requintors sSecne 88 o yeasend, and
uptabed for the st tre oo 31 March 2071 and pubtahed in the Recusl Elcirongus des Sookiks o AssocaSons (RESA’) on 21 Apr 7031

Tre Fung! & AR U roopeated Q0-Dropnsoanp of iDL secunted and other aissis, managed Dy Asndi Lisyinouey SA. fne "Managensal Company” | a company
organaed im e fomn of @ putdic Bvced company Caocile aronye’) under chaoter 15 of the Liss of 17 Deecember J000 a8 amences, wholy owned subakiany of
Amundgt Assel Maragement 505, regatensd Wi the Trde ird Sompani ss Kegister under nunibsr B 57 288 and hrving (LS neg ol clfice i L 5. It was
I o 20 O THES5 for an unsnsiec panod OF Dme, s Amcies of INGOMOTLOR BNk pULIENe) in the Mémoral o0 28 January 180T &nd Nave Daen
aresnded for (e (08 v on | Jenuany 2008,

Tre asasts of the dilfensst Sot-Funds &% separale v rvesiid in SCCOBNGoR With T Repsciivg Vet pobo el and Glsecined. A1 Sub-Funds are aenamsnste)
n EUR orin WED (the *Bass Curmsncy’] and ol saasts and liabites of sach SubFund ans waled i e Bass Cumency of such Sub-Fund.
Fiel Assed Vatae (TAYT) pbe unil 0 Gurmencyr aiffese it o N8 U MEphesents [he Gasy convirson of the NAN pesung i suta

Ine fosgpang Sk Fyre rg e 5 pimed:
Amundl 5F_ . Doversiied Tayget incoms 1§ 12022 on 30 Roveartsr 2023,

Aung S F_ - Diversifisd Shor: Term Bond
A SF - Emengag Mitkeid Bong 2004
Amundl 5 F_ - Emenpng Mivkets Bond 2025
Amundt 5 F_ - Eurg Curve T-10ysar

A S - Eun Cuve | Ieyear

Aeniendi 5 F - (icksl High Yisid Opportuniies 5005
Aenunai 5.F_ - SEIFM Ieda Bond

Amunal B F_ - High Polental Bod

Equiity Sub-Funds
Amund 5.F. - Eurcpean Eguity Optmal Yolabaty

Abealute Fotum SubFusds

Amunadl 5 F_ - Abactube Fetum Mot Stregy Sontrol
A SF_ - Siang Bok |

Amuna S F - Saang Box Il

Amundl S F_ Smang Bax 11

Muitti-Angit Seib-Funds
Amundi 5F_ - Amundi Targst Trend 2034

Commuodibes Sub-Funds
Anungl 5 F. - EUR Conmodiies

Capital Gusmnbes d Sul-Finds
Amund 5. SMBEC Amundl Protect Fund USD Step 201803
Amund 5 F. - BMEG Amundl Protect Fund USD Step 301800

Dot o] Uinits Clarsis mitrve 08 ot 31 December 2022 ars ksled i e Finsnoial Deinis Kelatng 1o e Ll 3 Yesrs® nd desonpbon of Unis Clatsss A dsciossd
I i LRTAAL PAOADBLNE.

2 PRINCIPAL ACCOUNTING CONVENTIONS

B PRESENTATION OF FINANCIAL STATEMENTE

Thibss Boancil Salenn ol S0e i oied b0 SConndencs with | g iegil il iRty e AT Lo the pREpanticn Brd s sectaton of the e ol
RERTINA,

Tre Bnancial statements refect the Net Asue? Valuss CNAVTT g8 calgumaied on (he sl Busiress ey of e year besss on laesl avaiabis manoed pricss of e
BRI

Valaton of inveatrents snd abhef imvestmeonts

Trnp Bodgwan § B pobly dadi e

= Valuation of Inverme it - Ivveainienis wheh re quiled of 088l in 00 8 Soc BREranG e OF o0 @ Reguinted Market or any Other Regquised Mane! bt vilued
1 the st evadable prioe ot §.00 g, Lusneboung s of the relsvant Vakuaton Day sxoep for the Avundl 5 F - Eurcpean Equity Optimal Volataty Sub-Fund
WOR e ERITIETL Ane Wilied LTS IRet sveBatie DACRs &1 10,00 . Lusemboung e Pricing ries (RaSaiiarh of sech SuteFund ans reguiany fivessd
oy the Boad of Derectos of e Aanagement Conpanmy of e Fund, and miry be soapted st 10 The Srosinient cycle sndior 10 the Mrossiment obscive of ssh
Sub-Fund, I ths svent that sy ssssts neld in @ Sub-Furd's pordolic on fe nel svand cay srs not guoted of deak in on any siock sichangs o on any Reguintsd
Aanioet, o on any Other Feguinted Marist or i, Wil respedt of sasels quoted or deat in of any Mock eXchange of deall 0 of dny Such W kets, De last paabie
B A RRIVEN BT Y, 0 T RGNS DRTIGIADNT I FOX FRRARLRTRRTVE o e R i vaUe of T e ievant aaasls, Uhe villue of BUCH EREM S Dased on
A RRACTALTY FOreRAtie SRR BACH CRDRTRR DACECT Y ARG N Qoo FAdth Gy (he Boand of Directions of ok Mana gement Company,

u  Dpof-endod and ¢lcaed-ended UCIE - Lrds oF srares of Open-enied LG are viliusd @t IRes it cetemuned and oy aisls fosl Aaas! Wikee of, f guch geice s
not regnsssn tative af the i mariost vilus of such asssts, then e pioe is delsmminesd prucdent]y and in good aEn by the Soand of Direcion of the Mansgsment
Gompany. Units or shanes of @ clossd -snoed LGH ore vaiosd o't theer as] aemilatis mans! vlos

75
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Nolas o the Financial Sialements as al 31/1222

&  Forward f = Forward lorsgn sxchangs oonftmdts @ vilued o1 the lorwarmd rade apphcabie of the "Stitement of Met Asseta” date for
mpﬂﬂwwlmrmm Ne untireatang QR @00 ias on Tomaling Renmgn sxnancs Coniracs s Reconded I T St ent of et ALSea”] net reetsed And
el chang e in urrealsed giin{ess | on kernd fonsign sxchangs contracis are reccroed in the *Satement of Opevabons and Shanges in Mel Asssts”, The Fund
mesn ol Heoged Uint Ciassss. A3 gandioss) on forwand fonsgn sxchangs contracts ussd lor Hedged Lrst Giessss ane afiooated soisty to e reisvant Lng Giass

® Finaneial futures contreets - Francol fiunes conracs s vaiusd o the quotsd prcs svalasis on an offical sock sxcnange (leSowng e pnang poboy as
ESGADED AbVE L “WkETG Of MYBSITIENIATL INDE Mafg " CeEOLs BE Mhade 1 G LEON STTRNNG 0 Rilures contracs. Subssquent payTieTs, refeed
508 VATEDON IMARJNS. & MBe O M by e SubeFund penodicady And Bre ased on changss in the manod vieos of open BiLrss corracs. el unnsatasd
RN and ias o Enancad fUoure ConTACTS Are meonmed in the "Satenent of bt Aststs’; net reakamd and net crangein Lnasaiaed gaeniioas) on ingncial ftunes
oontraiis ife neconded in The “Staterentof Openations and Changes i MNet Asasts’ YWhen the contract i dossd, (he oo rcsmsd Sub-Furd reooris o reakssd guin
O 088 eguAl L0 trk QlRTBACH Delwikin The procsec Tronn {or cost of) e soaing taraacton and the opsnng ranaachon

[ ] it o1 Options  When e Sub-Fund pordasss an optons confract 'wif an uplont premom, & pins m prennium acd an amoun? squil to
mmﬂmltw B Rbael WRen e SUD-Fund serlen B0 Crllon with in LoRont poammn I§ Peosves f DI B0 &0 AmoUnt sl (o NeT premsum
i recorded A R Rasety,

The assl o ISRy & SRUSIAG 0l fy U6 ref Bl e Gamens mlrvel viiue of The GDRONS Conlradds.

Opliont onirscts Wikh ane quolsd of ded 1 in of § SI0CK mchings of o @ Reguisted Manost of ary Oner Reguiated Maks! are vl sd & Te schangs gquoted
pric {odioning tres pricing poisy e acnbed abowe under “Valuation of myvestmients’). OTC cpbons ans MAREG-0- manost based upan dady Baces caiculated by tird
party Bents and verifed agenst the vikie mosved from Re couteary.

It (RS0 KNGAWR pricas are ol repnesent atve, (Ne ik aton Wil B Dased on (he pobental realaetion vdus sstmated by the Board of D mecioers of (ne Managesnent
CompRny with procence @ n good fath

I N opion mipines U rtised, the SutkFund maises 0 gan o oss S0 Fe scent of {he premium reosved o il Prevesms moshed or peed, nel innsiised
i A L8s oM GO00NS SONTECCE BN FRLOAted in The "SIateelnl OF Wl Aciety” Lnder (e Acoour] Bances "Unirent pramium Q0o (et mc purchased ol
et val ue® or “Uplront preanium Oplions confracts writlen at mardoed value”.

MEt ealined wrd nel Chiege B ArRa e Aol on SR Tonl CONDBLE Gre PeLONDEE R e " Statement of Operaont arsd Chargss it Nel Aspety”

®  Futures Sty opons COMTEEs - Fulures-atyie optors contrads ans wiusd 4 the uotss pros avadasis on an off o stock s hange (k/owi ng B pricing podoy
s thedsfbed shove under Visualion of investmenta’). IR manen depodts B0 D i CEN UpOR BONE AN L0 (Re comthict. Subsedasnt BOR e OF Negitve Gl
fovas, to @8 vanats gins, are paid of reRved by the Sub-Fund penodically and ame Dased on changss in Bhe manked vale of opsn opson contraca,
WYnien the contract is closed, the concemed Sub-Fund neconds @ neplted gain or ioss sgual to tne difersnce Debwveen e procesds from (or cost of) e cosing
Fransaction #nd The opeceng nsadion.
Popd Linreal inea G 2 hons on Tulures-Siyie options ConrACE. are PRCOfetd o0 Dne "Siatensnl of Nel Asser”,
Mied reaimed ard rt chargs in unreesssd gaendloss) on Ltuss-sthyis apfons contnidla are recordsd @ e *Stitement of Operations. and Changss in Net Asssts®.

B Swape Confracts - Sub-Funds my eaTer by Geren! ypes of SWaps Sgrees) snll Such A% Misreal ras swaDe, Saaplions, nlaion-Anked swape, oose oefau

EWaps ane totnl rebum saapa. Ns! unrsalasd gan and 0SS 00 SWanS ContIiis ore reccadsd (n Ine "Entemant of Mat Asasts’ Me! realusd 0 nat changs in
= ] G S e it "Satemnierd of Opsratons and Chang e |5 Net A", Swaps conirdcis ars valued ot fer sasel value
ms detemrined prudently @nd i good Tah pursaant o proosou es sstanksned iy the Boand of Direcions of the Managemsnt Company,
Swaps coniracts ane aeked-tn-macket o sach Mel Aasst Valuation calouabion date, The mankst valus (5 Based on e valuabon of sements Bl oown 0 e
coniract, Bad & @ oblased Fom T pady apenis, markel mikes o inemisl mModeis, parsaict 16 the procedunes satabished by the Bosrd of Diredhars of the
J Conpamy.

Effecive iniesal siperssniome on Swnps & Bocked in full i the "Statement of Operatonrs énd Changss in Nl Alasls”. Acorued specds/iniome of Swips
are reibed o seoh MelAssst Vauston calciation dals o sach swap Sontrict and e meautog nel Delenos & posled e Saap, BN a8 nleoest RipELE O
wap
OF EMBNeSL INCoe on A, N e Sotement of Gpembons and Changss in Met Assets”

HIncome - IReres] incone B SCLRIED ON B dady Daks, DIVoRnas Bt ARown Rel ClWERNONING LS ORaUCEd AL ECUADE, BN AT MECONORD BS MCOME O e ex-
drndsnd dabe.

B ot roplissd gain e 1oss - Met Realasd gain and icss compriss D gain of 088 arang on the treding of ssountes and ofher inveaiments, fnancnl futunes.
mmmgﬂ EXchange coMTBoE, HRGS, ﬁmwmmwmnw.wmmmnmumm

] DD B e Omarated |1 [ igh CUrmenien B year e BT reEied QIENS OF K4 te ane Selecmined o e bass of Wi e ol of the
S04 wicep for Btume contracis anc CFD, whers tne Frst-In First-Out {TFIFOC) nestroociogy i3 aopdied,
B Combined fnaneal seatmements - The fgunes of sach o Furs ane pregented in frelr reasectve Bage Cummency, Tre cosituned f | Etaterents we e d

i s and Ihe s of e SubeF unds” et asasts which @e in anolner GLmenGy ane comveded in eurns % e mchEnge nibes pasvaing at year snd. The comibined
Enancial stabenisnls ere preveted lor information purposss only.

Alyea e T Vlius of INVeatents misde by Ful-Funst & olfter Sut-Funds of e i Latkaslia awnountd o EUR T.227 B0 rap g D25 of the

Pint Auamts mnd therefons M Sotad Sombnsd Mot Asssts ot year-snd winout ooss SubeFund invesinne nt would amound to EUR 2,854 804,584,

B Socurition Lending - Sub-Furds ntiy 1863 Ssourtes in e porioion 5 @ bosower. To guirasiee B8 (Enaacion, Ihe Sub Fusd tecemes colaierl Seiunteg
on lomn ane delvensd to B third garty Droker and thess asssts continus b be wived sa. part of the portioio of the Sub-Fund, Lipon eminaton of & loan, the Sub-
Fund 18 reqursd b Fetum 1o The Bormawer (Ne Colateral i oeved, Lodns (80 e temuinated by The pamies & &y e, Secunlies Iendng geoerales sdat onal moame
fipr the Sub-Fund Boconding bo tne contrachyal prangenerts, Tris nevrnenation 18 acogun ted in the “Satement of Operatons and Cnanges in et Asasts®
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Nolas o the Financial Sialements as al 31/12722

1 EXCHANGE RATES USED AS OF 31 DECEMBER 2022

Assats o Datd s simessed N CUMenoes cther than the Sass Currency of the melevant Sub-Fund ane oomastsd ot sechange miss prevaling a5 af 31 December
033 Prol ang losed dneng on agn exchange peiond. aoe recunded 0 mhe "Smenent of Opecalions ang Cranges in Nel Agasis”. Transacions in Rneign
GETENG B A7 CcOfered Ir5o e Base Curtency of (N relevact Sute Fund A1 exchangs niles previlling o e Raaction dnes.

Thi exichuings filed ussd s @ 31 Deoeviber 2022 ank o8 kol iaa

1 EUR = | EUR =
1A7ITS  ALD LMESITED WRW
SEMED  BRL J.TATED MEM
144804 CAD 4570120 MYR
DESTIS  CHF 1081350 N
BRSSP LEETSD NZD
738415 CNH BEATER PHP
TARID CHY 4BE1ZS  PLM
51467370 COP AB4TRD RON
NS00 G TTE0H3S  RUE
1.85583 DEM 401075 SAR
TAE4S DK 1LE2028  SER
LERTRS GEP 143140 SGO
BINES  HeD 308420 THE
ADOLASO00  HUF 1RGTHAD  TRY
168447 DR 280245 TWD
Atese LS LOBTIS URD
BE G35  INR VB ISE?S ZAR
OB Y

4 MANAGEMENT, INVESTMENT MANAGEMENT AND DISTRIBUTION FEES

Trig SBnAGENSNE Tee o & perseniage oTthe Nel Assel Ve of sach Sube-Fund, Wich rnges, RCordng to the prospeda, Fom 0.30% 1 2 255 (. Qependang on
s redmvant Sub-Fona gnd und dass

Fof Ciintd X URitA, 1Fe g fons dfe changed and cobeced by e Miubdgenent Compny dirscy Foft e UREnoboes and will Aol be changed to e SubeFufds
or reliscted m tne Nt Asast Valus,

e g o few rates sffecienly mopied ng al 31 Decenioer 2022 &v s Tobows

Sut-Fund Clas & Chss A2 Class b ClassC Chssk Cassk ChssG ChosH Chesl Chas il ChesF Chss R Glass U Claes W 3hes W1
Amind 5 F - Domrsfud Sho. T [ i * * oD 118 T E . * 0 * * *
B

Amundi SF - Emegrg Wartats fond. 1.00% : * L . : : : . . * : . :
i

ms;_smwm ] " " CEEY 0 0 " 0 w n " " ] "
A

Amundi 5 F - Eu Curw 710y TE0% : " OB 0N 1 EETED B L B 2 *
Amunai 57 - Eus Cures 10 rpar QA% % * *OEN% 160 TR * 3 * * * ?
FIRIng 57 - Tk Figh T s CETT Oy 0 0 0 0 s 0 B 0 : .
Oppofrdng 2005

Amina 5 F - S0P indm Bang P 1 - ' " " L T ! - ’ * x
Arpind 5 F - Hgh Paersal Bom) 1 40% [ * EEF. Y [ 1.090% [ ] ] * * [ " [
Amina 5 F - Eumpeen Equey Dgbwal 1500 - ToOUHmM E% 2MR UHA MR oW% " ToaTEe : * -
Voiaty

Amundi S F - Absdiut Rilum WUt [ E * ' oo * 'ohsN : . R T * 1 d
Stantegy Conbed

A 51+ Bavrg B 1 B g g Oy g g g g B B LT B :
ms* -ﬁm‘lghl L & * ¥ D*:IH * & # # * # * {l!ﬁ!l. bl &
Amng 5 F - Saeng boo . : ' * O 050% . i N : ' b * . :
Amnd 8F -Amuna Togel Tend 2024 1 00% . & g . L * . ! by , - * 1% 1
Arunai 5 F - EUR Commodtes 100% : TG L% 1TF * DR DA% : ] : ' *
Amundi BF - SUEC Avond Froted * . A . . k . . . A . * . BT
Fand LD Sng 201 00

Trnd B F - SUAT Amord P . 0 O 0 g g 0 0 0 . . g 0 = jorn
Fuatd LIRS S 201 2085

it Launrad ancid spiLitie

0 28% L £ Fabruaty 2002

Trie QESERIDON T, Wi Sopacacie. i B percentage of The Net Asaet Vi of sach Sud-Fund, which rangss, #LSong 1o e proapectus, fom 0.20% bo s 1.50%
[0, epending on the relsvant und cinss

i d

84/227



EDINETOOOO
O00OO00O000000000000000(E33818)
OooOooooOoooooooooboood

Molas o the Financlal Slalements as al 311272

Trie ciainbiabon Tee rates sllfecively appied oy a1 31 Decenbsr 2027 are aa foldows
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Bath rearagenn bl Tee ANG Saltibution Tee 88 Gl GMated And accrued of sdoh Vakieton Day on the Bans of e el Astst Value of P Sube-Fung and uril Gass and
e DAk ORIl S ATears
Tk Investmnent WMaraoess ire s by e Managens st Company out of e mansgemen: Tes payatie to iR pocond ancs with the Management Regulstions of the Fund

5 PERFORMANCE FEE

The Management Comparny noay #am a pedfomrance fes for cetain Ung Sasses within cectan Sute Funds whens the Nel Acset Valse per Ling of the Ciasa outpsdoma
FA BRI OF PROMERIE Fuilhh U g RE BRRERIANGE BRNOO A8 MDA I D BROATEIISE,

For Drverified Srcer Term Bond, SE P inoa Bong and Absoiute Retum Mot Sirateqy Contmal, e ben ooy meliod is uaed for perfommnce lees caliulston

This parfomrancs Ds600 i 8 CEsndar ysar sxosot for Emsnging Marsts Sond J074, Emenging Marksts Bond 2025, (o0a Hgh Yeld Opporfuntss 2005, Seving Sox1,
Sanang Box B and Suvving Bon B Sut. Funds whists the pedfomance petod i Fons e Laundh Dats oot the Metuty Dite, conssauently no performincs feed wen inoded
dunng 2077 to Saving Beu ), Savang Bo Il and Saving Box B Sub-Funds that aimsady eachad e maluely date beloe 3037

Tow ol cutation off perfomnance Tees agniies to sach concemed Lrd Class and on sach M calousibion date. The cailcuialion ia Bated on T conn panson bebwesn:
- T MAY ol sach rebevans Lint Crass (Defos oeguaction ol The pecformmance fee): and

= Thw nefsnence nssst which neprsssnis @nd rephcabes the M of the neiwsant Lint Class (hefone deduchon of i pedormancs [se) at the frs! day of e perfomianos
onasrvalion pEnod, ndustsd by sunsonph onalneden pliord &% sach vLaSon, ko which tne perfomiangs Sees BEnchark or hurd s (ns stelted Tor sach sun-fund and
Uisvt Ciaas) by appied

Trie Perfarmeamcs Fee wil represest i peccemage of Tre posive aflensnice Between the nel assets of the Uil Giass {befors deoucton of e pedommence fee) ind e
Relerence mssel if e Tekowing GIAmisive Gndians ane et

- This ciference |3 positne:

« The relative pecfomiance of the Unil (iass companed 1o the Relerenon Asiel 15 positve o fil, srce the Begivning of (ke pefomid nos obasrvalion pecod. Past
AnemeriITances oVer P sl 5 YRR SN0 be cwed DACK belors any rew aconal of perfomaance Tes

#a fnom e 15t January 2022, the SCompansanss camed oul over a pecdfomancs obssna bon peniod of e years maximum, She snnversany dabe of wich comeaponds
1 30 Depdmrter of sdon yoar (mesepfes e Annversary Dale’).

Fior Suts-Funds with s Matunty Dafs, as froan e launch date of the reisvant Uing Class, e Conparison i camisd oot over a perdomances obssrvabion perod widh
B8 O M MLty Date of the Sub-Funa

T8
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& DEPOSITARY AND PAYING AGENT, ADMINISTRATOR, REGISTRAR AND TRANSFER AGENT

Tre Depostany and Fiy ng Agent, the Adminisiraior and the Registrar and Trans fer Agent recefve out of the asssts of the resvant Sub-Fund, @ fes for Dsr sevicoes
B QSR Dy,

= Depositary and Paying Agent Ths fes is a percentags thit the Depostary, the Payng Agent and e Adnsnstrator ane sntiisd o receve @ bes ouf of the asasts
ol the resant Sub-Furd fo he relevan Giass of Units, § sppbasble), wich will ninge, depen ang on [Re country whists the asssts of the relswant Sub-fund am
ek, dronn 0.0G3 % ba 05 % o e asaet vRRLSa Lngiedying e relewant Sut-Fund o Caas of Linila, payaie quareny in amean,

= Administrator: The fee fof e man sevices prowided, amounts o an anousl e of 0.01%, & Gilcuiaiesd nnd scorued o0 sach Valuabon Day on She bass of the
Mt Asee Valuw of e misvans Sun-Fung, i Dayabie guateny in avean,

= Registrar snd Tranafer Agent: The mam comporenis of Ne COMDERLATON for INe SRR Drowided @ tne rumber of e sxismg eive Lindt Clasiss, ne
nureher of diems’ oounts &nd the nunster Of aniachons procesied

T TAXATION OF THE FUND - TAXE D'ABONNEMENT

il WAL e e | G g i Ly . e FLING 15 HLAUDIBGD Do BTy LGS 0N GOS0 CRHLa! gard. Tie Fund is Susied 1o 8 subscipbon
i T e e, WHALH AMOURS o @0 annual rite of O 05% Dnssd on e el Asssl Vitlue of ssch Sub-Fund ot the sad of edch calendir quarter, cadutaisd
A P QR However, thia tay @ rediuced 0 DO For Net Aaset Vidue melaed (o Unitl Jaddes only aied & sghis nalmubonal irmaton and for Sub-Funds
whiss 8cis OhIeCE s CoBRCEVWE IMVBSLIBNE in M oney Mance! IRSTRUANENES 1A N depoSAS WN Sre0 |Fstiutons.
Pumuant to Arpce 175 (@] of e I G U7 Dymcamrtpr 20 10, 09 Fe S840 Frvmated in LICHS dineacty SUGIRGE [0 Taxe bann rant i osnipieg from Thi
Indireat dnl B INCONOE Feceied Dy e Fund may D Subiel i no-necoverabis WIROLENG L e counties of angn

T8
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8 OPEN POSITIONS ON FUTURES CONTRACTS

A8 0 31 December 2023, ceran Sub-Funds hac e Rlowing postons. on Riures orrsls
Trg DocKEns GE Al the Tutunes |t & SOCIETE GENERALE

®  Amundi .F. - Diversified 3hort-Term Bond

Hiamber of confracts laduaiity (1] | app d dep ation
Purchasedfale  Deacripsion date Currency  Cammitsient in EUR in LUHE
-2572 EURQB08L 1221 EUR -242,700.636.00 8.875.020.00
% EUROBUND xS a)s] ELE <23, 847 57800 BA0BT0.00
AT08  EUROSCHATZ 032023 EUE A4 B3R G40, 00 4B, 500 00
18 LONG GRLT 03-202) GBF 22713440 11R2ThAT
15883 US2 YR NOTE FUTURE o370z [114] 58 782 528,01 BOT BS54 6]
3308 USS YR NOTE FUTURE 03-2073 usD -155, 787 574,84 1,330, Ta8 38
Total 13,308.90218
®  Amundi & F. - Euro Curve T-10yoar
Humber of contracts Matunty Unroalised appreciatan ¢ depreci wtian
Furchassdbale Descripfon date Cumency  Comsiitmoent in EUR in EUR
=13 EVROB06L D320 EUR -1,226, 71000 A4, 10000
B EUROEUND 032073 ELK o4 784, 537,00 234,T80,00
-H EURO UM o322 EUR -7.394,070.00 BGT.020,00
E&  EURC-BTPF PUTURE 032020 EUR 5,380,384, 04 «51.2,200.00
3 EURQ-0AT FUTURES 032033 EUR 272106, 00 -Bd Ba0 00
%  SHORT EURD BTP 032032 ELER 2.407.534.00 -2 210,00
Tetal ; SABAED LD
B Amund| §.F. - Euro Curve 10+year
Humber of eontracts smtunty d appreciation ! depreei sticn
Purchase/Sale  Description ot Currency  Comitment in EUR in EUR
27 EURD BUND 032033 EuR 2, 5400, 08 b 121,150.:00
4 EUROBLN 033032 ELE HG.BTELD RELLE R ]
#1 EURO-BTP FUTURE 032033 EUR 2. 732.086.00 -182.250.00
4 EURGOAT FUTURES 032022 ELK SABZBER00 28,360.00
1 SHORT EURO BTF O3-2033 EUR 1,821, 180,00 - 177000
Tedal ~106,350.00
= Amundi 5.F. - High Potential Bond
Number of contracts Matunty Unrealised appreciation ! depreci atian
Furchase'Sale  Descripfion date Curmency  Commitmont in CUR in LUR
-1 EVROB08L 03033 EUR -1,V 38.356.00 44, 260.00
2 EUROEUND 032022 ELE SRS AL 0D 18,800.00
-85 EURDBCHATZE 03-2023 EUR 6,434, 350,00 8021500
-3 US 10 YR NOTE FUTURE 0203 LD <4 B70.803. 72 V3224 41
B0 USZ YR NOTE FUTURE 03-2073 [1.:14] 18,780, 130043 72, 550.00
Tatal; 20,7514
= Amund| 5.F. - Europoan Equity Optimal Valatilty
Number of oontracts ity Unroalised appreciatian / depeci ation
Purchads'Sale  DedcripBon dsts Curncy  Comsiitnent in EUR in EUR
880 WSS FEUROPE 03-2073 ELK «41,408,250,00 ¥ B0, 840,00
Total : 1,500,8£0,00
8 Amundi 5 F. - Absolute Return Multi-Stratogy Control
Humber of contracts Saturnity Unrealised appreciatian | depreciation
Purchass'Bale  Deacripfion date Curreney  Camsnitmaent in EUR in EUR
1 AMITERDAM INDEX 012033 ELE 13780200 -8.850.00
T4 AUST I¥H BOND FUT 03-2023 ALD 4, B04,836.40 BB, 208 20
\T  BAST 30 FUTURES 022023 TRY 50,588.89 538,00
4 CAC40 012023 EUR 25805040 -11.542.00
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Humber of contracts sttty Unreslised appreciaton | depreci sticn
Purchads/Sale  Doscription dato Currency  Cammitment in EUR in EUR
12 AN YR BOND FUT 032023 CAD 718,867 68 33,580.38
2 DAXINDEX B3-2023 ELR G5, 1 7650 2560000
-13 DI STONS BOD AUTE 03-2023 ELR -343,770.00 11,325.00
3 DJETONCBOD FINANG 03-2073 ELR 84,557,000 45,00
1 DI ETOKK 800 TELECOM 032033 EUR <132, 800.00 T.250.00
1 DOW JONES MINI 03-2072 usD 1.552.62 -8.723,63
=1 E-MINI CONSUMIHSG S 032073 uso -137.300.34 1020379
2 EMINIRLSS 1600 VAL 032023 [Ei] 140, 278.04 2 b8 AT
-1 ENSNIRUSSELL 1000 B3-2033 LED =104, 108,72 552561
-5 EMINERUSSELL 2000 03-2023 [ 4] -412,566.41 2.837.48
S0 ENINI SEP REESTATE 03-2023 uso -477 500,58 11,150,158
B E-MIND XA INDUSTRI 032033 [F14] $56.007 80 558728
<2 E=MING AR TECHND 032021 uso -152,681,50 21.2T0.88
4 E-MINIXAL UTILITIES 03-2073 uan 287,881,000 18,74
50 EURD BO8L b&-2023 Cui «23, 540, 750.00 BG4,530.60
A7 EURC BLUND 032023 EUR 8 (85, 806 00 354, 720.00
<10 EURDBLN 032023 EUR 1. 452.011.00 A73.200.00
S0 EURDSSHATZ 032032 ELR «10, 244, BE0.04 184 455,00
TTE EURDBTOXK BANGL B3-22d ELR 85663500 §6,177.50
16 ELROSTOXX 5 03-2023 ELR BO6.ATH.20 23,1000
-8 ELRGSTONC 5000 ek L] ELE 104 580,00 -2,750,00
<2 EURC BTORK 50 DV 122020 EUR «26, 240,00 2 B0
15 ELRO STONX 51 DIV 122028 ELK VB8, 800, 001 13,1000
12 EURC ST 5000 132075 ELR 157 240,00 480,00
% CURG-BTP FUTURE b3-2023 EUE 2,430,534, 06 18, Fih o0
1% EURGLONT FUTURES 032023 EUR 1,380,548, 00 17,170.00
23 FTSE CHINA ASD DE-2023 uso 28024785 -3.f8 02
11 FTHE VIDEND FUTURE 122024 =it 12708 55780
10 FTSE MVIDEND FUTURE 122023 =10 BE1,58 1A
1 FTSE TAIWAN INDEX 012023 usD A, 434,86 562,18
5  FTSE 100INDEX, 032023 CER 415,634, B2 85171
B FTSELUSE TOF 40 D3-P0R3 TAR 271,377.85 5,404, TH

1 FTSEMISIDE FUT 032023 ELR 1 18,340, 00 76,00
5 HANG SENG INDEX O1-2023 KD 563,660, AE B.181.432
M HSCEIFUTURES bt-2023 HHID 08581501 LERRE +]
3 EEX 38 NOEX FUTURE 012023 EUR 248,073.00 21280
-4 JAPRNESE 10Y BOND 03-2023 JEY -2,760.056.23 THSE0.83
-4 FL COMPOSITE 10X DE-2023 MYR -63.621.63 12054
7 HOSPII00 INDEX 032023 HKEW -108,800.13 B 558 TF
2 LONG GILT 032023 GBP X 103.2TR11 033004
15 NI MO FUT 032023 EUR 374, 30000 B,060.00
3P WM MBI EMG MKT D3P0AI [E.141 1,433,782.30 15, 145,47
<2 MES0 BRASIL X FU 032823 U0 134,077,858 F.70448
1 RARCY CHINA FUTURE 032023 [Fi1+] 22,418,053 18784
B MSCH INDONESIA 032073 uan 116,787 81 LR
A MSGMEXSO 032023 [Fi4] <BU, 363,83 2,532.88
A MSASNGIKETS o12023 SG0 Bl BEE.T1 BLTEH
5 MASDAD 100 E-MINE 032023 (B4 1.025.041.83 BE.TEE.13
-4 MIKMEN 225 (86X} D3-2023 JFY -3BS, 508,47 ao1enr
17 CMNS3I0 INDEX FUTURE 02023 SEK 312, 186.24 -3 857,58
13 SET &0 FUTURES 032023 THE - 10,706, 801 2 A18.10
-F SON CNX MIFTY D223 (B4 -BE. 268 60 -H1158
-11§  SHORT EURQ BTP 03-2712 ELER -11,334,062.00 700, 880.00
3 SEP EMINIBIOTECH 032023 [F1 4] 183,302 88 §34.08
-2 SEP EMINI COM SERV 03-2023 (B0 -1 18,538.63 4 45060
2 GEP SO0 ANNUAL DIV F23-2023 usn 3009086 w37
<X SEP BO0 EMINI 032023 usD 436,834,587 381822
& 89 200 FUTURES 032023 ALD 1.006,325.53 604440
-7 SEPITHE B0 LK FUT D3-2023 SAD -233.B8Z BD A3 7T
& STOMXEURD LARGE J00 03-2073 ELR 131,08500 -2.580.00
B STOKX EURC SMALL 200 032023 EUR =1 T8 B20. 00 1AT000
40 STONX EUROF 800 FUT G2-2073 ELR -546.7B0.00 2401000
T BTONKX EOD BANK 03-2323 ELER 108,574,000 b T05.00
T OSTONCRO) SASES RES 032023 ELER 2 1B ATHDG 8, 808,00
2 STOMX B0 CHEM 032023 ELUR 114,137.00: 5, 320,00
S10 STOXK 00 CONS B MAT 03-2023 EUR 284,770,040 ¥1,550.00
&1
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Humber of contracts sttty Unreslised appreciaton | depraci sticn
Purchade/Sale  Doscription dato Currency  Cammitment in EUR in EUR
P STCNY 800 HEALTH 032023 ELR -B8,070.00 2,800,00
12 ETONCK B0 INSURAN B3-2023 ELR VEF.B20.00 =4 BE000
18 STCUCC 500 OL B GAS 03-2023 ELR 310,088, 00 -2,780.00
5 STCNX 8O0 TECHND 03-2023 ELR 144 375,00 V787500
¥ ETOXC D UTIL 032023 EuR 83, 700.00 «1,333.00
-4 SWIES MET INDEX FUT D332 CHF -434 E30.B1 -30.38
4 TOPIK INDEX 0320232 JFY S37.247.77 -F22&0.12
B USLONG BOND 032022 [P+ B BT 3 2187380
10 USULTRA BONDCBT B3-2023 LED TOt 534,88 S1436
-5 U510 YR NOTE FUTURE 032023 [Pl 1} 5250 01066 6T Gf0 80
B US0YR ULTRA T NOTE 03-2023 uso TBA BEE.0X 4 A4 58
48 US2YE NOTE FUTURE 032023 [F:14] 8,105,840 70 AR R3S BB
&7 USHYR NOTE FUTURE 03-2020 L1 45,041 20212 4802407
1 WIIZED INDEX FUT 03-2073 LM 162.630.84 345818
3 KAR MATERIALS 0223 [F 143 221 o042 -7, FB7.30
B XAE ERERGY 03-2023 uso BOO0, 11758 BB353.71
1 XA HEALTH CARE 032023 [F1 1) V3016 13 -31.428.37
AT Y LS TRALLAN BOMND 032032 AL 2 837,308 <101 808 87
Total; 2,010,205.61

®  Amund| 5.F. - Saving Box |
Number of contracts Bttty Unrealised appreciaton | depmci ation
Fur Diescripmon cuto Currency  Comaitment in EUR in EUR
1 AN YR BORD FUT O3-2023 CAD B BT -2 50008
-1 EVROB06L 03-FEd ELR 1A 1544500 44, 100,00
o EURD BUND 03-2023 ELR 370,878,000 3%, 780,00
A EURGEUN 032023 EUR -236,407.04 B3, 180,00
11 EURO3CHATE 032033 ELR -1,088,880.00 B4 535,00
3 EURG-BTP FUTURE 03-2072 EUR 290,427 00 4 450,00
18 USS YR NOTE FUTURE 03-203) usn B4 43185 538770
2 10Y AUSTHALIAN BOND 032033 ALD 124, 60827 =182
Total : 136,632.78

= Amundl 5.F. - Saving Box i
HumBer of ¢oniracts gty Wnfealised ARPIeciaBon | depriciation
PurchatedSale  Descripiion date Cumency  Commitment in EUR in EUR
2 CAN EDYR BOND FUT 03-2073 CAD 116,638, B3 -5,380,17
-39 EURQBOS8L 032073 ELR -2,736,527.00 1F8,150.00
2 EUROBLUX 032020 EUuR 162, B38040 545 44000
-TT EUROHSCHATZ O3-2072 ELR -7, 622220, 00 B0 5ES 00
-1 EURQ-BTF FUTURE 0333 EUR -677.663.00 ST.400.00
5 EURGOAT FUTURES 032023 ELE -453,518,00 45,300,00
-5 USLONG BOND B3-20213 (Bl 4] -451.008.60 L2 &B0A7
28 US 10 ¥R NOTE FUTURE 03-2023 wsh - 25040, 02 20,323,308
30 WSS YR NOTE FUTURE 03-2073 (P14 -1,7EB,BEZ. 60 10,731.48
4 1Y AUBTRALLAN BOSD 03-2023 ALD 243842 85 -5t &8
Total : &29.630.07

8 Amundl &.F. - Saving Box Bl
Humber of contracts Wlaturity Unrealised appreciation J depreci ation
Furchaseiale Descripion date Cumenoy  Commitment in EUH in EUR
1 AN VIR BOND FUT F3-2033 CAD SEETa 41 -2 50008
-4 EURDS08L 03-2023 ELR -B4B, 287,00 F5480,00
1 EURQBUKD 01321 EUK -8 70700 8000
-2 EUROBUK 03-2023 EUR -228,407.00 B, 160,50
<35 EUROSCHATZ 03-3032 ELE -3484 B50.00 45.730.00
¥ EURC-BTF FUTURE 032020 ELR HA0A2T.00 2 450,00
2 EURG-OAT FUTURES 03-202) ELR VB A08. 00 10, 130.00
- US10 YR ROTE FUTURE 03-2033 [Pl 4] - a7 050160

a2
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Humber of contracts atusricy Unreslised appreciabon | deprci sticn
Purchads’Sase  Description aute Curmency  Camsnitment in EUR i EUR

-3 USS ¥R NOTE FUTURE 032023 usn 2 B53.768.85 4,985 81

2 10Y AURTRALIAN BOND 2023 ALD 124, 00627 - 1602

Total 171.751.60

83
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9 OPEN POSITIONS ON FORWARD FOREIGN EXCHANGE CONTRACTS

Ll HEE e K g Sut-Funads Fad Open pOADONE on foaenn Tonegr EACTANGE COMMECLS AN HERTE Lo UNRes bis] @ RDReCIIn on | Ce preunon
s e below ¢

®  Amundi 5.F. - Diversified Short-Term Bond

Cumrsnicy
Curmancy receivable LUK
ULl
Total
Currenoy payahbs EUR
cae
usp
Total :
Taorkald irsredlivod

T na sping dite kor Al open ooNtracis will e 12 January 2073
The courterpad es of Fe kewands are BARCUAYS, BAR OF AMERIZA, HEEC, SP MORGAN, MORGAN STANLEY, S0CIETE GENERALE and STANDARD
CHARTERED

®  Amundi 5. F. - Emerging Markots Bond 2024

Currency Amaut n EUR

Cuimency recelvable [ 16,111, 580.9¥
EUR 24724 478 B

usmo A T1E.53F 57|

Total © 52,261, 550,63

A Lo

Cumsney payshis ELUR AT TT1ETY
geP 250071952

U 2,388,048.71

Total 52,751, Z74.84

Tertald unirealised : L EEET

T dnasental i sopery Gaos Iof e Goen G0N S will be 11 Januny 2023
T countepartss of rs foraards ame BANCO BILEAD, BANK OF AMERICA, HESES, SOCIETE GENERALE. STATE STREET and L84S

®  Amundi 5.F. - Emerging Markets Bond 2025

Cumency Amount i EUR

Currency recetabls EUR 5,148,657 37
usm B2, 781,449 84

Total | 67040, 399.01
Curmency payabis EUR 56,607, ERE 07 |
GEP T.026,007.X3

uso 5,084, 118,68

Total : 50,087, 899,48

Total unmealised : 1,347 41823

Tre maserval Bnal eopary ciate Ba" (he oDen CONTWAE Wil be 11 January 2022
The couspartes of T loraecds ans BANK OF AMERISA, HS80 and STATE STREET.

B Amundl 5 F. - Eura Curee T-10year

Cumenoy Amaunt i LUR

Currency recervablo EUR 137,378
usD 140822 54

Total 266,805 87

Curmncy payane ELR 180,557 75
USD 132,648 6=

Total ! 23,5415

Tatal untealised ; .'.r._-l|1._-5:|

The fnal wipicy dite lof 41 open contracis will e 12 Jarmuany 2020,
The counterpartes of e fonserdy am BNP PARIEAS. CITIGROUP ang HREC,

B4
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B Amundl &F. - Eure Curve 104yoar

Cumency Amaunt n EUR

Currency roceivahle CAD |87, 83270
EUR 115,822 29

usD 24348170

Tetal 52731588

Curmenoy payahis EUR 44{] 518 Cn
L] 112,248 04

Tedal 453,185 02

Total unrealised © FI k]

Trie Fral eoipary e bor Al GEEN CONITACIE Wil e 12 Jaruaty 2020,
Tre coumtepartss of e Ipramda ane BNF PARIBAS, CITKGIRCLUF ang MORGAN STANLEY

B Amundi S F. - Global High Yield Opporfunitios 2025

Cumrenoy Amaurt i EUR

Currency roceraablo EUR 237,580, 425 04
[ri G845 43

uso 8,507,840 84

Total 304,084,773 11

Curnency payabis EUK T, 600, B4 5
usm 225,082, 572.68
Total 304,072, 248 5]
Total unrealised : 527508

Tk sachial Bnal sxpary Gtk Iof he G080 Sonbm is will De 249 March 2023
The counteparties of re forwaris ane BROWN BROTHERS, SOCIETE GENERALE and STATE STREET

= Arnundi 5.F. - SBI FM India Bond

Cumrancy Amaunt i USD

Curmency roceivabie TR 8810, 500 ¢
Teal ; B 018, S0

Currency payabie UsD 5,070,000
Total : 5,870, 800.00

Tartad ursrealived © 4149098

Tre Fne eipiry dale ke ol o580 CoRlfaLtE Wi Be 20 Jaruany 2021
Tre coumtpartes of Ne forva s e 5P PARIEAS ara CRENT AGRICCLE

B Amundi §.F. - High Potential Bond

Cumenoy

Cumency receivanie EUR 17,055,454 B3
usoD 12,240, T8

Total ! 20.606,7831.70

Curency pagabke EUR 12,281,555 53
GRE 1800, 887 2

usn 15,508, 1831

Total | 29,650,756 932
Total unrealicod © 3847878

T enasentad Enal sopiny caoe o e 0Den J0nT s will De 31 January 2023,
T counterparies of Fe loraseds ars SANK OF AMERICA, MORGAN STANLEY, SOCIETE GENERALE and STANDARD CHARTERED.

= Arnundl 5.F. - Atsohsio Rotum Mull-Strategy Controd

Cumency Amsaut | EUR
Cun'lnu;f rocervahlo L ] J173, 18811
BRL (MR E R
CaD 207 434,31
LHF g88, 25 .23
CLP 61T, 55643
e ] 555,508 51
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cor 202,008.34
frrid 258, 137 88
[ 521,827 23
EUE 33,130,834 87
&P 17T
HRD B00, 11000
HUF 187,655 73
IR 168,305,168
LS 123, 58% .10
L 1025 445 87
J 3500, 187,24
KRV 1.814,214.40
e BIE,S18 82
NCE [REE
NED 1,154,887,60
FHP 531 g0
PN 534, 4018
RE¥ 4847584
SEX 1,483,088 87
S50 208, 158 52
THE 300,853 8O
TRY 107728
WD 876, 785 28
uso 11,381,883 34
LAR 76,897 49
Total ! BT, V67,0 Y
Curency paganks AL 2,081,580.01
BRL ERER- FE-C]
CaD 2402,976 53
GhF 2484, 0180
CLP 238,854 A8
CNH 1020407 42
COF 17580032
EUR §,844,251 73
[edi 5.072,8041
HED 801, ST6 68
HUF 253,396 41
IR 2437 a8 5
s 368, 27555
R 1,101, Coa88
P 1068545
HRW 1,286,837 B3
RN 56, 33000
NIOR (RUEEY =Rt
NED 545, 183 43
FHF 530,217 85
PN 318,208 01
SEX 1.818,772.15
THE B7.E33m
THY BAT B4R
™I 1,644 545 24
UsD 20017 28463
Z0R 122, 18405
Total : 66,945, 580.42 |
Tatal undoslised : 22918451

Tire i asentall inul wopafy et Ior The oo G007 G will bs 15 Decsmbes 2000
The counterpartes of M kewards are BARCLAYS, BNP PARIEZAS, BANK OF AMERICA. CITIGROUP, CREDT AGRICCOLE, GOLDMAN SACHS, HEED, P
MORG AN, MORGAN STANLEY, ROYAL BANG OF CaNADA. SOCIETE GENERALE, STANDARD CHARTERED and LBS,

B Amundi 3. F. - Saving Box |

Eurrency
Curtency rocetvablo CAD
EUR
GEP

MO

SGOD
usp
Todal

Curmenoy payabs AL
CHF
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EUR 1,7H5, a4 8
GEP 1,063, 1844
MWD 14 BB
SEX B, 74230
uso 53, 588 80
Total ; 3,085,755 35

Tortad yrrealised ; 21063 48

The fnal sxpicy date ke ol open conirscis Wil be 18 January 2023,
T Gouniapartes of e foraseds am BNP PARIBAS. BAN OF AMERICA. CIMGROUR, CREDIT AGRICOLE, JP MORGAN, MORGAN STANLEY and LSS

B Amundl §F. - Saving Box Il

Cumency Amount in EUR

Curmency recerdanio CAD 48, 358 78
CrF 127, 524814

Ul 1 AR, 1S RS

GaF 308,857 87

P 137,123

NEw 26, 164.36

SR B4, TR X0

SG0D B0, 2556

usn 1,081,508 78
Total ; 3,520, 09952

Curmency puyahle ALDY 174, B70.07)
CHF 121,508 50

EUR 1,814,548 28

GaF 1,08+, 37381

NED 37,588 50

BEW 21,5785

uSD 1448, 448 47

Total ! 3401,951.77
Tatal unrealised © 23.987.75|

Thi fnasidl Bhal eopefy date ko 1he open G001 ot will e 18 Jahudsy 2020
Tre countarpastes of re fonsares ane BNP PARIBAS, BANK OF ANMERICA, CIMIGROUP, CREDIT AGRICOLE, JPF MORGAN, MORGAN STANLEY and UBS

E  Amund| 5.F. - Saving Box Il

Cumency Amauit i EUR

Curmency foceivanic CRF BE,C20.31]
EUR Ry

GEF 208, 280.13

IR 138, 187 &8

N LS -RE

Bl 8, b

OO 1T.4T1.08

usoD i7a,372.58

Total : 1,877, 196.41

Curmency payahls AUD [FETERT]
GKF BB, 130 55

EUR B3 B84

[ei 512,502 48

NED: 14, B0 B

SEK 88017

usD 21,2828

Total : 1,554, 99014

Taitad siteslived | 1219827

T snasental Enal epiny aae o (he G0en 0N G wil be 18 Sinuary 2023,
Tre Ciumemartes of e lorveos g% BNP PARIEAS, BANK OF AMERICA, CIMIGROUP, CRENT AGRICOLE, JP MORGAN, MORG AN STANLEY, ROV BANK
OF CANADA and LBS

5 Amundi SF. - EUR Commodities

Eumency Amount i LUK
Curmenoy rocedvable CHF 314, 158 24|
EUR I 373, 4848
UsD 37662, 24383

&7
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Tatal : 43,549, 690,55,
Cutreney payahis CHF EES1.TH
EUR 28858 TR I46
uso FME A4 6,54

Tatsl 45,916,884,77
Total wnrealised ; 387,374.91

The musdnal Enal mgenr date ko© ol open Gontracis wd| be 10 Janusny 2023
Tre courtpmartes of e fonaerds ame SOCIETE QENERALE e STATE STREET,
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10 OPTIONS

A @ 11 December 2023, certain Sub-Funds nad the kil losing open postons:

UPFRONT PREMIUM OPTIONS CONTRACTS

B Amundi &F. - Absalute Return Multi-Strategy Control

L HumBer of Tatsl

Contract Barike date Cuirremey epbana sommitment in EUR
CAG 40 PUT 520 2071723 ELR -] .
CALL SO OPTION .« SDX KA HY X8 INDEX 101.00 15333 uEn 5,000,000 .
CALL SOK OPTION - ITRARK FURSPE CROSSOVER 4T500 REU TR EUR 8,000 B

SERIES 38 INDEX

CALL COX OPTION « ITRAKK EUROPE SERIES 30 INDEX, 5000 18M0NZY UK & )000,000 !
CHOE SBF VOL NDEX PUT 22 1502173 UED i -
CHOE SEP VOL INDEX PUT iEl 1800223 usn 21 300288
CHOE S&P VOL NDEX PUT s F20AZY usD 3 ] !
CHOE SBP YOL NDEX PUT L'} 223z usD -21 345380
OJ ELURG STOMK 50 EUR /GALL 4,000 20001172 ELK AZ 38,808, 38
OJ EURG STOXK 50 EUR /GALL 2,778 20014722 ELF & ] <580, B4R TR
Ou EURD STOMN S0 EUR /CALL 4075 20M01/23 fUR 3 500758
DJ EURD STOXK 50 ELR /GALL 4.250 TEO8TY EUR =12 -58,504.3]
DJ EURD STOXK 50 ELR /CALL 4,800 1812175 EUR -8 -44, 784,73
DU EURD STOXX 50 EUR /PUT LIS e EUR ] !
O ELRG STOMK 50 ELR /PUT LB0D 2001123 EUR 4 -
DJ EURD STOXX 5 ELIR /PUT el ] 200105 EUR =34 14, TR 58
Ou ELRG STOKX 50 EUR JPUT 3450 20001123 EUR ] A8, 184,22
Bu EURD STOMX 50 EUR PUT s 200122 EUR 4 :
0 EURD STOMXK 50 EUR /PUT 3500 200172 EUR -4 TOA0E 10
OJ EURD STOKX 50 EUR JPUT AAPS 20M01/23 EUR ™ -
D EURD STOKX S50 EUR PUT 1850 2001723 fUR 1] 5768002
Bu EURG STOKX 6 EUR PUT LS 20M0 1423 EUR L] :
OJ EURD STORX 50 EUR /PUT 2500 1T EUR -8 97,857 82
DU EURD S TOKX 50 EUR /PUT 1878 \TRHEY EUR b1 !
DU EUED STOMK S0 EUR JPUT Ah00 1TaEa EUR L] .
DJ EURO STOXX 20 EUR [PUT A3 TINCEZY EUR -8 A4, 30 <8
Ou EURG STOKX 50 EUR /PUT 3,500 180873 EUR L -
DU EUFRSO STOKX 50 EUR /PUT 1378 1808 EUR 8] 131, 78028
OJ EURO STOXXK 50 EUR PUT 3450 TR OS2 EUR k-] .
OJ ELRO STOKX 50 EUR JPUT 2378 18/08/73 EUR -7 138.011.80
D4 EURD STOXK 50 EUR /PUT 000 18I EUR -17 00, 504 B
B EURG STOKX 50 EUR PUT 2600 i T E 2 EUR AT 34, 180 82
D EURD STORX 50 EUR /PUT 2000 20MET EUR i -
EURD STOXX 50 ONID IGALL 125 10ETS EUR L] .
FOOTHE 100 S 0] 181223 car - 70,335 88
FOOTSIE 100 /AUT T 20mEY cae = -
FOOTSIE 100 /FUT Al 20000123 Gar T .
FOOTEIE 100 JPUT 72 20/0023 cap 1 .
FOOTSIE 100 /FUT T2 1TOHE2 A ' B
FOOTSIE 100 /FUT ] 17a7a caP -7 46,553.47
FOOTSIE 100 JFPUT &7 18083 GEF -7 108, 144 81
FOOTEE 100 PuT 2l 180EEE ety 4 .
FOOTEE 100 JPUT &7 15MBF2 car 4 "
FOOTSE 100 /PUT 48 1532 cap - 1434028
FOOTHE 100 JPUT m 18223 car 4 |
FOQTSIE 100 /AUT L] 15MEZY et 4 -
FX OPTION - CALL AUD PUT CAD s 22123 AR 500,000 .
FXOPTION - SALL AUDH PUT CADN 100 2 AL S00,000 .
FX OPTION - CALL AUDT PUTNZD 1.08 2000522 AU te el ehi]

FX OPTION - CALL AUDT PUT N2D 142 T2 Al 500,000 :
FX OFTION - CALL ALDN PUT NZD 1145 180 A SO0.CC0 -
FX OPTION - CALL AuD PUT USD amds 1100 A {le e ele ] .
FX OPTION - CALL AUD PUT USD oers 100123 AU « 1,000,000 =BIE A B4
FX OPTION - CALL AUDT PUT USD 0.ETS 11013 AD 1,000,000 .
FX OPTION . SALL EUR S PUT GHE 1.0 2 EUR 300,000 f
FXOPTION - SALL EUR T PUT CHF LI} 21z EUR 300,000 .

&9

96/227



EDINETOOOO
O00OO00O000000000000000(E33818)
Oooooooooooobooooooad

e ]
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FXOQPTION - CALL EUR | PUT GEP Rk} 2001082 ELR 00,000 -
FXOPTION - SALL EUR [ PUT GBP el 201524 EUR 300,000 :
FXOPTION - CALL ELR [ PUT JPY 13350 2001573 EUR 200,000 .
FXOPTION - CALL EUR F PUT JPY 14200 20116 EUR fieeleee]

FXQPTION - SALL EUR [ PUT USD 1.03 1of1/73 EUR 1,300,000 -
FX OFTION - CALL ELR | PUT UED 1.08 101 iE EUR -1, 100,000 ~1.200,000,00
FX OPTION - CALL EUR | PUT USD 147¥ T80 2R EuR 1 B0 506 «1, 000, fited 60
FXOPTION - CALL EUR [ PUT USD 1.0 14miz EUR -S00,000 -500.000.00
FXOPTION - CALL EUR J PLT USDH o7 180372 EUR -1, 000,000 =1,000.00:0.00
FX OPTION . CALL EUR [ PUT USD 1338 181 /28 EUR 300,060 .
FX OPTION - CALL EUR J PUT USD 128 18M 1034 EUR oG -
FX OPTION - GALL GEP [ PUT ALID 25 10023 GEBP 30000 .
FX OPTION - CALL GEP [ PUT ALD 205 1008724 GEP 300,000 .
FX OPTION - CALL GEP F PUT CHF 128 100022 GEP fieeler ] .
FX OPTION - CALL GEP [ PUT CHF 1265 10918 GEp Jo0.000 :
FX OFTION - CALL GEP I PUT SEK 1280 2301732 GEp 00,000 -
P OPTION - CALL GEP / PUT S 13,18 Rl GHp M 000 .
FX OPTION - SALL USD T PUT SHF ngs 25M1/22 USDH Ton,000 .
FX OPTION - CALL LISD [ PUT GRH 742 100122 usD ~F0.000 ~107.207 52
FX OPTION - SALL UED [ PUT SNH T2 1M za UBH 200,060 :
FXOPTION - SALL LIS | PUT INR B0.00 Tz usmn B0O,000 .
FX OPTION - GALL USD [ PUT INR L] TIETR23 usD B00.C00 .
FXOPTION - SALL LIED [ PUT INR 8500 11073 usH 300,000 -1B7,287 52
FXOPTION - CALL USD [ PUT INR 8500 1107423 usm <0000 -1B7, 387 57
FX5 OPTION - CALL LUSD [ PUT INR Br.A0 2223 uso 400,000 :
FX OFTION - CALL USD T PUT IR 5350 17 usmr 400,000 =
FX OPTION - CALL USD | PLIT JPY 150,00 10z LS 300,000 28, 00s 28
FX OPTION - SALL USD [ PUT JPY 150.00 10023 S 300,000 .
FX OPTION - CALL USD [ PLT JPY 150.00 01s3 usoD 400,000 .
FX OPTION - CALL LISD | PLT JPY 120,00 Lialered usD -400,000 -374. 105,03
FXOPTION - SALL LED | PLUT JPY 128,00 o1/oeEa usm 300,000 281,058 38
FX OPTION - GALL LUSD! PUT JPFY 125,00 NS uSo 300,000 .
FX OFTION - CALL LSDJ PUT JPY 105,00 2afomTs usD 500,000 :
FX OPTION - SALL USDI PUT JFY 100,00 FATETE LS 00,000 B
FX OPTION - CALL USDI PUT JPY 8.00 afhae uso 800,000 .
FX OPTION « SALL LSO PUT JPY 104.00 orheEs uso 300,000 !
FX OPTION - CALL UISDI PUT JPY .00 14 USD 400,000 -
FX OPTION - SALL USDHI PUT JPY 10,50 14408 USE 400,000 e
FXOPTION « GALL USD PUT JPY 10525 15090826 UsD 00000 -
FX OPTION - CALL USDI PUT JPY 8,50 18NS uSo 00000 -
FXOPTION - SALL USD] PUT JFY 150,00 ofostE usm <BO0,000 <798,580.07
F)X OFTION - CALL USDH PUT JPY 120,00 =0t uso kel .
FX OPTION - CALL LISD PUT MXN 2650 LLE T usD 400,000 .
FX OPTION - CALL USDH PUT TRY 33100 ESTETA LS ECDO0] -
FX OPTION - CALL USDI PUT TRY 25.80 L1 estra ] uso 200,000 A7 28782
FX OPTION « PUT ALD / CALL CADN o858 Fridblral AL 300,000 ]
FX OPTION - PUT ALID / CALL CAD 0.835 Fihaip ALIT 500,000 -
F OPTION - PUT ALID { SRLL NID 1.048 moiza ALIEK -B00,000 508,330 88
FX OPTION « PUT ALD { SALL N2DH 1. TRl ALID 500,000 .
F2 OPTION - PUT AUD ! CALL N2 ot LT ALID: 500,000 -
FX OPTION - PUT ELUR / SALL CHF D88 FEIF EUR 200,000 .
FX OPTION - PUT EUR / SALL GHF 0,68 FUN EUR 300,000 -
FX OFTION - PUT EUR J CALL G 24,50 WOTER EUR 500,000 500,000.00
FX OPTION - PUT ELUR /| QALL G 15.7% TEOTIA ELR 090,000 =
FX OPTION - PUT EUR | SALL G2¥ 24,50 e ELR -300,000 33000000
FX OPTION - PUT EUR / CALL G 28,00 e el EUF 200,000 ]
FX OFTION - PUT EUR / CALL GRP BBt I ELR 300.000 -
FX QOFTION - PUT EUR / GALL GEP (+8:31 M ELR 200,000 -
FX OFTION - PUT EUR { SALL HUF ADO.00 FTOTIEA EUR «800,000 500,000,00
FX OPTICN - PUT EUR ! CALL HUF 430.00 bl ELR 560,000 -
X OFTION - PUT EUR / CALL JPY TEALSD 202 EUR 360,000 =
FX OFTION - PUT ELUR / SALL JPY 147,00 iz EUR 300,000 -
126 OPFTION - PUT EUR J CALL XN 20.50 oA EUR 300,000 300,000.00
X OFTION - PUT EUR/ CALL MXN oo JifoRa ELiR oo .
FX,OFTION - PUT EUR / GALL USD 1.0% ek ] ELR 1,000,000 -
FROPTION . PUT EUR / SALL USDH 068 I8D1/2] ELF. +1,000,000 1,000,000,60
FROPTION . PUT EUR / SALL SO 102 LN it ELR 1,0:00,000 .
FXOFTION - PUT EUR ! GALL LE3D o.a8 SETNA2I ELR 1,000, 00D -
0
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FXOPTION - FUT EUR T GALL USD kT 14233 ELR =-1,000 000 1,000,000 0D
FEOPTION « PUT EUR / SALL USD 101 14F02 /23 EUR 1,000,000 [
FXOPTICN - PUT EUR [ SaLL USD osr 1A EUR 1,600,000 .
FXOPTION - FUT EUR I CALL USD 102 180232 EUR 1,000,000 .
FXQPTION - PUT EUR J SALL USD 1.00 2amaliza EUR 1,000,000 +,000,000.00
FX OFTION - PUT EURJ CALL UED 1.00 e EUR 1000000 -
FX OPTRON - PUT TUR /Sl UsD 1] S8R S (29 1, B 506 1, 0030, B0 60
FXOPTION - PUT EUR [ CALL USD 1085 1801572 EUR 300, 0L -
FX OPTION - PUT EUR / CALL USDH 1085 1501 1874 EUR 300,000 .
FXOPTION . PUT 2P/ SALL ALD .78 1M 2a Gap 300,060 .
FXQPTION - FUT GAP / CALL ALID 1.75 10M e GEP fonayus) -
FXQPTION - PUT GEF | CALL CHF 1178 1023 GBP 30000 .
FXOPTION . PUT GAP | GaLL OHF 1128 1008724 GEP 200,000 .
FXOPTION - PUT GAP | CALL SE 1100 23N 1fx2 GaP e el el E
FX OPTION - PUT GBP [ CALL SEX 1080 22N GEp 200,000 :
FX OFTION - PUT USD CALL ChH L] 103532 usn -400.000 74, 795,03
X OPTION - PUT USD / SALL Sk f.a 10/ 1123 Ul 400,000 .
FXOPTION - PUT USD { SALL ™R L] 111 rn ] USH 00,000 281,068 20
FX OPTION - FUT USD / CALL INR 8100 OHEZ2 uSD 300,000 .
FXOPTION - PUT USD /2L INR TT.00 22z [0 400,050 :
FXOPTION - PUT USDH ! SALL INR B0.00 2104 [:le 400,000 .
FX OPTION - PUT USD { CALL JPY 13600 100023 usD L0500 562,162 55
FX OPTION - PUT USD / GALL JPY 14250 e usn B00.000 H
FX OPTION - PUT USD F SALL JPY 13800 1DNES use BO0.C00 B
FX5 OPTION - PUT USD /| CALL JIPY 142 50 1WeEy uso g eie el 582,162 .55
FX OFTION - PUT USDH CALL NN 2200 180175 usn 400,000 -
MECHEM INDEX JCALL s il renkd LS L] -205,747.78
MECY EM INDEX PUT [l 200023 USe 5] .
MSCHEM INDEX [PUT TS 00E3 usD A5 36, 29281
NIHER 335 (CALL 28000 130023 Y 3 -
NISKEN 238 PUT 25,000 1302 L .
NIRKEN 225 PUT 25000 1303 Y 3 .
RIRED 235 PUT 26635 1308123 ko 2 :
NIFKEI 335 PUT 5500 130nFa 4 .
PUT COX OFTION « COX NANY 6 INDEX 5.00 150023 usD 8,000,000 4,884 42} a2
PUT COX OFTEJN - ITRAXK EUROFE CROSSOVER SERIES 525.00 TR0 EUR 500000 -
2 NI
PUT CEX OFTIIN « ITRAKK EURCPE CROSSIVER SERIES 47400 18aza EUR 4,400,000 !
38 INDEX,
PLT CEX ORPTION - (TRAXY EURCFE CROSSOVER SEREES  5T5.00 150223 FUR 4,500,000 -
38 INDEX.
PUT SOK GPTEIN - ITRAXE EURGPE CROSSOVER SERES BTS00 150853 EUR 5,000,000 8,00C,000,00
I DX
PUT SO QPTIGN - ITRAKK EUROPE SERIES 32 INDEX 100,00 180032 EUR 4,000,000 -
PUT SO OPTION - ITRAK DURCFE SERIES 1 [N B0 1H0REY EUR 4,000,000 .
PUT CEX OPTEON - [TRAXK EURCFE SERIES 38 INDEX 125.00 150ET3 ELR -4, 000,000 4,000,000.00
RUSSELL 2000 INDEX JCALL 201 17MNE2 LUsD -3 4455717
RUSSELL 2000 INDEX FUT 1560 170 usD 3 AGS,O7H 88
RUSSELL 2000 INDEX SUT 1.780 1T uso 3 .
SMI ZURICH] PUT 10,600 20Ty CHF 1 -
SN (ZURISH) PUT 10,500 Fnoza CHF ] .
SN (ZURICKH) PUT B85 1R CHr 3 18.50087
SN ZURICH] PUT 10,500 1z CHr & e
AN EURICH] PUT 10,000 1702 GHF -2 F5.847.10
SEFS00 INDEX [CALL 4040 2001/28 S0 pie] B49,500.07
SAP 800 INDEX /CaLL &, 300 10 U =1 <1 T JE2R .08
SAP 500 INDEX /CALL 4, B850 1872 LS -1 ALArIT
SEP S00 INDEX (FUT 2,830 INHER usD 3 .
AP SO0 INDEX (PUT 3,880 ABNIEZ uBmn 2 F
S&P 500 INDEX (PUT 2,405 ek ] usoD 4 -
SAP 500 INDEX /PUT 3,860 il uso 3 .
AP 500 NDEX [PUT 3,580 20073 (=1 -3 BO,B8518
S&P 500 INDEX /PUT 2,400 LE e sl (¥:210 ] =1 2507
S&F 500 INDEX PUT 3,800 1TEE3 UsD 1 -
SAP 500 NDEX FUT 3,850 TTmEz2 usD -2 17171055
S&P 800 NDEX PUT 3,850 17 uso 2 B
SAP 500 INDEX, /AUT 2100 1573 US -1 20,850,780
8P 500 INDEX FUT 1575 ISR USD 1 -
|

98/227



EDINETOOOO
O00OO00O000000000000000(E33818)
Oooooooooooobooooooad

e ]

Molas o the Financial Sialaments as al 31/12722

SEP 500 INDEX PUT ] 1823 Lsh -1 120,231 81
SEP 500 INDEX, (PUT 3400 1SM2Z3 usn q] BT, TR0.58
P 200 INDEX PUT BA2S 18001523 ALD T .
5P 200 INDEX PUT (2] TR 22 ALK 4 .
SWAP CPTION - PAY EURISOR EM/ REC DLBSD% oss osN2iTe EUR -1,400,000 -1,400,000.00
AR OPTION - PAY ELRISOR BMJ REC 1.500% 1.50 ORA 74 EUR -1, 000,000 -1,000,000,00
Sl OFTION « PAY CURISOR B /REC 1 340% 158 o703 (29 FElele ] .
EWAP OPTION - PAY EURISOR 80/ REC 1.850% 185 2R04S EUR -800.000 -B0C.L00.00
TWAF OPTION - PAY EURIZOR 80 REC 7.700% 23 067122 EUR 00000 .
SWAP OPTION - PAY EURELOE 80/ REC 2400% 244 pafma /e EUR «BO0,000 «BOG, 000,00
SWAF OFTION - PAY EURIBOR 88/ REC 2 B50% 265 QTR EUR -BE0LC00 -B8G, 00D DD
SWAF OPTION - PAY EURIBOR 8/ REC 2 730% F ] 2an EUR ~TR.C00 ~T08.06:0,00
SWAR OPTION - PAY LIBOR 3M1 REC 1.500% 1.50 180 B2 [1}:0e 3,300,000 .
SR OPTION - PAY LIBOR 3/ REC 2.800% 280 OO LS 1 00000 =1.218, 08386
SWAP OPTION « PAY LIBOR 3 [ REC 6.000% o 04N 279 uso <E00.000 <682, 182,56
SWP OPTION - PAY S0FR 1D/ REC 2.000% 200 01maFT usn -400.000 -374, 705,03
S OPTION . PAY SOPR 10/ REC 3 280% 225 OR4E uso 1,300,606 .
Swiap OPTION - PAY S0FR 10/ REC 2.750% 278 (Ll USH <8, BG0, 000 B, 1B, 1 1ROR
TWAR OPTION - PAY S0FR 10/ REC 2 2000 k] 1004472 uSD ~3.T00.000 3,468, 85406
SWAP OPTION - PAY SOFR 10/ REG 2 500% RE] OROA2 [0 ~3.200,060 2,668, 3%0 37
SWAP OPTION - PAY SOFR 10/ REG 4 000% 400 OBDAE usm 3,300,000 -2,668, 380 37
SVEAF OFTION - PAY TONA 1D/ REG D051 QT T4NES oY 164,000,000 .
SWAR OPTION - PAY TONA 10/ RECG [ 440% 044 LR R -] JBY 170,000,000 .
SWIAF DPTION - PAY TONA 10/ REG 048185 ot 1 FY 100,000,000 B
SWAP OPTION « PAY TONA 10/ REG 0.782% ahegn 12048 . 4 225,600,000 .
WP OPTION - PAY TONA 10/ REC D 80T% o 130E Y -30,000.000 -FE3 04048
SWAR OPTION - PAY 0.100% [ REC SONIA 1D il 11ieigs GaP ~300.000 338,123.42
SwinP SPTION - PAY 0_200% F REC TONA 1D [ B} 13024 Y 240,000,000 .
SWAF OPTION - PAY 0.440% § REC TONA D 044 oS Y 170,000,000 -
SWAR OPTION - PAY 0.750% [ REC LIBOR 34 ars 190022 usD -3 300,000 2.002.050:03
SWAE OPTION - PAY 0.7AF% § RES TONA 1D o E 120z Y 238,000,000 :
SVEAF OPTION - PAY 0.000% § REC EURIBOR B s oTies23 BUR MO0 340,000.00
SWAR OPTION - FAY 1,100% § REC LIBOR 3 i 18023 usD -3, 300,000 3,082 ,050.03
SWAF OPTION - PAY | Z50% I REC EURIBOR BM 1325 2004 EUR S.Lo0 =
SWAP OPTION - PAY | 250% J REC SOFR 1D 125 0BG 24 uso 1,300,000 1 218, 002.58
SWAR OPTION « PRY | 250% / REC TONA D 128 137034 Y 306,000,000 !
SWAF OPTION - PAY 1 270% { REC SONIA 1D 137 2Hilzy Gap 500,000 -
SWial SPTION - PAY 1.300% f REC EURIBGR B 130 orfoaiza EUR 0,000 340,000,200
SWAP GPTION « PAY 1| 400% | RES EURIBOR B 140 0B BUR 1,600,000 .
SWAR DPTION - PAY 1 4415 FREC TONA 1D 1441 13he S 100 C00C0D -
SWAP OPTION - PAY | S00% | RES SONIA 10 1.50 (RTIRTx 1 car 200,000 .
SWAP OPTION - PAY. |, 750% / REG S0FR 1D 1.75 OB uSo +1,300,060 1, 20800366
SWAR DPTION « FAY | B00% [ REC EURIBOR B0 180 OROTZ3 EUR -S00.000 530,000.00
SWAF QFTION - PAY 1,500% I REC EURIBOR BM 1.80 DETST2 ELR .00 -
SWAP OPTION - PAY 2,000% | REC EURIBOR B 2.00 ez EUR 2300000 .
SRR OFTION « PAY 2.000% | FIEC EURIBOR 61 200 12048 EUR 5000 000 !
SWAF OFTION - PAY 2 000% | REC EURIBOR B 200 230 EUR 750,000 -
SWAR DPTION « PAY 2.000% § REC LIBOR 34 2.00 oaEEe usm BOO,000 .
SWAF OFTION - PAY 2 000% | REC S0FR 1D 2.00 INDER uso 3,200,000 .
SWAR OPTIDN - FAY 2000, [ REC SOFR 10 2,00 LR uSo 400,000 -
SWAP GFTIGN - PAY 2 300% | RES EURIBOR EM 230 FaNNET EUR 200,000 .
SWAP OFTION - PAY 2.2300% / REC EURIBOR B 230 orioeiza EUR 340,000 -
SWAR OPFTION - PAY 2 800% | RIEC LIBOE 3 2.80 GRS usD 1300000 .
SWAP OFTIGN - FAY 7 900%, | REC S0FR 1D 280 pley e ) LS .BO0.O0D E
SWAF OPTION - PAY 1000% I REC S0FR 1D o CETAG2 UsD 300000 -
SWAP OFTION « PAY 108 § FIEC LIBOK 3M .08 LEhvria usD 1,500,000 ]
SWAP OFTION - PAY X 180% | REC LIBOR 3W 318 oo USD 1.400,000 -
SWAP DPFTIDN - PAY 3 450% | REC LIBOR au 145 23 LS ELL 000 -
SWAP OFTION - PAY 3800% | REC LISOR 3M aed e uso 1,040,000 .
SWAP DPTION - FAY 40005 [ REC LIBOR 34 4.00 by il uSD 450,000 -
SWAP OPTION - PAY 4 000% § REC LIBOR 34 4.00 OIS USm 450,000 =
SWAP OFTION - PAY. 4 500% § RES LISOR 3 4,50 RiTe usp 300,000 -
SWAP OPTION . REC BESW M [ PAY 1.280% 125 L1 LT AU B.800,000 -
SWAP OPTION . REC EURIROR 884 [ PAY 1.000% ] BT ELR 3 460,000 ]
SWAP OFTION - REC EURISOR B | PAY 2 000% 200 ERTAE ELR E.000,000 -
SWAR OFTION - RECLIBOR 38 | PAY 1 330% .34 EHOGZY uso 2400000 ]
SWAP OPTION - REC LIBOR 3 | PAY 2.000% 200 S uSm B, 000 .
SWAP OFTION - RECLIBOR 36 [ PAY J.000% 200 JEOTE LS ', 050,000 -
92
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SWAF OFTION - REC STIBOR 38 1 PAY 03500 0.xs ST SER 36,300,000 -
SWAP GPTION - REG 0.260% / PAY EURISOR B9 028 F0iE ELR 280,000 280,000.00
TNVAP SPTION - RES -0,500% [ PAY EURIECR B 050 14010138 EUR -1,300,000 4,300,000,00
SWAR OPTION - REC 0.500% / PAY EURIBOR 64 [ I0ER EUR -2, 500,000 2,500, 000,00
TAF OPTION - REG -0, 850% [ PAY EURISOR EM 0BS O7DRIES EUR -350.000 350,000.00
TWAR OPTION - REC 0.750% J FAY LIBOR 332 ors FADRIFT usp -2, 400,000 7.208,770.20
SWAE OPTION « FEC 0.850% | PAY ELRIBOH B ¥ .1 LiE el EuR =1, 400 000 ¥, 400,000 00
SWAF OPTION - REC | 500% / PAY LIBOR 3 153 28M058 UsD -1, 050,000 ERIBIBER
T BOND JCALL 13000 QARG USD -3 -1, 55986
T BOND FUT 121.00 24iniz usD a .
T BOND FUT 1240 24R21FY LSO -3 144 45801
LS ¥R T-MOTES JGALL LR 203 UsSe - -338, 075 80
US 3VE T-NOTES JoALL 10025 ANz usD 7 <304,887.11
US YR T-ROTES /AUT 102 24721x2 LS 1 E
W3 5YR T-MOTES JCALL 10h25 2A02123 us fie) .
S SYR T-NOTES JGALL 110,00 FANFT2 LSk 45 -BSE TR0
S VR T-eOTES PuT 1078 240323 USDH il aFe 0
US SYR T-MOTES /PUT HE2E 240223 USH i} TB8, 02 88
IO LIS TREASRY NOTE /CALL 11200 22 USH B -347.BE2 05
1OVR LS TREASHY NOTE MSALL 114,88 TNz usD 15 .
1OV LS TREASHY NOTE PUT 107.00 2Tz uSsD [ .
TEYR LS TREASRY NOTE PUT 100 00 2T USh 8 5784368
1O¥E LS TREASRY NOTE FUT 11050 FrmuEa usn 1B 372,854 85

Tatal 11,618,772.89

As @ )| December 2032, the total nel marke! vt on Uiplront Premam Ootons Cofinidis punchassd amounted to EUR 2,964,602 11
Aa i 11 December 2022, the tota net masked vl o0 Liplont Premeam Oofions Comtnidis sold nneounied bo EUR §,505,060.76.

The bepkercounieparies of (hese cpona are SOCIETE GEMERALE, JP MORGAN, MORCAN STANLEY, GOLDNAN SEACKE, BayK OF AMERICH, CREDIT
AGRICOLE, CIMGRCUPR, UBS, NOMURA and STANDARD CHARTERED

B Amund| 5F. - Saving Bax |

Mturity NumBor of Tatsl
Cantract Sarike date Cuirremey optiane commitmant in EUR
S OPTION - PAY 1 270% | REC SONIA 1D 127 Ay GEp 100,000 :
U SYR T-NOTES JCALL 108 25 AT Usn L= £
UR SYR T-NOTES JoALL 1000 2ADF usn -1% - 205,566 02
S SYE TNOTES PUT 10428 il usn ] J84, 340 80
Total : 20,235.04

Al 31 Decamber 2022, the tols nel marked v o Lipfont Prensim Ootons Comtracts pufchased amounied to EUR 124 052 65
A w31 December 2023, the notal nel manel vl om Liplhont Premium Ogons Comtnias sckl anncusted o ELR 3, T83,04.
Thip ieokancounierpany of e Gotons are SOCIETE GENERALE e UBS

B Amundi S.F. - Saving Box B

MEtrity Humzer of Tatsl
Cantract Sz e Caifremey cptiand Sommitmant in EUR
SWAF OPTION - PAY 1,270% | REC SONIA 1D 127 21DaIET GBP 800,000 .
LS YR T-NWOTES JCALL 100 25 24T usn n L
US SYR T-NOTES JCALL 1000 240273 usD ] -B71,183 04
US 5YR T-NOTES /AUT 10825 2402173 usn -40 530,BE1 38
Total 40,510.08

A 31 Deceminer 2072, thie o0 nel s wiiue on Wplont Pramim Oobong Contracty purchased amounted (o EUR 248, 105.28,
A8 81 1 Decesntier 2072, the 10 net sared wiise on Uipfront Premium Ootans Contracts seid ancunied to EUR 11.565/08,
The broken'counterparty of Fwds optons ors SOCIETE GENERALE end UBS.

B Amund| 5.F. - Saving Box Bl

Hxturity Humbsor of Tatal
Contract Sarike date Currency apband wammitmant in EUR
SWAPR DPTION - PAY 1 270% ) REC S0MIA 1D 1.2 21004127 cap 200,000 .
US SYR T-NOTES JCALL 10835 LA usn 15 -
L3 SYR T-NOTES JCALL 1o DAV usn -&2 -4tEBT4.18
US YR T-NOTES /PUT 10624 2er02022 uEn 30 ge.n
Vel o 088380
a3
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As &1 11 December 2022, ine total net sacke? waius on Liplrort Premem Ootions Contracis purchassd amounted % EUR 88,584 67,
Az ot 11 December 2023, the botal net msrke? vaius on Lplront Premum Oofons Contracts sold araconted to EUR B 57840,
Tne bokencounterparty of hess optons ane SOCIETE GENERALE and UBS

FUTURES-STYLE OPTIONS CONTRACTS

=  Amundi §F. - Diversified Shorl-Term Bond

Mty HumBer of Tatesl
Cantract Sk it Culrfancy epbdiid eammithant in EUR
BOSL EUREX /CALL 11857 rrcifin ] ELR « 1,200 = IO 365,084 00
BB EWREX JCALL 120000 2T x2 ELUR .30 .
BOEL EUREX /PUT 11550 FTAONE3 ELR -1.200 EB B0 68 .00
BOEL EUVREX PUT RALE- ] 2Tz EUR 1300 .
BOL EUREX PUT 11T 2T 22 EUR 1,300 .
BOEL EVREX FUT 114.75 AT EUR -1.300 44,813, 808.00

Temi: | 102.700.24200

Aa W 11 Deosmiber 2022, the tofsl net unnsals sd apprecabon on Fulunes-S5yie optons contracts sncuntsd 1o EUR 182,000.00
Thie roker of thess oot iors is SOCIETE SENERALE.

= Amund| 5.F. - Euro Curve T-10year

Warturity Numsor of Tatal
Cantract Brike dabe Cairromoy opthans commitmant in EUR
EURC BYTF FUTURE (CALL 126,80 2z EUK =]
EURD BUND FUTURE iCaLl 144050 2IRNSE3 ELR o
Tatal "

Al i 31 December 2022, the (o0 nel urredlasd cepredalon of Fulures-STyie oplons (Colradis sveusled 1o EUR 18.730.00
Te Drcker of Shess cotions |8 ROCIETE GENERALE.

B Amundi .F. - Burd Curve 10+year

Maturimy Humbeer of Tarsl
Contract Smike clat Currensy eptiang Sammitment in EUR
EURG BTF FUTURE /CALL T 2T EUR 3w L
EURD BUND FUTURE ICALL 14000 re iR ] ELR =0 -
Totml - .

As # 31 Decamber 2022, the (s nel unmealsed Gepreiabon on Fulunes-STyie oplions contracls avcunied 1o EUR 12,080,000
The broker of These cplions & S0CIETE GENERALE

B Amundi 3.F. - Absolute Return Multl-Strategy Comlral

WEtarity HumBer of Tatal
Contract ke dabe Currenoy options cammitmaent in EUR
BOEL EWREX JPUT 11500 FTRNIT3 ELR -30 |20 BET 20
EURQ BYF FUTURE /CALL 1200 2N EUR ] L
EURD BYF FUTURE /CALL REFE- ] 2Tz EUR A% -384 B1E RS
ELURD BTP FUTURE /GALL 11450 FTEA EUR -1 -178,E88 .30
EURD BTF FUTURE /SALL s 2rm iz EUR -] L
EURD BTF FUTURE #UT 10850 2T EUR -1 50475330
EURD BTF FUTURE #UT 100 IR EUR -10 ABE, 557 41
EURD BUND FUTURE FCALL 13850 FTAN 3 EUR 10 L
EURD BUNDFUTURE JCALL 13 2T EUR 0 ~ITLEI40
EURD BUsD FUTURE JCALL 14100 2T EUR 2 :
EURS BUND FUTURE JCALL 13700 FENETI EUR - -7, BT .08
EURD BUMD FUTURE JCALL 1M 24022 EUR 2 L
EURD BUND FUTURE fPUT 124,50 ikl EUR gL 271508544
ELFQ BLND FUTURE /PUT 13550 FTNG EUR -4 7.458,061.12
EURD BUND FUTURE /FUT 13000 24m223 EUR 24 B86302.72
EURD BUN D FUTUKE PUT 13200 240523 EUR 12 .

.
Tutal 5,480, 801.85

A @ 31 December 2027, the tofal net unneaks sd depreciabon on Fulunes-Styie opbons confrcts snountsd 1o EUR 177, 840,00
Tk Droker of Thess opliced (8 ROCIETE GENERALE
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B Amundl 5F. - Saving Box |

Mwturity Humbor of Tatal
Cantract Suike date Currency ophans cammitment in EUH
EURD BUsD FUTURE /CALL 15850 2723 EUR L .
EURD BLNDFUTURE /CALL 150 2Tz ELR & -58.045 B0
ELRD BUND FUTURE /CALL 13700 AR ELR -8 -A5.875 38
EURGH BUND FUTURE fGALL 15400 ZARAEY ELR L

Total - «122,930.95

Ao 31 Dcamber 2002, th (ol ned untbald s Ceprecilon of Futired-Soyte opliont Conlifacls andatled 1o EUR 260,000
e roker of thess oplions is ROCIETE GENERALE

B Amundi 8.F. - Saving Box il

Muturity Humsor of Tatsl
Cangract Sk cute Cuirraney aptiant eamanitment in EUR
EURD BUMD FUTURE 'CALL 1350 PGtk ELR 12 -
EURD BUND FUTLURE FCALL 1 2T ELR -4 -407, 135 B0
EURG BUND FUTURE SGALL 137.00 bl | ELR i <834, BEE &0
EURD BUMD FUTURE JCALL 12400 242123 ELR -] :
FURD BUND FUTLURE /PUT E ] 2450222 EUR -20 166, 335060
EURD BUND FUTURE /PUT 13300 4272 EUR o -

Tatnl : 47, 481,80

st 11 December 2022, Ihe ol nat uissabsed ceprecabion of Fulunss S%yis opbons coniracts aatcsied o EUR 22000
Trwe Droker of these oobiors s SOCIETE SENERALE,

®  Amund| §F. - Saving Box Bl

Mwturity NumBot of Tatsl
Cantract Sarike dite Cuifromcy optiang womitment in EUR
EURD BUMD FUTURE ICALL 13650 TR uR 4 .
EURD BUND FUTURE 'CALL 1300 2rREy EUR "] <85, 015 B0
EURG BUND FUTURE /CALL 13700 DADNE3 ELR ] -T33.875.28
EURD BUND FUTURE SCALL 12400 2apiEy ELH L] .
EURD BUND FUTURE /PUT 13040 PAMAZE ELR ] 306,734 24
FURD BUND FUTLRE /PUT 12000 24M02123 ELR 4 -

Tetal @ -3.088.92

A W 11 December 20237, the Dol nel unneals sl ceprecabon on Fulunss-S5yie oplions coniracts svdonited 1o EUR 30000
T roker of theas cptiors 18 SOCIETE SENERALE

D
LR
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11 SWAPS

Aa @ 31 December 2023, certain Sub-Funds noad the kilowing posSons o0 SEEps Coninacs,
Prgade refer i the note 1.3 ke deladed ol lateral nlomisation.

B Amundi 5.F. : Diversified Short-Term Bond

Unrealised
Raceived Gainf|Loss)
Date Comracy Unaerying Rt Paid Rate  Cuerenty Coumterparty HNaménal in EUR
I0Dec-27  Creat Delauk Swap Buye Hasl SE 1L000%  EUR  CIMSROUP 5,800,000 <103, 16788
Dec-ZT  Credt Defau® Swan Buysr BEVIND Fnancs . 1000%  EUR  ENPPARIBAS 8,300,000 F83,473 85
Cirnian
20-Des-27  Crecit Defauk S Buys® BMYW L Captal - 1.000% EUR  BNP PARIBAS 1060000 -1E0,82Y .5
LLEG
2Dwc-2F  Credll Dedau® Svap Buye®  BNP Pintas . 1 it EUR  BANK OF 100500 «204. XD 00
AMERICA
J0-Dec-FT  Creat Dedaus S Guyer Ekan = Lo EUR P MORGAN S0 13088501
H-Dwe-F7  Crest Delai® Svan By Eloan - 1000 EUR  BNP PARIBAS 2500000 13 agt 01
20-Dec-27  Creait Delauf Swap Buyer Enl Spa 1.000%  EUR  CIMGROUP 10,000,000 81,344 01
Dec-27  Crecit Delau® Swap Bupsr Unicredt . 1000%  EUR  JP MORGAN 5,700,600 AZ 04751
20-Dei-2T  Crecht Dedau® Svap Seter  AKTONODE 10 = EUR  CIMIGROUF IGLC0E0D B3, 3T A2
20-Dws-27  Craait Delau® Saan St Bancd Santiader 1000% EUR  BNP PARIBAS Tsocon -2T5581.10
a4
J0-Dec-J7  Crecit Delaut Swan Seier  BARGLAYD PLS 1000 = EUR  BANK OF S0 -T.BN7 LS
ARERICH
J0-Dee-J7  Crecit Delaul Swan Seilsr BFPLC 1.000% - ELR CIMGRIUP 10,000,000 26386 58
Dnc2T  Srecit Deldul Swip Seiler  Srio Agnoois 1.000% . EUR P MORGAN 10,000,000 210,068.78
Fjun-2d  Creoit Dedeat Swan Seier  EDF 1.000% EUR  MORGAN 18 GO0 600 26,741.88
STANLEY
Hedun-3d  Creail Deliul Sacg Teter  Ensngat ce S0 EUR P MORGAN 15000000 I20. 02 85
Portugal 54
D27 Creat Delad® Swan Sewc  Stelats NY S00% EUR  BRP PARIEAS S T00.C00 BN 47808
Terkak: 1,497,783.47
B Amund| 5.F. - Emerging Markols Bond 2024
unreahsgd
Rooadved Gain{Loss)
Dato Contract Wnderying Rate Paid FEnte  Currency © party Mamanal in EUR
Hdun2d Cradlt Dedia® Svaip Seied ARde Frandcs S0 EUR  CREDIT SUKSSE 1200000 =B, 551
2hdurrdd  Crecll Defeuk Swap Beiter  Ardagh Pacegng S0 EUR  CREIDNT SUFSSE 1000000 L2 0.
Finatnie PLE
-4 Creal Delauk Sean Seiter  Brani 1.000% - USD GOADAMAN 2500000 108336
SASHS
Pjune?d  Creoit Delau® Swip Seier Sma Sgna Sa 5.000% . EUR  GOUDMWAN 1,000,000 33,7605
SACHS
Ihgun34 Crect Delaut Swag Seiter  Coombin 1.000% USD  GOUDMAN 2.500,000 8,54 140
SA0KS
HeJun-2d Creit Dedaur Svap Sster  Faurecia S00F% . EUR P MORGAN 1000 L0 a7 055 81
2ejure24  Creat Delsdf Svan Seier Grilels S000% EUR  CREMNT SUISSE 1,000,600 L
Fo-jun-Pd Crecst Deleaf Swap Seler  Haoag-Lhod 5.000% - EUR P MORGAN 1000200 Ap 1B 43
I0-un-33 Crec Deliat Swan Seiter  Jaguar Land Rover S000% - EUR  JPMORGAN 400,000 -471 58
PLE
hJune2d  Credt Delic® Swan Seier Ko Bondoo £.000% ! EUR  JP MORSAN 1,600,000 A0, B4 4 48
Tewom 3 AU
20-un-24 . Crecwt Delaat Swag Seier O European Group  5.000% EUR CREDIT SIISSE 1,200,000 4B, 400 B8
BY
H-Bep-FY  Crect Dediur Svao Beier  Peaied Pro| FDG 1.000% UsD  CIMGROUP pN= el A0 XF. T
Master
0-Jun-24  Crecit Dedaok Swan Setier et Pro| FDG 1.000% - UsD BARCLAYS 2000000 -B3.BF7T 22
aster
I0-Jun-34  Crecn Defiat Swan Seer Rots-Royse PLC 1.000% - EUR  JPMORGAN 1000000 -0,B01.15
MJune2d  Sreont Defiuf Swao Seiler  South Adica 1.000% USD GOLDWAN 2.800,000 +3, 22808
SACHR
SO-me3d Crect Delaut Swap Seer  Telwoonitaia 1.000% . EUR CREDNT SUISSE 1,000,000 “F3,133.82
Hedune2d Creonl Delaur Saap Sster  Thgsenkaups AG 1.000% EUR  GOLDAAN 1000000 -33, 87608
SACHS
2hurrdd  Crecdl DeliuR Swap Bt UPC Holdng BV S % EUR P WORGAN 1500, 000 48,11 087
96
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Unrealised
Maturity Rieceived GaindLoss)
Date Carrtract Underlying Rty Paid Rabe _ Cusraney Coumterparty Mamanal in EUR
Fjun-d  Crecit Delaut Swan Ssier Valso 54 1,000% :  EUR  GOLDMAN 1,000,000 5,747 T4
SACHS
a2 Crealt Defau® Swap Seiter  Vensurs Manolaing 5.000% . EUR 2 MaORGAN 1,000,000 25,0281
AR
H-un-24 - Creoit Delauk S Saier Vingim Meda 5.000% - EUR  GOUDMAN 1000000 2722488
Fenanos PLE SACHE
H-dun-24  Crealt Dedius Svap Seier Yoo Cars A3 5.000% * EUR  GOLDhAN 1000, D0 S6.BE0ET
SACHS
Io-jun-24  Crecit Delaut Swan Ssier  Ziggo Sond & 0% - EUR  JPmadREAN 1.000,000 A7 O3T.40
Company BY
Tatal: 236.500.7H
" Amundi §.F. - Emerging Markels Bond 2025
Unrealised
Maturity Fectived GainiiLoss)
Date Cortract Undertying Fate Paigd Raté  Cisvoncy Coumerparty Maanial in EUR
J0Dee-74  Crect Delsus Swen Ssier Ar France - KLM £.000% - EUR  BNP PARIBAS 1,000,000 EEE PR
20-Dei-24  Crecit Defau® Swap Seiter ARG Frinde 5.000% . EUR  GOLDRAN £5800,000 A 04T
SAGHS
HeDwe-24  Creait Dedau® Svwap Ssied  Ardagn Paciagng 5 006% EUR  WMORGAN 1.500,000 BEETRE]
Finance PLE ETAMNLEY
10-Dec-34  Crecit Dedaul Saagn Setier Brapl 1.H0% - UsD  MORGAN 4000000 -8.061.71
ATANLEY
0Dec-34  Crect Delaut Swap Ssiter  Cma Sgn S0 &,000% - EUR  JPRORSAN 1,500,000 B B2 81
JDec-2d  Crecit Defaut Swan Ssier  Colonha 1,000% < USD  BARCLAYS 4,000,000 21,850.84
I0-Dec-34  Crecit Delaut Swan Ssier Faumcia £.000% - EUR  GCLDMAN 2.000,000 58,588 48
SACHS
HeDes-24  Crealt Delau® Svap Sewr Grifols S 000% EUR  BNP PARIGAS 1,500,000 1 RS T1
20-Dec-24  Creclt Defaut Swap Seiwc  Fapag:Liyod 5.000% . EUR 2 MORGAN 1,200,000 7887080
A-Dec-F4 Crecit Dedauk Svan Ssier  Haing Bomdin 5.000% - EUR P MORGAN 1500000 T 14823
Telpioon 54U
d0-Des-39  Crecht Delaus Swap Seier Q) Ewopean Group 50000 . EUR  GOLDMAN 1.500,000 7255084
BY SACHT
PSep23 Grecit Delau® Swan Ssier Pemes Prog FOG 1.000% - uUsD CIMGROUP 1,000,000 40,735.78
hhaser
HDec-24  Credl Defbul Svan Seiier Pemed Prog FDG 1.000% . WS BARGLAYS 5. 000,000 24886357
M uginr
2Dec-24  Creait Defaut Swap Seiter  Hodts-Royce PLE 1.000% EUR  GOUDRNAN 2.000.000 26,640 20
BAGHS
A0-Dec-34  Crecit Delayk Swan Seier  Soutn ARCH 1.000% - S0  GOLDWAN 4. 000000 -P6.BET.0
SACHS
SDec-3 Crecit Delai® Swan Ssier  Teieconsitaia 1,000% - EUR  BANKOF 2.000,000 2841087
AMERIGA
0Dec-?  Grecit Delaut Swap Ssier  Thysssnkupp AS 1.000% - EUR  GOUDMAN 1,500,000 -72,68520
SACHE
Dec-24  Credl Defdi® Svan Seiier WP Heang By 5.000% . EUR  MORGAN 1.500.000 B2 800 4T
STAMLEY
2Dec-24  Creot Defau® Swan Seiter  Valeo 54 1.000% EUK 2P ORGAN 1,500,000 ST ATRM
10-Dec-3d  Crecit Dedaul Saap Setier  Vendurs Moholdng  5.000% - EUR  BANK OF F000.000 52,358 85
ME ARERIGHA
F0-Dec-F4  Crecit Dedaus Swan Seter Vigin Meds 5.000% - EUR P MOREGAN 1.500.000 62374 53
Finanae PLG
008074 Crect Delsus Swen Seier Volva Cam A £.000% - EUR  GOUDMAN 1,500,000 107,507 58
SACHE
20-Dei-24  Crecit Defau® Swap Beter  Djgo Band 5.000% . EUR P MORGAN 1./500,000 8,502 e
Coongany BW
Tartak: 197,588.60
a7
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®  Amundi 5.F. - Euro Curve T-10year

Unrealized
Maturity Hecenved GainiLoss)
Date Caormtrasy Lndertying Hate Paidl Rete  Climomey Coumerparty Mamanal in EUR
02 fen 02 Intenesd Hute Swap . 2430% Eunhor B Eul  CITEROUP 2,500,000 A29.211.58
1G-Sen-74  Interest Rate Swap - 7.504% Eunbr EM  EUR P MORGAN 5,500,000 BLA0T.TT
16-San- 04 Imenest Rate Swap - 2431% Eunbor B EUR  JFa0RGAN £.500.000 -T0/5E3 20
06-Sen-34  Interest Rate Swap . 2. 18% Eurbor 8 EUR  CITIGROUP B.000,000 103,835 57

Taotak «JEH.E57 38

= Amund| 5.F. - Euro Curvo 10+year

Unrealised
Maturity Reoetved GuiniLaas)
Crato Contract Wnaderlying Hate Paid Rate  Cismonoy  Counterparty Haminal bn EUH
03-Mar-22  Interedl Ratk Swap - 0.050% Enantaor B0 EUR P MORGAN 10000 -182.07T.08
1558034 Intmrest Rate Swap . 2.804% Eunbor B EUR  JP MORSAN 3,700,000 A3 88 37
D3-Mar22  interest Hate Swap : 0.800% Eunbor B EUR BANK OF 2.100,000 SATT 078
AMERICA
-Sep-24  Inieresd Rate Swap . 2 145% Eraritor B2 EUR  CITIGRCAP 000,000 8820072
———————
Tatal: 48210780
B Amundi §.F. - Global High Yield Opportunities 2025
Unrealisad
Maturty Hegenied Gainiloss}
Date Cortrast Wnderiying Rate Paid Rate  Cimency Counterparty Mamanal in EMR
2-Dwe-25  Crecit Delais Svap Seier COOUNA HY 3 5.000% . UaD P MORGAN 14,850,000 385 265,07
Intex
———
Taotal: 18836827
= Amundl 5.F. - High Potential Bond
Unrealised
Maturity Recetved GainiLoss)
Dt Coritract Uiidisflyiig Rite Paid Rite  Cisroncy Coumarparty Bamanal i EUR
H-Des-26  Creait Delaul Svap Buys Chie . 1000 UWSD P MORGAN 2.000,000 11 A& TH
2eDec.8  Creat Defau® S Buys® Licyds Barviang . 1.000% EUR 0 MORGAN 1,000,000 BBR21E2
Grgug FLG
0-Dws-J8 - Creoit Delau® Soan Samr  Munchne 1.000% - EUR P MORGAN 1.500.000 -251.22
Tatak: -1,669.36
85 Amundi 5.F. . Absolute Return Multi-Sirategy Contral
Unrealised
Maturity Raived GainifLossf
Dato Corract Uniertying Rt Paid ste  Cusreney Counterparty Famanal in EUR
20Dece8  Sreail Defisul Swin Buyer Bank of Chira Lia ! 1L000%  USD  GOUDMAN 160,000 01104
SACHE
J0-Dec-F7  Creait Delauf Svan Buysr COBNA HY 35 - 5000 UaD  GOUDMAN 2000000 B 1820 18
Index SACHES
J0Dec-37 Crecit Delaut Swan Buyer COCNA KY 25 . S000%  USD  BANKOF 2,000,000 11,828,198
Iraden AMERICA
F0-Dc-37  Crecit Delaut Sy Buyer SO NA BE 38 - 1000%  USD  BANK OF 1,500,000 -41,288.33
Instex AMERIGA
2Dec-2F  Creait Dedaul Svap Buye®  Chrd . | it S BNP PARIBAS 100,000 B 26384
20-Dec-28  Crecit Defaul Swarp Buyer Chna Constracion . LO00%  USD  GOLDMAN 100,000 =1,011.03
Bank SAGHE
H0-Dec-38  Crecit Delais Svan Buyer  Crona Deveiopansnt - LODIW USD  GOLDMAN 100,000 -1, 21006
Bank SACHS
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unrealisad
Maturity Fbcivod Gaird|Loss)
Date  Contract Undertying Rate Paid Rate Cusroncy Courarparty Wanmenal In EUR
Dec-27  Creoit Delauf Swan Buysr Colomba - 1000%  USID  BNP PARIBAS 400,000 F8,0B0 41
2Jure-25.  Creat Defau® Svap Buye® CSX Comanaton 1.000% USD  GIHDMAN oo el o] =, 56 80
SACHS
ADec 28 Credt Defau® Swan Buyes  Indusingl and . 1LO00%  USD  GOUDMAN 100,000 - ]
Commencial Bask BAZHE
of Cranag
Pojune?t Greoit Delauf Swip Buyer Ingesoll Rand . 1LO00%  USD  GOUDMAN 200,000 ERIE:
Coenpany SACHS
I0-Dec-37  Crect Delaut Swan Buyer | T ELrops - S000%  EUR  GOUDMAN 5,500,000 <A5,BG 01
Crossover Senea SACHS
34 Inde
H-Dwe-27  Creait Dedaun Svaio Buye® | Trio Europe . 5000 EUR  BANK OF 4 500 500 -0, BF1 56
Crosanver Senes AMERIGA
28 Ingdey;
H-Dec-3T  Crect Delaus Swas Buyer | Trass ELrps - 5000% EUR  CIMGROUP BLEOOLO00 BB
Croascver Sanes
38 Inddex
JDec-2T  Creoit Delaut Sacio Buysr | T Eutope . S000%  EUR  GOUDMWAN 2000 -EEAST 21
Croasower Senes AASHS
38 ingex
J0-Dec-37  Crect Delauk Swes Buyer | Tra Europs - 5000% EUR  MORGAN 500,000 -4,538.73
Cromsiier Senes STANLEY
38 Index
Dec-27  Crecit Defaut Swap Buye® | Troo Europe . 1.000% EUR  GOLdAN 2,000,000 <7, OB8 2
Sened 38 o SACHS
2eDec-27  Credit Dedau® Swan Buysr | Trios Euraps . 1.000% EUR  GOumaay 18 000 000 B3 080.18
Heres I8 Ince Al HE
D27 Crect Delaun Sasn Buyer (T Europe . LD EUR GOUDMWAN A 00000 <04, 136,04
Henea I8 Inoex SASHS
FDwe-77  Crecit Dedaut Swan Buysr | Traos ELmops - 1.000% EUR  EBNP PARIBAS & 800 000 ~LE 43708
Seres ¥ Pen
F-Dwc-37  Crecit Delaus Swap Buyer Hingoon: of Saus - 1000%  USD  QOLDMAN 00,000 -B44373
Arpta SACHS
HeDec-27  Crecit Defaut Swap Buys NMexco . 1.000% usD  MORGAN 1,000,000 EOA32.74
STANLEY
20-Dec-2T  Cneot Delaus Swas Buyer Soutn Afnca . LODDW USD MORGAN 0000 S1.071.18
STANLEY
H-Dec-d6  Creat Delaus Saan Buyer The EXpor-impon . LODDW USD GOUDMWAN 0000 +1,388.78
Bank of Crira SACHS
F0-un-25  Crecit Dedaut Swag Buysr Total Capaal S8 - 1.000% EUR  MORGAN 300,000 -BEFFIE
STANLEY
AhDeceET  Credit Defaut Saap Buyer Turkey : 1000%  USE  MORGAN 00,000 T AF408
STANLEY
SDec28  Credit Defaut Swap Ssier AR Frnco Inc £.000% ! EUR  GOUDMAN 200,000 28,148 27
SAGHS
A-Dec-d5  Cret Delaus Saao Seber AR Francs 5.000% - EUR P MORGAN 0000 B30T
20-Dec-26  Crect Delaut Swap Seter BEY I Finarce 1.000% . EUR  GOUDMAN L0 -B.BF0.28
Giyman ACHS
June?S Crecit Delauk Swan Seisr BP PLS 1.000% i EUR  MORGAM 300,000 257337
STANLEY
A0-Jun-2T  Crectt Delput Swan Seier GO NA HY 28 5.000% - UsD  BANK OF 3860000 TE.0EE.31
Index AMERICH
20Dec-27  Credt Delau® Swen Seler CD00NA WY 35 5.000% s usD  JP MORGAN 2,000,000 11,628.18
Imghp
AJun-23  Crecit Defaut Saan Seisr  COXNAKG 34 1.000% - USD  MORGAN 1,700,000 5. 185,05
Indm BTANLEY
20 June25  Crecit Delaus Swap Seter  CDXNA G 34 1.000% - USD  MORGAN 5500000 33507.14
Index STANLEY
-une?5 Orecit Delauk Swan Seier  SOMNA KD 34 1.000% i USD  EANK OF 2800, 000 §E 234 57
IndEx AMERICA
20027 Orecl Delau® Swip Seter GO NA BS 30 1.600% ! USD  BANKOF 300,600 228768
It AMERICH
hDec27 Credt Delouf Swep Serer SO0 NA IS 38 1.000% . USD P MORSAN 00,000 230788
Index
M-Dec-37  Creit Defaut Saap Seisr  COXNA K 20 1.000% - USD  GOUDMAN 20,000 150511
Indm BAfHE
98
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Unrealised
Maturty Fgcavod Gaird{Loss)
Due  Coetract Unsatying Rae Paid Rute Custoney Counterparty Homanal In EUR
FDMe-J8  Crecit Dele® Swan Ssier  Crng 1.000% - usD O GOLDMAN 00,0010 B, 607 58
GACHS
2 dure-23 Crecit Delsuk Swap Seiec  Enengers de S000% - EuR  MOEGAN 00,000 B 432 08
Poriugnl 54 BTANLEY
F0-Dec-75  Crecit Delaus Swam Seier Hannover Rusch 1.000% - EUR  GOLDMAN HO.000 LR:LEE
13 Aalhs
0077 Crecit Dot Saan Seiter  (Trios Europe SC00% - EUR  BANKOF 200000 18, 14201
Croaaover Seneg ANERICA
18 Index
FAm-?5  Crecit Delauk Swap Ssiter [(Trac Eurogs 1.000% . EUR  GOUDRaan 3,000,000 78,548 81
Senien 27 Incsx SACHS
HDwe-XF Crat Delaur Saas Seier (Trios Europe 1.000% . CUR  GOUDMAN SO0 1B.TI028
Senes I8 Incex SACHS
F0-Dec-77  Crecit Delaah Swen Seler (Triood Japen Serss 1.000% - WJFY GOLDWAN 20000 0T 1877760
18 Index SACHSE
Fo-un-73  Creat Dedaot Swan Seiter  Naturgy Enengy 1000% = EUR MORGAN o000 48451
Graum STANLEY
Mdun-2s  Creclt Defau® Swan Ssier Natwssl Markets 1.000% . EUR  MORGAN 200,000 3,181.05
PLE STANLEY
226 Crecit Defao® Swan Ssier  Saipen Frarce SL00% - EuUR 2P MORGAN foeel=sli] -0 e TS
Intemationsl By
MeDwe- 26 Credt Delaan Sads Seier TOC boiding 1000% . CUR  GOUDMAN 0000 M
SALHSE
70-Dec-75  Crecit Delags Swap Seier Wingin Mecia S000% - EUR P MORGAN Hon 1022 44
Foanos PLC
ti-jan2d  index Equty Ssap J PMogan Embl Solr 10 0.0 . Ush P MORGAN 1800 a0 638,318,803
Global Core
123 Index Eguity Swap JPMoman Emb - Solr 10 -0.35% » USD P MORGAN E80.000 34,313 28
Global Cote
T 32 Inkation Swag . 1 CFTFEMSL 243 EuR  CITGROUE 2000 6,054 45
Inatex
15 June2T Infaticn Swip . 28% 184 CPTEEMU EUR  CIMIGROUP 1m0 -39, 854 20
Irsde
15un-37  Infanon Swan - 1h CPTFERL 2555% EUR  CITKIROUP 13000 AB.BO1 B4
Indte
1EFet-27  Infalion Swap = 2870% 1M EPTFENU EUR  JPRACRGAN 1500000 «§02, 388 32
Iites
1S un28  Infabon Swap . 1M CFTFERIL 2185 EUR  MORGAN 1,800,000 A0T00.32
Inttx ATANLEY
Thedured2  Inkaton Swan . 1 CFTFEASL 2820 EuR  GOLDAAN 400,000 15,642 40
Ingtex SACHS
15-Ape3n  Infation Swan - 1M CPTFERL L3T%  EUR  GOLDMAN 1,000,000 1S7.TI02
Inte SalpHE
15-0es-10 Intanon Swap + 1 CPTFERA 113 EUR GOLDWAN 1500000 186510
Inates; SACHS
IBFete2T  Infation Swap . AR 1M SPTFEMU EUR  GOLDAMAN 1000 L0 B, 780,10
It SACHS
P Jun2T  Inlaton Swin : 2% 18 CPTFEMU EUR  CIMIGROUP 0000 657070
I
T5Fet-d2  Inkfation Swan . 1 S TFEASL 2.180% EuR 2 MORGAN 1300,000 142 1821
Inae
15-Aug-04  Infation Swan - 1M CPTFERAL DEMW  EUR  GOLDMAN 3000000 169,422 .25
Inte SAlHE
15-Feb-32  Intaton Swap + 1 CPFTFERAL 223 EUR  GOLDMAN 1600000 ot 642.50
Inatex SACHS
IBFei32  Infation Swap - 1r SPFTFEMU 230 EUR  GOLDAWMAN 1000500 B2,638.71
Inaden; SACHSE
PieJun2T  infation Swan : 2l% 18 CPTFEMU EUR  GOLDAAN beeRali -1, 462 83
It SACHE
Tt 23 Inkation Swaip . 2488% T CPTIENMU EUll  BNP PARILAS 1 NE0,e00 -4, 72818
I
TSFab-27  Iraticn Swasn - 2HIE% 18 CPTFEMU EUR  GOLDMAN 1000000 -B5.450.00
e Salmsg
1%dun-27  infation Swep . 2rark 18 CPTFEMU EUR  CITIGROUP BCCL000 -27,808 20
I
180ul-30  infation Swap - 1 SPFTFEMU 2550 EUR  BNP PARIBAS 400,000 15,085 25
Initex
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Unrealised
Maturty Fbcivod GainiLoss)
Date Cortract Faty Paid Rate  Cusroncy Countarparty Mamanal in EUR
1532 Infation Swap 1M SPTFEMU J454%  EUR  CITKGROUP 400,000 (RS-
Intoe
2-Mtiny-B0  Infation Swain ThE LERM 2Na% GEF  BaNOF 200,000 47 A58.80
Ingtiex AMERICA
T-Mmy-30  drfiation Swes AW IMUSRP Ingex  GEF BANH OF L7000 -J05.852.40
ANMERICA
U-ARRIE  Infaton Swap 5386% IMURRPlInaex  GEF GOLDMAN 1,000,000 -F5.016.08
SACHS
I3-san-4T  infation Swap 1M SPURNSA 2.338% usH  uss &50,000 858,78
(L
MetareS1  infaton Swin 10 CPURNSA N0 USD  GOUDMAN 500,000 F5.HT6 40
Indtieoe SACHS
Ggapn30  infation Swap 1408% 10 CPURNER USD  BAMNKCF B00,000 B3, 254 B8
Inte AMERIGA
P3-A0g-30 Infaticn Swas 1.850% IDCPURNSA  USD  BANKOF 1.200.000 AFLTI0.2
e ANERICA
8-jan-28 . infation Swap 2.280% IDCPURNSA  USD  GOLDMAN 2,000,000 101,837, 78
Inatin SACHS
1280035 infation Swap 10 CPUFRNSA 1 8RS UsSD  GOUDMAN E00,000 a3,125.1
Ineiex SACHE
PRAUGS0  Infaton Swan 10 CPURNSA LBEhe  USD  BANKOF 400,000 BO.24021
Inai AMERICA
TEOct2T Infation Swap T CPURNES, 2188% UsSD  CITRERCAP 1,200,000 B0,807.74
e
J-Moe80 Intensat Rate Swap BESW BM 2ITTW ALD BANKOF S00.000 12138
AMERICA
25Nov-20  Interest Rate Swapg 4,338% BESWEM  AUD  GOLDMAN B00,000 -5,551.58
SACHS
IEJUn-3T Inisrest Hate Swap BESW BM 083 AUD  GOLDMAN &00,000 230772
SACHS
P32 Imeneat Fate Swap 1ads% BESW BM  AUD MORGEN 00,000 BLRE]
STAMLEY
DP-ApedT  Imterest Rate Swap Rk EEEW EM AUD  MORGAM Z.100,000 21243 33
STAMNLEY
DS-AprdS  Intersat Rate Swap BESW B 1IN AUD  MORGAN 2.100.000 2355458
ATANLEY
128032 Interest Rabe Swapg A% BESW EM  AUD  GOLDMAN 500,000 28,8838
SACHS
Mesu imeresd Rate Swap BESW B 1000%  AUD  CITIGROUP 14000, D00 BE045.00
Heured2  imanest Rate Swap 4.200% BESW B ALD  GOLDMAN 00,000 23318
BACHS
FEN-FT Imerest Rate Swap BESW BN 2800% AUD  GOUDMAN 00,000 458534
SACHE
FRONEIE Ietereat Rie Swap 1.363% BESW EM  AUD  MORGAN #00.000 S8,083.07
ATANLEY
SEUn-AF  interest Hate Swap BESW BN IBITH AUD  GOLDMAN 100,000 3804 44
SACHS
Pk 82 interest Habe Swap BESW SN 15E5% AUD  MORGEAN 100,000 5287 84
ATAMNLEY
V2T Imanest Raoe Swap BESW AN LTI AUD  MORGAN EOD.000 T.A00.54
STAMLEY
F3Dec-24 Interest Rate Swap £.175% Cador 30 CAD  GOUDMAN 1.800.000 6,382 85
SACHE
17027 Ieriereal s Swap Cior 3 IEMM AR P MORGAN 500,000 1.556.53
FE3T interest Hate Swap Clor 3n AEEAN CAD  GOLDMWAN #00,000 37018
SACHS
DAMay-28 Intersad Hate Swap Cidor 30 I CAaD BANKOF 2.200,000 0,378.57
ANERICH
Jo-ien2  Imerest Hate Swap G I 1086%  CAD  BANKOF 200,000 b4 41883
AMERIGA
I7-0ct-3F  Intereat Rabe Swap Caor 3M 104N CAD  CITIGROUP TO0,000 -4 251 58
037 Imeresl Rate Swap 2468% Caor 3 CAD  GOLDMAN 00,000 424137
SACHS
I3 Irvteredt Rate Swap 4.4958% Cdor 304 Gap  CAMGROUP A 000,000 2 TTANZ
O-May-29  Imteresl Rate Swap 2353% Gdor 3 GAD  BANK OF 2.500,000 1,072 88
AMERICA
101
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Unrealised

Maturity Rceived GuindLass)

Date Cortract Wndaying Hatw Paid Bate  Cusroncy Counterparty Nemina| in EUR

FRpow-81  Intereat Rate Swap 2 Cdar 3M 2785%  CAD P MORGAN 200,000 51,132.33

OE-Jur-42  Imptes! Rate Saap - AE00n Caar I CAD A MOERGAN e el hi] -2,.J36.08

Olngn 2 Intenesl ek Swap ] Caor I 2ETO%  CAD  BANKOF 200,000 16,557 88
AMERICA

F2-Dec-17  Imprest Rabe Swap - Goe M EELEY CAD  GOLDMAN 1,300,000 10,564 BE
SAZHE

IMov-41 Intereat Rack Swal - 2.205% Caw 3 CAD  CIMGROUP B0 ~130.864.25

OEDec-37  interest Hate Swap . Cor 3M 14B5%  CAD  GOUDRAN 00,000 5,034 B4
SAGHS

JE-Mar.25  Interest Habe Swap - Saron 10 0.158%  OHF  BNP PARIBAS 1000000 37,848 87

B 2T Iienedt Rate Swip . 1.425% Saron 1D CHF GOLDMWAN 500,000 -B.212 63
SACHS

FhDee-dT interest Rate Swap . 1A% Saron D CHF GOLDWAN e ele] ] S ALY
SaSHS

AT-Dec-24 Interesl Raoe Swap - Saron 1D LEPS%  CHF  GOLIDMWAN 1200000 LTI8.84
HAZHS

TR interest Hate Swap . Saron 1D OATOW  OCHF  GOLDWAN 1,400,000 2218841
SACHS

V-Febe2S  Intereat Hats Swap i Saron 10 COBEM  CHF  GOLDWMAN 1,000,000 IZETION
SA0HS

DB-Aug-42  Interesl Rate Swap : 1% Saron 10 CHF GOLDMWAN 200,000 «22, 868, 00
SACHS

Di-bow-3F  Interest Rate Swap - 1.6053% Saron (0 CHF  GOLDMAN 00000 -BFRO7
SASHS

AT-Dee-3F  Inteoest Raoe Swap - Saron 1D LI OHF GOLDMWAN 0000 e hi]
Ba0HS

PE-Naw.3F  intersst Hate Swap . 1.800% Saron 10 CHF  GOLDWVAN 200,000 -8, 138.08
SACHS

1 how-33  Inteneal Rete Swap . 1BES% Sarpn 1D CHF GOLDAMAN fue ol o] -3, 33423
BACHS

1 b1 Intenest Rate Swap : Q% Suron 10 WP GOLDMAN 200,000 32, 385,08
SACHS

Q- aun-47  intereat Rate Swap - 2185% Saron 1D CHF  GOLDMAN 0000 AER72
SASHS

28037 Intereal Raok S - 40 -4 Sarn 10 CHF GOLDMAN B0 23.330.33
SACHS

20M0w2T  Interest Hate Swag ‘ & TI0% Prior B GFK BANHOF 000,000 -3,BEE.AF
AAERICA

15-Feted1  Inteneal Ras Swa . 1%, Ester 100 EUR  CITIGROUE e vl ] 88,338 40

26-Mand1  Imeres! Rats Swag . =0 Eater 10 EUR  BANKOF 4080 0 =B BSE
AWVERICA

OB-May-25 Bnterest Rate S - CLERTH Ester {0 EUR  BANKOF B0, 0 -27.891.32
MFERICA

25-Mar-2T  Imenest Reoe Swag - Euntor 64 L180%  EUR  BANKOF 1,100,000 140,533.02
AVERICA,

14.0m0-47  Irvisresd Rabs Swap - Estnr 10 LAt EUR  CITMIGROUP 300,000 TATAA

250025  Inteneal Rabe Swag - ELnhor 54 DEEM  EUR  MORGAN 050,000 D, 12T, 7R
STANLEY

28-Man2T  Imieres! Rate Swagn 00 Euntsor B6 EUM BANK DT 1,900,000 =134, 80003
AERICA

OT-Jun-3T  Intereal Rate Sweag - 1408, Ester I EUR  BANKOF EQ0.00 -36.510.14
RERICA,

Ot-Mar35  Imeredt Rate Swag - Euntor § DL4ATEY EUR  MORGAN 1000 BAESG3
STANLEY

28May-11 Intenedst Rate Swap . a1 Eiter I EUR  CIMGROUP 1,000,600 47,833 58

Ot-Mar-32  Interest Rate Swag - Ester 100 0582 EUR  BANKOF 500,000 BE,T70.03
AVERICA

1idtayed3  Ivieresd Rate Swaih . 2% Eater 10 EUR  CITIGROUP fleel= o] <20, BT

A-May-28 Intenest Rate Swap : 1500 Ester I EUR  GOLDMAN 2,300,000 A2 B A0
SACHS

F0-{M2-50  Imierent Raos Swas - Eunbor 54 Q0BT ELR BANKOF S0 000 HMETT0FE
ASERICA

OFJul32  Intenest Rate Swan : Ester 10y LEAEN  EUR  GOLDMWAN 200,000 B9,060.02
SACHS

16050 Inierest Rate Swag . Eunbor 53 LE3W  EUR MORGAN 150,000 a5,381 58
STANLEY
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Unrealised
Maturity Rsooived Guini{Loss)
Date Carrtract Rty Paid Rabe _ Cusraney Coumterparty Mamanal in EUR
FOOGEA0  Intmreat Rate Swap 0.108% Ester I EUR  BANK OF 500,000 -FE8 A7 53
AMERICA
24820 Imerest Hate Swip E unibior v 0% EUR Bkl OF 4,000,000 J88,072.38
AMERIGA
I7-Jan-32  Intereat Rate Swap 0.1583% Ester 1D EUR  CITHEROUP 70000 -148, 14948
VE-Mar-24  Impredt Rate Swap 0668 Exter 1D EUR  ENF PARIBAS 400,000 0215
PE-Fab-31  Inteneal Rate Swap = Exer 10 EUR  CITIZROUR 400,000 52 450852
SEMans!  interest Hate Swap Eunbior B 0421%  EUR  BANK OF 400,000 1R1,018.48
AMERIGS
T4-Sep- 70 Interest Hate Swap Eunbor B 4.H3%  EUR  BANKOF 200,000 127, 3P0.18
AMERISA
0@wun-Tl  Imenest Raoe Swap Eunbor B 0.155% EuR  BANK CF H00.000 ¥ilsh B0E. T
AMERICA
Oi-Mar-57  Imerest Rate Dwap Enme 1[0 LE e EUR MORGAN 200,000 14 BE5.35
STAMLEY
05-Sen-27  Imenes Rate Swap Ester 10 | RSN EUR  CITIKGROUR E00.000 2280892
DE-Maw34  Intensst Kate Swap Ester 10 2IT0%  EUR  CITIGROUP 1,400,000 B.801.10
GUDeodl  Inisnest Fate Swig 0.290% Exter 1D EUR  BANK OF 200,000 ~108,073,08
ANMERICH
2Apn2T  Imeres! Rate Bwip Extar 100 0.858% EUR  JPMORGAN BO0.000 B2.381.43
M- Jun-T0 Inteneat Fate Swap Eunia Al 0.023% EUR  BanNi OF 300,000 76 B 55
AMERICA
Of-Jun-24  Impnest Rate Swap Ester 10 1.020% EUR  BANK OF 1,700,000 5153037
AMERIGN
OE-Mar-31  Imiereat Rate Swap 0.1 Sonia 1D GEP  BARK OF 100,000 165,143 46
ANMERICA,
VI-ADn3Z  Intenest Rabe Swop LI2% Sonia 1D GEP  GOLDMAN 100, 000 ATATTSD
SACHE
Oi-fug-24  Imetest Rate Swap 2.550% Sonis 1D GEF  CITIGRCUP 800,000 w24 80064
Piaipndd  Imensel Rioe Swap 2055% Sonia 1D GEF  GOLDMAN 400,000 «11 47287
SACHE
Df-Jan-37  Imerest Rabe Swap Sonia 10 1,030% GEF  BANK OF EDD, 000 E30.252.16
AMERIGA
O7-Dwec- 30 Interest Rate Svan D.o06% Sorla 1D GEP  BANH OF BOD.DO0 -FTE 434 24
AMERISA
DE-Aug2T Intenest Fabe Swap Sona 10 2783%  GEP  CIMIGROUP 700,000 55,218.44
DS D27 Interest Kabe Swap 31.788% Sonla ID SEP  GOLDMAN 400,000 -5,807.43
SACHS
ITRag T Imenest Rage Swap Sonia 10 0.465% GBEP  MORGAN 100,000 T2 555,66
STAMLEY
17-8ay-22  Imerest Rate Bwap Sonia 10 1.804% GEP  BANK OF 500,000 8755087
AMERISA,
T-Age 3T Imienest Rate Swap Soni 1D 1.935% GBF  GOLDMAN 300.000 2735752
BALHE
Vi-MgveBY  interest Rate Swap Sonia 1D 0853%  GEP BANKOF 100,000 58,158.08
ANMERIGH
t-Dec-47  interest Kate Swap 3024 Sonia ID GEP  BANK OF 200,000 4, TO8 57
AMERISA
Gi-fug-32  Insnest Kaoe Swap 2.20% Seria 10 GEF  CITIGROUP 200.000 2803740
PRiug T interest Rate Swap Bonia 1D L1 GEF  MORGAN 100,000 T2 555 B8
STAMLEY
CE-Jan-25  Imenes! Rate Swap 1.285% Serig D GEF  BANK OF 2000000 - S10E
AMERICH
PR interest Fate Swap 2.0aa% Sonip 1D GEF  BANK OF 2,500,000 TH B3N
AMERICA
GUJun-34  Interesl Rate Swon F.384% Sonim 1D GEF BANK OF 1,000,000 78,201.38
AMERICA
Dledure2T  Inienedd Rate Swap Sonia 10 FRE Y GEF  BANK OF 00,000 2434735
ANMERIGH
IT-Aug-J8  Intmread Rabe Swap 0.458% Sonim 1D GEF  MORGAN 2.000.000 -3 03063
STAMNLEY
IT0-3T  Imimosst Fae Swap £.378% Sorig 1D GEF  BANK OF 200,000 “B1541
AMERICA,
PN BT intenest Hate Swap 3,847% Sonim D GEF  CIMGROUP 200,000 -3,142 81
FT-ERpET  Intenest Hate Swap Bubor B 10.780%  MUF  JPMORGAR 150,000,000 407704
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Unrealised

Maturty Fbcivod GainiLoss)

Date Carract Underlying Faty Paid Rate Cusrency Coumtarparty Hamanal in EUR

FEMNOW-2T  Inteneat Rate Swap 2 #.750% Bubor B HUF  GOLDMAN BO,500,000 13238307
BACHE

2biow-27  Imeres! Rate Swap . B.760% Bubor BM HUF CITIGRCAP B2 300,000 HB,002 88

FAge 2T Interesl Hate Swap . 2801% Tetbor 36 LS COUDMAN 1.000,000 12601 50
SALHS

OE-Mar27  inierest Race Swap - Toma 100 0.088% S GOLDMAN F5.000,000 4,080,70
SALHSE

JLOE-8F  Interest Rabe Swap . 1% Tona 1D JFY  CITISROUP A0,000,000 4222813

I8-Fete27  Interest Rate Swap . Tona 100 0.105% JPY  GOLDMAN 70,000,000 T.588.01
SACHS

PE-dur- 22 irvierest Rate Swap . Tora 10 P Y AP BANK OF 0,000,000 A1 BT
AMERICA,

J0Seped T Intenel etk Swap ] Tona 10 0OFTR JPY  BANKOF T0.000,000 3041187
ARERICA

TB-Fet-24  Impnest Rate Swap = Tora 10 o3t AFY COLDA AN 170,000,000 #0105
SALHSE

20May-22 Intereat Hate Swap . Torna 10 DIBTH  JPY GOUDMWAN 76,000,000 23.78017
BALHS

35-Mar-33  Interest Rate Swap - Tora 10 0.415% JPY  MORGAN 25,000,000 16,450,50
STANLEY

tE-dpr-22  interest Flate Swap . Torsa 10 bATis AP GIHLDAMAN 25,000,000 TATnt
SACHE

3t-Mar43  Intenest Rate Swap - Q71s% Tons 1D JPY MORGAN 15,000,000 034104
STANLEY

F3-May-12  Imenest Rate Swap = Toma 10 0.433% SFY BANK OF F5000.000 E.361.20
AMERIGA

DE-JulB1  Intenest Rate Swap . o458% Tona 1D JPY  GOLUDMAN 24 000,000 .37 24358
BALCHS

35-Mar-28  Interest Rate Swap - 0220% Tona 1D JPY  MORGAN 28000000 7,787,280
STANLEY

02T iniereat Rate Swap . Tora 10 O3b0N 2P GOUDMAN 4 000, 000 4107 44
RACHE

0-Mey-78 Intereal Rete Swap - Tora 10 0458%  JFY GOUDMAN 145,000,000 10,582 57
BALKE

Di-Mow-35 Imeres Rabe Saap - Toma 10 D.055% JFY GO AN 25000, 000 b5.e01.07
SAGHS

OEJu-28  Interedd Rate Swap - Torna 10 0080%  PY  BANKOF 148 000, 000 1E,01T 82
AMERICA

23Ape-3T  Inieredt Rte Swap . Tona 10 DITa% Y GOUDMAN 45,000,000 4 444,30
SACHS

Otour-f2  interedt Rate Swap . 21151 Tans 10 A GOLDMAN 15,500,000 18 JBER 235
RACHS

O6-Dee-27  Intenesl Rate Swap - Tors 10 0% Y GOUDMAN 51,000,000 487019
HADKE

Ot-Mar2T  intsnest Rate Swap . Tora 10 LOTIR  PY  GOUDMAN a8, 000,000 4348 77
SAGHS

F0Noe3T  Intereal Rate Swap . Torna 10 0278%  JPY  GOUDMAN 48 D00, 000 821885
SALHS

20-MNov-2T  Interedt Rute Swap . 21400% Mars I KRW  GOLDWAN 400000, 000 2 240,67
ASHS

2Hun2F  intsreat Rate Swap . Arant Pagirs 4 RAW GOLDMAN Bt G0, Do 2 p40 a7
SRSHE

13A0g-27  Intenest Raoe Swap - £.106% THE TW MO GOUDMAN T.400.000 183220
HADNE

P unedd  intensst Rate Swap . Nibor BM LTATH  NOK  GOUDMAN BR00,000 20,704.08
SAGHS

DB-ALG-3F  Intereat Rats Swap i FEAsY, Mibor B NOK  GOUDMAN 3,000,000 -B,188,50
SASHE

24081 Interesl Rate Swap . hiibor B LBBO%  NOK  COUDMAN 2,500,000 A4 01040
SACHS

iO-un-d7  interest Rate Swap - Nibor BM RN NOH GOLDMAN 2.000,000 235755
SACHE

I Jun-4  Inteoest Raoe Swap - 1.800% Nibor B NOK CITHGROUR B.E00,000 -0.963.30

DEjun-42.  Inisrest Fate Swap e Nibor B X0 NOK  GOLUDMAN 2.500,000 20884
SACHS

TEMowFd  Intenest Rate Swap . AHBOYN Ninor BN NOK GOUDMAN 7.000,000 1.438/85
SACHS
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uUnrealisad
Maturty Rotivod Gaird{Loss)
Due  Coetract Unsatying Rate Paid Rute Custoney Counterparty Homanal In EUR
ISFete52  Intmneat Rate Swap 2 Nibor BA 2354 NOW  GOUDMAN 1,000,000 E.B73.18
SACHS
Oo-Sepe24  Imerest Hate Swip . A891% It B HOR  GOLDMAN 000 000 8264 10
SAGHS
AT0-3T Intereat Rate Swap - 4 EA0% BHEM 3 NZD  MORGAN EC0.000 1.3 58
ATANLEY
O5-Dec-27  Imeress Raoe Swap - 4.375% BREM 3 NID  GOLDAWAN EL0LC00 <0604 BS
SACHS
FUNOET  Irisrest Rats Swap - & A400% BKEM 3 NZD  GOLDAMAN v staali] <7 074,10
SACHS
Fodune32  Iviereal Raok Swap ] 4470% BREM I NID  GOLDMAN 1000000 B, 758 45
SACHS
Of-At-27  Imerest Hate Bwap . AESN BIHEM 300 HID  GOLDAAN el i) B AT BR
SACHS
T-AREIN Intereat Rack Swag - 1.756% BHEM M NID  MORGAN EC0.000 003332
ATANLEY
2%.Jul-75 Interest Rate Swap . BREM W 40B0%  NZD  GOUDMWMAN BC0,C00 12,740.78
SACHS
JhMar3?  Inisrest Rats Swap - AdTEN BEEM 3 NZID  MORGAN 00,000 <18, 08021
STANLEY
TEMow2T  Inieneal etk Swag , 4.140% BRBEM I NID  GOLDAWAN B0 -8, 402 85
SaCHS
20-Miny-22  Inieres! Rabte Swap . AR BIHEM 30 HID  GOLDMAN 000 8B, 04580
SACHS
PE-Jid 3T nterent Rack Swap - AH15% BHEM M NID  MORGAN EO0L000 -1E897.30
ATANLEY
25MNov-30  Interest Rate Swap . BeEM IM 4185%  NZID  GOUDMWMAN £C0.000 8,784 25
SACHS
Z2-AeQ-FT  Inimrest Habes Swap - LTl WWhDor Bl PLM  BANK OF 2000000 Bkl
AMERIGA,
G032 Imeneal Hane Swap » Snibor 3 Lizé%% 8B GOUDMWAN 2000000 ATEE2
SACHS
D3-Oe-2F  Imiprest Rade Swap - Ribor 3 3305% SEX GOUDMAN 2000000 -1,3610 45
SACHS
- Sn-2E  Intereat Raok Swal - 28N Spof 3 8B GOUDMAN RO0L000 -§0LBOT. 76
Salus
1Mo 27 Intenest Rate Swap . AT Sthor M SEK MORGAN 5,000,000 2,038 B8
STANLEY
Db 24 inieread Rate Swap . ERLI Smbor M4 SEK GOLDAMAN LER T -7.084 58
SASHS
Fhdae 32 Inimneat etk Swap ] ETATY Sbor I SO MORGAN 2.000,000 5, 154,62
STANLEY
F1-Dec-XF  Imprest Rabe Swap - Sorn 1D 2.7T0E% G0 GOLDMAN I e 437307
SAZHE
TDee-3T Itereal Ratk Swal - Bora WD IAT0%  SGD  GOUDMAN 00 205022
SALRS
ZZ2-Dec-32  Interest Rabe Swap . Sorn 1D 2850% 36D CIMGROUP 200,000 3,176,889
FE-Mow27 Interest Habe Swap - AZMN o 1D BA0  AITHIROUP 400 000 v, 16580
03Jure24  Intenest FRate Swip . MNars 3 1430%  TWD  BANKOF 50,000,000 1,438,408
ANERIGH
HMay 38 intereat Rate Swap . 138 Uibor 34 USD  BANK OF o B0 B0 «J4p 68 34
AMERICA
O7-Fete52  Interest Raoe Swap - Lo 30 2655%  USD  BNP PARIBAS 2400000 -4,837.08
H-un-34 Imereat Rate Swoap - nries Ubor 34 USD  BANK OF 15.000,000 -84t 568,08
AMERICA
td-Juncdd  Inimnest Rate Swig . Libar 3 25T0%  USD  WSBC 580,000 BS, 285,37
DE-Ape37  interest Hate Swap . 733N Sgir D USD P MORGAN 700,000 37,333 48
OF-hand?  Inieneal ek Swag ] ol 1D 2130%  USD  BANK OF 180000 27,700 .88
AMERICA
05Ape2s  Imerest Hate Swap . 2880% Solr 1D USD  BANKOF 1,800,000 38 572 45
AMERIGA
D3-May-20 Intereat Rack Swap - Selr 1D 2E80%  USD  CIMGROUP 1700000 14,383,086
0-De-27  Iverest Rats Swap - Ltor 30 2A13%  USD  CIMGROUP 0000 S9I827TT
M2 Interest Hats Swog . Sofr 10 25850 USD  SIMGROUP 1,300,000 NF AR .40
03-3ay-78  Imterest Rate Swap . FE% Sofr D USD  CIMGROURP 1,700,000 B TTEOY
A-Fete20  Intereal Rate Swap . Lot 3 2600%  USD  CIMGROUP 1000000 BrAtBAT
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Unroalised
Maturty Rotivod Gaird{Loss)
Daze Corrace Undartying Rate Fuid Rate Custoncy Courterpary Namanal In EUR
FE-Now-37 Inierest Rabe Swap 2 7.825% Joar I ZAR  CIMGROUP £.000.000 -3BAD BE

_—
Totat: R8T

B Amundi &F. - Saving Box |

Unreahisad
Maturity R eenved Gaind|Loss)
Dae  Corrast Undertying Ras Pait Bats _Currency Countarparty Namenal in Eugt
F0-Dmc-37  Crecit Defaut Swan Buyer CONNAHY 28 s S000% USD  BANKOF 00,000 -7,682.30
Indten: AMERICH
20Dmec-2F Craanlt Daeliu® Swan Buges COMNAHY 33 . 5.000% UsD  GOUDMAN 00,000 -3a03 30
InaEpoc SACHS
A-Des-FT  Crect Dedaus Taso Buyer CRCNAIG 20 B 1O usD  BANKOF 0000 -ATERTT
Index AMERICH
A0-Dec-37  Creat Dedaul Toan Boyer (Traos Europe - S.000% EUR BANK OF 1,000,000 -0,071 48
Crossover Senes AMERICA
28 Ingdex
IDwo-27  Crecit Dedau® Swap Buysr [ Trins Europs - 5.0004 EUR  MORGAN o afaali] TEATAT
Croasower Senes ATANLEY
38 index
HeDws-37 et Defsul Swas Buyer | Tras Europe . 5.000% EUR  CIMGROUP 1200000 -0 8RS TS
Crosacver Sened
38 Ingex,
2DecET  Greoil Defau® Swep Buyer | Traoo Europe . 5.000% EUR BANK OF B0 000 S84 287
Croagover Sanes AMERICA
3B Index
20-Del-2T  Crect Defius S Buyer (T Eurppe - 500 EUR  GIADMiAN HeLag 2T A4
Croaaover Senes AASHS
I8 Inaex
F3-Jan-4T II'MI;HM - 1M CPURNSA 2.338% 1L-n] L3 Lloafaali] [t
Index
1E-Dt- 37 Indiation Swas - I CPURNSA 2.168% usp  CIMGROUP 1900000 Erl ok
Ingex
1B-Juk30  Ireresd Rate Swap . Eunbor &M 0.B30% EUR MG GAN JO0.000 BO. 77
STANLEY
bi-Mar-32  interesd Ribe Swap - Eater (D 0.582% EUR  BAMHOF 0000 1705000
AMERICA
OF-FeoeG2  Imesredt Rate Swap . Lisor 3 2055% UsSD  BRP PARIBAS Le00.000 -3.084 .72
fa-an-£8 Imerest Rabe Swap - Lo Il 2570 LISEy HERE 400,000 EZ. D88 .87
F0-Des-FT  Ivierest Rate Swap - Lior 3 2417% usD  CIMGRIUP 00000 J2.B32.TT
Tatak: 193,202 .54
B Amund| .F. - Saving Box B
Unrealisad
Maturity Racenved Gain|Loss)
Date  Comtract Undertying Rato Paid Rite _Curroncy Countarparty Nomnal in EuR
0-Dec-37 Crect Dedaut Swaen Buyes CIRINAHY 38 - 5.000% usD  BANKOF 1,500,000 -B,BAE =
e AMERICA
Dec27 et Delfsu® Swasn Buger (Troo! Europs . 5.000% EUE  WMOREGAN 2000000 SUREEE:)]
Coroancyer Sanes STANLEY
JB e
200037 Coaot, Delaus San Buyer (Tre ELrope . 5.000% EUR  CITKGROUP 2000000 L
Crosscver Senss
32 ingex
I0-Dec-37  Crecit Defaut Swap Buyer (Traxe Europs - 5.000% EUR el L EC0.000 T 2ETAT
Croasiier Senes SACHS
38 Index
20-Dec-27  Creait Defaut Swap Buye” (Trms Eurape . S.000% EUR  BANKOF 1,500,600 1380718
Croascver SEnes AMERICH
38 Inehex
A0-Des-X7  Creat Defaut Toags Buyer (Traos Europs - 1000 EUR GO DtAN 200 000 -7,068 02
Sares 22 Incex AASHE
IDec-F7  Crecit Defaut Swan Buysr (T Europs - 1.000% EUR COLDNAN 1,000,000 <3834 01
Sered 1 sk SACHE
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Unrealisad
Maturty oo GainiLoss)
Date Corrace Underiying Raate Paid Rate  Cusrency Coumarparty Hamnal in EUR
FDec-27  Crecit Delauf Swag Buysr | Tooo Europs . 1.000% ELUR  GOLDRAN 1,500,000 -5.30102
Deras 312 Inoes SACHS
B0t 2T inkation Swag . Tl CIURNEA 2168 UsD  CImMGRoUP 2200000 74,2087
Ingex
Fr-JancdT  Infatice Swas - I CPURNSA, 2.338% usnp  uss 750.000 117242
Inafx.
r-Mar-d2  Imenes Race Swap = Eater 10 0.582°% EURE  BANW OF 300000 Sapsam
ANMERICH
tdosanedd  |risresd Fate Swap - Lo Al 2570 usH  HSBO 75,000 VB 1278
FrDec-Z7  Interest Rabe Swap - Libor M 2413%  USD  CITISROUP 1,000,000 B5,B4T.54
OF-Febefd  imened Fate Swap . Lo 3 2555% UAD  BNP PARIBAS 3,200,000 B, 18045
Tatak: ML ITLS
®  Amundi &.F. - Saving Box 0l
Unrealised
Maturty R GainiLoss)
Date Corracs Underying Fate Pad Rate  Cusroncy Coumarparty Haménal in EUR
HDes-2T  Conat Dedaun Sacen Boyer SN NA, WY 35 . 5.000% UsD  BAnNK OF S00.000 2 B2 3
Indsx AMERICA
20-Des-27  Crealt Defaut Swap Buye® | Tan Eurape . 5.000% EUR  GOrDhaN 200,000 w2 721 4k
Groasver Senes SACHS
38 Ingex,
F0-Dec-J7  Creat Dedaul Toas Buoyer (Tea Europs - S.000% EUR  BANK OF B0, 000 -S4E2 8T
Croasyee Senes AMERICA
38 Index
IDwo-27  Crecit Dedai® Swap Buysr [ Toos Europs . 5.000% EUR CITISROUP 1,200,000 -10,BB5.75
Croaover Senies
38 index
F0-Dwc-37  Crecit Delaus Swagp Buyer [Troo Eunope - 5000%  EUR  MORGAN E00.000 -T25T.A7
Crodaiver Benied BTANLEY
38 Indey
20Dece2T  Crecit Defau® Swio Buyer | Trioo Europe : LO00%  EUR - GOUDMAN 1.700,000 8,007.02
Sensg 38 Inow SACHE
I0-Dec-37  Crect Delaut Swap Buyer | Tro Europs . 1L000%  EUR  GOLDMAN 2.000,000 75802
Ssnes 38 Index SACHS
T JanAT  Infabos Swas - I CFURNRA, 2.330% usD uas 250,000 Jalm
Index
1027 infation Swag = 1M CPURNSA, 2.168% usp  CIMGROUP 780,000 25,335 58
Inddex
Fi-Dwc-J8  Intmread Rabe Swap - Eunisor B 0.757% EUR  JPMORGAN 400,000 3555015
Otar-d2  intenesl Hate Swap . Ester 10 0.582%  EUR  BANW OF 100,000 176388
ANMERICH
CF-Febfl  intsrest Rabe Swap e Ligsor And 28580 Ush  BNP PARIAS 1,000, 000 1,827 88
Td-Jan-4ll  Imenes Raoe Swap . Lingr Jhd 28T usn  H3EG 8000 B4 30
H.Dee-2T  Imeres Rite Swap - Lmae 3 2417% UsD  CiTIGROUE 350,000 2305062
Tortak: WE,TEE.10
B Amund| 5.F. - EUR Commaditios
Unreahised
Maturty Rebived Gainfloas)
Dato Contract WUnoerlying Rt Faid Rate  Cuimonoy  Counterparty Homenal in EWR
05-Jan-23  Commodly Ingex Swap  BEG Chaoy 1M E 0.00% usD  SOCIETE 20.000.000 vahE1820
Fud GEMNERALE
05Jun-23  Commodty Indsx Swep  BEG Cnaty 20 s ODOE%  USD P MORGAN 10,000,000 180,210,831
Fad
0S-Jan-73  Commodty Ingex Swap  BEG Conmvoaity - 0.055% usD  SOCIETE E7.000.000 B12.8T4.70
GENERALE
D&-Jun23  Commodty index Swup  BES Sonnodity : 0OFS%  USD P MORGAN &2.000,000 B72,080.82
Of-Jun3d  Commoddy indsx Swip  BEGS Soannodity : 008 USD  BANK OF 22 po, 0o A04,557.82
ANMERICH,
of-Jun-?3  Commoddy Indsx Swmp  BES Conodty 34 . DOBSW  USD  BANK OF 0,000,000 243,888.74
el AMERICA
Tatak: 1,730,387 41
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12 SECURITIES LENDING

Forine penod snded 31 Decsmber 2022, the net anncunt of 5sounies lsnaing inoome comespands Bo s gross armount samed by sach Sub-Fuond (and recondsd wnder
[ CEDTON “ORNE I eons of Stalearen] of Openiong @) Changes i Nel Asaels) Fom witich ane Gsauced Mk e 8N mOinich Coss B sl inGurmed wiidh are
FRCONIEd LN e The AT “DHRer Bapeaies’

Tatal grass aros & Emounts
amount of | Darect and Indireet coal and fees miracession
BOEUFITIOS lending Wt amaiint of
moome A | Seourities lerding
Sub-hunds Currency Iriter d
Amundg 5 F_ - Ewo Cune 7210 year EUR 1818 62 A 7 1,042 30

THe NCONCH CN SHCLTDES IBNaIng Bne spE with Amund! Intsmesdaten, whech i reated party, nio e foflowing propotons:

Amundl
Suk-Fund Ingermadintsan
&l Sub-Funds. BA% 1%

13 COLLATERAL
Ag 31 Decamner 2022, the colateral receved or Dakl Tronaty BRokirs &nd curtehaties ke the porposs of rentachng n OTC dervatines are o8 Rl gwar

Eodl 1 & ni Eodl d
Raobvad ampurt Pald
Sub-Funa Typa o i Sk Fund ir Sub-Fur d
Bub-Furds Cutrency  Comuntidperty Aataral c ] Currency)
CATIER0AA?, BANK GF AMERIGHA, JF
Amund 5.F. - Divanifiad S Tem Bond EUR  MOAGAN, MORGAM STANLEY, SOCETE Casiy B 0.600.00 170,000.00
GENERALE BN PARRAS
Amnd §.F. - Emerging Mareiz Bond 2024 BV BAMMOF AMERICA JP WORGAN ReER ] TEOGG0 0 80000 00
Azund SF. - Emergng Manss Bond J025 EURt ;%“Tﬁmﬂ”t“- STATE Cash A30.000,00 4,550, 000.00
Amund SF. - Bum Qureg T- 10000 EUR CITIGRDUR, P MORGAN asn < S
Amundi S F. - Bum Corva 10y EUR BAMROF AMESHICA, JP MORGAN Casy . £50,000.00
CRILLAIA SAReTs, WLRELAT 3 TAPRLEY
Amand G F. - Abpciuta Raturms Maith-Strategy Contral EUR  SOCIETE GEMERALE, UHS, BANK OF T 201050000 00000
AMERICA, CITIGROUP
Amundi B F. - Saving Box | EUR  CITEGROUR, LBS Cashy BB0,500,00 .
A B F. - Saving Box BV CITIGOAN, LES E=n ] B0, 00 z
Armundi§ E. - EUR Commodtar ELRL m?mammm ROIETE Canty 3,400,500.00
14 OTHER INCOME
Aemunts.of ol oo s in e Slatemest of Opsnitons and Cranges m Nel ALes minly niuds phersngp oy Tews an redem Ebons fees.

15 OTHER CHARGES

Batancas b other Chgoges in e STatesien? of ODanalond. and Crag s il Nt Adas s SCiode e Tl &5 AlEMeIT B0 Dank cnd i s,
Trne Guaranises fss ane Gadosed on the caption “Other chargss” lor the Sub-Funds Asmund| S F, - SMEC Axnd | Protect Fund USD Sep 201802 and Amund: S F_-
SMBE Anvir Probect Fund W30 S5ep 201806,

16 STATEMENT OF PORTFOLIO MOVEMENTS

Al of changes in (e poriolio for Te year enced 1 Decsnber 2007 i avasabis isee of changs af e registessd office of the Marageansnt Conpay of e Funt
At 18 refating o the Cutstanding Dematyss Contracis s at 3} December 2002 are predsntsd witfin 15e Moles to the Finandnl Shidevers

1Ge
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17 DIVIDENDS

®  Distributing Classes: (N Classes dainbute on & daly Dass an Amount bassd on e net inooms gensmated; dady oneounts are cunvkabed snd md manthiy,

& Distributing Annually: theas ciasses cistnbuls on &0 pRnUad Bess @0 amound bassd on e inccne gensnated in the prewnous year o @ dyidend baasd on an
WAL Langet yiehd deled B e b o dATR/Esgnning of the year. Depending on the SutyFura Re Soome Gatnbuted okl be nel o gross of fees.

u  Distributing Cuartsny Tanget nets ClEtsss an: o Satrsuts of @ quEtsmy SasE @ avadend hamssd o @ @nrunl tangst yiskd & slinsg of e Segnning of T year,
D heriat Dstr Bfhon policy is deactbed n e prospec il of e Fund for futher detatd. o diSFButon offer Tan hoss descnled in e Brospecius v Desn
dane dunng e yeer

18 TRANSACTION COSTS

Tre ransachon cosls the Sub-Funcs moumed in re yeer 2027 relaled 0 pusthste oF e of Brandnl Saruments oo ddadioded In @ Apeclc sxpenass ing of e
“Sintwment of Oosmtors @nd Changss in it Asasts®. Trardschon Cosbs indusde oosts cinectty Enied 10 the aogusiton or saie of K @l nsbruments, o e sxdEnt
IRl druch CoADE A5 Rhowr LapatalBly of Manaacton derlaralinng.

For somne nasst clasass, trarmachion cosis are usially incorporated in deabng prices and are nob reporbed aszaratshy,
Wmm-mdwwﬂn&brm.mmnmmmaum\gnommmrnhma;:mmtmnhmﬂnm‘m
hmmm-m o SpLuTEes 00eng @nd IRedr desodiibed COS1 ae fol |I“Mldlﬁmlwrit.

13 LIQUIDATED SUB-FUNDS
Trwe dodcewin  SE-FUra &9 80 PGIENG Pedltual GASN Bnd Secuntes Kar @ MOGH BN anount a3 0T Decemser 31, 2002 of

Sub-Funtd Date af Ligaidation Curnency Amaung
Amundl B F_ - Doversilfed Tavgel Inconts U022 202 EUR 108, Bl
Amunatl 5F_ - High Yiedd & Emengng Markets Bond Opportuities 2021 TR EUR 15,858
Aenunct 5 F - Diversiied Target Incoms 12021 oS 120 EUR BZETE

20 SUSTAINABLE FINAMCE DISCLOSURE REGULATION (“SFDR")

InfinTration of ervironmental etdior sodal Charaileratics ardior SUShE fEtie MERSTTENTS. ANk vl ialie Undes the (Ureadted] Sustanatie Finance Daclonuns Regusian
SRCUON and (D8 felevanl AnnExss whens anplcalie.
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Amundi 5.F. - SMBC Amundi Protect Fund USD Step 201803

Secirities Portfallo as at 311232

r E r
£ Pou
L E £
sl
Long positions 1EEHIATE  FRET
Teinigfivable Spcurifiag bdmiMed i ba oo s Btock acchings
lexivg anabior deall in o8 ool regs e oak e ImeIR
Bl L TIERE T
France gravis 4
S TOTAENERGES CARTAL INTERNATIONAL HRFLRT R ]
LT BRI
Senden GG TR g ]
NN D00 SVEDEANK AR .60% REGS 250073 WWETE TS
Uinfedt Satvs of Amenta FIEATH oS08
AR 000 DARELER FINANCE NORTH AMERCA L LC 285 WSS A6
REGS RNZR4
LRSI PRZER ING 8.45% M023004 LIEAR 14
AE T T UGA T-BONDE 0% 15003104 USD (FBN SEISE
LS RENLITY
45200 NS USATECNDE (% 15002004 USD BN A5THAM 200
LeRRENLOIG
VI UBA TEONDS 2.00% S04 T4 WE W
PEAIT BN UBATAOADE 2 1285 20N TGS T
L0 UBA TROMDS. 2. 125% FAR2I ]
1000 UBAT-RONDE 2. TF% 1502 L ]
10600000 VOLKEWAGEN GROUP OF AMERICA FINNCE HEgAE  TH
A28 FEGE 15N
Total spcurities pertholio 163HITE  RsT

Thit Steemgaey g ot o be etig il pael o B Beas ol it nerld

4
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2023
151,142,303.37 20,274,228,574
310,110.06 41,598,163
150,832,193.31 20,232,630,411
1,474,260
102.31 13,724
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2023
25 3,701 711,421
17,785,525 26 3,261
2018
25 3,701 40
311,421 25 3,701 40
1,000 7,785,525 25 3,701
711,421 17,785,525 26 3,261
2023
3 368,211,926.15
217 120,650,214,521.69
1 32,528,884.22
11 325,336,625,309.99
109 81,523,179,848.54
29 4,298,543,482.80

18,306,436.34

438,597,422.29

687,178,431.00

1 209,227,221.63
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131

23 103

2023 28
148.02
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2022 12 31
2022 2021
25,106,653 3,716,287 17,590,880 2,603,802
7,246,205 1,072,583 61,971 9,173
7,246,205 1,072,583 61,971 9,173
385,900 57,121 372,616 55,155
385,900 57,121 372,616 55,155
17,474,548 2,586,583 17,156,293 2,539,474
17,474,548 2,586,583 17,156,293 2,539,474
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2022 2021

661,460,775 97,909,424 704,239,621 104,241,549
2.5 613,857,845 90,863,238 493,719,384 73,080,343
2.5,6 284,437,135 42,102,385 145,906,560 21,597,089
284,437,135 42,102,385 145,906,560 21,597,089
2.5,7 329,420,710 48,760,853 347,812,824 51,483,254
329,420,710 48,760,853 347,812,824 51,483,254

2.6,8
21 47,602,930 7,046,186 210,520,237 31,161,205
2.7 44,921,092 6,649,220 53,936,298 7,983,651
731,488,520 108,274,931 775,766,799 114,829,002
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2022 2021
9 314,738,728 46,587,627 368,014,264 54,473,471
17,785,525 2,632,613 17,785,525 2,632,613
22,534,232 3,335,517 22,534,232 3,335,517
129,223,994 19,127,736 129,056,876 19,102,999
1,778,553 263,261 1,778,553 263,261
127,445,441 18,864,474 127,278,323 18,839,737
127,445,441 18,864,474 127,278,323 18,839,737
695,475 102,944 26,492 3,921
144,499,502 21,388,816 198,611,139 29,398,421
2.8 700,000 103,614 2,498,781 369,870
2.8,10 700,000 103,614 2,498,781 369,870
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2022 2021

416,049,792 61,583,690 405,253,754 59,985,661
151,923,876 22,487,772 144,229,377 21,348,832
151,923,876 22,487,772 144,229,377 21,348,832
264,125,916 39,095,918 261,024,377 38,636,828
66,686,583 9,870,948 57,028,970 8,441,428

284,086 42,050 281,362 41,647
197,155,247 29,182,920 203,714,045 30,153,753
197,155,247 29,182,920 203,714,045 30,153,753
731,488,520 108,274,931 775,766,799 114,829,002
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2022 12 31
2022 2021
12 1,371,309,858 202,981,285 1,548,412,024 229,195,948
13 18,393,887 2,722,663 9,479,705 1,403,186

(1,186,139,837) (175,572,419) (1,295,068,294) (191,696,009)

14 (1,186,139,837) (175,572,419) (1,295,068,294) (191,696,009)

15 (14,257,306)  (2,110,366) (11,527,430)  (1,706,290)

(11,272,552)  (1,668,563) (9,431,201)  (1,396,006)

(1,269,022) (187,841) (1,226,209) (181,503)

(765,529) (113,314) (700,190) (103,642)

(503,493) (74,527) (526,019) (77,861)

(1,715,732) (253,963) (870,020) (128,780)

(1,023,304) (151,469) (162,631) (24,073)

3.4 (963,304) (142,588) (162,631) (24,073)
(60, 000) (8,881)

17 (19,875,583)  (2,941,984) (13,231,331)  (1,958,502)

5,872,576 869,259 10,792,130 1,597,451

5,872,576 869,259 10,792,130 1,597,451
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2022 2021
848,249 125,558 315,423 46,689
848,249 125,558 315,423 46,689
5 901,219 133,398 (2,974,660) (440, 309)
(1,143,692) (169, 289) (1,257,871) (186,190)
(32,067) (4,747)
(1,143,692) (169, 289) (1,225,804) (181,444)
18 (30,174,485)  (4,466,427) (46,165,926)  (6,833,480)
144,711,582 21,420,208 198,611,139 29,398,421
(212,080) (31,392)
144,499,502 21,388,816 198,611,139 29,398,421
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2022 12 31
1996 12 20
2018
-2520
12 31
2010 12 17 2010
15 2013 12
2013
2009/65/
2011/61/
92127 12

15 75730 90
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2.3.

2.4.

2002 12 19

2022

2022

20
20
33
33
33
33

10
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2021

20
20
33
33
33
33
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2.5.

2.6.

2.7.

2.8.

2.9.

2020
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2022 2021 *
6,400,957 6,338,986
7,982,482 61,971

14,383,439 6,400,957

(6,338,986)
(798,248)

(6,338,986)

(7,137,234)

(6,338,986)

7,246,205 61,971
61,971
2022 2021
1,131,531 846,288
178,340 285,243
1,309,871 1,131,531
(758,915) (596,284)
(165,056) (162,631)
(923,971) (758,915)
385,900 372,616
372,616 250,004
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2022 2021
27,033,997 24,578,570
15,617,036 3,145,427
(14,500, 000) (690,000)
28,151,033 27,033,997
(9,877,704) (7.,251,748)
(798,781) (2,974,660)
348,704
(10,676,485) (9,877,704)
17,474,548 17,156,293
17,156,293 17,326,822
100 2022 12 31 17,235,989 18,816,851 4,004,108
100 2022 12 31 10,871,704** 201,219
20 2021 12 31 6,000 (1,051,758)* (279,326)*
100 2022 12 31 25,340 85,315" 18,977
100 2022 12 31 12,000
28,151,033
** 2022
2022 12 31
(10,670) 2021 (9,872)
2022 2020 12 18
105
2022 12 16 12
12 277 2021 141

) 12 126
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14
2022 2021
227,810,364 256,792,280
35,613,913 16,813,899
11,500,667 15,198,824
51,147,187 57,846,454
3,348,579 1,161,367
329,420,710 347,812,824
2022 29
22,534,232 1,778,553 127,278,323 26,492 198,611,139
198,611,139  (198,611,139)
(197,775,038)
167,118 (167,118)

144,499,502

150.5
2022 12 31
2021
17,785,525
17,785,525

22,534,232 1,778,553 127,445,441 695,475 144,499,502
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2022 12 31 17,785,525 25
711,421
72
10
2018
2018
132,534,232 2018
110
2001 12 21 2014 11 25
2022 29 12,739,643 2022
2015 12,572,525
2022 12 31 127,445,441 2001 12 21
10.
700

2022 2023
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2022 2021
87,254,897 94,188,515
35,526,535 16,344,204
34,289,069 35,537,900
50,490,712 34,445,153

118,333,228 124,317,377
23,184,682 43,110,273
66,686,583 57,028,970

284,086 281,362
416,049,792 405,253,754
2022

31

2022 2021

991,109,688 988,617,836

216,231,352 217,076,958
52,240,312 62,353,074
97,646,643 251,050,943
10,839,139 25,999,188

3,242,724 3,314,025

1,371,309,858 1,548,412,024

135/227



2022 12 31
13.
14.
2022 12 31
15.
2022 12 31
2021

2022

368,574,157
576,686,667

111,297,733
98,066,981
31,514,299
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2021

367,951,972
609,006,415

112,137,248
187,171,259
18,801,400

1,186,139,837

1,295,068,294

82
2022 2021
5 5
16 12
76 65
97* 82

10
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16.

2022 12 31
130,258 2021 127,824
2022 12 31
2021
17.
2020
0.7 2021 2.8
10.9 2021 7.8

18.
2022 12 31
30,174,485 2021 46,165,926

19.

20.

2022 12 31 70,000,000 2021 70,000,000
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22.

2022

33.33

1,589

42
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Amundi Luxembourg S.A.
Balance Sheet
as at December 31, 2022
{expressed in euros)

Notes 22 2021
EUR EUR
ASSETS
A, Subscribed capital unpaid - -
[. Subscrbed capital not called - -
I1. Subscribed capital called bt unpaid - -
B. Formation expenses - -
C, Fixed asscis 25 1My 653 17 59ir ERO
[. Intangible asscis 2113 T Mo 205 61 971
1. Costs of development - =
2. Concessions. patents. licences, Trade Marks
and sinular nghts and assets, il they were:
a) acquired for valuable considertion and E =
need 1o be shovwn under C_13
b} created by the undenaking insclf . =
3. Goodwill. to the extent that it was acquired for T 26 205 6l %71
valuble consideration
4. Paviments on account and imangible - -
assets under development
I, Tangible asscts 134 RS 900 372616
1. Land and buildings - -
2. Plani and machinery - -
3. Other Mxtures and Mitings, wols and equipment 385 900 372616
4. Payments on account and tangible asscis - -
in il course of construction
I11. Financial asscls 24,5 17 474 548 17 156 293
1. Shares in affiliated undenakings - -
2. Loans to affiliated underakings - -
3. Participating inlerests 17474 548 17 156 293
4. Loans to undertakings with which - -
ilie underiaking is linked by viriue of
participating interesis - -
5. Investmenis held as Nixed asscis - -
6, Other loans = =

The accompanying nodes form an integral pan of the annual accounts,
]
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Amundi Luxembourg S.A.
Balance Sheet (cont.)
as at December 31, 2022
{expressed in curos)

Notes 2022 2021
EUR EUR
ASSETS {cont.)
D, Current Assets 661 406d 778 T4 239 621
I. Stocks - .
1. Raw matcnals and conswmables - -
2. Work in progress - -
3 Finished poods and goods for resale - -
4. Pavmenis on account - -
I, Debrtors 25 013 B57 845 493 719 384
1. Trade debtors - =
a)y becoming due and pavable withan one vear = =
by Becoming due and payable after more than * -
one year
2. Amounts owed by affiliated undenakings 23,0 284 437 135 145 906 360
ay  becoming due and pavable within one vear 284 437 135 145 906 560
by becoming due and pavable after more than - -
ONE VERr
3 Amounts owed by underakings with which the - -
underiaking is linked by virtue of panicipating
nleresis
a) becoming due and payvable within one vear * =
by Becoming due and pavable afler more than -
ONC Year
4. Other debtors 257 329420 710 AT RI2 &M
ap  becoming due and pavable within one vear 329420 710 34T 12 EM4
b becoming due and pavable afler more ithan - .
O year
IL Invesiments 26,8 - -
1. Shares in afMiliated undenakings = =
2, Owvn sharcs - -
3 Oiher investments - .
I, Cash at bank and in hand 21 T GO 930 210 3200237
E. Prepayments a 44 921 492 53 936 298
TOTAL (ASSETS) 131 45K 520 115 766 799

The accompanying noies form an integral pan of the annual accounts.
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Amundi Luxembourg S.A.
Balance Sheet (cont.)
as at December 31, 2022
{expressed in curos)

Motes 022 2021
EUR EUR

CAPITAL, RESERVES AND LIABILITIES
A, Capital amil reserves ) 314 TIB T8 368 014 204
I. Subscribed capital 17 785 525 17 785 5325
[1. Share prentium socount 22 534 232 22534 232
111, Revaluation resenve - -
IV. Reserves 129 223 994 129 056 K76
1. Legal roserve I 778 553 1 778 553
2. Reserve for own shares - -
3. Reserves provided for by the amicles of association - -
4. Other reserves, including the faar value reserve 127 445 441 127 278 323
a)  other available resenves - .
bi  other non available resenves 127 445 41 127 278 323
V. Profit or loss brought forwand 693 475 26492
V1. Profit or loss for the finameial vear 144 499 202 1os all 13
VIL Tnterim dividends - -
WL Capatal investment subsidies - -
B. Provisions 28 T A0y 2 408 TRI
1. Provisions [or pensions and similar obligations - .
2. Provistons for axation b3 =
3. Other provisions 28 10 T Q0K 2 498 TR1

The accompanying noies form an intcgral pan of the annueal accounis.
(1]
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Amundi Luxembourg S.A.
Balance Sheet (cont.)
as at December 31, 2022
{expressed in curos)

Notes 2022 2021
EUR ELUR
CAPITAL, RESERVES AND LIABILITIES
{cont.)
C. Creditors 2911 416 149 792 405 253 754
1. Debemure loans - -
ay Comvenible loans - -
i) becoming duc and payvable within one vear E -
i1} becoming due and pavable afier morne than - -
One vear
b) Mon comvenible loans % =
1) becoming due and pavable within one vear = =
11} becoming duc and pavable afler more than - -
o vear
2. Amounts owed 10 credil institutions = =
a) Becoming due and pavable within one vear - -
b becoming due and pavable after more than - -
one year
3. Pavments received on account of orders in so far - -
as they ame not shown separatcly as deductions from stocks
ay becoming due and pavable withan one vear = =
b} becoming due and payable afler more than ! =
one year
4. Trade credilors - -
a} becoming due and pavable within one vear - -
by becoming due and payable afler more than - -
Qne year
5. Bills of exclunge pavable - -
a) becoming due and pavable within one vear - -
by becoming due and payable after more than - -
ong year
6. Amounts owed to alfiliated underakings 151 923 876 144 229 377
a} becoming duc and pavable withan one vear 151 923 876 144 229 377
by Becoming due and pavable afler more thain - -
ONC ¥Car
7. Amounis owed 1o undenakings with which ihe .
underaking is linked by virtue of participating
inierests
ap becoming due and payable within one yvear - -
b) beconing due and payvable after more than s -
one year
& Oiher creditors 264 125 916 261 024 377
ap Tax auhornitics Gy GRG 583 ST 028970
by Social scounty authontics 284 080 281 362
ch Other creditors 197 155 M7 203 714 45
i) becoming duc and pavable within one vear 197 155 M7 203 714 045
ii) becoming due and pavable aftier more than
CHIE VAT - -
D, Deferred income - -
TOTAL (CAPITAL, RESERVES AND LIABILITIES) 231 458 S0 L1566 TO9

The accompamying nodes form an integeal pan of the anial accounis
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Amundi Luxembourg S.A.
Profit and loss account
for the vear ended December 31, 2022
{expressed in euros)

MNotes

FROFIT AND LOSS ACCOUNT

5

12.

13,

Net turnover 12

Yariation in stecks of finished
goods and in work in progress

Work performed by the underiaking
for its own purposes and capitalised

Other operating income 13

Raw materials and consumables and
other external cxpenses
a) Raw intenals and consuimables
by Oiher extenul expenses

Staff costs 15
a#) Wages and salanics
by Social secunly costs
1) relating (o pensions
i) otler social securily cosis
<) Other staff costs

Yalue adjustments
ay in respect of formation expenses and of
tamgible and intangible fixed asscls
by in respect of cument assels

34

Oher operating expenscs

Incoeme from participating interests
a) dernved from alfiliated undenakings
by other income from participating inicrests

Income from other investments and

loans forming part of the Mixed asseis
a) denved from affilinted underakings
by other mcome not included wnder a)

Oiher interest receivalle and similar income
a) denved from affiliated undenakings
by orher imerest and st lar meome

Share of Profits or losses of undertakings accounted for
under the equiiy method

WViilue adjustmvents in respect of ¥
financial assets and of investments
hild as current assets

The accompamy ing notes form an inegral pan of the anmual accounts.

12
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2022
EUR

1 371 309 858

15 393 88T

(1 186 139 837)

(1 186 139 837y

{14 257 306)
(11 272 552)
{1 269022
(765 5249
(303 J93)
(1715730

(1 023 304)
(063 304y

(60 01
(19§75 543)
5872576

5872570

B8 249

848 249

R e

2021
EUR

15348 412 024

9479 T0S

(1 295 6K 294)

(1 295 068 294)
(11 527 430)

(@ 431 201

(1 226 204)
{700 190)
(526.019)
(HT0020)

(162 631)
{162 6E])

(13 231 331)

10 792 130

10 792 130

JI5 413

315423

(2 974 Gl
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Amundi Luxembourg S.A.
Profit and loss account (cont.)
for the vear ended December 31, 2022
{expressed in euros)

Notes 22 2021

PROFIT AND LOSS ACCOUNT (cont.) EUR EUR
14, Intercst pavable and similar cxpenses {1 143 692) {1 257 871)
a) concerming affilisted undeniakings - {32 067)
by other imerest and similar cxpenses (1 143 692) (1 2235 2(d)
15, Tax on profit or loss 15 (30 174 485) (46 165 926)
16, Profit or loss after taxation 144 711 552 198 611 139
17. Other taxes not shown under items 1 to 16 (212 (B0 -
18, Profit or loss for the Rnancial vear 144 499 502 198 611 139

The sccompanving noes form an integral part of the annmal accounts.

K]
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Amundi Luxembourg S.A.
Motes to the annual accounts
as at December 31, 2022

General Information

Amundi Luxembourg S A, (formerly Pioneer Assct Management 5.A ) was incorporated on
December 20, 1995 in Luxembourg as a “Sociéré Anevtyme™ under the Luxembourg law on
commercial companics for an unlimited penod,

Effective Januarv 1. 2018, Pioncer Asset Management 5 A (ex-PAMSA) absorbed Amundi
Luxembourg 5 A (ex-Amundi) and was simultancously renamed to Amundi Luxembourg 5 A,
(the “Company™).

The registered office of the Company is established in 3, Allée Scheffer, L-2520 Luxembourg,
The Company”’s financial vear starts on January | and ends on December 31 of cach vear.

The object of the Company 15 the collective portfolio management of one or several
(1) undenakings for collective investment in transferable secuntics authorized according o the
Dircetive 200965/EC. as amended (“UCITS™), (i) altermative imvestment funds within the
meaning of the Direciive 200 16 1VEL, as amended (" AIF7) and (i) other collective investment
funds not covered by these Directives (UCT) on belalf of their unitholders or sharcholders in
accordance with the provisions of chapter 13 of the Luxembourg law of December 17, 2000 on
undertakings for collective investment, as amended (the “2010 Law™) and the laow of Julv 12, 20013
on altemative investment fund managers, as amended (the “2013 Law™).

The Company may also serve as advisor to such collective investment funds in connection with
the management of their assets and their promotion.

On an ancillary basis, the Company may also administer its own assets and carry out any
operations, which it may deem useful in the accomplishment and development of its purposes,
subject to all applicable laws.

The Company is included in the consolidated accounts of Crédit Agneole 5. A that is the largest
group of companies of which the Company is a subsidiary. The head office of this company is
located at 12, Place des Etats-Umis 92 127 Montrouge Cedex where the consolidated accounts ane
available,

The Company is also included in the consolidated financial statements of Amundi, which
constitutes the smallest group of companics of which the Company is a subsidiary. The head
office of this company 15 located at 90 Boulevard Pasteur 73730 Pans Cedex 15 where the
consolidated accounts are avalable.

Summary of significant accounting policies

Basis of preparation

The annual accounts have been prepared in accordance with Luxembourg legal and regulatory
requirements under the histoncal cost convention, Accounting policics and valuation mle arc,
besides the ones lud down by the amended kow of December 19, 2002, determined and apphed
by the Board of the Dircctors.
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Amundi Luxembourg S.A.
Motes to the annual accounts
as at December 31, 2022

- continued -

Foreign currency translation

The Company’s capital is expressed in curos (CELUR™) and its accounting records are maintained
in the same currgncy,

Transactions in foreign currencics are translated into EUR at the exehange rate prevailing at the
date of transaction. Long term assets expressed in foreign currencics are translated into EUR at
the exchange rate effective at the time of the tansaction. AL the balance sheet date, these assets
remain translated at histoncal exchange rates.

Cash at bank is translated at the exchange rate effective at the balance sheet date. Exchange pains
or losses are recorded in the profit and loss account of the vear.

Other assets and liabilities are translated separately respeetively at the lower or at the higher of
the value converted at the historical exchange rate or the value determined on the basis of the
cxchange rate cffective at the balance sheet date. Solelv the unrcalized exchange losses ane
recorded in the profit and loss account. The exchange gaing are recorded in the profit and loss
aceount at the moment of their realisation.

Intangible and tangible assels

Intangible and tangible assets are valued at historical acquisition cost. The acquisition cost
includes expenses incidental to the purchase less value adjustments. These value adjustments are
not contineed if the reasons for which they were made have ceased to apply. Fixed assets are
depreciated on a stranght-line basis over the estmated cconomie life of the assets at the following
rates;

2022 2021
Software MA WA
Fumiture & fixturcs 20%% 20%
Building improvements 2004 20%
Computer equipment 33% 33%
Telephone cquipment 33% 33%
Software in use 330 33%
Office equipmenticopicrs 33% 33%

The Goodwill realized the 17 July 2022 after the absorption of Lyxor Funds Solutions S.A. by

Amundi Luxembourz SA 15 depreciated on a straght-line basis over 1 vears as so far the useful
economic life cannot be reliably estimated.

Financial assets
Financial assets if any arc valued at histonical acquisition cost which include accessory fees, less

value adjustments, These value adjustments are not continued if the reasons for which they were
made have ceased to apply,
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- continued -

2.5, Debtors

Debtors are valued at their nominal value, They are subject to value adjustements where their
recovery is compromised. These value adjustments are not continued if the reasons for which the
value adjustments were made have ceased to apply,

2.6. Investments

Transferable securities are recorded at the lower of cost or market value. A value adjustment is
recorded where the market value is lower than the purchase price. These value adjustments are
ot continucd if the reason for which they were made have ceased to apply. The whole portfolio
has been sertled down in 2020 and no transactions have been done since.

If the transferable secunties are sold, the reahzed gamsflosses are recorded i other operating
charges or other operating income,

2.7, Prepayments

This account encompass mainly the sales charges pad 10 the distnbutors i relation 1o ceram
share classes on which no sales load is paid by unitholders at the time of subscription, but
a contingent deferred sales charge fee is applied in case of redemption within a predetermined
penod which can be up to & vears depending on the classes.

These sales charges pmd to the distributors are amortized under the caption Frailer fees & other
disteibaion related costs, included within prepavments on the balance sheet. The residual value
of sales charges and comscquently the amortization can be subscquently adjosted whether
impaimient test demonstrate that management fees collected are lower than amertization posted,

On certain shares classes a contingent deffered sales charges is levied on shares that are redeemed
within a certain amount ot tme after purchase. This amount 15 based on the curment market value
and 15 withheld to the investors, They are recognized as an income under caption “deferred sale
charge fee neome™ which 15 recorded under net tumover,

2.8. Provisions

Provisions are intended to cover losses, commitments or debts, the nature of which is clearly
defined and which, at the date of the balance sheet, are either likely to be incurred or certain to
be, incurred but uncertain as to their amount or the date on which they will anse.

2.9, Creditors

Creditors are valued at nomanal value.
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Intangible assets
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The movements relating to intangible assets during the financial vear are as follows

2022 2021

EUR EUR
Giross book value at the beginning of the vear O 400 957 & 338 UH6
Additions for the vear T 082 482 &1 87l
Dispozals of the vear - -
Giross ook value at the end of the vear 14 383 439 & 400 957
Value adjustments at the begimning of the vear {6 338 BE6) (6 338 986)
WValue adjustments for the vear (798 24K) -

Disposals of the vear

WValue adjustments at the end of the vear

Met book value at the end of the vear

(7 137 2534)

T 246 205

(6 338 UR6)

61 971

Net book value at the beginning of the year

61 971

*Comparative figures on intangible assets have been adjusted to ensure comparability with 2022

figures.

Intangible assets consist of software in use, compensation paid to Amundi SGR for loss of income
following a funds merzer and goodwill realized after absomtion of Credit Lyvonnais Assct

Management 5 A, and Lyvxor Funds Solutions 5 A
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Tangible assets

Giross book value at the beginning of the vear
Transfers for the vear

Additions for the vear

Dispozals of the vear

Gross book value at the end of the vear

Walue adjustments at the beginning of the vear
Transfers for the vear

Value adjustments for the vear

Disposals of the vear

Value adjustments at the end of the vear

Met book value at the end of the vear

Met book value at the beginning of the vear
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The movements relating to tangible assets dunng the financial vear are as follows:

2022 2021
EUR EUR
1131331 846 288
178 340 285 243
309871 WEEE]
(758 915) (596 284)
(165 U:‘ﬁ; (162 531;
(923 ‘J?E; (75% 915;
385 900 372616
372616 250 004

Tangible assets include building improvements, computer and telephone equipment, fumitures
and fixtures and office equipment/copicrs.
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The movements relating to financial assets during the financial vear are as follows:

Giross book value at the beginning of the vear

Transfers for the vear
Additions for the vear
Disposzals of the vear

Giross book value at the end of the vear

Value adjustments at the beginning of the vear

Transfers for the vear

Value adjustments for the year

Disposals of the vear

Value adjustments at the end of the vear

Met book value at the end of the vear

Met book value at the beginning of the year

The Company holds the following participations:

Mame of Registered  Ownoership  Last balance

undertaking  office

Fund Licembourg
Channel 5.4

Amundi Lasiembourg
Cilobal

Servicing 8.A

CA Hub Lasembourg
Al Real Lusembourg
Fstate

Mexus 4 GP Liembourg
Sarl

TOTAL
* ol on unoudited manbers

** incluedes n capital increase n 2022

16K}

(L1

20

1K

1y

2022 2021
EUR EUR
27 033 9u7 24 3TR 5T0
|15 617 0536 3145427
(14 500 000y (B0 Q00
28 151 033 27033 997
(% 877 T (7251 T48)
{748 T&1) (2 974 6il)
- 348 TO4
(10 676 485) (9 877 T04)
17 474 548 17 156 293
17 156 293 17 326 822
Acquisition Net equily Profit or
sheet date cost loss for the
financial
year
EUR EUR EUR
Al 2022 17 255 989 18 816 851 4 (M 108
22 IDET] T Ml 219 s
3221 1 (N (1051 758 {279 326)°
A2z 25 340 B3 315 18577
3222 12 (0H)
25 151 033

As at December 31, 2022, the Company has recorded tonal value adjustment for KEUR (10 670)

(2021: KEUR (9 872)) for Amundi Global Servicing S.A .

19
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In 2022, Amundi Luxembourg S A. has paid an additional price of 103KEUR for the acquisition
of Fund Channel 8.A_ which was acquired the 18" December 2020,

Amundi Luxembourg S A is the lonely stakcholder of Nexus 4 GP S, company ereated the
16" December 2022 with a capital of 12KEUR and main purpose in holding some participation.

Amounts owed by affiliated undertakings

Debtors are mainly comprised of loans for 277ME (2021 141 ME) granted to Amundi 5.4 the
first one 126ME for an imiial length of twelve months with mterest rate ml and the second one
130 5ME for three months remunerated at ESTER + 14 Bps.

Other debtors
Other debtors cncompass mamly management fees, distribution fees, administration fees and

performance fiees, becoming due and payable within one vear, to be received from the funds under
management for the last quarter or month, as applicable, as per the financial vear

022 2021

EUR ELUR
Management fees receivable 22T 810 364 256 793 280
Performanee fees receivable 356134913 16813 8940
Distribution fees receivable |1 300 667 15 19% 824
Administration fees reccivable 51 147 187 57 346 454
Oiher reccivable 3348579 | 16l 367
TOTAL 329420710 347812824

Investments

As at December 31, 2022, portfolio of transferable sceuntics normally composed of investments
in UCITS/AIFUCs is null (2021: null).

0
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Capital and reserves

Movements for the vear on the reserves and profit and loss items and the allocation of the profit
of the previous vear as approved by the Annual General Meeting as of Apnl 29, 2022 are as
follows:

Subscribed Share Lazal Other  Profit or loss  Profit or less
Capital PrCTL FEREFVE PESETVES brought for the
Account forward fimancial
year
EUR EUR EUR EUR EUR EUR
Balance at the 17 785 525 22534232 1TTRESF 12T 2TR 3R 26 492 198 611 139
beginning of the
yeir
Resulis hruﬂlg]![ 198 611 139 (198 611 139)
forward
Divackend (197 775 038)
Allocation 1o 167 118 (167 118)
otler non-
available resemves
Withdrawal 1o
other non-
available resenves
Profit or loss for 144 499 302
the Mumneal vear
Balance at the 17 RS 5215 EIHTITO1TTRERI 12THE4N 695 475 144 499 502
end of the year
Subseribed capital

As at December 31, 2022, the issued and subscribed eapital amounting to 17 785 3253EUR was
represented by 711 421 fully paid-up shares with a par value of 25EUR cach.

Legal reserve

In accordance with article 72 of the Luxembourg company law, an amount of 3% out of net profits
should be alloecated to a non-distributable legal reserve, until this reserve reaches 10% of the
subscribed capital. The legal reserve 15 not mvailable for distnbution to sharcholders, except upon
dissolution of the Company or reduction in share capital of the Company, Following AGM as of
April 5 2018 the legal reserve was led to its maximum value.

21
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- continued -

Share preminm Account

As a result of the merger between ex-Amundi and ex-PAMSA as of January |, 2018, the Capital
and reserves of ex-Amundi were o opart used o create a Merger premium amounting o
EUR 132 5334 232, A distribution of 110MEUR has been approved by the Annual General
Mecting of Sharcholders held on April 3. 2018,

(Mher reserves - other non available reserves

The Company has throughout the vears decided to allocate 1o a speaial reserve an amount equal
to five tumes the net worth tax ("NWT) otherwise due on own funds, in accordance with
paragraph fa of the Law of December 21, 2000, partiallv modified on November 25, 2004
(“met worth tax law™),

During the Annual General Meeting of Sharchalders held on April 29, 2022 it has been decided
to assign the amount of EUR 12 739 643 of 2022 NWT reserve.

Simultancoulsy the exeeeding part of NWT reserve made in 2015 as per AGM (12 372 525EUR)
has becn distributed.

As aresult, at December 31, 2022, the total amount of such reserve amounts to 127 445 44 | EUR.
The creation of the NWT reserve as per paragraph 8a of the amended Law of December 21, 2001
15 subject to the Annual General Meeting ("AGM ™) of Sharcholders approval,

Other provisions
Other provisions rising to TOOKEUR are composed of:

Restructuring costs following the absorption of Lyxor Funds Solutions 5. A, The streamlining of
Amundi Luxembourg 5, A, organization have been engaged in 2022 and will be pursued in 2023,

n
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- imvestment management fees. performance fees, distribution fees, administration fees,
trailer fees and specific fees becoming due and pavable within one vear, to be paid to
mvestment manager and distnbutors for the last quarter, as applicable, as per the financial

vear,

- tax authontics pavable within onc vear,

Investment Management fees pavable

Performance fees pavable
Dustribution foes pavable
Admimstration fees pavable
Trailer fees pavable

Other pavable

Tax authoritics

Social security authorities

TOTAL

Met turnover

2021
EUR

87 254 897
35 526 535
34 289 069
30400712
18333228
23 184 682
i 686 583
284 086

416 049 793

2021
EUR

04 188 513

[ 344 204

35 537 900

34 445 153

124 317377
43 110273

5T 028970

281 362

405 253 784

The decrease in wmover 15 the combination of a negative market effect and a lower level of
performance fees balanced by additional wmover of 31ME coming from Lyxor Funds

Solutions 5. A in 2022

The net umover breaks down as follows by category of activities:

Management fee meome
Adminmistration fee inceme
strbution fee income
Performamee fee income
Deferred sales charge foe income
Other commissions

TOTAL

022
EUR

G991 109 688
216 231 352
32 240312
97 6dih 643
0839 139
3242724

021
EUR

Q8% 617 836
217 076 938
62 353074

251 050 943
25999 |88

3314023

L371 300 838 | 548412 024

23
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- continued -

As of December 31, 2022, the investment funds for which Amundi Luxembourg S.A. 15 a
management company are: Amundi Funds, First Eagle Amundi Intemational Fund., Amundi
Interinvest, Amundi SIF, Structura, Amundi Planet, Ocean Fund, Amundi Index Solutions,
Amundi 5 F, Amundi Fund Solution, Amundi Unicredit Premiom Portfolio, P Solutions,
Amundi Money Market, PI Investment Funds, Amundi Fund Hosting, Green  Credit
Continuum - Greco, GS-Struc-Iny. Sic, GS-Speciahized-51F, G51-5¢rviced Platform Sicav, other
stand alone funds, real estate funds, Pioneer diversified loan, Fund channel investiment pariners,
FCP Euro Sector Tremd. LFS SICAY, Lvsor SICAY. Lyxor Portfolio Strategyv. Lyxor |,
Commerzbank Siftungsfonds Rendite and Commerzbank Stiftungsfonds Stabalitit,

Other operating income

This caption mamly meludes other income related to services rendered to other Amundi Group
companics and some up front commissions to be paid back by Unicredit within two vears.

Other external expenses

As at December 31, 2022, other extemal expenses relate to retroceded commissions relating to
the ordmary activities of the Company. This item s also composed of adnmstrative costs pad
in the frame of funds administration,

2022 201

EUR EUR
Investment management fee changes 368 574 157 367 95] 972
;r::;cr fecs & other distnbution related 576 686 667 609 006 415
Administraton fee 111 297 733 112 137 248
Performance fees 9% a6 98] IRT 171 2509
Onher fees 31514 209 18 RO1 400
TOTAL 1186139 837 ] 295068 204

24
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- continued -

Staff

As at December 31, 2022, the Company emploved, directly or via amangements with Amund
Giroup companies, 97 persons (20212 82 persons), The breakdown as ot vear-end 15 as follows:

2022 2021
Gieneral Management 5 5
Senior and Middle Management L6 12
Emplovees 76 i)
Total o 82

* Including 10 emplovees from
Lvxor funds Solutions 5.4,

Emoluments granted to the members of the management and
supervisory bodies and commitments in respect of retirement pensions
for former members of those bodies

The remuneration o the members of the Board of Directors is determined by the AGM and
distnbuted to the members of the Board who are not emploved by compames belonging to
the Crédit Agnicole 5A, Groop. The remuneration as at December 31, 2022 amounted 1o
EUR 1300 258 (2021; EUR 127 $24). There are no other commimments towards the Board of
Directors for severance pay, pension or other compensation.

The Company did not grant any advances and loans 1o the members of the Board of Dircctors
during the vear ended December 31, 2022 (2021 Nil),

Other operating expenses

Other operating cxpenscs include the administrative expenses incurrcd by the Company in its
ondinary course of business such as the costs charged for the supply of admimstrative services,

This caption also comprises some headguarters or other undertakings recharges,
This increase is:

- due to the reverse of provision posted i 2020 mlated w AGS, Amundi
Luxembourg S.A."s subsidiary: 0.7 MEUR (2021: 2.8 MEUR),

= Headquarters recharges 109 MEUR (2021: 7.8 MELUR),
- Operating costs led by Lyxor funds solution 5 AL absorption.

Tax on profit or loss
The Company 15 subject to all taxes applicable to a Luxembourg taxable Company. The charge

representing  corporate  income  tax and municipal business tax for the wvear ended
December 31, 2022 is EUR 30 174 485 (2021: EUR 46 165 926).

25
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Amundi Luxembourg S.A.
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- continued -

Related parties transactions

The transactions with related parties that oceurred dunng the vear are relating to commissions
paid to Crédit Agricole group entitics and have been concluded at am’s length except for the
intercompany loan as disclosed in Note 6.

Off balance sheet items

Off-balance  sheet  wems as  al Decomber 31, 2022 amount  to EUR T0.0000, 0000
(2021 EUR 70 000 000) and relate to letters of guarantees recemved from Unicredit, in relation to
funds” distribution in Turkey,

Cash collection accounts

For the needs of funds under management ¢ash flows, some accounts have been opened by
Amundi Luxembourg 5.A.. Operations on those accounts only concemed investments and
disinvestments made by investors. Their balances should be settled down in less than a week. The
darlv monmtonng of those accounts is contractually delegated by Amundi Luxembourg 5.4 10
different Asset Scrvicers.

Those dedicated bank accounts are booked m Amundi Luxembourg S A, financial statements
{Bank and cash in hand rclated to these accounts: KEUR | 389).

Subsequent events
There are no significant subsequent event that impact the financial statements of the Company,

As of today Amundi Luxembourg S A has not been dircetly financially affected by the conflict, its
exposure to the mssian market being himited,

MNevertheless Amundi Luxembourg 5.4 apply closely sanctions put in place by authontics against
Russia

Following the acquisition of Lyxor Group by Amundi Group lately in 2021, a streamlining of its
activity have been decided at the Group level, As pant of it Amundi Luxembours 5 A, should
takeover as management company the Sicav MUL Multi Units Luxembourz i 2023 for which
Lyxor asset management was formerly the management company.

An investment protocol has been signed in 2022 by Amundi Luxembourg 5.A, CACEIS
Luxembourg S A and Fund Channel S.A. This protocol faresee the sale of 33.33% of Fund
Channel S.A. equity to CACEIS Luxembourg S.A by Amundi Luxembourng S.A at the price of

42ME. CACEIS Luxembourg will bring to Fund Channel 5. A its expertise and commit to contribute
to the development of Fund Channel S.A

20
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Société Générale Luxembourg

2023 1,389,042,648 1,863 2,618

Amundi Asset Management

2023 1,143,615,555 1,534 459
2023 1,770,996
2023 12

2023 9,077,707,050 3,436 8,220
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1915
1993
2002
2007
2010
2013
2016
AlF

AIFM

AIFMD

CESR
CSSF
EC
EEC
ESMA
EU
FCP

RAIF
RCS

RESA

SICAF
SICAV
SIF
UCl

10

2023
1915
1993
ucl 2002 12 20
SIF 2007 13
ucl 2010 12 17
AIFM 2013 12
RAIF 2016 23
AIFND a
@
(b) UCITS
ALFM 2011
2011
2009
1993  EC
EU
2010
2010 ucl
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Ucl
2013 39
AlF
2011/61/EU
ESMA
EU
UCITS
UCITS

Registre de Commerce et des Sociétés)

Recueil Electronique des Sociétés et des Associations
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UCITS
UCITS UCITS 2009 13
2009/65/EC
1959 2023 3 31 FCP
uci: 1,199 9,132 500 135 1,975 2
1959 1960
Pan-Holding
Selected Risks Investments
Commonwealth and European Investment Trust
1967 1968
United States Trust Investment
Fund 2023 3 31 SICAV Ucl 1,900
SICAR UCl 208 1,994
4,200 621 6,821 3
2023 3 31 5 1,486 8,800
762 2,118 4
2023 4 28
148.04
1965 19
1972 12 22
1983 20 IML IML
30 IML 1998 22
1999 1998 12 23
CSSF CSSF
UCl
1 UCITS 2010 ucl SIF
2 CSSF ((https://www.cssf.lu/en/publication-data/?

entity_type=490&content_type=609%2C2126%2C2122%2C4998%2C2124)
3
4
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1.2

1.3

5

1988
1915
UCITS UCI
1983 25 ucl 1988
1988 30 UCITS
2002 85/611/EEC
2001/108/EC 2002 2002 12 31
2002 1988 30
2004 13 UCITS
2010 UCITS
23 2014/91/EU UCITS
2010 2010 12 24 2011
2002
2010 2013 15
2010 2022 82
2010 12 17
2018 17
Venture Capital fund EUuVECA
Entrepreneurship Funds EUSEF MMF
investment fund ELTIF STS
UCITS
2009/65/EC 2021 12 15
2022 25
SIF
Ucl 1991
2007 2007 13 1991
SIF
2007 2013 2007
2017 2019
EU

2019
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UClI 1983 25
30 1988 30
85/611/EEC
2001/107/EC
2003
1988 30
2007 13
2014
2012
2013
European

European Social
European long-term
2019 16

EU 2021/2261

19 1991
UCl

2013 15
11 238



SIF
SIF
1.4 RAIF
2016 2013 2010 AlF
AIFMD AIFM
RAIF CSSF
CSSF SIF SICAR
2016 2019 18 514
European Venture Capital fund EUVECA
European Social Entrepreneurship Funds EuSEF
European long-term investment fund ELTIF
2019 16
2. 2010
2.1.
2.1.1. 2010
UCITS
Ucl
ucl
UCITS Ucl
2010 UCITS
2010 ucl 2013
UCITS 2013
2.1.2.
2.1.3. 2010
UCITS
2.1.4. 2010 UCITS
a) UCITS
b) EU
UCITS
c) EU
UCITS
d) 2010
CSSF UCITS
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CSSF

UCl SIF
RAIF RAIF
RAIF
MMF
STS
uCl
AlF
2010 41
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2.1.5. d) 2003 22 CSSF 03/88 2002 2010
a) 2002 41 2010 41
20
b) 20
c) 25
d) 2002
2010
2.1.6. 2010 UCITS
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Audit report

To the Unitholders of
Amundi S.F.

Our opinion

In our opinion, the accompanying financial statements give a true and fair view of the financial
position of Amundi S.F. (the "Fund") and of each of its sub-funds as at 31 December 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 securities portfolio as at 31 December 2022;

the statement of net assets as at 31 December 2022;

the statement of operations and changes in net assets for the year then ended; and

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

Basis for opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession (Law of 23
July 2016) and with International Standards on Auditing (ISAs) as adopted for Luxembourg by the
"Commission de Surveillance du Secteur Financier” (CSSF). Our responsibilities under the Law of 23 July
2016 and ISAs 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 a basis 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 Management Company 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 Management Company for the financial statements

The Board of Directors of the Management Company is responsible for the preparation and fair
presentation of the financial statements in 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 Management Company 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 Management Company 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 Management Company either intends to liquidate the Fund or close any of

its sub-funds or to cease operations, or has no realistic alternative but to do so.

Responsibilities of the "Réviseur d"entreprises agréé" for the audit of the financial statements

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

financial statements.

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

audit. We also:

e 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 Management Company;
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e conclude on the appropriateness of the Board of Directors of the Management Company®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 financial statements represent the underlying transactions and events in

a manner that achieves fair presentation.

We communicate with those charged with governance regarding, among other matters, the planned scope and
timing of the audit and significant audit findings, including any significant deficiencies in internal

control that we identify during our audit.

Luxembourg, 26 April 2023
PricewaterhouseCoopers, Société coopérative

Represented by

Christophe Pittie
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Audit report

To the Shareholders of
Amundi Luxembourg S.A.

Report on the audit of the annual accounts

Our opinion

In our opinion, the accompanying annual accounts give a true and fair view of the financial
position of Amundi Luxembourg S.A. (the "Company') as at 31 December 2022, and of the
results of its operations for the year then ended in accordance with Luxembourg legal and
regulatory requirements relating to the preparation and presentation of the annual accounts.

What we have audited
The Company*s annual accounts comprise:

the balance sheet as at 31 December 2022;

the profit and loss account for the year then ended; and

the notes to the annual accounts, 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 (I1SAs) as adopted for
Luxembourg by the "Commission de Surveillance du Secteur Financier" (CSSF). Our
responsibilities under the Law of 23 July 2016 and ISAs as adopted for Luxembourg by the
CSSF are further described in the "Responsibilities of the "Réviseur d"entreprises agréé"
for the audit of the annual accounts™ section of our report.

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

We are independent of the Company 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
annual accounts. We have fulfilled our other ethical responsibilities under those ethical
requirements.

Other information
The Board of Directors is responsible for the other information. The other information comprises
the information stated in the management report but does not include the annual accounts and our

audit report thereon.

Our opinion on the annual accounts 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 annual accounts, our responsibility is to read the other
information identified above and, in doing so, consider whether the other information is
materially inconsistent with the annual accounts or our knowledge obtained in the audit, or
otherwise appears to be material ly misstated. 1T, based on the work we have performed, we conclude
that there is amaterial misstatement of this other information, we are required to report that
fact. We have nothing to report in this regard.

Responsibilities of the Board of Directors for the annual accounts

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

In preparing the annual accounts, the Board of Directors is responsible for assessing the Company*s
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 either intends to
liquidate the Company or to cease operations, or has no realistic alternative but to do so.

Responsibilities of the "Réviseur d"entreprises agréé" for the audit of the annual accounts

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

As part of an audit in accordance with the Law of 23 July 2016 and with ISAs 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 annual accounts, 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 Company®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;
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conclude on the appropriateness of the Board of Directors” 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 Company*"s ability to
continue as a going concern. Ifwe conclude that a material uncertainty exists, we are required to
draw attention in our audit report to the related disclosures in the annual accounts 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 Company to cease to continue as a going concern;

evaluate the overall presentation, structure and content of the annual accounts, including the
disclosures, and whether the annual accounts represent the underlying transactions and events in
amanner 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.

Report on other legal and regulatory requirements

The management report is consistent with the annual accounts and has been prepared in accordance
with applicable legal requirements.

PricewaterhouseCoopers, Société coopérative Luxembourg, 26 April 2023
Represented by

Christophe Pittie
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