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17,940,540.46 99.60
72,018.13 0.40
18,012,558.59
( 2,416 ) 100.00
2023
% / /
« O @ | /) .
UNITED STATES OF
AMERICA 1.875% 1.875 2024/8/31 5,529,300.00| 5,663,554.04| 5,356,716.25 29.74
31/08/2024
UNITED STATES OF
AMERICA O% 15/08/2024 0.000 2024/8/15 5,666,000.00 | 4,843,931.03| 5,342,861.22 29.66
UNITED STATES OF
AMERICA O% 15/08/2024 0.000 2024/8/15 5,642,286.48 | 4,815,683.09| 5,334,605.83| 29.62
UNITED STATES OF
AMERICA 1.250% 1.250 2024/8/31 1,856,700.00 | 1,863,952.74| 1,782,039.17 9.89
31/08/2024
UNITED STATES OF
AMERICA 2.375% 2.375 2024/8/15 125,200.00 136,097.77 122,367.98 0.68
15/08/2024
UNITED STATES OF
AMERICA 2.25% 2.250 2024/10/31 1,000.00 960.70 979.99 0.01
31/10/2024
UNITED STATES OF
AMERICA 2.125% 2.125 2024/9/30 1,000.00 954.45 970.02 0.01
30/09/2024
2023
2023

50/227



EDINETOOOO
O000DO0ooDOo00oo0OoOodno(essss)
Ooooooooooooooooooad

2023
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(2018 12 ) 61,366,162.87 8,232 99.18 13,304
(2019 12 ) 64,985,063.27 8,717 109.01 14,623
(2020 12 ) 58,439,488.29 7,839 110.38 14,806
(2021 12 ) 36,081,067.54 4,840 107.69 14,446
2022 12 18,269,191.90 2,451 101.09 13,560
2022 21,554,242 91 2,891 103.55 13,890
20,842,777.13 2,796 102.83 13,794
20,532,369.31 2,754 103.20 13,843
20,176,047.71 2,706 102.29 13,721
19,398,213.22 2,602 101.04 13,554
10 18,600,465.65 2,495 100.55 13,488
11 18,460,387.58 2,476 100.67 13,504
12 18,269,191.90 2,451 101.09 13,560
2023 18,090,266.92 2,427 101.53 13,619
17,910,536.25 2,403 100.98 13,545
18,024,643.37 2,418 102.20 13,709
18,012,558.59 2,416 102.32 13,725
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SMBC
201809
2022 12 31 2021 12 31
17,835,597 2,392,467 33,094,108 4,439,244
365,060 48,969 2,730,871 366,319
2 18,200,657 2,441,436 35,824,979 4,805,563
2,10
2,10
2,9
2,8
2,11
103,134 13,834 429,642 57,632
44,361 5,951 65,449 8,779
506 68 506 68
456,677 61,259
14,463 1,940 14,463 1,940
18,363,121 2,463,229 36,791,716 4,935,241
2,10
2,10
2,9 12,715 1,706
2,8
2,11
12,644 1,696 522,332 70,066
81,285 10,904 175,601 23,555
93,929 12,600 710,648 95,326
18,269,192 2,450,629 36,081,068 4,839,914
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(16,158,158)
17

(2,167,455)

(21,128,203)

2022 12 31
SMBC
201809
2022 12 31 2021 12 31
2
2 156,357 20,974 277,146 37,176
2 1,566 210 28 4
2
14
157,923 21,184 277,174 37,180
4 22,064 2,960 130,518 17,508
4 85,738 11,501 190,754 25,588
6 11,417 1,531 23,777 3,189
7 10,346 1,388 21,035 2,822
11,682 1,567 52,406 7,030
9,523 1,277 403 54
5
18
2
15 138,722 18,608 324,217 43,490
289,492 38,832 743,110 99,681
36,081,068 4,839,914 58,439,488 7,839,073
(131,569) (17,649) (465,936) (62,501)
837,428 112,333 1,740,330 233,448
14,874 1,995 23,225 3,115
(21,355) (2,865) 99,370 13,329
19) (©)
830,947 111,463 1,862,906 249,890
(2.365,811) (317,350) (2,689,120) (360,719)
12,715 1,706 61,933 8,308
(2,353,096) (315,644) (2,627,187) (352,411)
(1,653,718) (221,830) (1,230,217) (165,021)

(2,834,137)

18,269,192

2,450,629

36,081,068

4,839,914
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SMBC 201809
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2022 12 31
ISIN
Wi LU1845134714 180,730.000 101.09 107.69 110.38
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SMBC 201809
2022 12 31

18,200,657 99.62
18,200,657 99.62
18,200,657 99.62
18,200,657 99.62
5,870,000 USA T-BONDS 0% 15/08/2024 USD (ISIN US912820P847) 5,448,094 29.81
5,837,286 USA T-BONDS 0% 15/08/2024 USD (ISIN US912833LS79) 5,427,308 29.71
1,926,700 USA T-BONDS 1.25% 31/08/2024 1,823,516 9.98
5,626,300 USA T-BONDS 1.875% 31/08/2024 5,379,051 29.44
1,000 USA T-BONDS 2.125% 30/09/2024 959 0.01
1,000 USA T-BONDS 2.25% 31/10/2024 960 0.01
125,200 USA T-BONDS 2.375% 15/08/2024 120,769 0.66
18,200,657 99.62
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Slatement of Nel Azsels

Mt Al 5.F, - SMAC Amund

Frogict Furd W50 Step 201809
Ffidraaz I
USD Ush

Asseds
Securifies & cosf AT B3N 587 2084108
Al uri iR poas sy on Securiiie i o€ FLEFE
Iresesbroers in securities ot rmarket value 2 18, X657 a5 824 070
Upfront premeum Options contracts porchased % market value 2.0 - -
Pt urrialised gain on fufures- $ivie opticrs dortracts 2,10 - -
Pt -yl Spd goain on ferward fors gn exchargi (ontrsts Fa = .
Mt unresd=ed gan on Anancis! fubures contrads R - -
tiet unrealsed gain on swaps contracks 2,1k - -
Cash at ok and brokars 1134 EraFir)
I ast receeabie &4 361 55,480
Chvel deernids recm v = =
Raraivailes nesdting from subsoiptions 506 506
Rz vl i rasding o salis of seduritas . 455577
Forrnation seperses, net 14,453 14,453
ixher recevables * 3
Total Assois 18,363,121 36,701,716
Lintsilitiim
Bank avirdratbrokers payable .
Upfront premium Optlons Sortracs wrkben ot market value 2,10 - .
Pty s I G future -atyle options contracts 10 .
Bt reai e Boss om forward formign exchange contracs: 49 12,715
Peat urrmal ed doss on financlal Atures contracts 4L - -
Bt urpali sed 1598 Of Iwaps Contradty 2,11 s .
Cividiends payabile =
Poryaitiles resulting From: redemptions 12 G54 22,302
Payaties resulting fmm purchases of seourities s -
Acirued eapenses 81,283 FeL B H
rher paysbles = =
Totsl Linbifitiom 03,020 L0648
ot dssets L8, 268,183 F6, 081,068

G MERTR R T FATE T B e g o ST B D R G
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Financial Detailzs Relating to the Last 3 Years

Amundi S.F. - SMBC Amundi Protect Fund USD Step 201309

Mumber of units NAY per unit HAY per unik NAV per unit

151N 3102)22 Currency 3112722 Fif12/31 31012720

Closs W1 BMon - Distributing L1851 34714 180,730,000 ush 101,09 107.49 110.38
Total Net Asscts usp 18,269,192 36,081,068 58,439,468
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(GRS T

Divicmndy, net

Irgirent o seduritgs
Interest on bank adoourts
Imferest on swaps oot
ixher incomne

Total Incoms

B e

Management feey
Cistritution fees

Ceporeary B adrninirtration fees
“Tame & abonngrment”
Frofissiona fees

Frinting & publishing Tees
Performance fon

Trrmiation coRs

WnC vt ot aevd Trandmiesion of Snces Toes
INCWRE O BADET LM
Txher charge

Tols! Expenses

o R R e

o B

Nul assit valun al the beginning of thi yaar

Mot Oporational Encoma/ {Loss)

Mt realised galrloes) on sale of securities

Pt realised onlnlokd) on fareipn exchange

oot realiserd painiloss) on forverd forel pn sxchange contracds
it realised gainfloss) on fimancls) frtures contracts

et realised gainfloas) on cpons contrads

it realised painkloss) on Seags Ccomrads

et Reali sed Gain/{Loss)
gt change [n unnealised Qan{lees) on Seurties

gt EhARQE | unne i Qar1oss) on Torwaerd fareign @ acRangE ConDreTs
ot charspe [n unnealised pary{1oss) on financial Aruenes CortracTs

Fgt chang [N unrealised gary{loaa) on Sptions contrast

g ehange | unreslised Qain{les) on Swags comiracs

Mot Change in Unreal isad Galn/{Loss) for tha Yoar

Mt Bt riasn (Dot riasa) in Mot Assats as a Resull af Oparatians
it sl piong  redemgtioes )
Givigend paid

luaticn of lich d Pt Ansills

Nat Axset Valui st ¥iar End

Bro gt ot FERDE Duien b il paik ol b 2ag e el s mor
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Arrindi 5 F. - SMBC Amundl Frotss
Fund LSG Srep 201800

Jaar2022 anen
wsn =5
156,357 FRERT
1,566 i
157,923 FEFREDY
PR 130,518

B5, 738 190,754
11,417 23,7797

L0, 346 21,035
11,642 52,4806
9,523 A03
138,722 N
269,463 743,110
36,081,068 58,420,468
-151,568 465836
Hi7 428 1,740,330
14,875 23233
-21,355 98,470
B30,947 1,862,906
268,811 2,589,120

12,715 51,933

-2, 353,006 ~RHTF AT

1,653,718 =1,230217
-1, 158,158 21,128,203

LB, 260,182 36,061,068
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Moles to the Financial Slatemenis as al 31112722

1 INTRODUCTION

Anvndi S F. (Ehe ‘Fund”) is orgenissd 5.8 Fonds Coarmi de Placement (FGF) i ssverl sspangts Sub-Funds (indsvicdunty e “Sub-Fund” dnd colsctvesy the *Hun-
Furds®) Tre Fund s an Undsriaking for Cobsctive Immsstmaent in Transfecatie Secuntiss (UCITS) created 08 June 2003 and quaklies urder Par 1 of the Luxemboung
mmenced law of 17 Decencher 2010 reating to Undesiongs for Collective Inveatnoent, E s governed by the Managenent Reguiatons sfectve as at ysar-snd, ane
undated for the lat bree on 21 March 2077 and publshed in The Recusd Ewcirongue tes Sodites o Assodators (RESA  on 21 Aprr 2071

Tre Furd is @0 ouhoaporited oo-propietoahip of s Ssecurtes and other asaels, Managed by Abund Listembourg SA. (ks Management Company”) & company
organaed in toe fom of @ pusic. Baited company (Psocsbé anonirme”) unces chaster 15 of the Law of 17 Decemser 2060 a5 avended, wholy mned sunsiciany of
Amingk Asast Management S.4 5, registensd with e Trade and Sompaniss Begister under number B &7 258 and having 128 registersd office in L mboung. 1 was
incorponated on 20 Decembes 1868 o an unlimted perod of b It Articles of Incomonton mhe published in e Mévonal on 28 January 1667 dnd fuve been
ameted kor e ial toe on 1 Satuary 2008

Tre nasets of the o fenent Sub-F unds ire sepanately méesied in dccondance win el respective vestment poticles and objedives. Al Sub-Funds are denominmisd
i EUR of in USD fine “Base Currency”™) and all asisls and |iabdiliss af sach SubeFud ace valued in the Base Cursncy of such SulkFund
Pt Al Vs TNANT) D ol I Gottency different Do T SL A DAEARI. The JallY LOMVERIDN of the NAY pesuml i gufd

Lo fptgwing Syufung Bad Dien BOLII0NT,
Anunc 3. - Diversified Targe Indone 1112027 on 30 Moveniber 2023

Bond Sub-Funds

Amungs B F, - Divergiied Short-Term Bong
Amungs 5.F, - Emenging Markets Bora J024
Amuna S F, - Emenging Manests Bord 3025
Amung BF, - Eurg Curve 7- 1 0year

Amung 8F, - Eurg Curve §0+ymar

Amund 5.F, - Giobal High Yisl Opporiun fes 2025
Amungs 5.F, - S8 Fi incka Bong

Amiungd 3.F, - High Potential Bond

Equity Sub-Funds
Amund 8.F, - European Equity Optimal Volatiny

Absalute Retum Sub-Funds

Ansund S.F, - Absoiabs Retum M-w =y
Amung B F, - Saveng B |

annunck S F. - Saving Box Il

Antund S F. - Saveng Bax 18

Multi-Asset Sub-Funds
aqung 5.F. - Ammund Target Trend 2024

Cammodition Jub-Funde
Amiundgt S F. - EUR Commodities.

Caprtal Quamanteod Sub-Funds
Amung BF, - SMBC Amwuncs Prodect Furd USD Step 201803
Anung BF, - SMBC Amwnct Protect Fund USD Step 201804

Cietaiied Lings Classes actve @i 8 11 Decenter 2022 afe ln1e0 it the Firancal Detats Foslgong to e Loal 2 Years” and deacripton of Urts Caases am dacicass
1Py Bl A AtRT DR eciua,

2 PRINCIPAL ACCOUNTING CONVENTIONS

= PFRESENTATION OF FINANCIAL STATEMENTS

Trobcas Brarcial sLETe ens A B Dansd If BCooRIBNGS Wil Lot Boaing fegal 3nd Peguisharny nequirea st relssng b the preparaton and pressmtation of e fnancial
AtETIBNS.

Trs firancinl slatenseais relect the Mol Asssl Vkies [NAV"] a8 calcuaisd on (e ket business doy of e yea® assd on lstesl avitdate nanoed prces of he
IIRAYEAS,

Valumton of investnents and ather iInvestmants
Trw loboswinig pricing poScy applies:

= Valustion of Imvestments - Irdesments which are Guoted oF Gealt in o0 8 Mot sxchange or o0 B Reguiated Mamket or any Other Requisted Marost ares valuss
@ the RSt @avalatie prce @t B.00 pm, Luosboung Bme of the resvant Valsston Day saept for the Avund 5 F - Europsan Equity Oponal Violatiy Suo-Fung
vatare e indvssimnents are valusd at e s avafadds pices at 10000 pon. Lucosnnsoung Bone, memqmm:dm Bmhm“rnm'ﬁrﬂum
By thes Boar of Directos of e Mansgeanest Conspany of thie Fund, and ey be sdapted sanes 50 the investvent cyd s aneion 1o the inveatnne oiedive of sacs
Sut-Fund, I e event et @y AsEels Neid in @ Su-Fund's portfolio on the nelswant g@y Bhe NoY gioteg of Jealt N On ATy BI0CK XCNANGS Or on any Regquisteg
MARnCRT, or o0 ArYy CEher Rsgul st Mariost o if, with neapect of assets quotsd arosas i on any siook sXchangs or osalt i on any suoh maksts, s | ast avaisbs
oo (S dslenmensd pursuact 19 ths previous pansgropn) s not repressntntve of e Taie mans? vaius of the misvant aoasts, the walls of such nassts s bassd on
@ reasonably foresesatie pades price debermred prodenty and in good BaEn by the Board of Directors of the Managensent Company

® Dpon-snded and cloted-sndoed UCE - Unks o shasa of opsn-srdsd LIS ore v lusd 82 thisr Wt detsrmined and avslabls el dssst Valus o, f sich prce i
Aot representalie of the (s mackel vius of Such asasls, then the pros b eermined prudeny and n good [aan by e Boand of Durectors of the fardgemsnt
Company, Ureis or shanss of & clossd-sndsd UCH ane vaiosd al e last mailabis markst wlus.

-]
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Moles to the Financial Slatemenis as al 31/12/22

w Farward forsign exchangs contrasts - Forwan Bnsgn sxcnangs contrac s are valied at e Enwan rate aopdcabie 81 e "Statentent of Net Asssty” aats far
e peniod LMRi e matunty, Net unreaised gan and loas on lorwand forsgn exchangs contnacts @ne recorded in e “Statement of Met Assets’; nel realised ang
gt change in unregiaed gainficss) on fonsand foreign exchangs contracts ane recomded in the “Satennent of Opemtions and Shanges in Net Assets’ The Fung
e Gl e0s Hiecjed Lirit Classes. AN gandloan] on fornan foreg n excnangs conracts used Tor Hedged Unt Ciasses ane 3llocaied aoisly 1o he relewans Lng Clasa.

& | « Fmandinl futures contnedls ane valusd ol e quoted pros dvaslobis on an affcel stock suchangs (fofowing the praing poboy as
desirbed above under “Vialsaton of invesimenls”]. Initial mangin SeposEs are nhode in dish upon eniedog Bo fotutes contrads Subssdgusnl payments, relemed
0 B8 Vaniation Mmanging, Ane MAce 0 receved By e Sus-Fund penadicaly and ore based on changes in Bhe macke? valus of open futures contrads. Net unrealisss
gain ard foss on finsncial futorss contradts ane meoonded n the “Stabsment of Met Asssts®; st realasd and net charge in urrsalssd gainiioss) on financial Rtures
ooitrachs #re feconded in e 'Smmrm[nmwcwnmﬂum:'.hmwmuum.mtmwmruﬂmammw
o loas sanl W ihe diffetence bebween The prodeeds Boas (6F Sost of) the Sosing trans S0on @0 (he Opering ranssiion.

= Upfront pronvism Optans contracts - Yermn (e Sube Fund punchanes & oplons Geniract win an upont prensum, it (s B poemiim and 8 ansount squal to
Rl e kS reconded &5 80 88560 Wie the Sub-Fusd wiles an poon with @0 uplront presriam, if recenes i premiim 80 8N amount sgusl 1o N premium
I8 recanded 83 & NabEty.
The @ssst o [ibdity i pOSTAd caity 1o reflect the cursnt anoe ] vails of the opticns contracts.
Optons Sontracd which &% quobid of deall it of § Rock exchangs of of & Regulabed Markel or any Other Reguiated Marsd @ vkl s & e exchen g quited
pricie (RS T BrECing pobcy deacnied SDove unces WVaiuation of myesnents ] OTC GpTons e Maned-10-maret Based Upcn dily pnses cacuated by thin
ety agenis aned verilied BGRin; e vlue receved From e CounbsTRary,
I trom fasit kO pRces Are ot representalve, the vRiuaton wil De Dased on the potential realisation vaiue ssonated by the Boand of Dimectons of e Ma nagement
Compaery with BABEOGE DR in oo EEth,
118N ogtion Expines Lnee icised, e Sulk-Fund reakass B an of i06 1o the satent of IRe premium necsived of Daid. Preniuss mecsved or paid_ net unneslisec
gain ang losa Trom OpSond Coriracts ane recorded in e “Statement of et Assets” Lnder e aeoount balances "Wplont prenveam Cpbiors contacts purchased Bt
mricsd, vailue® or “Lipfront prennunn Splions: contracts wnitten at manos? vaiue®.
Mst realasd and nEl ChAngs N unned e gaini(icas) on oplions dontracks ane necondsd in e "Sitsrvent of Opsmtons and Changes in Nel Asssts®,

m F stylo options « Futurms-5tyis options coniniols ane vadusd @t (he quotsd prce mvaditde on an ool siock sxchange (§oiow ng e prang policy
B8 deacABbad Abave Uftee Vit on of IfvesindeTie"). Infal rdrgin depodts moe pakd 7 SR Upan EeAAg Inlo e contred. SObskqunt BOLLIVE &F REQATE CASH-
Povovs, relecmed to 8 VESROGN Man(ing, Bre pakd of feceivid by the Sub-Fund peod iy and ane Dessd on changes in the matol vidus of open oRU0N SoNlracE.
WVnen the contnict is cised, the concemed Sut-Fund records & neafissd gain o 058 sgull 1o the difisrence Detaeen the procssds from (or cost of] the dosing
ERFERENON AN e OfEniY) TanSachon.

Hoat Lunrealised g 8nd loss on iunss-alyle oolions CONITACIE Ar Mecorted in the "Statement of Nel A"
FoBt PRike s @0 Rl Change in Leealinbd Giros) o ROdms-a0le OpUIOnE CONTALIE de P i i thae "Stah o Oy e A Crianges i Net Assets”

B Swaps Confracts - Sul-Furds may enier inte oifiement yped of Saipd agnesyenty such 8 iniereal rate Saapd, swapion, mlaton-Enked oyvape, chsil celsut
SNEDE Ang 1otal melum SR0Da. NEt UNPRARSEE QN 00 1088 00 SWRDE CONDACIE aNe PRCONTE IR ThE "Stalensnt of Met Astats”, Nt realasd and red change in
unrealiasd ganiloss] an sAap ortacts ane meconded in e “Saterent of Operations and Cranges in Met Asssts®. Swaps contracts are valusd o lar marks! valus
a5 detsrminsd prudsnthy and in good Ian pursaant b0 prodedunes sstablished by the Board of Dowctors of ine Marsgement Compary,

SWanS Cconiracts are mAarec-n-marked ot Bach Nel Assel VALMTON CEoulation gate. The markel vakie i Dased o the Vakiation of sienents [aio down o ine
coniract, and 1 is obiRined fron: thind pamy Agenis, Marke! Maers o INTRMHRT MGdNS, PUTSURNE 10 the procecunes eatRbisned by e Board of Direciors of the
Managemsnt Company,

Effectve interes! sxpenssiniomes o0 Swips s boosaed 0 full in e “Stateanent of Speratons and Cranges in Nel Asusls”. A0orusd Bxpenssinoome on SVip
are nptieg on eacn Net Asest Valuation afodabion date o sach §9ap CONRCT @ng e MERURNG Nt D Ence i poaled per B, siner a8 intreat sxpenss on
Swag

or intsres Noome on SeUD, N the Sasnent of Opsmtions and Sranges in Net Assety”,

B Incomo - Infeness iNCOMe IS BOCTied on @ dily DAsis. Divosnds are shown nel of winholfing tooes de0uctsd @t S0UToe, and Ane Mecooed &5 Income on the m-
divdend dabe

B Het renlised gain anvd loan - Pl Reaiaee gEn A 088 COMDNLE TE QAN OF K58 AN 00 the tracing of aecurtes and oiner Fvestments, finencial Liures
conkracts, forward fomegn sxchangs Loriracts, optons, CF DS, Saups. and other inviesinusnts during the ywear, and ofisnences anSing on M revaliation of oiner asass
and | iahaties denommed inToign curmences B year snd. Net reatted (aing of ladsd. are debermined on the Dass ol weignbed sveracs (st of the invesinssya
00 s ept Tor futism cortracts and CFDa, whens e First-in Fest-Out ["FIFO") neethodoiogy i3 appied.

LI - b ot - This by f waichy SubeF und sne prasedtsd in s respecive Base Surrsncy. Ths ¢ d Bnancal O
I B B0 he Bu of The SubeF nds” fet dsssls wiich dre N S0USr CUTBNLY B8 CONVBME I BUrGE. AL e sXCRange AMBs DEVARng ot yedr end. The combined
fnancal stafemsris are pressnied for infomuabon purposes only,
AL ywar-mnd, the wius of Fessteents s by Sut-Funds o other SubsFunds of e sams snboslia amounts o EUR 7,327 B0S repressntng 0 28% of the Combined
NBl ARESS dnd e refore the total Connbined Met Asssls al yeacend witholt cross SubFusd Frvestnect would anowi s EUR 2054 BRd 48

=  Bocuribes Lending - Sub-Funds miy (e Secunbes in trei porthohos 1o @ boemowsd. To guarasies his transecton, re SuteFund 1 cotabenal. §
ot lGan @ne Obiwened to & B DAY EFGREr 85 Ml SRS LONTINUS lo B viliued 88 paet of IR partiobs of the Sub-Fusd. Upen termnabon of i lodn, the Sub-
IFLd i PEUEne Sy PETLET 00 TN BCIRaer R Soflateral mCaived . LoArns can b temnrnated by (M pasmes ot aey Dre. Secoites lB0ding gensrates addtonal mooms
o e Sub-Fund accoating to the conbrachal eTangen snta. T nevuneration 18 Acccrnted n tne “Statement of Opsrations and Ghanges. in Nt Asssty”
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Modes to the Financial Slatemenis as al 31/12/22

3 EXCHAMNGE RATES USED AS OF 311 DECEMBER 2022

Aasstn @nd babdibes spmsssd N cirTEndes ofhar than the Sass Cursncy of the misvant Sub-Fund are comsrbsd ot sXchangs mbess prevakng o5 8% 21 Decsrssr
22 Proft &nd loases dnsng on forsgn exchangs opsmtons are necondsd in e "Statement of Operations and Changes in Met Assets”. Trnssdions in fomsign
CLITEN B @e COoTvRcted inin the Base Clrmency of the relewant Sul-Fund 8t exchangs rates prevaing on the iransacton dates

The sxchange rates ussd as al 31 Decsmber 2022 are aa follows:

1EUR = | ElR =
1.ATATS  AUD 1, M55380 HRW
S.EMBI  BRHL 20.TEMRd MEN
L4405 CaD 470130 MYR
D.S8745  CHF TR T
o056, 24288 OLP 1EETSD NZD
T.388 ChM 8547520 PHP
741920 CNY A5BIZS  PLMN
5,174 67370 COP 494780 ROM
2905400 K J7H0E38 KU
1LES5E3 DEM 401075 3AR
TABME  DeK 113025 SEX
DESTES GiBP 143140 3G0D
BIFeRS HeD JaeB4R] THE
A00A45000  WUF fgafesd TRY
1681449475 IDR IZBLE4S WD
L7ESE0 LS 106725 USD
BEFEIRS  INR 1BL15E25  ZAR

140ETED  JPY

4 MAMAGEMENT, INVESTMENT MANAGEMENT AND DISTRIBUTION FEES

The management fee & & percentngs of he Wet Assed Vaius of sach Sub-Fund, which ringss, soconding 1o the prospectus, from 0.30% 5o 2 25% p.a, dspending on
e rewnant SubFund god unit olnss

For Ciass X Units, e sy ement Teed ane chirnped and cofscisd by Ne Managenent Conpaty arecly from the LiniRoider and will fot be changed (o B Sub-Funds
of refecied In e Nel Asiel Value

The managenecs foe rates sllactvely sppiied ot ol 17 Decenber 7027 a0 as fodows:

SulxFund Clas A Chos AT CImsB ChsaC Chas € ChassF ChaeG ChasH Chaal Cha R ChssP Cha R Clasl ClasWChinw
S 5T o Dnwrafms Bheat Term 6% r - BT R ECE-TE 2 s . - »
Bang

Spundi B F - Ermegng Marisls Band 100 . " v N * * J " . E . . .
34

PN 5 F - Emargng Marmsls Bong . 7] . W ¥ v v ¥ F v z 7] ] ]
o]

Bemundl 5 F - Eyrn Curo 7. 10ysar DE . * G EY 160% R T * ETT 1 . -
Rwundl S F - Eur Conm 10vper D&k " " *O1E% 160 v pESN Qe 2 E * . g .
Bmuna S F - Ghctal High Yied o LN ERRR T . E » . E ¥ i . . *
Opposning 2025

fonund 5 F - 58 Fid maa Beog LET- SR E . - ’ 2 T o opad%  050W 00 " " s ¥ ®
AT 5 F - High Polental Bond T4 . C t 1A% = * . ¥ * . . . .
Amund 3 F - Eurpees Equty Oubmal 1.50% " S 150% 2IBN YS0N BT 000% . Rt Y " =
oly

Aund 5 F - Attt Ratom Mut- D 1 o vl ¥ R ' K v e t . .
Shraiagy Cont

MBS 5F - Savng Bart . r . Oy ] b O . . O R . ]
Femun 5 F - Savng Ba i i = : * 0% = s . : . G * 0% 2 =
RN B F - Saeng Bax 0 0 ] O T lG%  08% 0 O . G . e g . ]
Feeung 5 F - Amurek Tagel Tresd 2004 1.000% " " # 3 i : G 3 E ” ' 1% .
mundl §F - EUR Commottat 1004 il TOopEN  100%  1TAR TopEEN Qal% * o pask : * G
A 5 F - SMBC Aopind Priac ¥ A 4 X . e L " " L * ; " ® onomm
Furd USD Siag 301813

Reeuns 5 F - 5080 Aeundl Preinct . - - " - - " ] - . ] - " * porEm
FLnd LISD Stap 20050

B! lpinchad e appiicatie

P % unll 04 Fedrsany 2062

Ths detribistion fes, wheo apphcabie, S @ peccsntage of the Net Aaset Vitus of sach Sub-Fund, which ringss, & ciording bo s proapsdius, o 0.20% %0 maes 1 800
., GEpRRcng o el PeevET Uni clsas.

ir
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Modes to the Financial Slatemenis as al 31/12/22

The desttbution Tes rates efliscin sty sppied as ot 31 Decennber 2002 are ms fofows:

SuimFund Chasa Cliss AT Class 8 Chass € Claas B ChssF Chsa S ChassH Clsss il Chss i Chss K ChasP Cliss B Class 1 Class W Class W1
Funa 5 F - Covardeg Shen-Tem - ¥ % - . . g ] ¥ = g ® g g . g
B

MSF-EMMWM - - - - £ - 0 - O - £l - £l - - -
Forad

Jomur 5§ F - Eriegre Nariels Bana . r . . . . . . . . . 0 . . r .
=ih

Aomindi 5 F « Furo Cuave I Gyear # B T s & 0 * 0 B B B w B B B
Bwundl 5 F - Epa Canm By L] [ L ¥ i ¥ . - . - O . . . . O
munal 5 F - Glabal High Yieid (] " * 4 . Z J L . " . . g - C -
Oppofuntsg 228

msr,!ﬂrumm - - - - - - - - " - - - - - - -
msr thm * * + * * L] um‘ * 3 * * * * * * *
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Botn ranagenent fee and distnbubon fes are calcsabed and Accnesd on sach Valuation Day on the basis of the Net Asset Value of the Sub-Fund and unit dess ang
B pEYEDIE mernly 0 arears.
T Invesinnent MANAGECS ANE [R50 by the Mandgem ent Company out of e managanent fse by ATHE (0 LN Lot ante with the Managempnt Reguiatons of trs Fung

5 PERFORMANCE FEE

T tanagement Sompany may sdm & pedomancs (ee e cetan Unt Clisies winin ceman Sus. Funds shes IR MNel Asset Vaiue per Unt of he Class outpedorms
8 bancrean of pelamanss Rt during s performancs pEnod a8 KT 1 The Droapeciis.

For Drversifed Snom Teem Bond, S8 FM Bnds Bond and Azsciute Restum Mult-Strategy Contol, the Benchirsei metnod 18 uasd for pericmiancs fess caicutation

T pacformance [enod is 8 calengar year except kor Emenging Marksts Bond 2024, Ermeeging Markels Bong 2025, Gobal Hgh Yield Dopomunges J025, Savng Box |,
Sgveng B I ared Saving Bom 11 St Funds where ire peformanc s penod i inom (e Launcn Date unti tne Matuety Date, conasquently ng pedfomiance lees wens sopied
aunny 2037 ta Sanving Box |, Saving Sox I ana Savng Box I, Sub-Funds thal arsacy reacned s maturty date belone 2073

Tree calculation of pedomnance lees Appies 1o sach concemed Ling Ciass and on sach NAY calciaton date, The (RcuUiation o DRsed on e COMBAanson Delasen:

- The MAY of sach relevant Unit Class (belore deduction of e pedamrancs (es); and

- The reference assst which represents o regitc ates the NAY of the nelevant Unt Class (osfors deducton of e performance fes) ot the fesl cay of the pedcrmrancs
CLASTVETON pRNGA, Roiusted by bacnplicraredenplions Bl each vElUATON, [0 wWhich e pericrnance Tees BENChEY of e (B8 alRted ke mach sub-fund ane
Urst Cipaa) i Appied

Tre Pecformancs Fes will reprsssc? o percsnings of e postive difsrsncs betwesn the nst asssts of the Unt Siass (befors deduction of the periormancs (es) o the
Reference Assst if e Folkowing cUmnulatve cond fons ars met

- This cflsrence 5 posines;

- The retve pecformancs of the Unit Clsss compansd 1o e Refsrsnos fssst s postive or nll, anos the tsginning of he perk o ohasrvabion penod. Past
wrdipetiomances ower the st 5 ears should be dawsd back belors ary new sccrual of pedomeancs fre

s from the |stJanisey 2027, the Sompanson @& camsd gul tver n performance shasrvation peod of Bve yea s neonm, the annvasany cate of wihich comesponds
ta 1! December of sach e (hereafisr the Anniverssy Dets®).

For Sub-Funds with n Malurty Dete, as from tne wunch date of the reswmnt Wnd Oass, e Companson is camisd oot ower @ pedomnance cossriien penod which
®mls 0N the Matunty Dale of e Sub-Fund.”

78

85/227



EDINETOOOO
O00OO00O000000000000000(E33818)
Oooooooooooobooooooad

Modes to the Financial Slatemenis as al 31/12/22

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

Ths Depositany and Paying Agent, the Administrator gnd s Regatrar and Transfec Agent receivs out of e ssssts of the retevant Sut-Fund, o fss for ther ssovices
s Getaked heow

® Depositary and Paying Agent The fee is @ percsntags that (he Deposfary, the Paying Agent and [Fs Adminstnator gne sntlisd o receve @ fee oul of [he asssts
al 1he retmiart Sub-Fund (or e neevant Class of Unis, f spphcatie), wiich will range, depensing on The auustny whsts the asssts of the relevant Sub.Fund are
mikd, s CUOGE % 10 0.5 % of she das el values undenyss) e neevas] Sute-Fund or Cass of Unis. payibie cuansty i armeans.

m Acimvinkstrasar: Tre fee kor (M roen Senvices proviied, BTounls tan annc rate of 0.0 1%, & calsuiated and soorusd on sach Valuation Day on e basts of The
Bt Assed Ve of e melsvad Sub-Func. I B payahie GLETery In aTears

® Registrar and Transfer Agent: The man components of the conpensabon o the services provided ars the number of e sosing adive Unt Casses, the
MmOer of ients’ BocaLris B the ks r ol TANSAConS P e,

T TAXATION OF THE FUND - TAXE D'ABONNEMENT

In mzcordancs witn T egsiation curmently prevaliing in Lussiboung, e Fund s not sutged to any tioss on incomes o cagdtal gains. The Fund s subgedt to s sibacnpbon
Ran Tisow af nbevabhand, Which amoLeis 1o B0 annual rabe of OIS Dased on the Met Aasel Viaks of eacn Sus-Fund af the erd of each A% NoaT GuBrer, daiudated
B PR quEterty, Howsver_ s L i necuced bo DUOTH Bor Net Agaet Valus relaled (o Unida Classes only gised at sigitde instRutional imvestors and for Sub-Funds
WTOAN S0/ OEGRCT i Colcive inveatment N money MAscet Nstrumenta And N deposta with Credt instiu bons.

Purmsuant o Articls 178 (a)of the anssndsd (e ol 17 Deosmber 2010, the nit pssst imssted in UCs. srsady subisdt to Taxe o abomnamand i sxsmptsd om Ehis bod
Irimrest ang civicend noomie necehid Dy the Fund may be subisct io non-recoviratie withhoking ta in the counires of ongn
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B8 OPEM POSITIONS ON FUTURES CONTRACTS

g8 31 December 2122, cernain SubeFuncs had e Biiowing DOSIToNS of Lounes (omrails

Tre broxecs of i The futures fated s SOCIETE GENERALE

B Amundi S.F, - Diversified Short-Term Bond

Humber of Conracts Mgty Urrealised Spprecistian | deproc ibon
Purchase/Sale  Deseript on date Cumancy  Comanitment in EUR in EUR
2,812 EUROBOSL 03.2023 EUR 243,701 B3 00 &8 78,030,00
25 EURD BUMND 032023 EUR 23547 SnR00 S40AT0.00
5708 EURQSCHATZ 03-2073 EUR -584 838 64000 o S 580,00
1B LONG GILT 032023 aap EE-HIRERE T 118278 K7
1L80E LS 2 YR NOTE FUTURE 032023 usD Pa8 283 S0 50T 54 60
-2H08 USSR NOTE FUTURE 03-2073 USD -185.282.57 84 1.330.780.3%
Tatal : 1II08.002.16
B Amundi 5.F. - Euro Curve T-10year
Humber of comtracts Maturity d apE i oy mtian
PurchaseSaks  Descripton cmbe Currency  Comenitment iIn CUR in EUR
-12 EURQBOEL 032023 ELUR -1 22671900 44.700.00
4B EURDBUND 037033 EUR -4 284,552 00 £34.TE0.00
-3 EUROEBEUXL 03-2023 EUR -2 204.070.00 ST .020.00
E&  EURC-BTP FUTURE 03-2023 EUR B.380.3%4.00 -512.800.00
3 EURC-OAT FUTURES 13-20F3 EUR AT 10800 -14. 840,00
M BRORT EULRZRTP 03-2023 EUR 2 A8T 5300 -2.210.00
Tatal L£365,450,00
®  Amundi 8.F. - Eure Curve 10+year
Humber of comrects Fdaquiney Urrealipod approcistian | deproci ibon
PurchasefSale  Descripton date Currency Comaitmont in EUR B CUR
-3 EURDBUND 032023 EuUR -2 503, 08000 131, 150.00
4 EURODBUML 0132022 EUR IEETEO0 =1100820.00
1 EURG-BTP FUTURE 032023 EUR 2,022 88800 «183.350,00
-4  EURG-0AT FUTURES 032023 EuUR <32 B2 00 38 56000
M BHORT EURO BTP 0220213 EUR 1821, 1800 1.700.00
Tatal : <108,330.00
B Amundi 5.F. - High Patontial Bond
Humber of comracts Maturity o app 1 oy ation
PurchaseiSale  Doscripon dute Currency  Comanitment in EUR n EUR
-1 EUROBOSL 03-2023 ELUR -1,132.35500 44.280.00
-7 EURDBUND 03-2023 EUR ~185414.00 18.800,00
B4 EURC SCHATZ 03-2023 EUR 8434,250 00 B5.218,00
-8 US 10 YR NOTE FUTURE 032023 LEL ] -4 AT0R03.TZ 131324410
0 USZ YR NOTE FUTURE J13-7073 usR 16,780, 13043 -7 2.550.00
Tatal : Fal ke il
® Amundi 5.F, - European Equity Cptimal Violatility
Humber of contracts Maturity d app ooy atson
Purchase/Sate  Descripton date Cumency  Commitment in EUR in CUR
-1,550 WSO EURDPE 032021 EUR a1 Al18 250 06 1,500 84000
Tatal ; 1,600,840.00
® Amundi 5F. - Absolute Return Mulli-Strategy Conirel
Humber of Soniracts Fatuny Ursealised apprecistian | doproc gian
PurchasefSale  Descripton date Cumrency  Comanitment in EUR in DUR
1 AMSTERDAM INDHEX 12023 EUR 147 B2 .00 -6,850.00
4 AUST 3YR BOND FUT 03-2023 AUl 4804 8030 40 6 206 20
17 BIAT A0 FUTURES 22023 TRY £0,585 55 S355,00
Cal 40 aT-2023 EUR 258,680 40 =11, 842,00
84
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Humber of comracts Mlaturity Urrealisod appreciatian ! deprocl sbian
Purchase/Sale  Description dnte Currency  Comsnitmant in EUR in EUR
17 CAN IDYR BOND FUT 03-2023 caD 718,657 98 -33,550.38
F DaAK NDEX 03-2073 ELUR a8, 17e.50 -25800.00
13 DS STOMX S0 AUTO 03-2023 EUR ~343,720,00 11,325.00
-3 DJSTOCL B0 FINANGY 03-2023 ELR -B4,557.00 -4i15.00
-t DJ STOROL SO0 TELES M 032023 ELUR -132.510.00 Ta50.00
1 DAY SONES MM 093-2073 usp 155287 BT B2
-1 BN CONSUM DISC S 03-2023 UsD 123, 30124 1020379
2 EMINIRUSS 1000 VALL 03-2023 LD 14027800 ~2BB4AT
-1 EMINI RUSSELL 1000 03-2023 USR =10 108 F 5426861
-5 EMINI RUSSELL 2000 03-2023 USD 41256841 242748
=10 EMINI SEF REESTATE 03-2023 usD 43750050 1115005
B E-MINI XALINDUSTRIA 03-2023 usD 55699709 5587 26
3 BN X0 TECHND 03-2023 USD 353,881 50 2127068
4 EANL AU UTILITIES 032033 LUsD 267, BR1.00 =10.14
250  EUROBOSEL 032023 EUR ~23.580,750.00 B05.530.00
27 EURD BUND 03.2023 ELUR <8,088,808 00 398.720,00
1B EUROBUXL 032023 ELR 1 45281100 2320000
S EURD SCHATZ 032023 EUR 10284, B820.00 114.455.00
1T EURO STOMK BANKS 03-2033 EUR BS6,BEE00 18,177.50
18 EUEO STOXK S0 032023 EUR B8, BR300 -23,110.00
B EURO STOMX 80 DN 12:2024 EUR «104,680.00 «2,750.60
22 EURDSTOMK 60 00 12,2033 EUR 28, 240.00 -2 570.00
15 EURO STOMNX 50 00 12-2038 ELUR 1E8.B00.00 12.110.00
12 EURD STOXX 50 DN 12-2025 EUR 157, 4410.00 BL480,00
M EURC-BTP FUTURE 032023 EUR 2,420,225 00 198, 750,00
-15  EURC-QAT FUTURES a3-2022 EUR -1.360. 54500 MTATLLR
<32 FTSE CHINA ASD 01-2023 UsD -ZB0.4T BB <3 580,87
11 FTHE DIVIDEMND FUTURE 122024 SHP TETTS 557,60
10 FTSEDMIDEND FUTURE 12-2023 Leizl o B61.58 11271
-1 FTSE TAIWAN INDEX 01-2023 USD 45,434 86 58719
5 FTIE 100 INDEX 03-2023 Gar 410,534 53 853,74

& FTSEUSE TOF 40 03-2023 ZAR 221 32T ES S0 TE

T FTSEMIBIDXFUT 03-2023 EUR 118,540.00 -675.00

5 HANG SENG INDEX 01.2023 HHD 53650 48 B.1B1.43
M HECEI FUTURES 012023 HED aESBIS 11 1381382
3 IBEX 35 INDEX FUTURE 012023 ELR 246.873.00 -212.50
-4 JAFANESE 10Y BOND 03-2033 S -3.T60,854 23 TELEAD.03
=4 KL CIHIPOSITE 10X 012033 NYR B3 B2 &1 <2064
2 HOSP 300 INDEX, 032023 R +108,5060.13 5.586.72
43 LOWNG GILT 03-2033 Gae -, 183 3R 11 203.302.34
SIS IMINL MDAK FUT 032023 EUR «374,310.00 B 080,00
32 MIN NS0 EMG MET 0320122 UsD 1,432, 78230 1814547
<3 MSC BRAAL U U 032033 L1 «134,0FF.50 -FLHB4 S
-1 MEL CHINA FUTURE 032023 usn 2241805 197,54
-BMSCT INDONESA 032023 U ~128,787.81 BEF 67
A MESIMESO G322 uso 80,383 43 2 53 6k
-3 MBCISING IXETS 01-2023 560 -BOLE4R.T1 ~167.67
-5 NASDAD 100 E-hNI 03-2023 URD -1, 025,04 1.93 8. TB8. 12
-4 NIKKED 235 (SGX) 03-2023 JPY -355.508 47 3.018.07
17 OMXSI0 NDEX FUTURE 01-2023 SEK 26824 -12 J552.58
-13  BET 51 FUTURES 03-2023 THE -T0,706.90 -2AN 10
-F  BGX CNX NFTY o1-2033 LT ] -5B.292 60 811 Bl
i1 SHORT EUROABTP 03-2023 EUR =11, 334,862 00 201 BR0.0G
3 SAPF EMINI BIOTECH 03-2033 USD 183,302 B8 534,08
-2 SE&P EMINICOM SERY 03-2023 LUED -118.5383 4 «50.68
2 SEP 500 AMNUAL DNV 12:2023 usD 30, 860.88 -2
3 SRP 500 EMIM 032023 USD 530 B34 5T 18R
B 5P 200 FUTURES 03-2023 AuD 1,006, 325,53 -16. 088 48
-2 BERITSE 60 BXFUT 03-2023 CAD 32361250 -1 244.77
B STON EURD LARGE 300 032033 EUR 131,084.00 «2 580,00
B STOXKEURS SWALL 200 032033 EUR =8 18, BL00 1 ATD.00
A0 STOXXEUROF 600 FUT 03-2023 EUR B0, TR0L00 24 010.00
B ST D0 BANK 03.2023 ELUR 188,574.00 1.708,00
7 ST000C 00 BASKS RES 032023 ELR F1EATA00 B 501800
2 STORKBL0 CHEM 032023 EUR 114,937.00 <5,420.00
S0 BTO0CLB00CONS & MAT 03-2023 EUR -254.770.00 11,550.00
81
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Humber of comracts Mlaturity Urrealisod appreciatian ! deprocl sbian
Purchase/Sale  Description dnte Currency  Comsnitmant in EUR in EUR
-3 STOMX B0 HEALTH 037073 EUR -§9,070.00 2.800,00
17 ATONOC SO0 NSURAN 03-2052 EUR a1 Baan -4 880,00
1B STONK 800 CHL B GAS 03-2023 EUR 310,088,090 -2.280.00
-5 STOMX 600 TECHNG 03-2023 EUR 144 Fr5.00 17.875.00
3 STOMK BDDUTIL 022022 ELR S3.700.00 -1.335.00
-4 EWESS MRT PNDEX FUT 03-7023 CHF -4 348 B0 -30.38
4 TOPI INDEX 03-2023 JPY SaT,4T.IT P24 12
§ USLONG BOND 03-2023 usD 81181729 -21.872.80
10 USULTRA BOND GET 132023 USR Tt 53480 -S43 18
<58  US10 YR NOTE FUTURE 032021 ush -5, 250,016 858 &Y GhE.60
B US0YE ULTRA T MOTE 032023 usD TH4 BE= 03 -4 484 58
48 USZYR NOTE FUTURE 03-2023 LiEIE i.135,848.78 ~46,034.06
AF  USSYR NOTE FUTURE 032023 ush 041,212 1482207
E WIGED INDEX FUT 032023 PLN 162 520 84 AR 1B
I KAB MATERWALS 03-2023 usD 231 800 42 «T.THT.30
B XAE ENERGY 032022 usn &E0,117.58 183537
1 XA HEALTH CARE 032023 usn 128,B1E12 342837
40 10 AUSTRALIAN BOND 032023 ALt 2847, 3 id 51 =11 1,640, 57
Tatal ; 2010.705.51
® Amundi 5.F. - Saving Box |
Humber of corviracts Batuey Urwealised sppreciatian | deproct son
PurchaseSake  Descripton dute Cumency  Comenitment in EUR in EUR
1 GAN IDYR BOKD FUT o3-2032 AR SRET AT -2 58008
15 EUROBOSL 032073 EUR 141544400 44,100,00
4 EURDEUND 032021 EUR <A70,BFR00 A8, 780,00
-3 EURDBUM 03-2023 EUR -228.407.00 BXI60.00
-1 EURQSCHATE 932033 ELR -1.080,B50.00 14,535,000
3 EURO-BTP FUTURE 03-2021 EUR Fa0AFTAD -24 450,00
A0 USSYRNOTE FUTURE 432073 usn <BE4A31 85 438770
£ 1Y AUSTRALIAN BOND 032023 AUD 12t,805.27 -168.62
Tatal : 158.632.70
B Amundi 5.F. - Saving Box Il
Humber of conracts Madurity wtion
Purchase/Sale  Dosoriphon LY Currency  Commitment in EUR in CUR
2 GAN 10YR BOND FUT 03-2023 CAD 11084882 -5.380.47
J8 ELROBOEL 032023 EUR 2,736, 837.00 126,150.00
2 EURCHBUXL 03-2023 EUR 152, 60800 G5 440.00
1T  EURQSCHATZ 03-2023 EUR -7 22, 2% 00 190 1,505.00
«F  EURG-BTP FUTURE 032023 EUR -ATT BEAOD AT A400.00
& EURCOAT FUTURES 032023 EUR 48, 815.00 45, 300.00
-5 USLONG BOND 032023 ush 451,005 BO 12480.67
P4 US 10 YR MOTE FUTURE 032023 usn <7.785,048.07 L]
0 USS YR NOTE FUTURE 032021 usn <1, THB.BEA S0 10, 731.A8
4 10Y AUSTRALLAN BOND 032023 AUl 243,812 45 -5 BE
Tatal : 42963007
= Amundi S.F. - Saving Bex
Humber of contracts Maturity Urrealised appreciation | deproci o
PurchasoiSale  Doscription L Curency  Comenitment in EUR in EUR
1 GAN I0YR BOND FUT 03-20F3 can FAT440 - S
-8 EUROEBOSL 03-2023 EUR -B48.J87.00 FB,440.00
-1 EURDBUND 03-20z2 EUR 4270700 Ba0.oo
-3 EUROBUML 03-2022 EUR 22840700 BRIB0.00
-3%  EURDSCHATI 03-2023 EUR -3 464 BS0.00 46.230.00
3 EURC-BTP FUTURE 03-20F2 ELUR 243700 ~24.450.00
-2 EURC-OAT FUTURES 03-2023 EUR =181, 408,00 18,120.00
-8 US 10 ¥R NOTE FUTURE 03-2023 uUsD 1181728 S.501.60
&
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Humber of comracts Mlaturity Urrealisod appreciatian ! deprocl sbian
Purchase/Sale  Descripton e Currency  Comenitment in EUR in EUR

-3 USS YR NOTE FUTURE 03-72023 UspR -2 55379585 14,858,517

2107 AUSTRALIAN BOND a3-2032 AL 12160827 - 188,87

Tartal : 17175460

83
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9 OPEMPOSITIONS ON FORWARD FOREIGN EXCHANGE CONTRACTS

As 8t 31 Decanvoer 2032, e Tosowns) Sub-Fun ol had open poanions of kenwand Forsgn echange CONIracs and related 1olal unnesised appradation [ deprecation
S haed Dediw o

B amundi 3F. - Diversified Short-Term Bond

Cusrency Amaount in EUR

Curmency recedvabile EUR 140, 17245800
LSk 23,357 ATE T4

Tatal : 165,539 029.T4

Curmncy payakio ELR 26,310,005.28
GBP 11482, 11142

(=) 120,138 508 45

Tatal : 157,041, 12016

Tatal unrealised : T.340.005.58

T frl mcpiry dube for afl open contracts will be 12 Janiery 2073
The countempartes of e forwardd are BARCLAYSE, Bank OF ANMERICA, HEEC, JP MORGAN, MORGAN STANLEY, SOCIETE GENERALE and STANDARD
CHARTERED.

B Amundi S F, - Emerging Markaets Bend 2024

Currency Amaunt in EUR

Curency recehvabie C2K 18,157, 58187
EUR 2434 ATRED

ush 33,718,832 ar

Total : 52,261, 993.62

Currency payabie ELR AT TT2B45 T
GaEP 2,867 270 52

usD 2308 08B T1

Tertal ; 52,751.274.98

Tatal snmealisod ! A, 881.31

Tre madmal Anai eqiny date for the open contakcs wil e 11 Januany 20623,
The counterpartes of e loraards ans BACO BILEAD, BAnk OF AMERICA, HEEC, SO0IETE GENERALE, STATE STREET and UBS

B amundi 3F, - Emerging Markeis Bond 2025

Cusraney Amaunt in EUR

Curfency recelvable EUR 5, 148, 65727
UsD B2, 750,447,848

Tortal ! 7,040, 309.21

Curtency payabile EUR 56, BT, BES (12
GBP .32, 00722

U 5,084, 11808

Tertal | 50,087.809.48

Tatal unrealised | -1.147 41023

Ths enaocal final sapiry dats for the open contrects will be 11 Janisany 2023,
The countspartes of ths loreards ane BANK OF AMERICA, HSSS and STATE STREET

B Amundi 5F, - Eure Curve T-10yoar

Cumrency Amauns in EUR

Curmency roehvatie EUR [Eif k]
USD 145,822 58

Taotal : 20E_BTS BT

Curmency payatsie EUR B0, BET .
usD 132,645 B4

Trkad : 203.044.50

Tatal unrealisoed : 7 11852

Tre final expiry dabe Tor a8 open contracts wil be 12 Jenuasy 2023
Ths counterparties of the foraands are BNF PARIBAS, SITIGROUF and HSEG
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®  Amundi §.F. - Euro Curve 10+yoar

Curency Amaunt in EUR

Curmency receivabio CAD 187,622 70
EUH [REN: kel

usD F42.481.70

Total 527.316.68

Curmency payabio EUR 440.6RE 08|
LED VU IR B

Tortal ; 5333502

Tatal unrealisod TR

Toe Benal ecpiry date Tor B2 Gpen contracts will be 12 Januay 2023
The counteepartes of e forsards ane BNFP PARIBAS. CITIGROUR and MOR GAN STANLEY

®  Amundi 5.F. - Global High Yield Opportunities 2025

Cimrency Amaunt in CUR

Cisrency recenvabio ELR 727 ,5EB 436 04
cap 5 A8 41

s TH 5807 Ba0BS

Tatal: ¥08,081. 7221

Curnncy payanio EUR 78,585 B4 35
UEn 225,082 57383

Tatal: 308,072,258 35

Tatsl unreslised ; 0,475,806

T i ddenal Bl epery clate or the Gped Sort ket wil be 24 March 3023

Tre counbeeparties of tne loraaros are BROWN BROTHER S, SOCIETE CENERALE and STATE STREET.

B Amundi §F. - SEIFM India Bond

CANTRA LY Arraunt in USD
Curmency rmeovans BT 5,616 500,07
Tatal ; 5,918, 500,02
Curmncy payabio UsD 5,870,000.00
Tatal ; 6,970.000.00
Tatsl unieslised | £1.400.98
Tre fnai sxcpiry date for of open conirmchs wall ne 70 Sanuary 2033
Tre counbéeparties of the forsands ane BNP PAREAS snd CREDIT AGRICOLE
B Amundi 3F. - High Patontial Bond
Crency Amaunt in EUR
Turmency rocehvatin EUR 17,455 464 &0
LG 120 T8
Tatal ¢ i, 6961830
Curency piyabile EUR 12,461, Bi6 XD
GBP 1,683 6ET 2
use 15,508 16221
Taital : i, 039,736 92
Tartal unrealisod : A6.438.70

The macomal Bnil #qiny date for the open contnrctswill bs 31 Janusny 2023,
T counteparties of he lorsands a0 BANS OF AMERICA, SORGAN STANLEY, SOCIETE GENERALE and STANDARD CHARTERED.

B Amundl 5F. - Absoluta Retum Mulll-Stratogy Control

Curency Agmaount in CUR
Curmney receivablo AL Ju31BE.11
BRL INEIRE BRI}
CAD 207 424N
CHF GOS8 385 33
CLP BT, 55643

GhH 5505
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COP 203.098.38
CIFr TRE_ 12T AR
Desi 521 BIT 23
ELRE 33,130,834.5T
GEp b R e ]
HRD BOGLEECLOI
HUF VBT E5523
{113 VBS_ 204 18
ILs 123, 55710
iR 1,035 44587
JEY A850, 181 24
KEW (L L |
MM BB GAE A7
MO 1,030,464 83
WED 1,184, 881 80
FHF 52180033
PLN 530,401.81
Rom LN 2
TEK | AR3.0EE &2
BG0 208, 158 52
THE 00, BEZ 90
TRY 18,777 81
T 875, 785,28
UG 11,389 BEX 34
ZAR TE GGT 43
Teotal | BT ABT.0484.93

Currency payablo ALD 2067 08001
BRL 432067 04
A 2A02. 97883
CHF 2484 11801
CLP 270564 40
ENH 1,00 407 42
COP VTS RO2.32
EUR 8,844 85120
GBP 86T EE0 4
HED B 576086
HUF 253 36541
[[E1EY el R
LS Je# 375 55
IR (R{FR R
JEY B0, BES &8
HEW 1 265, 612 B3
L] 456, 33008
MO 1168 AT0TT
NZD S48, 18042
FHF 830,317 B8
PLN 248,208 01
SEK 185817208
THE E7.B33.01
TRY BET BA3BN
WD |, Bald_ 545 34
usp 28,817,784 53
R 133, 18408
Tatal ; 66,98 88042

Tatsl unrealised | 22018251

Trs maoamal final spiry dates for the opsn conlmcts wil bs 15 Decsmber 2023,
The countemartes of the forsants gne BARCLAYS, BNP PARIBAS. BANK OF AMERICA, CITIROUF, CREMT AGRICOLE, GOLDMAN SACHS, HASC, JP
MORG AN, MORGAN STANLEY, ROYAL BANK OF GaNADS,. SOCIETE GENERALE, STANDARD CHARTERED and URS,

B Amundi 3 F. - Saving Bex |

Cusrancy Amaunt in EUR

Curnency recehvabie Gl 7. 88450
EUR I 264 304 07

Gap 10

JPY 155407

e a4 BB4 15

SAR 280N

SGD 34 Ba4212

(=10 |, |68 BT822

Tatsl ; 3,108,847 83

Currency payahle ALY 10, 378 50
GHF oe22a
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Moles to the Financial Slatemenis as al 31/12/22

ELR 1, 16566450
GEP 1,05 B4 44
HED 4 BO3LE3
SEK B.143.30
usD 45 558 40
Tatal : 3,084 10535

Tatal unmealized : 21, 182.48

Tre fnal wxpiny dube for 0l open confrocls will be 139 Januery 2033
The countepartes of iR loovards ane GNP PARELAS. RaM OF AMERICA, CITIGROUP, CREDNT AGRICOLE, JP MORGEAN, MORCAN STANLEY urd UBS,

B Amundl 5 F. - Saving Box 1l

Cusrency Amaunt in EUR

Curmncy meenvabin CAD W4B_358 78]
GHF §21,525.14

EUR 1,488, 17568

GEp 108 627 07

JPY 33112084

[ o A 1B 28

SAR B4,7E2.30

G0 BOJE5 BE

L= T,081 B3S_ 7R

Total: 3,520.009.52

Curmmey payable AU 174, 67007
CHF 121,568,500

EUR 114, B 26

GEP 1,08, A

NED 32, 58200

SER 2187858

LS Fded_ g8 4T

Tertad ; 3,481 93177

Totsl unrealised : 2H,087.75

Tre saomal fnal sqary cate for the open (ontracs wil bs 19 Janueny 3623,
Thie counterpartns of the foraards o BNP PARISAS. BANK OF AMERICA, CITIGROUP, GREDNT AGRICOLE, JP MORGAN, MORGAN STANLEY and UBS

B Amundi §F. - Saving Box Il

Currancy Ammaunt in CUR

‘Curmency recenvatin THF BQ_EBQJT
EUR 128782

GEP 20838013

JPY [ECRLTS ]

i o 1883517

SAR BLEBELOS

8GO 17.471.08

U a4, 27258

Tertal ; 1,577.188.41

Curmen ey payabila AL BZ.571.21
GHF B5, 13085

EUR B31_Boa<1

GEP 512,507 48

NED 14_B03 53

SEK BLBB0LIT

[1e] by |

Tortal : 1,864, 098,14

Tatal unrealised ! 12.908.27

Thae maamnal fnal eapiry cate o the open contrac wil be 10 Jaruary J023.
The Sounlpacties of Fe frvinds ane ENP PARRAS, BaNK OF AMERIZA, CITIGROUP, CREDIT AGRICOLE, JP MORGAN, MOREAN STANLEY, ROYAL BANK
OF CANADA ancd UBS.

B Amund 5F. - EUR Commoditios

Currency Admount in LUK
Curneney recaivabds £HF TR
ELR T.372. 1840
UEm a7 BEZ. 74283

87
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Tosal © a8 690,95

Turency payanio CHF B.E51.76
EUR 38.550,763.45
LSD T340 4454

Total: 45,816,088, 77
Total urroalised @ -367,974.21

Thae o il Bnal eapery dite for 88 open conlrais wil be 10 Janussy 2020,
Thek Counbiepaes of P lorwanos are SOCIETE GEMERALE ane STATE STREET.
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Moles to the Financial Slatemenis as al 31/12/22

10 OFTIONS
A% 3 31 Decsmber 2022, certain Sub-Funds had the Kilowing opsn poaiions:

UPFRONT PREMIUM OPTIONS CONTRACTS

B Amundi S F, - Absolute Return Multi-Strategy Condrol

Magurity Mumber of Tt

Contract Seike date Currency eptions eammitment in EUR
Cas a0 PuT 8200 I01EA EUH 4 .
Al SO0 PTICN - SO A WY 38 INDEX 16104 15OEY [0} ] 2,000,000 .
CALL COX OPTION - ITRAXK EURCFE CROSEVER 41500 LR ] EuUR 5000000 .
SERIES 38 INDEX

CALL CO¥ SPTION - ITRAKK EURCFE SERIES 38 INDEX B0 IO EUR 4,000,000 -
CHOE SEP VOL INDEX FUT 22 ISRRE uso 21 *
CHEOE SAP VOL INDEX FUT L] VS0223 usm - ENEFR -
CEOE S&PVOL INDEX, PUT -] el kT k] USD 21 .
GHOE S&P VOL INDEX FUT L] T2 st =21 145380
D) EURD STOXX 50 EUR JCALL 4000 0123 EUR -12 -30.60%. 29
O BURD STOXX 30 EUR [CALL 1778 01 123 EUR 28 SH0, BB TR
D EURD STOXX 50 EUR JCALL 4075 012 EUR =3 5,007 .58
D EURD STOXX 50 EUR JCALL 4 250 1BRIZT EUR =13 -55. 804 20
DU BURD STOMK 80 EUR /AL %800 1218 EUR 8 44, T84, 72
O EURD STOXX 50 EUR PUT 3278 0123 EUR . a
O EURD STOXX 50 EUR /PUT w00 0123 EUR 24 .
D EURS STOMX 80 EUR (PUT 2800 2001472 EUR ] 184, TEA, 54
O BURS STOXX 80 ELR PUT 3450 012 EUR <24 47, 188.22
OJ EURD STOM0C A0 EUR PUT A8 G123 EUH 24 .
0 BURD STOKX 50 EUR /PUT 3500 O F EUR -24 70,008,100
O BURCHSTORX 50 EUR PUT 3825 20 1IR3 EUR 24 -
2 EURCHSTOKK 50 EUR BUT 3550 2001123 EUR 1B &7 BE10F
D2 BURD STOKX 50 EUR (PUT 3775 0123 EUR 15 -
Oy BURC STORX 50 EUR /FUT 5m 1703F3 ELR -18 ©2.BETBF
OJ EURC STOKX 50 EUR PUT 3875 170373 EUR 1B <
DJ EURO STOXX 50 EUR PUT 3,700 1723 EUR 18 -
DJ EURO STOMXE 50 EUR PUT 3,300 ITHOED EUR =16 &4 30048
0 EURD STOMX 50 EUR /PUT 3500 1B/OB23 EUR 17 -
D EURO STOKX 50 EUR PUT 3275 1608/ EUR 18 1231,780.38
D LR STOME 50 EUR (PUT 3450 16/ 0623 EUR 18 -
[ EURD STOMX 50 ELR /PUT 33325 160623 EUR -17 138.011.80
OJ EURG STOKX 60 EUR #UT 3000 15112123 EUR AT 100, 506, 80
D EURCO STONK 50 ELR (PUT 2000 U EUK «17 M, 1B052
D EURO STOMX 50 EUR PUT o0 I EUR 7 -
EURD STOMX 50 DD oAl 125 1B HES ELUER 18 -
FOOTSE 100 /CALL B (1. 140 GEP = « 7033688
FOOTSRE 100 /PUT H IRy GBP ] .
FOOTEIE 100 /PUT Ei | JOU0LEA GEP 7 =
FOOTEE 100 /PUT 72 0112 GEP 1 -
FOOTSEE 100 /PUT T2 v GEP ¥ .
FOOTSE 100 /PUT ] VT2 GEP F 48 SHAT
FOOTESIE 100 /PUT BT LT GEP -7 108.148.B8
FOOTEE 100 /PUT n LT Nk GEP ¥ -
FOOTSIE 100 /PUT B2 1812428 GEP q -
FOOTSIE 100 /PUT 48 VESLHE GEP - 14 320,38
FOOTEE 100 /PUT a 153 GER ] 3
FOOTEE 100 /PUT =) 1S 2ED GEP ] -
FX OPTION - CALL AUD J PUT CAD naes FANEA AUD 500,000 -
FX OPTION - CALL ALID S PUT CAD 100 FEFRT -] ALD 500,000 -
FX OPTION - CALL AUDR I PUT NZD LR FRUNEI ALD BLOI0 -
FXOPTION - CALL AUDPUT NED 512 VB2 AUD S00.000 -
FX OPTION - CALL ALID T PUT KZD 1145 [ERT] ALD 500,000 -
FX OPTION - GALL AUDR I PUT USD pazs Imiz2 ALD [REEeRea] *
FXOPTION - CALL AUD I PUT USD DBy [RFETA] AUD «1,000,000 JENE 424 B4
FX OPTION - CALL AID S PUT USD LLATS ¥ 10623 ALD 1,006,000 .
FX QPTION - GALL EGR /PUT CHF L] 22123 EUR RIedlyH]e] -
FXOPTION - CALL EURJPUT CHF 1.0 1h EUH 300,000 -
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Moles to the Financial Slatemenis as al 3112722

FXOPTION - CALL EUR [ PUT GBP frl-k]} 011523 EUR 360,040 -
FXOPTION - SALL EUR J PUT GBP ol= ] 2011124 EUR 300,000 .
FXOPTION - GALL EUR [ PUT JFY 13450 Rl E ] EUR 300,000 -
FXOPTION - CALL EUR | PUT JPY 14700 ih R EUR 300,000 -
FXOPTION - GALL EUR [ PUT USD 1.03 1z EUR 1,200,000 .
FXOPTION - CALL EUR [ PUT USD .05 [ lE] EUR -1.300,000 -1.200.000.00
FXOPTION - SALL EUR | PUT USD 07 101523 ELR -1.000.000 - 1.000.000.00
FROPTION - CALL EUR / PUT USD n.oy 1aRiEa EUR -500,000 -500,000,00
FXOPTION - CALL ELR | PUT LSD o7 15032 EUR -1.000,000 -1,000,00:0.00
FX OPTION - CALL EUR [ PUT LSD [t 16 123 EUR 300,000 -
FXOPTION - CALL EUR / PUT USD 128 151 Ui EUR 300,000 -
FXOPTION - CALL GRP § PUT AUD 2, 108 12 GEP 300,000 .
FX OPTION - CALL GEP / PUT AUD 205 IO GEF 300,000 .
FX OPTION - CALL GBP | PUT CHF 129 HetaleE] el 00000 B
FXOPTION - CALL GBP | PUT OWF 1288 100 12 GEr 300,000 .
FX SPTION - CALL GRP / PUT SEX 1280 T EEY GEF 200,000 .
FX OPTION - CALL GEP [ PUT SEX X1 FENA G 200,000 .
FXOPTION - SALL USD [ PUT OHF [of- 1] A2 usn 704,000 .
FX OPTION - SALL USD { PUT SRM Fa2 IO 2N [N o] < 200,000 ~187 387 82
FX OPTION - CALL USD / PUT G T2 108 12D usD 200,000 .
FX OPTICN - CALL LSO [ PUT INE B0.00 [RLokyirk usn BOO.000 *
FX OPTION - GALL UED [ PUT INE E0.00 oTEa [BE: o] B00,000 a
FX OPTION - CALL USD | PUT INE B5.00 1oz uso 200,000 <187 387,82
FX OPTION - CALL USD { PUT INR BS00 LRl e usn -200,000 -187.387.52
FX OPTION - CALL USD { PUT INR BT.50 FEN2a usn 400000 ks
FX OPTION - GALL LSD | PUT INR B350 kAT Tl usn A00,000 .
FXOPTION - CALL USD [ PUT JPY 150,00 1D (B -3000,000 -201, 006 38
FXOPTION - GALL USD § PUT JPY LL R IUOAES a0 200000 -
FXOPTION - GALL LISD { PUT JFY 150,00 01 /0% S0 400,000 B
FXOPTION - CALL LSD J PUT JPY 130,00 0N/0SE3 (B2 400,000 -374.185.03
P QPFTION - GALL LFSD / PUT JPY 125.00 B OREa (%5 1] - 30000 -281 00628
FXOPTION - CALL USD I PUT JPY 125.00 INMTES Lsn 300,000 B
FXOPTION - SALL S0 PUT JPY 185, 00 34 /062 (B 500,000 .
FX OPTION - CALL ISDJ PUT JFY 100,00 FAMNGIHE F0 ] 500,000 =
FX OPTION - CALL USD/ PUT JFY .00 DTS usn 500,000 B
FXOPTION - SALL USD ] PUT 20y 104, 08 [ ] [ 800,000 .
FX OPTION - CALL FSD T PUT Y 5 Hiv] TArNS usD 400,000 .
FXOPTION - CALL USD I PUT JBY 10450 14010426 usn 400,000 -
FXOPTION - SALL IS0/ PUT JB9Y 10525 1506 [E2 e 500,000

FX OPTION - CALL PRS0 PUT JPY 8,50 1ANES [E ] 500,600 =
FX OFTION « CALL USD T PUT JPY 150,00 annaEs (1] «B00,000 «T4B.580.07
FX OPTION - CALL USD/PUT JPY 13000 01/l LD B0 -
FX OPTION - SALL IS0 PUT MXN #8.80 1R ES USn 400000 -
FXOPTION - CALL U0 PUT TRY a3.00 150623 (Bt EOO000 .
X OFTION - SALL USED T PUT TRY 2580 14082 [T B el BT dETA2
FXOPTION - PUT AUDH/ CALL CAD nes 221 MZ2 ALD SC000 -
FX OPTION - PUT AUD/ SALL CAD 0.Bas 2N ALD 800,000 =
FX OPTION - PUT AUD { SALL NZD 1044 Tk ] AL B0, 600 08,338,688
FXOPTION - PUT ALD F CALL NED 1.0 LR ALD 500,000 -
FX SPTION - PUT AUDH CALL NZD 1o 15114 AL 500,000 -
FX OPTION - PUT EUR/ CALL CHF 0.5 22 uza EUR 3o0.Coo =
FX OPTION - PUT EUR / CALL CHF o) 211124 ELR 200,000 -
FXOPTION - PUT EUR / GALL CFX 2450 2RM7E3 ELR -500,000 500,000.00
FX OPTION - PUT EUR/ SALL K 2535 ZROTE2 EUR S00.000 -
FX OPTION - PUT EUR f CALL CF% 2450 ZRORZY ELR =300, 000 J00,000.00
FXOFTION - PUT EUR / CALL CFX 26.00 ZRDBEI ELR 300,000 -
FX GFTHON - PUT EUR / CALL GEP o DY ELR 300,000 -
FX OPTION - PUT EUR / CALL CGBP o.en 2001 1124 EUR 300,000 .
FXOFETION - PUT EUR / CALL HUF 400.00 2T ELR -50,000 500.000.00
FX OFTHON - PUT EUR ! CALL HUF £30.00 2710723 EUR 500,000 =
FX OPTION - PUT EUR [ CALL JPY 11650 2001123 ELR 200,000 .
FX OETION - PUT EUR/ SALL JPY 1100 2001124 ELR 360,000 .
FX SPTION - PUT EUR  CALL MEN 20.50 I0TE ELER 300,000 30000000
FX QFTION - PUT EUR S SALL MXN 2200 Ak ELR 200,000 -
FXOPTION - PUT EUR/ SALL USD 1.08 oamnzI EUR 1,000,000 -
FXOPTION - PUTEUR CALL USD 068 1823 EUR =1, 600,060 1,000,000 00
FRQPTION - PUTEUR/ GALL USD 107 ALYl ELR 1,000,000 &
FXOPTION - PUT EUR/ CALL USD 068 Ll ELR 1.0:00,000 -
)
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FXOPTION - PUT EURY CALL USD oar (LRl ] EUR = 1,060,000 1,000,000.00
FXOPTION « PUT EURJ QALL USD 141 12z EUR 1,000,000 .
FXOPTION - PUT EUR [ GALL USD Qar (LR Tk ] EUR 1.000,000 -
FXOPTION - PUT EURY CALL USD .02 ST EUR 1. COCLG00 -
FXOPTION - PUT EURJ SALL USD 1.00 a3z EUR =1, 000,000 1,000,000,00
FXOPTION - PUT EUR CALL USD 1.00 IE0TIEY EUR 1,000,000 -
FXOPTION - PUT EUR / CALL USD [=3-1) FROTE3 ELR -1.000.000 1.000.0C0.00
FRLOPTION - PUT EUR / GALL USD 1083 181473 EUR 200,000 -
FXOPTION - PUT EUR / CALL LSD 1.085 [ES R 2] EUR 300,000 .
FXOPTION - PUT GEP [ CALL AUD im 023 GEP 300,000 -
FROPTION - PUT GBP / GALL ALID .75 [l GEP 300,000 -
FXOPTION - PUT GEP [ CALL CHF 1178 10V 1123 GE 300,000 .
FXOPTION - PUT GBP | CALL CHF 1.128 IO GEF 300,000 .
FXOPTION - PUT GBF / CALL SEX .00 231 1123 el 200,000 B
FXOPTION - PUT GEF /Sl SEW 1080 221024 GEr 300,000 .
FX SPTION - PUT 20 / CALL CRM [-1=t] PR k] s -4 0000 374, 725.03
FX OPTION - PUT LSO/ QALL CRH T 10T 123 usn 400000 .
FXOPTION - PUT S0/ SALL INE T7.00 i ] Nk usn 300,000 281,058 28
FX SPTION - PUT S0/ CALL INR #B1.00 i8] Fek ] [N o] 200,000 .
FX OPTION « PUT LSO/ CALL INK Tron 2Nz usD 400,000 .
FXOPTION - PUT USDH GALL INR B0L.00 FATL R usp 400,000 -
FXOPTION - PUT LSO/ SALL JPY 13400 e Tk ] usn <B00,000 SE2 1H2.88
FX OPTION « PUT USDH/ SALL JPY 14250 [ s uso BOO,000 “
FXOPTION - PUT USDH GALL JPY 13500 QL usn BO0.000 -
FX OPTION - PUT USDH SaLL JPY t42.50 1023 usn -EQ0.000 542,182,558
FX OPTION - PUT LSO S OALL MXN 2200 1B LIRS usn 400,000 .
MSCHEM INDEX /CALL [r4] ADHEI (B -8 -205,747.78
BASCHEM INDEX, (PUT -Fu] ANOEY a0 15 -
MSCHEM INDEX (FUT [3-21] TN S0 -15 38, 782.50
MIWHED 225 ICALL 28000 120123 JPY 3 -
MIWKED 225 PUT 25000 (kT k] JPY 1 -
NIHKKEN 225 PUT E000 120123 JPY 3 B
MIKE 225 PUT M HE 102N JPY 2 .
NEHE 225 1PUT rE500 (B JPY 4 =
FUT COX OPTEXN - COX MA HY 28 INDEX, .00 1STAED Lusn =5,000,000 4 6B4 03762
PUT GO OPTEIN - ITRAKXX ELROPE CROSSOVER SERIES 535,00 L ek EUR 3,500,000 -
38 INDEX,
PUT COX OPTION - ITRAXK EUROPE CROSSOVER SERIES AT.00 1SN ELUR 4,500,000 .
30 INDEX,
PUT SOX OPTEON « ITRAXX EUROPE CROSSOVER SERIES 574,00 15022 EUR 4,800,000 “
20 INDEX,
PUT GLug OFTEON - ITRAKX EUROPE CROSSOVER SERIES EF5.00 1SR EUR -5,0C0.000 5.000.,000.00
38 INDEX,
FUT SO OPTEIN - ITRALE EUROPE SERIES 38 INDEX 100,00 B2 EUR A, 000, GO0 -
PUT SO0 SPTION - ITRAKK EUROPE SERIES 38 INDEX 6,00 18022 EUR 4,000,000 .
PUT S0 OPTION - ITRAXK EUROPE SERIES 38 INDEX, 124.00 1ABAEY ELUR 4,000,000 4,000,000.00
RUSSELL 2000 INDEX /CALL 7.030 ITIEZ3 usn -2 =24 55747
RUSSELL 2000 INDEX PUT i.560 1 TIBE3 S0 3 485.079.88
RUSSELL 2000 INDEX PUT 780 \ TR S0 a .
SMI (ZURICH) [PUT I0LELD SROEEY SHF 1 -
S (EURECH) PUT 0500 JWONEI CHF ] -
SN ZURESH) PUT BEs0 V7022 CHF -3 36.508,57
S (ZURICH) PUT 10,600 T2 CHF =l -
S8 (EURICH) PUT 10,000 17 GHF -2 264700
SEP SO0 INDEX/CALL 4040 JWDEI a0 -2 B8.500.07
SERP 500 INDER ICALL 4300 ETRI23 s -1 -1V E20.08
SEP 500 INDEX /GALL 4. B850 LEM1223 [E2 e - ANT0.77
SBP SO0 INEX /PUT 1630 I HE2 (B2 | -
SEP SO0 INDEX/PUT 2850 bk ) (£ ] 2 .
SEP SO0 INDEX/PUT 1485 2000123 [F e 4 .
SEP 500 INDEX PUT 3680 2000123 (B2 k] -
BEP S00 INDEX PUT 3,810 ratijihea | (£ 4] = | BOS45. 18
SEP 800 INDEX (PUT 3400 1THEY [E2] 8 | 28,850, 78
SEP 300 INDEX PUT 3,800 1223 (B3] 1 .
SEP SO0 INDEX (PUT 2,880 1702Ra (B 2 177 715,85
SEP 800 INDEX (PUT 3,850 17022 S0 2 .
SEP 00 INDEX PUT 2,700 Bk (B3] A =T
SAP SO0 INDEX (PUT 3,578 151 2F usn 1 =
91
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EEP 500 INDEX PUT -l I&AE uED =1 13022180
SR 500 MDEX PUT 3400 VA2 usnD =1 a7 Te0.58
SF1 200 NDEX PUT BEZS 1013 ALID T -
P 200 INDEX FUT B.&00 18n1/za AuD 14 x
SWAP OPTION - PAY EURIBOR EM [ RES 0B50% cas DaM2ize EUR =1,400,000 +1,400,000.00
AR OFTION - PAY EURIBOR BM | REC 1.500% 1.5 D& EUR -1.000,000 -1,000,000.00
SR OFTION - PAY EURIBOR 5M J RES 1 .550% 155 DTDSiEa ELR 0000 -
AP OFTION - PAY EURIBOR B4/ REC 1.850% 155 TEDAIES EUR -ELO0T0 -500.0o0.no
AR OFTION - PAY EURIBOR &M /| REC 2.200% 23 D&NTIZA EUR 800,000 -
SWAF OFTION - PAY EURIBOR &M | REC 2 400% 243 DSy EUR -BLO U0 -B0.0G0.00
SWAF OFTION - PAY EURIBOR 8M 1 REC 7850% L CToEE2 EUR -EE0000 -0 000.no
SWAR CEFTION - PAY EURIBOR & | REC 2 T50% TS 25 uaT EUr - 100,000 -T00,00:0.00
SWAF OFTION - PAY LIBOR M/ REC 1.500% (i) e LNE:E o 3,300,000 .
SWAP QFTION - PAY LIBOR 3M | REG 2 800°% 280 RN ush =1, 300000 121808388
W CPTION - PAY LIBOR I REC B 000N E00 (et ] usn -B00,000 HE2 1E2 48
SWAP OPTION - PAY SOFR 1DV REC 2.000% 200 N Eirts R -4 000 374, T85.02
SWAF CFTION - PAY S0FR 1DV REC 2 250% 225 e usn 1, 30000 -
SWAP CPTION - PAY SOFR 1D/ REC 2. 750% aTs {LHeleie ] usn -8, B00,000 <8,184,010,08
EWAP OPFTION - PAY SOFR 1D/ BEC 1:200% 329 H e fk | [N o] =1, 700,000 LR
EWAP CPTION « IPAY S0FR 1D/ REC 3.500% 250 DA=liZY usn =3, 200,000 «2 580, 180 27
SWAF CPTION - PAY SOFR 1D/ REC 4.000% 4.00 DRJ/DZ3 usn -3.200,000 -7.980 380.37
EWAF CPTION - PAY TONA 1D/ BEC -008% DLOSTE IR JPY R4, 000, 000 a
SWAP OPTION « PAY TONA 1D/ RES 0 440% L2 b JPY 170,000,000 a
SWAR OFTION - PAY TONA 1D/ REC 0.441% e LEARR T JPY V00,000,000 -
SWAP OPTION - PAY TOMA 1D/ RES 0.787% DEE 12048 JPY 375,000,000 -
SWAF OPTION - PAY TONA 1D/ REC 0.500% osd (RN 2l JPY <300,0010,000 «213,040,48
SWAP CPTION - PAY 0100°% J REC SONIA 10 =R 1] LLERRT ] GEP -300.000 338,123.42
SWAP OPTION - PAY 0.200% | REG TONA 1D o IEMEE JPY FEDC00 000 -
SWAF OFTION - PAY 0430% / REG TOMNA 1D D =Tk JPY 170,000,000 -
SWAP OPTION - PAY 0.750% / REC LIBOR, 30 ars 123 (B2 i +3, 300,000 30832,050.03
SWAF OFTION - PAY 0.TE2% | REC TONA D et 12IAEE JFY 375,000.000 -
SWAF OFTION - PAY 0.600% / REC EURIBOR BM =L 1] DTMEEI EUR =340,000 340,000.00
SWAP OPTION - PAY 1.100% | REC LIBOR: 30 LR 1] Ve 2 (] =1, 204,000 302 05000
SWAF OFTION - PAY 1 250% I REC EURIBOR BM 125 LS EUR 200,000 =
SWAR OFTION - PAY | 350% / REC SOFR 1D 125 DE=E uan +1.300,000 121808386
SWAP OPTION - PAY 1 250% / BEC TONA 1D 1258 [E T i JPY 30, 000,060 .
EWAP OPTION - PAY 1 2T0% I REC SONIA 1D 127 T GEP 500,000 .
SWARF CRFTION « IPAY 1.300% / REC EURIBOR 60 130 OG22 EUR « 340,000 34000000
SWAP OPTISN - PAY 1.000% / REC EURIBOR BV 140 DRI ELR 1,000,000 .
EWAR OPTION « PAY 1 441% / REC TOMA 1D LR 131128 JPY 100,000,500

SWAPF CPTION « PRY 1.500% / RIEC SONIA 1D 150 (RFER Y] GBEP 00,000 x
SWAF OPFTION - PAY 1, 750% / REC S0FR 1D .75 RG24 (o o] =1, 300,008 1.2718.003.88
EWAP OPTISN - PAY 1. B00% | RES EURIBOR BM 1.BO [Tk ELIER 800,000 500,000,00
EWAPF OPTION - PAY 1.800% / REC EURIBOE &M 1.60 DamAEY EUK 00,000 .
EWAP OPTION - PAY 2.000% / REC ELRIBOM &l 200 2 EUR 3,860,000 .
SWAF OFTION - PAY 2, 000% | REC EURIBOR BM .00 12T ELR E.0COO00 -
SWAF OPFTION - PAY 2 000% / REC EURIBOR B 2.00 23033 ELR 780,000 =
SWaP OPTION « PAY 2 000% / RES LIBOR 3 2,00 aaEs L0 BCO 00 -
SWAF OFTION - PAY 2 000% / REC BOFR 1D 200 TRDEE4 LD 3,30.000 =
SWAF OPFTION - PAY 7.000% / REC B0FR 10 2.00 O1maad Lsn 400000 -
SWAF OFTIGN - PAY 2 200% / REC ELRIBOR BV 230 2ahugr EUR 3noaco =
SWAF OPFTION - PAY 2.200% T REC ELRIBOR B 230 OTREZE ELR 240000 =
SWAP OPTION - PAY 2 B0 | REC LIBOR 3M 2.80 ORI Lan 1,300,000 -
SWAP OPFTION - PAY 2 500% / REC S0FR 1D 250 1A LED 1,600,000 -
SWAP OPTION - PAY LO0DW M REC SOFR 1D 200 L. Ui fe ) LE i 3,260,000 .
SWAP OPTION - FAY 1060% /REC LIBOR 30 J.08 1503EY Lan 1,600,000 -
SWAP OPTION - PAY 11080% / REC LIBOR 3W e PR R [Ft] 1,400,000 -
SWAP OFTION - PAY 2450% J REC LIBOR 20 348 10123 (Bt v B, 000 -
SWAP OPTION - PAY 1EDD J REC LIBOR 30 b3 L] 200 DA [ i 1,050, 000 -
SWAP OPTION - PAY <.000% /T REC LIBOR IM 4.00 2W0EE) (k<] S50,000 =
EWAP OPTION - PAY 4.000% / REC LIBOR 214 4,00 30 usn A50,000 =
SWAP OPTION - PAY 4. 500% | HEC LIBOE 304 450 o 3Ea LD 200,000 -
SWAPOPTION - REC BBSW Ind F PAY 1. 250% 125 TRHI2S ALD B,500,000 .
SWAP OPTION - RES EURIBOR &M [ PAY 1,000% 1,00 EA] k] ELR 2,800,000 -
SWAP OPTION - RES EURIBOR BV / PAY 2.000% 200 1208 EUH 8,000,000 -
EWAFOPTION - REC LIBOR 34 7 PAY 1 350% 1,38 2AMEEY uED 2,400,060 =
SWAP OPTION - REC LIBOR 3M [ PAY 2,000% 200 oandEe LED BQO.RLO =
SWAP OPTICH - REC LIBOR 3M | PAY 3,000% oo 2801078 usn 1,050,000 -
82
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AP OPTION - REC STIBOR am i Pay 0250 0.3 A SER 3,300,000 -
SWAR OPTION - REC 0.230% / PAY ELURIZOR BM o4 Tz EUR 280,000 250,000.00
SWAP OFTION - REC -0.500% | FAY EURIBOR BN -0.50 t410IES EUR -1.300,000 1.300,000.00
WP OFTION - REC 0.500% / PAY ELURIS0R BM [=k4} aniza EUR -3.500,000 F.500.CC0. 00
SWAF OPTION - REC -0.850% / PAY EURIBOR M 088 DFIOBIES EUR -380,000 50,000,60
AP OFTION - REG 0 750% | PAY LIBOR 2 OTs TROEEY usn -2.400,000 2.248,770.30
SR OFTION - REC 0.B50%. / PAY EURISOR BM QEs L ] ELR -1 400,000 140000000
AP CFTION - REC 1 500% / PAY LIBOR 2 .50 shoim uso -1.050,000 G83,B35.68
T BOMD (AL 130,00 piliielk] usn -3 -1, B50.88
T BOND PUT 2100 RIS LB 2 -
T BOND PUT 100 JA02IE usp -3 144 458,00
US IVR T-NOTES /CALL 102,00 2N usn -7 -3 36,07 5.68
US YR T-NOTES (CALL 10325 223 [NE:E o -7 =314 587.11
US 2¥R T-NOTES PUT 10238 22 usn " B
US SYR T-NOTES Aall 10828 a2y usn a0 .
US 5VE T-NOTES (ALl 110,00 MOHEY R -45 -B56 TRE.0E
US 5YR T-NOTES PUT 1775 MOH23 usn 8] 421,102
uS 8YR T-NOTES PUT 10428 20223 usn 4800 Ta8, 023 6%
1Y R US TREASRY NOTE JCALL L1200 A0 [N o] B <37 BAD 05
10YR US TREASRY NOTE /CALL 19450 oz usD I .
10¥R U8 TREASKY NOTE PUT 10700 Uz uso B "
10YR US TREASRY NOTE PUT 108,00 Fia LR usn B A7, 543.88
10YR US TREASRY NOTE /PUT LRIE. ] Fouza usD =18 373 85465

Tal ; 11618, 772.60

A @ 31 December 3022, the 1ol ret aers? valus on Lipkont Prensum Options Contracts purchages amounted 1o EUR 2584 802.71
A ot 1 Deosmber 2033, ke ol mel rarkel value o0 Upkont Preavum Options Contracts soid antcured 1o BUR 1,585, 063,18,

Tre rswricounterparties of these cptions are SCCIETE GENERALE. JP MORGAN, MORGAN STANLEY, GOLDMAN SACHE, BANK OF AMERICA, CREMT
AGRICOLE. CIMGROUP, UBS, NOMURS andg STANDARD CHARTERED

B Amundi 5.F. - Saving Box |

Maturity Mumbor of Tatal
Contract Stk date Currency options commitment in EUR
SNAF OPFTION - PAY 1.370% | REC SONIA 1D LB} TRAET GEP 200,000 .
US 5V T-NOTES /CALL 10825 2AAE3 uso {1 *
US 8YR T-NOTES /Can L 100 Ll usD 18 205,088 02
US S¥R T-NOTES PUT 16525 M2 UED =20 265,340,568
Toml ; «20,235.0&

#a 9 31 December 2072, the ol net skt vitlus on Uplront Prevsium Opticna Contracs purchased amounted to EUR 124,057 85
Aa 0 31 December 2022, the ol net nakel value om Uplont Premium Oplicrs Conlracts soid arcunied 1o FUR 5 183,04,
Tha brokenicourtsmety of theas optons ans SSHCIETE GENERALE anvd UES:

B Amundl 5F, - Saving Box il

Maturity Mumbor of Tatal
Cantract Smike sty Curnensy opbans commitment in EUR
BNAP OFTION - PAY 1.2T10% / REC S0MIA 1D 127 2U0RTET GER B00.000 .
U3 5YR T-NOTES /GALL I35 4023 use 20 =
US SYR T-NOTES /CALL 1000 2402123 uso -30 -571,182.04
US ¥R T-NOTES PUT 1G5 25 PPl ] usD -4 530,681 86

Toml © =20, 57008

A 30 1) December 2022, (Fe Ioba med kel value on Uplon Previum Ootions Conlracs purcheted anmounied to EUR 248, 10624,
As o 31 Decsmber 2022, the tobel st nearkst valus on Uplont Premipm Optiors Contracts sold amountsd o EUR 11,558,008,
The broierfoouriemanty of thess options am SGCIETE GENERALE and USS.

B Amundi 5F. - Saving Box

Maturity Mumber of Tatal
Contract Seike ity Currency eptions commitment in ELR
SWAP OFTION - PAY 1 270% | REC SONIA 10 127 FU04rET GBe 200,000 -
US 8YR T-NOTES ICALL 108 24 HOEA LS 1% .
US 5YR T-NOTES /CALL 110,00 MIOAZE3 LISD -22 41887418
U3 SYR T-NOTES PUT plet-Ro HRIF2 usp -30 38000 AT

Toml: <20, BEZ 69

D
o
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Al @ 31 Dacamber 223, the totad rad pdried vl ke on Uplrond Preasum O0tord Contradts punchated awdcunted 1o ELR 88984 87,

i 3 31 December 2022, M 00N med prarke! vakie of Uplont Préasem Options Conlrachs S04 amounted 1o BUR 8 57340,

The prokericourbemarty of thess ogtions ane SGCIETE GENERALE and UES.

FUTURES-STYLE OPTIONS CONTRACTS

B Amundl SF, - Diversified Short-Term Bond

Maturity Humbor of Tatal
Cantract Smike sty CUrnensy opbans commitment in EUR
BOEL BUREX FCALL 11850 TR EUR -1.300 - 10.205,064.00
B0EL EUREX fCALL VE000 TS EUR 1300 *
B0EL EUREX /PUT 11550 AT EUR -1.300 E2.200.468.00
BOEL EUREX /PUT 116,50 701473 ELR 1.300 E
BOEL EUREX /PUT 1.7 27023 EUR 1.300 -
B0EL EUREX /PUT 1475 TN EUR -1.300 44.813,808.00
Tomml : 102.780.242.00
As 8t 31 Dwosmiber 2022, the tobel net unrsalsed appreciation on Futunes-Stye opbons contrachs anncon bed o EUR 182,000,040
Tra Droies of these options i SOCIETE GENERALE
®  Amundi S.F. - Eure Curve T-10year
laturity Mumber of Taital
Contract Suiko date Curnency opbians commitment in EUR
EURC BTP FUTURE /CALL 12850 T3 EUR 188 -
RS BUND FUTURE fCALL L Lok ] FTEEA EuR biid .
Total : =

A5 a0 3 December 2027, the tolal ned prreained depreciation on Futunes-Siyfe opbions contracts anicen ted to EUR 1873000

Tre bk of these oplicns 13 SOCIETE GENERALE

B Amundi S.F, - Euro Curve 10+year

Mumber of Total
Contract Seiko dxte Currency optians eommitment in EUR
ELADBTP FUTURE fCALL 12650 X0z ELR 117 .
EURLH BUND FUTURE JCALL 14000 A2 EUR 50
Tatsl : =

#5303 Decemiar F072, the i net enrealasd depreciation on FLtunes-Stys options contricts amounted i EUR 17.080.00

Tras brcicer of thess optons 14 SOCIETE GEMERALE

B Amundl .F, - Absolute Return Multl-Strategy Contrel

Matiarity Mismbor of Total

Contract Smike date Currency eptians commitaeent in EUR
B0E. BUREX JPUT 1500 FnOuEa ELR -30 1.201.887.30
EURD BTP FUTURE /GALL 11200 Iz EUR 10 .
ELRD BTP FUTURE /CALL 11250 PI G TE] EUR -18 -354 616,85
EURD BTP FUTURE /SaLL 1450 I3 ELR -10 -128.808.20
EURD BTP FUTURE /CALL Hi0sg ot EUR ] -
EURDBTF FUTURE PUT 108 50 sl ] EUR 18 514,783 70
ELRG BTP FUTURE /PUT ICEDD 01 EUR -10 +50.557.40
EURQ BUND FUTURE /GALL 13650 FTER EUR 10 -
EURD BUND FUTURE fCALL 133,00 brfal k] ELUR -0 -172.844,00
EURGC BUND FUTURE fCALL E41.00 201z EUR 12 .
EURD BUND FUTURE fCALL 13700 HIOHED EUR -24 -1l 626.08
EURD BUND FUTURE JCALL 13400 FElb k] EUR 12 -
EURD BUND FLUTURE /PUT 150 Oy EUR <24 2.715,085.44
EURD BUND FUTURE PUT P50 T2 EUR 24 245606112
EURD BUND FUTURE /PUT 13000 PR Rk ] EUR -24 5630272
EURD BUND FUTURE JPUT LR lale] 022N EUR 12 .

Total : B.EEE.B51.65

fs #t 31 Deommiber 2022, the tobad net errsalaed depreciation on Futunss-Styis opbons contracls anncn bed o EUIR 177,340.00

T Broier of thess oplions 18 SOCIETE GENERALE
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B Amundl §.F. - Saving Box |

Maturity Mumber of Tital
Cantract ke hale Currency opiane enmmitment in EUR
EURCH BUND FUTURE /CALL RLR ] T3 ELR 4 =
EURS BUND FUTURE /SALL 1233100 gkl EUR -B 58,045 80
ELRG BUND FLTURE fCALL 13700 2402123 ELR -B -ERATR.38
FURC BUND FUTURE /CALL 12400 023 ELR 4 -

Toml © -3i1,029.98

A @ 31 Decembaer 2003, (M 1008 el unrealaed depraciabion o8 FMMW‘G Seriracls ansln bed o EUIR 28000,
The oroker of thess optons s SOCIETE GENERALE

B Amundi 5.F. - Saving Box il

Katuriry Humber of Tt
Contract Sk date Gurrency opans commitment in EUR
EURC BUND FUTURE (CALL RER ATz ELR 12 -
ELRC BUND FUTURE fCALL 13800 T2 EUR =24 207136 B0
ERRO BUND FUTURE fCALL 130 24002123 ELR -20 -5234 688 .40
ELRC BUND FLITURE fCALL 12400 0223 ELR 10 &
EURD BUND FUTURE /PUT 1200 pilelel] EUR =20 788,335 B0
EURD BUND FUTURE /PUT LR 2402123 EUR 10 -

Tatsl : =43 280950

Ba @t 31 Decembar 2072, the tolal net cnrsalissd depreciaton on Futunes-STyie ophons contracts announ bed to ELR 670.00
Trae brcioer of thess optons 14 SOCIETE GEMERALE

B Amundi 3.F. - Saving Box 0l

Maturity Mismibor of Tatal

Contract Sk date Currency optians commitmant in EUR
EURD BUND FUTURE /CALL 136,50 0 EUR 4 .
EURD BUND FUTURE [CALL 12200 IOz EUR s} 88,045, B0
EURD BUND FUTURE /CALL 13700 M2 EUR .| 291,874 08
EURC BUND FUTURE fCALL 13400 MY EuR a .
EURLH BUND FUTURE /PUT 12000 kTl EUR -8 a7
EURS BUND FUTURE /PUT 122,00 2 aielieh EUR 4

e
Taml: -8R

Aa 31 December 2022, the ol ned Urrealined depreciation on Futunes-Siye oplons contracls anoun bed to EUR 300,00
The roices of thess oplions |5 SOCIETE GENERALE,

85
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11 BWAPS

A% @ 31 Decsmber 2022, certain Sub-Funds had the Kilowing positions on svapa contracts

Plesse refer o the rote 1.3 for

o i .

®  Amundi 8 F, - Diversified Short-Term Bond

Unnea lised
Maturity Recabvod GainfLoss)
Date Contract Undertyng Rito aid Rate  Currency  Counterpamy Haminal in EUR
20-0wi-27  Creat Delaur Swap Buyer Dasl SE . 1.000% EUR  SIMIGROUP f, 600,000 =103, 67 .69
20-Dec-77  Cred? Delaul Swap Buysr BBV Ind Frnance = 1.000% EUR  ENPPARIEAS 5,300,000 25347385
Carynian
20-0we-2T  Crect? Delauf Saap Guysr BMYWY Ul Capiai . 1000 EUR  BNF FARIBAS 10,000,000 -110,823.53
LG
20-Deg-27  Crect Default Swap Bayer BNP Patitas = 1000 EUR  BANKOF 10100000 -304 533,00
ANERICA
20-Dec-2T  Creat Dwlaul Seap Buyer Eloas . 1.000% EUR P MORGAN 2,500,000 13168500
20:Dec-27  Crecit Defaufl Swip Buyer Eloan . 1000%  EUR  BNPPARIGAS 2,860,000 131,681,010
20Dwc-27  Crecit Delault Swap Buyer Enl Spa 1.000% EuR  CIMGROUP 1, G00,000 81,344 00
20-Des-77  Crec? Delaull Swap Buyer Unicrednt . 1.000% EUR P RMORGAN 5,700,000 42487.51
F0-Deg-F7  Crec? Delauft Swap Selier  Akronobsl 1. 000 = EUR  CITIGROUP 10,000,000 -B3.3%7 47
20027 Cred? Defaus Swap Ssiler Banco Santander 1.000% . EUR  BNP PARIBAS T A50000 275,580 18
SA
20:0ee:27  Cred® Delaul Swap Sl BARCLAYS PLS 1,00:0% EUR  BaNKOF 5,700,000 <187 .08
HERICA,
20-Dwe.2T  Creat Defaur Swap Selwr BP PLC 1.00d% . EUR  CIMGROLUP 10,000,500 28,2848 88
2000627  Cread Deliid & Swap Seller  Créal Agricole 1.000% ' EUR P MORGAN 10,000,800 21006516
20-Jun-23  Crecht Delauk Swap Seiler  EDF 1.000% - EUR  MORGAN 15,000,000 28,741 B8
STANLEY
-dure23 Credt Delaul Swap Selise  Ensrgian os 5.000% - EUR  JFRORGAN 15,000,000 121,102,858
Porugal SA
20-Dec-F7  Crect Delaul Swap Seier  Stellantis MY 5.000% S EUR  ENF PARIBAS 5, 700000 817 478,05
Tatak 1.117,763.17
B Amundi 5.F. - Emerging Markots Bond 2024
Unnealised
Maburity Recebvod Gaind{Loss)
Date Comtract Ungerying Hato Faid Rate  Currency  Coumterparty Homanal in EUR
20-Jun24  Crec? Delaul Swap Seilee  ARCe France 5.000% - EUR CREDT SUISSE 1,200,000 8.579 51
2-dredd Cret Dwlaur Swap Seller  Ardagh Packagng 5.000% EUR  CREDNT SUKSSE 1,000,000 -12.230.78
Financs PLC
2eduredd  Cred? Defaul Swap Seiler Branl 1.000% . UshD  GOLDMAN 2,800,000 2,083 38
SACHS
F0-Junde  Creat Defaul Seup Seier  Gma Ggm SA 5,00:0% « EUR  GOLDMAN 1,000,000 33,781, 87
SalHS
20duredd  Credt Defaur Swap Seiwr  Cowonibin 1.000% . ush  GOUDNAN 2,500,500 8,541 40
SAOHS
20-Jumk3d Crect Deloul Swap Selisr  Faunsos 5.000% - EUR P MORGAN 1,000,000 42,055 88
2-Juredd Crecd Defaur Soap Seier Grlles 5.000% EUR  CREDT SUNSSE 1,000,000 11,3255
Hedure @ Credt Defaul Saap 3eiee  Hapag-Liyoad 5.000% EUR P MORGAN 1,000,000 40, 716.43
20 dure2Y  Creal DefauR Swop Seiler  Jaguar Libod Rove: 5.000% . EUR P MORGAN A0, 000 =121 5
PLE
20-Jun 24 Crect Dwlaul Seap Seder  Kavo Bordoo 5.000% - EUR  JP MORGAN 1,000,000 40,845,498
Tewoom 580U
Medunedil Credt Defouk Swap Selier O European Groop 8. 00:0% EUR CREMNT SUMSSE 1,200,000 &0 400 08
BY
20-Sep-73  Crect DefauR Seap Seier  Pene Proy FOG 1.000% - usSp  CIMGROUP 10000 -10.335.78
aster
H-dune 34 Creat Defaun Swep Seier  Penvsx Proj FDG 1.000% USD  BARCLAYS 2,000,000 -B3.837 .22
thaaber
20-Jurn-3d Credt Delaul Seap Seier  Rols-Royee PLG 1.000% - EUR  JFMURGAN 1,000,000 -8.B01.15
20-JureBd Crect Defaul Senp Seller  South Afrca 1.000% - UsSD. GOLDMAN 2,500,000 -1.335.09
SalHE
20-undq Crect Delbiul Swup Seller  Tewoomiale 1,00:0% ! EUR  CREDIT SUBSSE 1,800,600 33,133.82
duredd  Creat DefauR Seaap Seller Thysssoknupp AG 1.000% . EUR  GOLDMAN 1, 000, G -3, BTEL e
SaCHS
20durvdd Creat Defaur Seap Selier  UPC Hoksng By 5.000% . EUR P MORGAN 1, 000,000 46, 701687
06
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Unrealsod
Maturity Rocateed GainffLoss)
Date Contract Undariying Hato Faid Rate  Currency Counterparty Momanal in UK
2duredd  Cred? Defaust Swap Seiee Valeo S0 1 00l . EUR  GOLDMAN 1,010,000 <5, T2 1
SACHS
F0Jundd  Creod Defau? Seup Seiler Vensure Monoidrg  5.000% - EUR P MORGAN 1,000,000 2882150
AB
20-Jun-dd Crecdd Delaul Seap Seier  Virgin Media 5000 - EUR  GOLDMAN 1,000,000 arzzaee
Finance PLES SACHE
20-Jun3d  Crect Dwlaul Swap Seier Votvo Cam A5 .000% - EUR  GOLOMAN 1,000,000 S8 B30 BT
SALHS
20-Junedd Crect Delaul Seap Seier Ziggoe Bora 000 E EUR P MORGAN 1000000 AT.03T.48
Gompary BV
Tatal: 23880079
® Amundi 8F. - Emerging Markets Bond 2025
Unrealsed
Maturity Rocarved Qainioss]
Lrate Contract Uﬂdﬂ!ﬂj Ratu Paid Rate  Currency hum Mamanal Iin EUR
= 1 = e =
2-Dec-24  Credd Defaus Swap Selier A Frande - KM 5.000% L EUR  BNF PARIBAS 1,000,000 1201412
20-Dec-24  Credt Delaul Swap Seer  Ace France 5.000% EUR GOLDMAN 2,000,060 23 240AT
BACHS
20-Dei-24  Craa? Delaul Swilp Selled  Ariagh Patagng 5.000% . EUR  MORGAN 1,540,000 1867348
Finanos PLE STANLEY
#eDec.24  Crecit Defaul Swap Seles  Brasl 1. 000% B USH  MORGAN o 000, 600 <BO81.T1
STANLEY
20-Dec-24  Crect Dwlauk Seap Seier Cma Cgm 58 5.000% - EUR.  JF MORGAN 1. 800.000 H1.525.53
20-Dwe-24  Cred? Defaul Swap Selsr  Coombia 1.000% E Ush BARCLAYS 4,000,000 =31 850,64
F0-Dec-34  Creat Defau? Seup Seier Faumecn 5.000% - EUR GOLDaan 2,000,000 ELETER-]
SACHS
20-Dec-24  Crecd? Delaul Seap Seiwr Griois 5000 - EUR  ENPPARIBAT 1,500,000 14.885.71
200024 Cread Defaus Swip Selier  Hapag-Liyod 5 000 . EUR P MORGAN 1,600,000 15,878,680
20-Dec- 24 Crecdt Defaul Swap Seier  Habio Borcko 5.000% . EUR P MORGAN 1,500,000 TO, 14023
Teee SAL
2-Dee-24  Cred? Defaus Seap Seie O Evopean Group S.000% - EUR  GOLDMAN 1.500.000 1356084
B SACHS
2rBep-2d Credt Defaus Swap Seller  Peosex Pro) FDG 1 00 sk CIMGROUP 1,000,000 ~10235. 78
W e
H-Dwo-24  Srecd Dwlauk Swap Seler  Pemex Prog FOG 1 .000% E usx BaRCLAYS 8,000,000 24BOH3.8T
e
20.0me-24  Creat Defaun Swap Seliss  Rols.Royos PLC 1 0% EUR  GOuDsAN 2,000,000 =15 B4l 20
SACHS
20-Dec-34  Cred? Default Sewap Seiee South Anca 1.000% - usD GOLDMAN 4,000,000 BLT-FE: -]
SACHS
20-Dec-P4  Crec? Delaust Swap Seler Teiscomitais 1.000% - EUR  BANCOF 2,000,000 P4 18.6F
AMERISA
20-Osc-24  Crect Dwlaus Seap Seier  Thysasninupp AG 1.000% - EUR  GOLoMaN 1,800,000 -7 sB.20
SalHE
20-Dec-24  Crest Delaull Swap Sl UPLC Holing BY 5.000% E EUR  MORGAN 1. 500,060 BEADTAT
STAMLEY
20-Dec-34  Srecd Dwlauk Seap Ssier Valso S0 1.000% - EUR 2P MORSAN 1,600,000 S1FATH 4
20:De0-24  Crect Defaull Swap Seier Versure Momoidng  5.000% « EUR  BANKOF 2,000,000 47,358 68
AR AMERICA
20-0wi-24  Creat Defaun Seap Seiier Wingin Meda 5.000% E EUR  JF MORGAN 1,500, 000 B2 X245
Finanos PLE
F0-Dwg-24  Srecd Owlau® Seap Seler Wolvo Cams A5 5.000% E EUR  GOLOMAN 1,500,000 107 407,88
SACHSE
20-Dec-24  Crect Delaull Swap Seiee  Figgo Bona 5.000% - EUR  JF MORGAN 1,500,000 350288
Compary 2V
Tatal: 10T 560,68
a7
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B Amundi 3.F, - Eure Curve T-10yaar

Unrealisod
Maturity Recoreed Gainiloss)
Date Contrast Undurlyg Riti Pald Rute  Curmaney Caumterparty Haménal in EUR
02-Sep-32  Inefalt Rate Sadd - 2.430% Eurbe B EUR  CIMGROUP 2,500,000 -129.311.55
18-Seg-24  Ineresd Rate Saap = 2506 Evrkor 684 EUR ¥ MORGAN 5500000 H4.907.77
16:Sap24  Interest Rabe Saap . 2.43T% Evribsor B EUR 2P MORGAN 8,504,000 ~TO B3 A8
Ui-Sep-24  Imerest Ritle Sakp . 2.145% Eurgsor Bad EUR  CIMGROUF 8,000,000 =103 BE5. 57
Tatal; -3EEE5T.23
B Amundi 5.F. - Euro Curve 10+yoar
Unroalised
Maturity Hecabved GainiLoss)
Date Contract Underiying Rate Faid Rate  Curmency Counterparty Maménal in EUR
O2-Mar-23  Interest Rabe Swap * 0.850% Euntor 614 EUR P MORGAN 1 100,000 -193077.08
18-Sep-24  Interest Rabe Samp - 2.504% Eunbor B EUR  JP MORGAN 3,700,000 43 58522
03-Mar32  Inenes Rite Swiip - HE A Euntar B EUR  BANKOF 2,000,000 ST 0178
ANMERICA
Of-Sep-24  Interesl Rate Swagn . 2.148% Eurnese B8 EUR CIMGROUP 4,00:0,060 HE26Y 72
Tatal: 8510780
B Amundi 5.F. - Global High Yield Opportunities 2025
Unrealsed
Maturity Hecaivod GainiL ok )
Date ‘Contract Unelerbying Hato Paid Rate  Currency Counberparty Homéanal in EUR
200825 Credt Defaun Swap Seler SO0 NAHY 35 5.000% - usD P MORGAN 14,850,060 05 36527
Index
Teotal: JHEI6.07
® Amundi 5.F. - High Potential Bond
Unrealised
Maturity Hocareed Gainfiloss)
Date Contract Underlying Ratn Paid Rate _ Curroncy Counterparty Haminal in EUR
20-Dec. 38 Cread Delaus Swap Buyer Ghie . 1L000%  USD P MORGAN 2,000,000 11 408, TR
20-Dec-26  Oredt Delaul Soap Buyer Lioyds Baning . 1000 EUR 2P MORGAN 1,000,000 9821.62
Group PLG
200028 Cread Defisus Swap Selle  Munichre 1 0l . EUR  JF MORGAN 1,600,000 v s d
Tatal; <1,680.38
® Amundi 5.F. - Absolute Return Multi-Strategy Contral
Unroalised
Maturity Hoceived GainilLoss)
Date Contract Underlying Hato Fald Rete  Curmency  Coumbnrparty Momanal in EUR
20-Dec-78  Creckt Delaul Swap Buysr Bank of Ghina Lid . 1000%  USD  GOLDMAN 100,000 ~1011,04
SACHS
20-Deg-2T  Credt Delaul Swap Boyer G0N NA HY 30 - SO0T% LS GOLDAAN 2,000,000 =11.820. 18
Ingex SALHS
20-Dwe-2T  Crea? Deliull Swilp Buysd GO NA HY 35 . S00r% USD BANSOF 2,000,006 SRE: - 8]
Ingex ARMERICA
20-Dwg-27  Crecht Defaun Saap Buyer COX NA G 30 . 1000 U3D  BaAn OF 1,500,000 -11.288.32
(L AMERICH,
20027 Creal Difaun Swap Buysr Crira . 000 USD  BNPPARIBAS 00,000 B 2B B4
20-Dec-28  Crec? Defaul Seap Buysr Grra Construction = 1.000% UsSD  GOLosanN 100,000 -1011.02
Barx SACHS
20-Dei-20  Gredy Delaul Saap Bayer Grra Devwiopment g 1.000% USD  GOLDMAAN 1L 000 11008
Bari SALHS
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unrealioed
Maturisy Raceived Gaind{Losc)
Date Contract Undariying Hato Paid Rate Curmency Counterparty Momanal in EUR
20:Dwe27  Crec? Defaul Swap Buysr Colonibia . 1.000% USD  BNP PAKIDAS 400,000 28 0800
20-Jure 2 Cred Delaun Swap Buyer CHX Corpocation . 1000 usn GO DaaN 0,000 =3, 584 68
SACHS
20-Dec-256 Credt Delaun Seap Buyer Ineuatnal and - 1.000% UsD  COLDMAN 100.000 -Bes. 26
Commertinl Bl SalHS
of China
20-Jure35  Cred? Delaul Swap Buyer Ingerand Kamd - 1.000% usnh  GOLDMAN 200,000 -4, 181.05
Company SACHS
20-Dec-27  Creds Defaul Swap Buyer (Tra Eurgpe * SN EUR  GO0DesAN S.500.000 -4, 863,00
Croasover Senea SAlHS
I8 inden
20-Dec-27  Credt Defaunt Swap Buysr i Trmo: Europs - S 000% EUR - BAaNE OF 4,800,000 40, BZF1. 08
Croasover Senea ANMERICA,
3B Indsx
200027 Credt Defaus Swap Bayer 1Traxk Europe . S000% EUR  CIMGROUE 8,000,000 8154200
Croasaver Seres
I index
200627 Crect Delaus Swap Buyer (Traxk Europe . SEOI% EUR  GOUDMAN 320,000 B EST
Groasdver Semes SACHE
38 Ingex
20-Dec-27  Crecht Defaus Swap Buyer 1Trasx Europe - SO0 EUR  MORGAN S0LCD -1.535.73
Groasover Sensa STANLEY
18 Index
200637 e Owfaul Swap Buysr (T Europe . 1000%  EUR  GOLDMAN 2,000,000 -7.088 02
Serwa JU Incex SalHE
20.06c-27  Crect? Dulaul Swap Buyer (Trs Europe . 100 EUR COLDMAN 15,000,000 52,0001
Snres 38 Incex BASHE
20-Dec-27  Crea? Dwlaull Swap Buyer (Trino Europs . 1000%  EUR  GOLDMAN 4,000,000 SFRE N
Seren 10 Incex ol L
20-Dec-27  Crecht Defaul Swap Buyer (Trasx Eurgpe - 1.000% ELR ENFP FAR|BAS 5500000 -19.437.08
Sares 38 Incex
20-Dec-77  Cred? Dwlaul Seap Buysr Kingdom of Saud = 1000% USD  GOLDMAN 800,000 -B44373
AFAE SACHD
PO-Dec-77  Crect Delaun Swap Buyer Mesioo B 1000% USD  MORGAN 1,000,000 10,432.74
STANLEY
20-Dec-27  Cread Defaun Swvap Bayer South Alfca . 1000 UsD  MORGAN BOCLO00 STl
STANLEY
P0-Dec-?5  Crect Delaut Swap Buyer The Expeet-Import - 000N USD  GOLDMAN 100000 -1,390.76
Bark of Chira BACHE
20 Juredd  Creat Defaust Swap Buyer Total Capdsl Si - 1.000% EUR  MORGAN 100,000 5,331 81
STANLEY
20027 Creal Delaul Swap Buyer Turkey = 1.000% USD  MORGAN SO0, 000 T4, 424,08
STANLEY
20-Dec26  Crean Delaul Swap Seier ARk Finco B 5.000% . EUR  OOLDMAN 300,000 25, 14837
SACHS
20:0ec:28 Cred? Delnult Swap Seler ARG Franoe A.000% s EUR  JF MORGAN 100,000 “8.203.7F
20-Dec-28  Crecht Defaut Swap Seler BBV I Finance 1.000% - EUR  GOLDMAN D000 -5.820.29
Caymnan SACHS
2035 Credt Deloull Svap Seiee BP PLC 1.000% . EUR  MORGAN 00000 257307
STAMLEY
20-Jure 27 Creg Delaun Seap Seier GO NA HY 28 a.00% % USD  BANROF 3,8E0000 TH.OER.3N
Inctex ARERICA,
20-Dec-2T  Crecd Defauft Swap Seter GO NA WY 30 5.000% . UsD P MORGAN 2,000,000 11,628.18
Inddex
20-Jun33  Cred? Delou Seup Seler  SOX NA G 34 1,000% . USD  MORGAN 1,700,000 §,1B5.08
I STANLEY
20eduredd  Cred? Deloull Swap Seter COX N 1G 34 1.000% . USD  MORGAN 5,500,000 33,507, 44
Index STAMNLEY
20-dun2s  Cred® Delaul Swap Seher GO0 NA G 34 1,000% = USD  BaNKOF 2,800,000 16, 230.82
Index AMERICA,
F0-Dec-27  Crea? Delau® Swap Seher COXNA G 33 1.000% - USD  BANEOF 300,000 135768
Index AMERICA
00827 Credt Delnul Swap Seher  COX N& 15 38 1.000% & usD  JF MORGAN 300,000 1387 ER
(L
20-Dec-27  Crectt Delpuf Swap Seler GO0 NA G 38 1.000% & USD  GOUDMAN el ool LEEh
Inamex SALHS

[is]
=]
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Unnes lkod
Maturity Feg abved GaindLoss)
Date Contract Undarty ing Rt Paid Rite  Curroncy Counberparty Homanal in EUR
20Dwc-2f  Cred? Defaul Swap Seiler  Chira 1.0040% . usn w 800,000 B8O 38
F0-Jund3  Gread Defaul Seup Seier  Ensrgias de 5,00:0% + EUR  MORGAN 300,000 B AE2 08
Porugal S STANLEY
20-Dec-25 Crecd? Delauk Seap Seiwr  Hannover Ruscx 1.000% - EUR  GOLDMAN 00000 1,885,568
SE SAOHS
20-De0-27  Crect Deloul Swap Selier  (Trax Europs 5.000% - EUR  BANKOF 2,000,000 18,142 61
Croasiver Saned ANERICA
38 Ingdex
2dured  Cred? Defdul Swap Seller  Troo Eutope 1.000% . EUR  GOLD8AN 1,000,000 20,845 51
Seren 37 Incex BANHE
20:00e:27  Cred® Defoul Swap Selier  (Traxx Europs 1,00:0% = EUR  GOUDMAN 5,300,000 18,730 28
Seried 30 Index SalHS
70-Dec-27  Cred? Delaul Swap Ssiwr  Mraoo Jepan Senes. 1.000% - Y GOLDMAN 300,000,000 11,777,680
38 Index BalHE
20.Jun2l  Crecit Deloul Swap Seier  Natungy Ensngy 1.000% +  EUR  MORGAN 300,000 LR
Grup STANLEY
20-ur 35 Crect Defaul Swap Seler  Natawsl Marets 1.000% 3 EUR  MORGAN L] 115405
PLEG STANLEY
20-ivdt Cred Delaur Seap Selwr  Saipem Finance 5.000% . EUR P MORGAN 0000 ~10,088.75
Intematoral By
20-Dec-28  Crect Delaul Swap Seier TG Holding 1.000% - EUR w 200000 o
20-0ei-20  Cred] Defaul Swap Selier  Wirgn Media S.000% . EUR 2P MORGAN kil 11,822 .44
Finanies PLC
Vit Inds Eguaty Swn 4 P iogen Embl Solr 100.20% . UsSh P MORGAN 1,800,500 <88, 356,08
Giabal Cors
18-Jar23  Indes Equily Swan J Fhigman Embi  Solr 10-0_.35% uUsnD  JPFMORGAN 850,000 M 21136
Global Gore
1Gaduredd  Infiation Swip - 1A CPTFEMU 2A451% EUR  SIMGR3UP 200,000 8,084 A%
Wt
15-durv2T  inkanon Swid - 2.845% 18 CPFTFEMU EUR CIMGROLE 1,300,000 <35,858.30
Indes
18dun-2  Infiaton Swakn 1M CPTFEML 28480 EUR  CIMGROLP 1,300,000 48,000 B4
(S0
15Fet-27  Infaton Swan - 2.570% IMCFTFEMU  EUR- P MORGAN 1,500,000 -102 388,37
Index
1SJunt  Infiaton Swin = 1M CPTFERL 3.185% EUR  MORGAN 1,800,000 40,7012
ricie; STANLEY
15-Jun- 37 Infladon Swen - 1M CPTFERMU 253 EUR  GOLDMAN 4000an 15642 48
e SalHE
15-Apr31  Infason Swan - 1A CPTFERL 13087 % EUR  GOLDMAN L O00S00 157 TE0.TE
T SACHS
15-Deg-28 Infiafion Swen - 1M CGPTFEML 1.132% EUR  GOLDsan 1,500,000 183.BEE. 10
e SACHE
15-Feb-27  Inf320n Swad - 2.582% 1M CPFTFEMU EUR  COLDMAN 1,060,000 67, 760.10
Indey SACHS
15durd?  Infiaton Swah . 2 825% 1M CPTFENU EUR  CITIGRCLP 200,000 «B,670.70
Index
15-Feb-32  Inlaton Swag - 1M CPTFEML 2.10B% EUR P MORGAN 1,500,000 142 FB2.2N
ey
18iusg- 24 Infiaton Swasn 1M CPTFERU O e EUR  GOLDMAN 2,000,000 188,422 28
Pt BACHE
15-Feted7  Inlaton Swap - 1M CPTFEMU 2225% EUR  GOLDMAMN 1,000,000 #1,642.58
nlEx SACHE
15:Feb-22  Inkaton Swan - 1M CPTEERU 2220% EUlR  GOLDMAaN 1,000,000 93 634, 71
e SACHS
15-Jun-37  Inflation Sween = 2.540% 1M CPTFEMU EUR  SOLDMAN foo.00n -18,482.62
Indis BAOIHE
1Gedul28  infation Swan = 1466% 1 CPTFEMU EUR  BNFPARIBAS 1,100,000 2, T TR
Ind s
15-Feb-27  Infaton Swem - Fa 1M CPTFEMU EUR  GOLDMAN 1,000 -85,481,00
Inidm SanHS
1537 Infaton Swen - 2.780% M CFTFEMU EUR CIMGROLP BOCLCO0D -271.508.20
Inciex
15-Jui-30  inflaton Sven - T G:;‘FWU FEEIN EUR  ENFPFARIBAS 400.0an 1502528
L
TG
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Unreaisod
Maturity Rocateed GainfLoss)
Date Contract Undarlying Rito Faid Bate  Currency Counterpanty Momanal in EUR
1Gedured?  infaton Swin . 18 CPFTFERU 2ahi% EUR CMGROUF 400,000 (LEREN.
e
21-MAry-BD Infaton Swen - W LUKRFI ZTEN GBP . BAMKOF 200,060 4T 450,58
Index ANERICA,
21-May-30 Infaton Swen - 31 % 1 BHRP Indey GERP BANK OF 1,700,000 -205.853.40
ANEFRICA
15-Apr28  Infaton Swag # 5.358% 1M URRPEIndey GEF  GOUDMAN 1,100,000 S3%,918.08
SALHS
23-Jana7  Infaton Sven - I GPURNSA E330% usp uss FR0.000 a5g. 08
i
26-gane5i  infaton Swep . 1 CPURMSA 2310% UsSh  GOUDAMAN 500,000 587646
(-1 SACHS
i-Apr30  Infeson Swen - 1.405% 1D CFURNEA UsSpD  BANSOF 600,000 H3254.08
Index AMERICA
12hug-2 Infaton Swag . 1 B50% 1D CPURNGA UsD  BANKOF 1,000,000 1277032
Ity ARERICA,
2.2t infason Swas - 2 250% 1D CPURNSA USD  GOLOMAN 2,000,060 100,837 e
B SACHS
12-Aap-28  Infaoon Swan - 10 CPFURNSA 1 BRS% USD GOLDMAN B0, 000 B 125,68
o SACHS
12-0a0qp 50 Inflatron Swip - 10 GFURNSA 1.8EE% USD  Bane OF 400,000 RO 243210
I ANMERICA,
TE-Oes2T  inhanon Swap . Th CPURNSA, 2 168% usn  CImMGRoUP 1,800,000 BLLBOT. T4
e
FhMov-81  Intersst Fote Swsn . BESW BM 2IT0%  AUD  BANKOF 800,000 10421318
AMERICA,
I5-Mgv-30 Interest Rabe Swap * 4.335% BRI B AUD  GOLDAAN 800,060 -5.551 .58
SAaCHS
FBJunET Intereat Rate Swan - EESW B 4053% AUD  GOUDMAN 800,060 FFAT0F
SALCHS
11-Ju-37  Intersst Rabe Swan - 3.945% BESW EM AUD  WORGAN 100,000 -183TEAR
STAMNLEY
OT-ApnET  Imenes Rate Swiap * J#TTs BRI B AUD  MORGAN 2,100,000 ~21.242 33
STANLEY
O5-Apr25  Interag Rabe Sween - BESYY B 2.30% AUD MORGAN 2100000 2355456
STANLEY
13AERED  Inefall Rate Sabd - 331% BESYWY Bt AUD  GOLDMAN 500,000 2880064
SALHR
HedubFa Imienest Rikle Swiap . BASY B B 000% AUD  CITIGROUF 1 A00,000 BB -5, 08
Fi-Jun-37  Intenegl Rabe Seap - 4.230% BESW EM AUD GOLDMAN 70000 -2233.18
SACHE
26-Meo-27  Imierest Rale Sean - BESAW Akt X800 AUD GOLDAMAN B0, 000 4 5R5. 24
SACHS
230236 Imienest Rabe Saan + 1. 353% BRIV B8 AUD  MORGAN 00,060 -ag.gha.ny
STANLEY
28-Jure52  Invienest Rale Saep . BESAY B 38T AUD  GOLDMAN 10000 Jb04.44
BACHS
11-J-52  Intersst Rate Sean - BESWEM 2505% AUD  MORGAN 100,000 B267.04
STANLEY
1127 Inieres Ribe Swiip - BEEW GM 13 AUD  MORGAN 60, 000 ARG 54
STANLEY
23Dec-24  intereat Rats Saap . a.178% Loor 384 Cal  GoLDMAN 1, Bl 060 B, 303 RS
BACHS
1Tbow-37  Iietalt Rite Sabd - Caoe 3 % CAD 2P MORGAN 500,000 1.556.53
26-O6%-27  Imeresl Ridle Swisp - e EA CAD  GOLDMAN SDo0e ~2ET0.16
SALHS
03-Mpy-78  Imemesl Rabe Swap - Cegor 3M I8N CAD  BANSK OF 2.200.000 B.378.52
AMERICA
J-MEn53  Imenett Rile Swap - Caor 3 A 055% CAD  BAN OF 200,000 1441083
AKERICA
2R0e8-32  Interest Ritle Sanlp . Coor 34 H14% Cal  CIMGRIUP T, 000 -4 261,56
Z3Dec-32 Inierest Rale Sangp - JA58% Cor 30 CAD  GOLDMAN 00,000 -4 24137
SACHES
2-s-24 Imienesl Rae Saag - 4445% Cor 184 CAD  CIMGROUP 1,000,000 -2 TTX62
O3Mry-28 Intereat Kate Sengn - 31353% Coor 3 CAD  BANOF 2,300,060 107268
ARERICA
101
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Ureealis od

M aburity o ived GaindLoss}

Date Contract Underiying Rate Paid Bate  Currency Counterpamy Hominal in LUK

3peS Iierest Kite Swan . Cdor I F2388%  CAD P MORGAN 300,000 H1,130.3%

Gi-Jun-dZ  Ierest Rt Swan . 3.600% Coer Il CAD O MORGAN 300,000 <2,326.06

08-Apra7  Interest Rate Swan - Coor M FII0%  CAD BANKOF 200,000 18,557 68
AMERIZA,

23Dec-27 Ivierest Raoe Swa - Coor M IH0%  CAD  GOLDMAN 1,300,000 10.961.86
SACHS

30-Mgu-41 Interest Rate Swap - 275% Gor3d  GAD  CMGROUP BOOLOOD -120,884.38

0Z-Owc-37 Interest Rats Swan - Coor I 2485%  CAD  GOLDMAN 700,000 5.034,84
SRS

IBMASEE Interest Rits Swan . Saron 10 O1SE%  CHF BNP PARIBAS 1,000,000 a3 pas B

18-Merw-27  Ivimrest Kats Swian - 1428% Sars |0 CHF GOLDMAN 800,000 8,292.83
SACHS

27-Dec-2T  Iierest Rate Swap - 1.735% Saron 1D CHF  GOLDMAN BOG.C00 -1,878.00
HACHE

rDec-34 Iverest Rate Swan . Saron 10 1535% OMF GOLDMAN 1,200,000 1,718.84
SACHE

PR U324 Interest Rabs Sang - Saron 10 08 70% GHF COLDMAM 1,400,000 23, 185.4%
Gadns

10-Febndt Inierest Kitls Soag . Saron 10 OOSE%  CHF  GOLDMAN 1,000,000 Ee Y TR E
SACHS

08-Auga2 Interest Rate Seap - 1.380% Sacn 1D GHF  GOLDMAN 200,000 -22.858.08
BACHS

00-Mow-32 Ivierest Rate Seag - 1.853% Sarn 1D CHF  GOLDMAN 300,000 12202
SA0HS

IT-Owc-37  Iniprest Rats Swap - Saron 1D 1.960%  GHF  GOLDNMAN 700,000 823.30
UG

15-Mov-32 ierest Rate Swag - 1.800% Sarcn 1D CHF  GOLDMAN 30000 -5, 13906
SACHS

Plbv-32 Bietest Rite Swid - 1,B65% Saren 1D CHF  GOLDMAN 100,000 -3 33433
SACHS

1 ltae31 iverest Rats Swag - 0.005% Sacn 1D CHF  GOLDMAN 200,000 +12,385.06
SACHS

[-Jun-aZ  [mierest Ritte Swap - 2185% Saon 1D CHF GOLDMAN 0000 aBa T
BACHS

FR-SIT  Irierest Rate Swap - 0.885% Saron 1D CHF  GOLDMAN BO0.C00 -23,330.33
SACHS

FBpoe2T Iimrest Kt Swap . 4.7 10% PrinorBal G BANKOF 4,000,000 BELR
AMERICA

I5Feb-31  Intpoest Rate Seap - 1,504% Ester 1D EUR  SITHEROUF BOO.CO0 ~H8 238 4D

FO-MEREY  |merest Rate Seap - 0.005% Ester 1D EUR  BANKOF 400,000 -1B3,655.71
AMERIGA

CEME-2S Iiarest R Swap . 06T Eser 1D EUR  BaNiOF 800,000 +21 851 22
AMERICA

I5-MAn3T  [mecest Rate Swap - Eurioor 64 4150%  EUR  BANKOF 1, HO.G00 140,533.02
AERICA

14Dec-4T  |ierest Rite Swip : Ester 100 1812%  EUR  CIMGROUP 300,000 1ATIS

F5-Oht-25  Imierest Rate Swap - Euringr M 0BEI%  EUR  MORGAN 150,000 10,127.78
STANLEY

F5-Mar3T Imierest Rate Seap - 0.050% Eurnor B EUR BANKOF 1,400,800 -131,800.03
AMERICA

OF-Jured?  Inimoest Rate Swap . 1.408% Esier 1D EUR  BANKOF 800,000 -38,502 28
AFERICA

B-Mar5 |mierest Rate Swap - Eurior 6 0478%  EUR  MORGAN 150,000 f.465.83
STANLEY

F5ME-30 |oerest Rt Swap . 208 Ester 1D EUR  CIMIGROUP 1,000,000 63,533 26

D1-War-37  |misrest Rate Seap - Ester 1D 0587%  EUR  BANKOF 500,000 B9,770.03
AMERIZA

-hE32 Imierest Rate Swap . 2021% Ewer il EUR  CIMIGROUP 100,000 -20,837.31

30-Mire 26 Intsrest Rabs Saip - 1, 880% Exler 1D EUR GOLDMAN 2,300,000 3 BB T
SACHS

FO-00-50  Imierest Rate Swap - Evrior £ 0.087%  EUR  BANKOF 500,000 248,770.38
AMERIZA

L7-Jub32  Imierest Rate Swap - Eser 1D 1B4B%  EUR GOLDMAN 30000 2410202
SACHS

bi-fu-50  Inderest Rate Swep - Ewringr B4 GEN%  EUR  MORGAN 150,000 45,384 58
STANLEY

Ll
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Unreaited
Maturity Raceived GainffLose]
Date Contract Undarlying Rito Paid Rate  Currency Counberparty Momanal in DUl
20:0c050  Interest Rate Swan . 0.108% Enter 10 EUR BNk OF 500,000 238 B2 53
AMERICA,
FanAmy-IE Interest Hate Semn - Euriior B DRI EUR BAMNKOF 4,000,000 IMEOTI A8
BNERICA,
17-Jar-37  Inierest Rale Seap - 0.153% Ester 1D EUR CIMGROUP 700,000 -14B4048
1&Mandd  inierest Rille Swiap . 0 568% Esber 10 EUR  BNP PARIBAS 1,400,000 Ll TR
15-Fai-31  Intmrest Rate Swap - 0.a88% Ester 10 EUR CITKSROUP: A0, LC0 5745857
2EMar-5  Interest Rate Seap . Eurinor B 0421%  EUR  BANKOF 400,000 181,018,458
AMERICA,
Za.Sep 70 Interest Kate Swan . Eurinor BM O113% EUR BANKOF 200,000 132,326.18
AMEFICA
0270 Interest Rabs Samg = Eurgor B -BLIEE% EUR BANKOF 300,000 188,508.70
AMERICA,
Oi-Mtar-53  Imenest Rate Saap - Enter 1D WEETi Y EUR  MORGAM 00,000 11480535
STANLEY
O5-Sep-27 Interast Fabe Swapn - Ester 1D 1EBE% EUR  CITMGROUP BOD.0C0 FRA08ET
O8-Mov-24  Infenest Rote Swan " Eatwr |0} 7% EUR  CIMG&ROUP 1,400,000 201,10
01-Ded-41  Imerest Rawe Swisp - C240% Esver 1D EUR  BANSOF JP0.000 -1 GUOER.09
ARERICA,
2HnpelT  Inteosal Rils Swiss . Ester 1D fel=20 0 EuR P MORGAN 00,000 B2 A1 A3
2B-JuneTD Imieiesl Rabs Saap - ELritor G -0LERT % EUR  BANKOF 300,000 175.984.55
AMERICA,
OF-Jure2d Ivesell Fae Sadg - Ester 1D 1.020% EUR  BANKOF 1, 100,000 S0.530.22
AMERICA
OB-Mar-31  Inierest Rate Seap - =hal -1 Sona 10 GBF BANK OF 700,000 -1B5,143,48
AMERICA,
11-AprdF  Inecesl Rale Saa) - 1721% Sonia 1D GEF  GOLDAMAN 100,000 ATATL50
SACHS
Ol-hug-24  Inerest Rale Swsp . 2550% Sonin 1D GBF  CIMGROUP 00,000 =24 8504
11-Apr3d  Interest Rate Swan - 2.055% Sonia 10 GEF  GOLDMAN 00,000 -1 AT2ET
SALHE
OF-are32  Imienesd Rite Swiap * Soria 10 1030 % GEF  BANS OF B0, 000 138.252.16
ANMERICA
O7-Dec-30  Intersgt Fabe Sween - CEDE% Sonia 10 GBF  BANKCF 810000 -1T543401
AMERICA,
Q1-Aug-2T  Inehakt Rite Sabd - Sor 1D 22053% GBF  CIMGROUP T, 000 $5.318.44
O5Dec-27  Interesl Rute Swag . 3 7a8% Sonn 10 GEF  GOLDMAN 400,000 -5,807.42
SACHS
17-Aug-T1  Intenegt Rale Swap - Screa 1D QL4555 GBP  MORGAN 100,000 TL555.68
ETANLEY
17-Miy-32  Ineres; Rate Swap - Soewa 1D fEM% GBF  BANSK OF 500,000 E2.560.87
AMERICA
11-Agr-2T  Inieresd Rate Saap + Sere 1D 135N GBF  GOUDAMAN Ened FTA5T .53
SACHS
T1-fioie51  Inienesl Rale Saen . Soma 1D QUESI GBPF BANKOF 10000 55,150.09
AMERICA,
14-Deg-47  Interast Rate Sean - 03T Sonia 10 GBF  BANKOF 200,000 -4, 706,52
AMERICA
Ol-Augrd2  Inenes Rite Swip - 2120% Sonia 10 GEF CIMGROUP 200,000 ~FE AT AD
178071 Intirest Rate Seap o Sonm 10 CABSY  GEP MORGAN 100,000 A5 ER
STANLEY
05-Jan-35  Inisrest Rate Sean - 1.285% Sonip 10 GEP  BANKOF 3,000,000 -200.519.08
AMERICA,
1T-Miy-24  Imeceal Rate Saip - 2.045% Sona 10 GEP BANKOF 2,500,000 -TEBED 36
AMERICA,
O1-Jur-24  Imemegt Rabe Swap - 2.284% Sonig 1D GEF - BANSOF 1,000,000 32028
AMERICA
0137 Imenest Rile Swad - Sorv 1D 2188% GEP  BANOF 100,000 M M35
AKERICA
17-Aup28  Irtereal Rabe Samp . 0.458% Sonin 10 GEF MORGAN 2,000,000 21038082
STANLEY
2127 Irvenesl Rate Sawn . 4 3T8% Eonia 1D GBF  BANSOF 300,000 481540
AMERICA,
1M 2T Intereat Rabs Samn . 1.843% Sonin 10 GEP CMGROUP 200,000 3,142 81
27-5eg-27  Imeres: Raie Sadp - Snor B TRLTE0H HUF  JPMORGAN 10,000,000 S077.04
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Unirealabd

Muturity Raceived GainfLoss)

Date Contract Undarlying Rito Paid Rate  Currency Counberparty Momanal in DUl

FEMov-2T Intmrest Rate Swan . 0.7T50% Hubor B8 MUF  GOLDMAN 60,600,000 1238002
SACHE

28.-MNow-2T  Interest Kabs Saan - a.7a80% Bubar B3 HUF  SITESROUP B4, 50:0,000 <1B002.68

22-Aug-2T  Iiesest Fate S - 2.501% Teme 3 LS GOLDWAN 1,000,000 1258150
TALHS

O1-Man3]  Inerest Rate Swan : Tora 10 GOBE%  JPY  GOLDMAN 38,000,000 4.080.70
SACHS

A1t AT  Intmrest Fabe ‘EM.'Q - 1.181% Torm 10 AP CIMGROUP S0,00:0,060 -12338. 83

16-Febe37  Iienst Rate Swan - Tona 10 CODE%  JFY  COLDMAN 70,000,000 T EBE.D
SACHS

1EJurrd2  Imecest Rate Saip : Tona 1D OE20% JFY  BANKOF B0.000,000 B4A1EY
AMERICA,

30-Sep-31 Itesest FRate Swagp : Tona 10 LOTT%  JFY  BANKOF 70,000,000 I0A11ET
AMERICA,

18.Feb34  Itereat Rate Swup . Tona 10 OON%  JPY  GOLDMAM 110,000,000 04008
SACHS

2'.'|-M.l'y-3¥ Intereat Rabte Semp - Tona 10 OLASTY JPY COLDMAN 78,000,000 237307
SACHS.

ALY Btecest Rite Swap : Tons 10 B415% JPY  MORGAN 50,000,000 18.460.60
STANLEY

18- 8pm.32  Interest Robs San g - Tona 10 LT JPY GOoLDMAMN 25,000,000 TATa.mm
BALHSE.

Ii-Mar43  Inisest Rate Saap - 0715% Tera 1D JFY  MORGAN 15,000,000 -10.341.04
STANLEY

12-Mary-2Z  Interest Rabs Semp - Tona 10 CLAT% AP BAN OF 25,00:0,060 &381.20
AMERIZA

DE-JU-51  Irdmrast Fate Swag - 0.455% Tora 10 JPY  GOLDMAN 25,000,000 3734358
SACHS

31-Miar-ZE  Intenest Rabs Seagp - 0.220% Tona 10 JPY MORGAN 58,000,000 «J TAT.ZE
STANLEY

IT-e-3T  etmrnst Fate Swagp - Tona 10 OETN  JPY  COLDMAN 41,000,000 413744
SALH

30-Miy-20 Becest Rate Saas - Tona 10 OASE%  JPY  COLDMAM 145,000,000 1068257
SACHS:

Fi-Mow-31  Intmoest Riabe Swap . Tona 10 OESS%  JPY  GOLDMAN 35,000,000 15.881.07
SACHS

DE-Juk28  Iterest Rate Swagp = Tosa 10 LOS0% Y BANKOF 155,000, 000 10.017.62
AMERICA

IJ-.ﬁpr\-?:l' Irteresl Rabe Samp = Tons 10 Lrd% Y COLDMAN £5,000,000 d 4. 28
SACHE

Dinduredd  intmoest Rate Swagp . 0.8:85% Torm 10 JPY  GOLDMAN 15,000,000 «11 66625
SACHS

DEDec27  Interesl Kabe Sanp - Tona 10 B311% Y GOLDMAN 51,000,060 487018
SACHE

D1-Mar-27  Intsrest Fate Senp - Tonn 10 DOTIN Y GOLDMAN 35,000,000 428577
HASHE

I-pone 2T Interest Kate ‘E'llp - Tona 10 0Z28% JEY GO DeAAN &8,000,000 521985
SALHE.

FE-Mov-27  Inierest Rate Swap - 3430% Mg 3 KRW GOLDMAN 430,000,060 2240ET
SACHS

F1-Jun37  Interest Rabts Sanp - 3.740% Pdirs 3M ERW COLDMAMN E20, 000,000 2 540 5F
SACHS

13-A0g-F7  Intmrest Rate Swap - RS- TIE 1M MO GOLDMAN 7,000,000 783738
BASHE

IT-Jur2q  Imerest Rt S - Mo B LTI NOK  GOLDMAN 8,500,000 20.704.05
SACHS:

DB-Aug-32 Inierest FHate Swagp = FEB5% MEDEM  NOK GOLDMAN 3,000,000 B.188.50
SACHS:

24-Dec-51 Ieeedt Rate Swas - Pt A TEEDN  MOK  COLDMAM 2,500,000 48 B1B.AB
SACHS

10Jur-d2  Irerest Rate Sanp . Mot B ZEAY%  NOK  GOLDMAN 2,000,000 226788
SACHS

1T Jumdd  Derest Rate Swip : 1.800% NEEM  NOK  CITIGROUP 8,60:0,000 L10.503.38

DB-Jurd?  Itmoest Rate Swan . Mot B ZERS%N  NOK  GOLDMAN 2,204,000 210064
SACHS

18-Mov-24  Iimrest Rate Swin - 3.550% MEos B NOK GOLDMAN 7.000.000 1,430,865
SACHS
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Unnes lkod
Maturity Feceived Gaind{Losc)
Date Contract Undarying Rt Paid Rite  Curroncy Counberparty Homanal in EUR
15 Fetel? Inierest Kabe Saan . Iitar BA 2254% NOe w 1,000,000 BATLIR
01-Sep-34  Intprest Kot Somp - 1663% MporBM NCR GOLDMAN 7,000,000 8,364, 70
SalHS
2T-Ok5-27  Imierest Rale Swap - 4.030% BRER 3 NID  MORGAN BO0.C0D -1 262 .58
STANLEY
OB-Dec-27  Interest Rate Swan - 4,375% BEEM M NZID  GOLDMAN BOO.000 -10,604 85
SACHE
21-Mege-27  Imierest Raie Sadp - S400% BREM 39 IO w BLOCR -I T
23-Jure3Z  Imerest Rate Swap . 4470% BxEbd 2 NID  OOLDMAN 1000000 16,758 45
SACHS
OB-Jul-2T7  Inimrest Rale Sean - 3.653% BREM I3 NID E:.Dﬁm BO0.C00 ~18411,66
HE
2BAprdl  Imenest Riste Swish . LI66% BrEhd 2 MNEID  MORGAN 800000 80, 132 .32
STANLEY
228 Intensat Rats Swap - BrEM W A il NED  OOUDMAN BOG, 000 12,1078
SACHE
I.Man32  Ineosst Rt Swap - R EFE Y BBl 2 NED  MORGAN 100000 - 18,0501
STANLEY
FhMow-2T  Interest Fate Swp - PR HBAEMIM NZD  GOLOMAN H00,000 402,85
SRlHS
20Ny 12 Irfienest Riste Saap . 36T BBl I MNED GO DhaAM ekl ] 16,045 60
SalHE
V27 Intwnsst Fote Swsp . AE18% BEMINM  NID  MORGAN BOO.CO0 «18,877.30
STANLEY
FS-Mov-30 Inierest Fate Swap - BHEM M 47a5%  NZD  GOLDMAN 00,000 578475
SalHS
FRALGIT Intereat Rate Swap - 5.800% Wb B PLN  BANKOF 2,000,000 1,842,301
AMERICA
0800837 Interest Rabe Swan - Rkr 3 2.124% SEK ﬁﬂ:’m 2,000,000 -175.82
OFOet-32  Imenes Rate Swiap - ik 3 5% SEX  GOLDMAN 2000000 =1,381 46
BACHS
F-Jure 26 Interag Rabe Sween - 2838% Snkor 34 SEK GOLDMAN 8,000,000 -10.B07. 78
SAlHS
1kPaw-27 Itk Rite Sabd - J1T1% Bukr I SEK  MORGAN 5,000,000 -2,03%5 .66
STAMLEY
OfMova24  Inienest Rible Swiap . A 180% Snpa M SEX  GOLDMAN 146,000,500 «f O 56
SACHS
23-MNow-32 ITesssl Raté Sasdg = 2752% Snibar B SEK  MORGAM 2,000,000 =5, 354,62
STANLEY
21-Dec-X2  terest Rabs Saap . Sora 10 2 aRt S0 GOLDMAN 00,600 427078
BACHE
22:0ee-X2  InMieneal Rals Swad - Sora 1D 2T BED ﬂ?ﬁﬁm 100,000 2551 22
23.0ec-37  Interes! Rabs Saap N Sora 10 2EE% S50 SIMGROUE 300,000 31388
2i-Mov-27  Intersst Rate Sean - 3.224% Soma 10 30 CIMGROUP 40000 1,185.00
O2-Jur-3d Interest Rabe Saep = dirg 3 1430% TWD  BANKOF 50,000,000 -1,438 498
AMERICA
2 May-7E  Interest Rabe Seap o 1.387% Libor 3 USD  BANK OF 4,800,000 ~348,78% 29
AMERICA,
OF-Feb-53  Inimrest Rate Sean - Libor 3nt ZH55% Ush  ENFFARIEAS 2400000 -4, BF7.08
24.June2d Intensat Rabe Sackp . orat Liksar B USD  BANKOF 15,000,000 1 558 08
AMERICA
ld-Jards  Interest Fobe Sean - Libor 34 2AT0%  USD  HSBD 880,000 1B5,385.37
Of-ApsET  Imienest Rt Sad) * 23T Salr 10 Ush P MORGAN Fieelaie] 37 223 46
OF-Ape 27 Inisnest Rabe Saap - Salr 1D 2.130% USD  BANKOF 1,600,000 21,702 56
AMERICA
05-8pr.25  Interest Rabe Swap - 2.BE0% Safr 10 USD BANKOF 1, B00LC0D -38.572.45
ANERICA
O3y Imenes; Raie Saap - Solr 10 Pl ] usp  CITHGROUP 1L T00000 14,383.08
2-Dec-27  Iterest Rabs Saap . Liboe Ikt 2417% usn  CIMGROUP BO0. 000 88 2832 ¢
HeMinge28  Imerest Ritle Sakp . Solr 10 2585% UsD  SIMGROUP 1 00,000 1248140
03-May-7%  Intsrest Rals Sawp = 2B11% Salr 10 usp  CIMGROUF 1,700,000 -18,776.01
F1-FeE-79 Inteest Fabe Swap - Lityr 3t ZEATH  USD  CIMGROUP 1,000,000 5145007
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Unnes lkod
Maturity Foecabved GaindLoss)
Do Contract Undorying Rato Paid Rate  Currency Counterpaty Momanal in CUR
2HMaGET Inenest Rate Swoan x T.AZE% Jibr 28 Z8F CIMGROUP 8,000,000 J.A50 B8
Tatal: “SH5.637.97
B Amundi 3 F. - Saving Box |
Unres lked
Maturity Recelved Gaind{Loze}
Dateo Contract Underying Rato Paid Rate  Currency Counterpaty Momanal in EUR
200827 Creadt Defaust Swap Buyer COX NAHY 35 5.000% USD  BEANKOF 300,000 =3, 582 30
I i AMERICA
20:0Dwe-27  Crea Delaul Swap Buyer COX NAHY 35 = B.000% usD  GOUDMAN 00,000 3,682 30
Index SROKS
70-Dec-77  Cred? Delaus Swap Buyer COXNAIG 36 - 1.000% uUspD  BANKOF 800000 -1LTE2IT
Index AMERICA,
0:0w0-27  Crecit Defaul Swap Buyesr (Trmox Europs 5 & 000 EUR BaNK OF 1,000,000 -B.071 .48
Crodeaver Seiss AMERIZA
3B Indsx
200027 Creatt Defaus Swap Buyer (1Trios Eutops E S.000% EUR  MORGAN BOO.C00 12577
Croasaver Senes STANLEY
3B index
20-Dec-77  Crect Delaufl Swap Buyer (Tranx Europs - S000% EUR  CITIGROUF 1200000 -10.885,75
Croasover Sanss
3B Index
20-Dec-27  Credt Defaul Swap Buyer (Traxy Eurgpe * SO0 EUR  GANKOF EQCOD 5442 87
Croasgver Senss ANERICA
3B Indmx
20-Dec-27  Credd Defaunt Swap Buysr i Trmo: Europs = EO00% EUR GOLDMaAN 300,000 B Sl
Cromsmisr Sanes SRiHS
1B 1fded
23-JareAT  Inlaon Swep . 1M CPURNSA, 23b% usp  uBs 400000 B25.29
It
16-KE-27  Infagon Swad - 1h CPURNSA 2.168% usD  CITHEROLUP 1, 100000 AT AEDET
(5113
18- 0-50  1vimfeal Rate Saan - Eusmar B QA% EUR  MORGAM 00000 80,721.18
STANLEY
O1-Mar32  Intsresl Kabe Swap . Esler 1D CAE3 EUR  BANKOF 100,000 17,653 68
AMERICA,
OF-Fetad?  Imeces Rats Saan . Lt 34 2E55% USD  BRP PARIBAS 1600000 =3,084 T2
ldJurdf  Iieoeal Fate Swan - Litar 344 25T0% uUsD  H3BC 400,000 2,088 82
21-Dec-27  Itmrest Rabe Swan = Libor 384 2417% usD  SIMGRoUP 800,000 136E0IT
————
Total: 183,387 .52
B Amundl 5F. - Saving Box 0
Unnealised
Hnmurity Feceidod GaindLoss)
Date Contract Underiying Hato Faid Rate  Curmency  Counberparty Homanal in EUR
2008627  Crec Owliult Swaup Buysr COX NAHY 33 - £ 000% USE  BANKOF 1,800,000 -B,548 5O
I g AMERICA
20-Dec-37  Crectt Dwlaus Seap Buyer (Trao Europs - S000% EUR  MORGAN 2.000.000 -18,142.64
Groasover Senes STANLEY
38 Indei
20-Oec-27  Oreat Defaul Seap Buyer (Trax Eurass . 5.000% EUR  SIMGROLP 3,000,000 27 247
Crossover Senes
I8 Inaex
20-Dec-27  Credt Defaul Swap Buyer Tra Evsope - S000% EUR  GOLDMAN BOOLDDD -1 A5 A7
Croasover Senss SACHE
28 Index
20-Dec-27  Credt Dwlaud Swap Buyer (Traxy Europs - S000% EUR  BANKOF 1,500,000 -13.807.18
Crogasaver Seriss AMERIZA,
38 index
200027 Crect? Defaust Swap Buyer (Trios Eutops 1.000% EUR  GOLDMAN 2,000,000 «1.068 02
Sefied 30 Incex SACHE
20-Dec-2T  Creat Delaul Swap Buyer (Traxx Europs - 1,000% EUR  GOLDMAN 1,000,000 =3,534.00
Spries 30 Index SalHS
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Unrealsod
Maturity Raceived GainfiLose]
Date Contract Undariying Hato Faid Rate  Currency Counterparty Momanal in UK
20:Dme=27  Crec? Defaust Swap Buysr i Trod: Eutope 1.000% EUR  GOLDMAN 1,500,000 =5.301.02
Seres 30 Incex SACHS
1800827 Infaton Swan - 1he CPURNSA FisEW USD  SIMGROUP 2,200,000 74,320.57
e
23Jan47  Infaton Swen - I CPURNSA, 230% usn  uss 50,000 117248
Fraimn
O1-Mar-27  Interest Rate Swan » Exter 10 OS8F%  EUR  BANKOF 300,000 5388300
AMERICA
l&-darm-aid  Ieresd Rate Saen - Litge 3kt 5T Usp  HEBG 180,000 NBHILTS
21.0c-2T  Wierest Rabe Sedg . Liboe 304 21T% ust CMGROUM 1,010,000 B5B4T B4
OF-Febe52  Imerest Risle Swailp . Libae 3hd 2EGH% USD  BNP PARIBAS J200.000 6, 168.45
Tatal: 21437425
®  Amundi 5.F. - Saving Box Wl
Unroalised
Maburity Recabvod GainiLoss)
Date Comntract Underiying Hato Faid Rate  Curmency Counterparty Mominal In EUR
200027 Credt Defaus Swap Bayer GOX NA HY 38 . S000% UsD  BANKOF 500,000 -2.802.30
Inctex ARERICA
20-Dec-2T  Cregis Delaun Swap Buyer (Ten Europe - S000% EUR GOLDNAAN 0050 -T2 .44
Groasaver Senss SALHS
18 Indexn
F0-Dwg-27  Crecid Owlau® Swap Buyesr (Traxx Europs: - & 000 EUR  Sans OF B0, 000 <& 4d3 BT
Groasover Senss ANMERICA,
38 Index
20-Dwe.2T  Crean Defaul Swap Buysr (Trax Eusope . 5.000% EUR  CIMGROUF 1,200,000 <10LBRS. 15
Croataver Ssnes
18 Indest
20.00c.27  Cred? Deliu®t Swup Buyer (Trnkx Europe: . 800 EUR  MORGSAN B0, 000 28T AT
Crossaver Senes STANLEY
30 Inde
20-Dec-27  Credy Delaus Saap Bayer (Tand Eurps . 1. 000% EUR  GLLOMAN 1,706,000 -6,007 .82
Seres 38 Incex SACHE
20-Dec-77  Grec Delaull Seap Buyer iTra Europs . 1.000% EUR  GrRDsan 2,000,000 -7.,088.07
S 38 Incex SACHS
23-Jared]  Ihanon Swap - I CPURNSA, 2230% sk uas 250,000 2081
Ll
160827 Infadon Swah . 1 CPURNEA 2160% usn  CMGROUP 150,000 25, 336.58
Inde
21-De-26  imenes Rals Saa) - ELrimoe G4 CLTST % EUR 2P MORGAN 400,000 15.550.15
01-Mar-37  Interest Rabe Swap T Eater 1 QusE2% EUR  BANCOF 100050 1 Ta53.09
ANMERICA
07-Feb-57 Interest Rate Swan - Libor 3h FEEEY USD  ENP PARIBAS 1.000.000 -1.927.68
ld-Jan-a5  Interest Rabe Sean = Libor 384 TATO% usp  HS8s F50,000 38,804,230
21-Dee-2T  Iefalt Rate Sabd - Libae 38 241% sy CIMGROUP 350,000 23046.52
Tatal: 6. 760.10
B Amundi 3.F. - EUR Commadilios
Unrealsed
MLty Hoceivord Gainiloss)
it Cantract Unaaflyng Rt Paid Rate  Curfeney Colimbirparty Muarmsnal in EUR
O5-Jar-23  Comibudty Inoes Swag BBG Cavmy T . Q8% usp  SOCETE 20,000,000 1851820
Fracd GENERALE
GfJan?d  Comnsiadsy Inded Swap BEG Cmuty 20 . O0E% s P MORGAN 10,00:0,000 16021063
Fu
Of-Jarv23  Commoany Index Swap BEG Commesity - [ELE L usk  SOCEETE 67,000,000 B2 aTE TR
UGENERALE
Ofdure2l  Comnaadty Index Swilp BAS Commodty . Gars% Ush P MORGAN 2, 0040, 000 ar2 08083
05-Jan-33  Comaspofy Index Swap BBG Gommodity & ooas% UsSD SANSOF E2,000.060 29557 53
AMERICA
OSJun-22  Comnsogfy Incex Swap  BBG Comooty W . OOE5%  USD  BANKOF 0,000,000 243,988, 74
Fwd AMERICA
Tatal: 2720.347,81
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12 SECURITIES LENDING

Forthe peniod snded 31 Decsmber 20022, the red amount of Seort s sndng incoms Compaponds to s gross. anount sirnsd by ssch Sub-Fuond {and recordsd ordsr
e caption *Other inconne” of Statement of Spenilions and Shang as in Net Asssts] Font which are deducted e deect a0 ndirect Gosls and fess inoumsd which ane
PO Lnder e Caption "(Ener SEenass”

Tatal gress Greds amount-

amount af | Direst and Indirest cost and fees nerocessian

soouritios londing ek amount of

Income Anyrg) | SeCurities kerding

Sub-hends Currency Iterreaciation Income
A B F. - Euro Curve - 10 year EUR 161882 BBE B2 1,052.3)

ThE ACOME 00 SACITEE B0 iN] Bre 500 WiTh Anvndl IROSMASSATIoN, WiCH B AR Ry, inlo e TO20mang Do M one:

Aman
maFusa Imermediation
&l Sub-Fincs 5% 5%

13 COLLATERAL
As @t 31 Decwmber F072, the colatenal recsnad or paid fromsy broosrs and countsoartieg lor the pumess of transactng n 0TS demvatves ars os o

Coflaleral Amourt Collateral
Racahed Ameunt Paid
Sub Fand 'I"rplb" fim Bub-Furg 1.|SIB-FI'|E
Buly-Fonis Cuivancy Couriedpatty eolalaral Curfarcy) Cusrancy)
TTIGRAGT. AR, OF AWMERIA, 37
Amund S F. - Divarsifad ShoriTam Bond BUR  HORGAN, MORGAM STANLEY, SOCETE Cash B210,000.00 170,000.00
GEMERALE, BNP PAREAS
Amund 5 F, - Emargng Makals Bond 3024 BUR BANHK OF AMERICA, JP MOIAN gk B0, 000,00 G590, G0l O
’ BARCLAYS, MORIGAN STANLEY, STATE
Amurd S F. - Emargiog Markets Bond 2035 R ety Cash 420,000.00 1,500,000.00
Arind S F - Bus Curvs T- T FUR  CITIGAOUP. JF MORCAN Casn . 50,0000
Amurdi S F.- Eum Curs 10 yaar BUR  BANKOF AMERICA J® MORGAN Cass . £50,000.00
GO OMAN BACHS, MORGAM E;m&'r’.
Amidi £ F, - Abpoluts Ratarn Mu-Sirategy Coantal EBUR EOCIETE GENERALE, RS, BAMNS OF Caiaky 211000000 UIEiralils vl
AMERICA, CITIGROUS
Armndi S F. - Saving Boa | EUR  CMGAOUP. UBS Cash 880,000,060
Amundi S F. - Sarving Box I BUR  CITGROUP. UBS Cash £80,000,00
Amundi & F. - EUR Sommodites pup: DARCEE AMERIGA 4 Lifain. Sacein Gash 5.400,000.00 .

14 OTHER INCOME
Anpunts of oifes ingonve in e Statement of Operations and CHAngsas. in et Asses mainly Aelss pARDAGIHIEILNING Tees B0 rRent(ions e

15 OTHER CHARGES

Balances for cther charges i e Statensent of Operalions and Changes in Nel Assets inchuide olRer laxes and inlersal 8% bank dranes
Thob Guararteed e @ Gacsed o T Gapoen “Oiie charges” Tor the Sun-Funes At 5F. - SMBC Anvurd] Proted Fund UED Swep 201803 and Admnd 3F. -
SMBD Ammune Protect Fune USD Siep J01806,

16 STATEMENT OF PORTFOLIO MOVEMENTS

A g of changes i the porfoss for e year ended 31 Decetrber 2032 18 availabe Tes of charge al he fegabesd offics of the Mansgement Compdryy of (e Funad.
Al e selating 5o the Dutstandng Deratves G w8 At 31 Dy 2032 e p wthir [hie Moted bo the Financal Statenents.
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17 DIVIDENDS

®  Distributng Classes; tNess classss Asiriouts on a caily DASE &N AMOUNE Baed o the N8t NCom s gRRMESAD; daly amounts ire cunsulated and paid manthiy

= Distribarting Annuaiiy: ese dasses Sinbute 0N BN BANUA DEAS BN BTN COSED ON T ENGONIE GEABFATED IN T GREGOUS YEAr OF B dhidend BEed of an
ANl tEnpel waeta defined a1 the Bunch dabeheginning of the ywear, Dependin] o e SUE-Fund s iNcom e dstnbuted could be net o jross of Teed.

w  Diarihating Chekrety Targel heas Clasdat s 1o SMEUDE 0N B GUAMETY DAkE & dvidend Basd o 00 annual Tanget ek delned at the Deginning of the year
Divictend Distroution poloy is deacribed in the prossechus of e Fund for farther detais. Mo dalrition oiner than thoss descrbed in e prospectus tave Desn
dafe duning T year

18 TRANSACTION COSTS

The transaction costs the SubFunds incumed in the year 2027 related 0 purchase or see of finandal instroments ane dsclossd in @ specfc spenses e of The
“Stitement of Openbord and Chinges in Nl Assels” Tratdaaion cosit incude coss dredy irked 1o e doguislion of Sale of Brancul instfomers, o the sient
Al Such COSIE Afe AT GWH Saparalely of FIrASion onfrmations

For some gaasl Jasaed, ransaciion Cos18 are Laually Moorporaled in deakng [rices &7 8re NOT MEDOmed separaley,

Dranning O e nagure of e rresienis. of Tie Sus-Fun, s mEy nesullin no Jate beng repored in the Manascion costs sacton ko some Sub-Funds,
TraASACTONS FEla g Mo SecUnlieg ishdng dnd Dl atockleg coalt dre nol induded i thess Fgues

19 LIQUIDATED SUB-FUNDS
Ths fodowing Sub-Fund s sl Fobding nesicusl cish md sscuntes fora Sotal remaining antount s ot Decsmber 31, 2027 of §

SuitsFund Dute of Liguidatian Currency Amaant
Aniung 5.F . - Diversifed Target income 1 102023 IR EUR 138,846
Anund B F, - High Yield & Emerging Mirkels Bard Oppordundss 2021 TR0 ELUR 18,858
Amund 8 F, - Diversifed Tangs! Income 1122071 OA/E 12021 ELR B3 BTR

20 SUSTAINABLE FINAMCE DISCLOSURE REGULATION (“SFDR™)

Infpmiion O ST MenEntEl Bnion BRCHa! CRara enatcs. anLGr SUalal ngiig Fesimen e e Ungee e | ] Bustainatie Finance Discoiure Reguialion
58000 B 115 MEEET annENes Whe's dpiicalie.
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Amundi 5.F. - SMBC Amundi Protect Fund USD Step 201808

Securities Porffolio as af 311222
- -
- i z
s £ H
5
L]
Leng pesiiors B 200.65T
Tranpfirshie pheoriies pdmited to pa ESH g ook svchunge
fenting andFior dead i on anath o reguianed marked BT W
Bonds 18,200,657
Unbad.Statas of Amenia BOrET wWe
SEMN0 LBAT-BONDS U 15TE 024 USD 15N SHEDH 25E
LBEARAPEAT)
EEIT296 LBA T-ROMNDE % 15080 LSO 8N SO1HE 2N
LSS
1536 700 UBA T-B0NDE 1,258 5108024 LEIsH 88
TR 00 UBA T-LONDS 1.679% IR S305 A
1400 LEAT-RONDS 21295 A0 8% ab
1000 UBA T-BOMNDS 2256 315524 5. o
128300 LEA TRONDE 3 5% 15000 i BT
Total securities portholia B0EET SR

Bri ppmgan pae werg daiad Toom ar sz goai s o dhas lepepaf mag g ria

50
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2023
) ( )
18,045,998.34 2,420,690,217
33,439.75 4,485,608
18,012,558.59 2,416,204,609
176,040
102.32 13,725
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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
1 18,306,436.34
8 438,597,422.29
4 687,178,431.00
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

123/227



EDINETOOOO
O000DO0ooDOo00oo0OoOodno(essss)
Ooooooooooooooooooad

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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2.2.

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

EDINETOOOO
O000DO0ooDOo00oo0OoOodno(essss)
Ooooooooooooooooooad



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
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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

1371227
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22.

2022

33.33

1,589

42
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Amundi Luxembourg S.A
Balance Shect
as al December 31, 2022
(expressed in euros)

Notes 2021 2021
EUR EUR

ASSETS
A, Subseribed capital unpaid - -
1. Subscnibed capital not called . -
11, Bubscribed capital called bt unpaid : .
B Formation expenses - -
. Fixed asseis 25 104 653 17 59 B850

I Intangible assets 23,3 7 246 205 61 971
I, Costs of development .
2. Concessions, patents, licences, Trade Marks
and simalar rights and assets, i they were:
a) acquired for valusble consideration and . -
need to be shown under C 13
b} created by the underaking iself . -
3, Goodwill, 1o the extent that it was acquired for T 246 205 &l 971
valuable considertion
4, Pavments on account and intangible - -
assels under development
I, Tangihle asscta 23,4 JRE 000 372 616
1. Land and buildings -
Plant and machinery - i
3 Other fixtures and Dimtings, tools and equipment 385900 372616
4. Payments on account and tangible assets -
in the course of construction
111, Financial assets 24,5 17 474 548 17 156293
Shares in affiliated undertakings -
Loans to affiliated undertakings - -
Participating interests 17474 548 17 156 293
Loans to undertakings with which -
the undertaking is linked by viriue of
participating mterests - -
Investments held as fixed assets . -
6. Other loans - -

[ g

da fed b=

A

The accom panying nedes form an integral part of the annual accounts,
B
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Amundi Luxembourg 8. A
Balance Sheet (cont.)
as al December 31, 2022
(expressed in euros)

Notes 02 2021
EUR EUR
ASSETS (cont.)

I3, Current Assets 661 460 775 To4 23% 621
I Stocks - -

1. Eaw matenals and consumables - -

2. Work in progress - -

3. Finished goods and goods for resale - -

4. Paymenis on account - -

II. Debtors 613 857 845 493 719 384

1. Trade debtors - -

a) becoming due and payable within one year - -

b) becoming due and pavable after more than - -

(]
tafe

one vear

2 Amounts owed by affiliated undentakings 256 284437135 145 906 560

a)  becommp due and pavable within one year 284 437 135 145 906 560

b} becoming due and payable after more than - -
ane vear

3 Amounts owed by undertakings with which the - -
undentaking is linked by virue of participating
inleresis
a) becoming due and payable within one year & -
b} becoming due and pavable after more than - -
one year
4. Other debtors 329 420 710 347 B12 824
a) becoming due and payable within one year 329430 M0 34TEIZEY
b} becoming due and pavable afier more than - -
ane vear
L Investments 26,8 . -
1. Shares in affilisted undertakings - -
2. Own shares - -
3 Other investments - -
1V, Cash at bank and in hand 21 47 602 930 210520 237

[ %)
bl
=l

E. Prepayments 2.7 44 921 092 53936298

TOTAL (ASSETS) I3LABESI0 115766799

The accompanying notes form an integral part of the annual accounts

140/227



EDINETOOOO
O000DO0ooDOo00oo0OoOodno(essss)
Ooooooooooooooooooad

Amundi Luxembourg 8.A
Balance Sheet (cont.)
as al December 31, 2022
(expressed in euros)

Notes 2022 2021
EUR EUR

CAPITAL, RESERVES AND LIABILITIES
A, Capital and reserves 9 314738 728 368 014 204
I Subsenibed capital 17 785 525 17 735 525
II. Share premium account 223534232 22334232
11 Revaluation reserve - -
IV. Keserves 129223 994 129 056 BTG
1. Legal reserve 1 778 553 1 778 553
2 Reserve for own shares . .
3. Reserves provided for by the arucles of association - -
4. Other reserves, including the fair value reserve 127 445 441 127278 323
a) other available reservies - -
b} other non available reserves 127 445 441 127 278 323
V. Profit or loss brought forward 695 475 26492
V1. Profit or loss for the financial vear 144 400 502 198 611 139
VIL Interim dividends - -
VIIIL. Capital investment subsidies - -
B Provisions 2.8 TO0 D00 2498 781
1. Provisions for pensions and similar obligations . -
2. Provisions for taxation . -
3. Other provisions 2810 TO0 000 2498 781

The accompanying notes form an integral part of the annual accounts
10
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Amundi Luxembourg 8. A
Balance Sheet (cont.)
as at December 31, 2022
(expressed in euros)

Notes 2022 i |
EUR ElR
CAPITAL, RESERVES AND LIABILITIES
{ront.}

C. Creditors 2911 416 049 792 405 253 754
1. Debenture loans - -
a) Convertible loans - -
i) becoming duc and payahle within one vear - -
i1} becoming due and pavable after maore than - -
one year
b} MNon convertible loans - -
i) becoming due and payable within one vear - -
i} becoming due and pavable after more than . -
one vear
Amounts owed to credit institutions . .
a) becoming due and pavable within one vear - -
b} becoming due and payable after more than - -
one year
3. Pavments recewved on account of orders in so far - -
a3 they are not shown separately as deductions from siocks
a) becoming due and pavable within one year - -
b} becoming due and payable after more than - -
ohe year
4. Trade creditors - -
a) becoming due and pavable within one year - -
b} becoming due and payable after more than . -
ane year
Bills of exchange payvable - B
a) becoming due and pavable within one yvear . -
b} becoming due and payable after more than - -
one vear
. Amounts owed to affilizted undertakings 151 923 876 144 220 377
a) becoming due and pavable within one year 151 923 876 144 229 377
b} becoming due and pavable after mose than - -
Qne year
T Amounts owed to undertakings with which the - -
undertaking is linked by virtue of participating
interests
a) becoming due and payable within one year - -
b} becoming due and payable after more than - A
ohe year
5 Other creditors 264 125916 261 024 377
a) Tax swmhorities 66 686 583 5TO2E 970
b} Social security authorities 284 086 281 362
¢) Other credifors 197 155 247 203 T14 (M5
1) becoming due and payahbe within one vear 197 155247 208 714 (45
ii} becoming due and pavable after more than

O Year - -

-

h

I, Deferved income - -

TOTAL (CAPITAL, RESERVES AND LIABILITIES) I31 488520 775766799

The accompanying notes foem an integral part of the annwal accounts.

11
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Amundi Luxembourg 8.A
Profit and loss account

for the year ended December 31, 2022

{expressed in euros)

Notes

PROFIT AND LOSS ACCOUNT

1

1.

12.

13.

MNet turnover 12

Yariation in stecks of finished
goods and in work in progress

Work performed by the underiaking
for its own purposes and capitalised

(her operating income 13

Raw muterials and consumables and
other external expenses
a} Raw matenals and consumables
by Other external expenses 14

Stafl costs 15
a) Wages and salaries
b) Social security costs
1) relating to pensions
1) other social securily costs
¢} Other staff costs

Value adjustments
a) in respect of formation expenses and of
tangible and inangible fixed assets
b) in respect of current assets

e
£a

(her operating expenses

Income from participating interests
a) denved from affilated undenakings
by other income from participating inferests

. Income from other investments and
loans forming part of the lixed asseis
a} denved from affiliated undenakings

b} other income not included under a)

Odher interest receivable and similar income
a) derived from affiliated undenakings
b} other interest and similar meome

Share of Profits or losses of undertakings accounted for
under the equity methoed

Value adjustiments in respect of 5
financial assets and of investnents
el s current assels

The accom panying nodes form an integral part of the annueal accounts

12
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2022 2021
EUR EUR

1 371 304 B8 1545 412 024
15 393 887 9 479705
(1186 139 837) (1 295 068 294)

(1 186 139 837)

(1 295 068 294)

(14257 306) (11 527 430)
(11272552) (9431 201)
{1269 022 {1 226 209)
(765 529) {700 190
(503 493) {526 019)
{1715 73 (K70 020)
(1023 304) (162 631)
(963 304) {162 631)
{60000}

(19875 583) (13231 331)
SHTIETh 10792 130
SRTXS5T6 10792 130

848 249 315 423
848 249 315423
o0l 219 (2 974 660)
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Amundi Luxembourg 8.A
Profit and loss account (cont.)
for the year ended December 31, 2022
{expressed in euros)

Notes 2z 2021

PROFIT AND LOSS ACCOUNT (cont.) EUR EUR
14, Interest pavable and similar expenses (1 143 652) (1 257 871)
a)concerming affiliated undertakings & (32 067)
b)other mterest and sumilar expenses (1 143 692) (1 225 B0d)
15. Tax on profit oF loss 18 (30 174 485) {46 165 926)
16. Profit or loss after taxation 144 711 552 198 611 139
17, iher taxes not shown under items 1 to 16 (212 OR0) -
18. Profit or loss lfor the linancial year 144 499 202 198 611 139

The accompanying notes form an integral part of the amnual accounts.

13
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Amundi Luxem bourg S.A
Modes 1o the annual accounts
az at December 31, 2022

1. General Information

Amundi Luxembourg 5. A. (formerly Ploneer Assct Management 5, A.) was incorporated on
December 200 1996 in Luxembourg as a “Sociéte Anamme™ under the Luxembourg law on
commercial companies for an unlimited period.

Effective January 1. 2018, Pioneer Asset Management 5.4 (ex-PAMSA) absorbed Amundi
Luxembourg 5. A {ex-Amundi) and was simultancously renamed to Amundi Lusembourg 5. A
(the “Company™).

The registered office of the Company is established in 5, Allée Schefler, L-2520 Luxembourg.
The Company’s [inancial year starts on January 1 and ends on December 31 of cach vear,

The object of the Company is the collective portfolio management of one or several
(1) undertakings for collective investment in transferable securities authorized according to the
Directive 200965/ EC, as amended (*UCITS™). (i) alternative investment funds within the
meaning of the Directive 201 1/61VELL as amended (“AIF) and (1) other collective investment
funds not covered by these Directives (“UCT) on behalf of their unitholders or sharcholders in
accordance with the provisions of chapter 13 of the Luxembourg law of December 17, 2010 on
undertakings for collective investment, as amenced (the “2010 Law™ ) and the law of July 12, 2013
om allernative 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 alse administer ils 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 Agricole 5.4 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-Unis 92127 Montrouge Cedex where the consolidated accounts are
available,

The Company is also included in the consolidated financial statements of Amundi, which
constitutes the smallest group of companies of which the Company is a subsidiary, The head
office of this company is located at 9 Bouwlevard Pasteur 73730 Paris Cedex 15 where the
conselidated acecounts are available.

2. Summary of significant accounting policies

2.1. Basis of preparation

The annual accounts have been prepared in accordance with Luxembourg legal and regulatory
requirements under the historical cost convention, Accounting policies and valuation rule are,
besides the ones laid down by the amended law of December 19, 2002, determined and applied
by the Board of the Directors.
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Amundi Luxem bourg S.A
Modes 1o the annual accounts

az at December 31, 2022
= contimued -

Foreign currency translation

The Company’s capital is expressed in curos ("EUR™) and its accounting records are maintained
in the same currency.

Transactions in foreign currencies are translated into EUR at the exchange rate prevailing at the
date of transaction. Long term assets expressed in foreign currencies are translated into EUR at
the exchange rate effective at the time of the transaction. At the balance sheet date, these assets
remain branslated at historical exchange rates.

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

Other assets and labilities are translated separately respectively 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
exchange rate effective al the balance sheet date, Solely the unrealized exchange losses are
recorded in the profit and loss account. The exchange gains are recorded in the profit and loss
aceount al the moment of their realisation.

Intangible and tangible assets

Intangible and tangible assels are valued al historieal acquisition cost. The acquisition cost
includes expenses incidental to the purchase less value adjustments. These value adjustments are
not continued il the reasons for which they were made have ceased to apply. Fixed assets are
depreciated on a straight-line basis over the estimated economie life of the assets al the following
rates:

2022 2021
Software NA NA
Fumniture & fixtures 200% 20%
Buillding improvements 2 20%%
Compuler equipment 33% 33%
Telephons equipment 33% 33%
Software in use 33% 33%
Office equipment/copiers 33% 33%

The Goodwill realized the 17 July 2022 after the absorption of Lyxor Funds Solutions 5. by
Amundi Luxembourg SA is depreciated on a straight-line basis over 10 years as so far the useful
economic life cannot be reliably estimated.

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

value adju:ilmcntﬁ. These value :!dju!ihm.mls are not continued if the reasons for which they were
made have censed to apph'.
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Amundi Luxem bourg S.A
Notes 1o the annual accounts
as al December 31, 2022
= continued -

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.

Investments

Transferable seeurities 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
not continued if the reazon for which they were made have ceased to apply. The whole portfolio
has been settled down in 2020 and no transactions have ben done since.

If the transferable securities are sold, the realized gains/losses are recorded in other operating
charges or other operaling income,

Prepayvments

This accounl encompass mainly the sales charges paid to the distnbutors in relation 1o certain
share classes on which no sales load is paid by wnitholders at the tme of subscription, but
a contingent deferred sales charge fee is applicd in case of redemption within & predetermined
penod which can be up o & years depending on the classes,

These sales charges paid to the distributors are amortized under the caption Fratfer fees & other
distritagion related costs, included within prepayments on the balance sheet. The residual value
of sales charges and consequently the amortization can be subsequently adjusted whether
impaimment test demonstrate that management fees collected are lower than amortization posted,

O certain shares classes a contingent deffered sales charges is levied om shares that are redeemed
within a certain amount of time after purchase. This amounit 15 based on the cument market value
and s withheld to the investors. They are recognized as an income under caption “defemred sale
charge fee income™ which is recorded under net tlurmover.

Provisions

Provisions are mtended 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 o be incurred or certain Lo
be. incurred but uncertain as to their amount or the date on which they will arise.

Creditors

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

Giross book value at the beginning of the vear
Additions for the year
Disposals of the vear

2022
EUR

G 400 957
TOR2 482

021
EUR

4338 936
&l 971

Giross book value at the end of the year

Value adjustments at the beginming of the year
Value adjustments for the year
Disposals of the year

14 383 439

{6 338 986)
(798 248)

o 400 957

(G 338 986)

Value adjustments at the end of the vear

Net hook value at the end of the vear

(7137 234)

T 246 205

{6 338 9%6)

61 971

Net book value at the beginning of the year

6l 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 SGH for loss of income
following a funds merger and goodwill realized afler absorplion of Credil Lyonnais Asset

Management 5. A and Lyxor Funds Solutions 5.4,
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Amundi Luxem bourg §.A

Modes 1o the annual accounts
as at December 31, 2022

= continued -

Tangible assets

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

Additions For the year

Disposals of the vear

Girass book value at the end of the year

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

Value adjustments for the vear

Dispasals of the year

Value adjustments at the end of the vear

Net book value at the end of the vear

Net book value at the beginning of the vear
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The movements relating to tangible assets during the financial year are as follows:

2022 2021
EUR EUR
1131531 846 288
178 340 245 243
309871 REEE
{758 915) (396 284)
(165 usa} ﬂﬁZﬁEi:I-]
(923 9‘?1; (758 915;
JB5 ) 372616
372 616 250 004

Tangible assets include building improvements, computer and telephone equipment, furnitures
and fixtures and affice equipment/copiers.
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Financial Assets
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The movemenis relaling to financial assets during the financial vear are as follows:

2022 2021
EUR EUR
Giross book value at the beginning of the vear 27 033997 24 578 570
Transfers for the year - -
Additions for the vear 15 617036 3145427
Digposals of the vear {14 500 (00} (GO0 D00
Giross book value at the end of the vear 28 151033 27033 997
Value adjustments at the beginning of the year (9477 T04) (7251 748)
Transfers for the year - -
Value adjustments for the vear (T8 TE1) (2974 660)
Disposals of the vear - 348 704
Value adjustiments at the end of the vear (100670 455) (9877 704y
Net book value at the end of the vear 17 474 548 17 156 293
Met hook value at the beginning of the vear 17 156 293 17 326822
The Company helds the following particapations:
Mame of Registered  Ownership  Last balance Acquisition Net equity Profit or
undertaking olTice sheel date cosl loss lor the
financial
yroar
Yo EUR EUR EUR
Fund Larcembourg 10 3122022 17 235989 18 8lo 851 4004 108
Channa 5.4
Armundi Luembourg 100 12022 10871 TO4m 1 219 -
Global
Servicing 8.A
CA Hub Lincembourg 20 312021 6 000 (1051 758" (279 326)"
Alba Real Limcembourg 10 314122022 15340 B3 315" 12 977"
Estate
Mexus 4 GP Lipcembourg 10 322022 12 000
Sarl
TOTAL 15 151033
= based on unandited mambrers

== includes a capital increase in 2022

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

(2021 KEUR (2 872)) for Amundi Global Servicing 5.4

19
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In 2022, Amundi Luxembourg S.A. has paid an additional price of 105KEUR for the acquisition

of Fund Channel 8. A. which was acquired the 18" December 2020,

Amundi Luxembours 5. A is the lonely stakeholder of Nexus 4 GP 5.4, company created the
16™ Diecember 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 2T7TME (2021; 1410ME) granted to Amuendi 5.4 the
first one 1260E for an initial length of twelve months with interest rate nil and the second one

150.5MFE for three months remunerated at ESTER + 14 Bps.

Other debtors

(Oher debtors encompass mainly management fees, distribution fees. administration fees and
performance fees, becoming due and payable within one year, to be received from the funds under
management for the last quarter or month, as apphicable, as per the financial vear.

2022

EUR
Management fees receivable 227 810 304
Performance fees receivable 35013913
Distribution fees receivable 11 500 667
Administration fees receivable 51 147 187
Other reccivable 3348 579
TOTAL 320420710
Investments

2021
EUR

256 792 280
16 813 809
15 198 824
57846454

1161367

41812834

As al December 31, 2022, portfolio of transferable secuntics normally composed of investmenis

in UCTTS AIFSTUCTs 1s null (2021 null).

M
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Amundi Luxem bourg §.A
Notes 1o the annual accounts
as al December 31, 2022
= continued -

Capital and reserves

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

Subscribed Sharc Legal Other  Profit or loss  Profit or less
Capital prremium FESETVE FERETVES b oughit Tor the
Accound forward fimancial
wear
EUR EUR EUR EUR EUR EUR
Balance at the 17 7R3 515 22534232 1TTRESY 12T 27R 323 26492 198 611 139
beginning of the
yedr
Pesults hmughi 198 611 139 (198 611 139
forward
Dividend (197 775 038)
Allocation to 167 1138 (167 118)
other non-
available reserves
Withdrawal 1o
other non-
avilable reserves
Profit or loss for 144 499 502
the hinancial vear
Balance at the 17 785 515 2LRI42FT O1TTESEY 11T 44540 695 475 144 499 502
endl of the year
Subseribed capital

As al December 31, 2022, the issued and subseribed capital amounting to 17 785 525EUR was
represented by 711 421 fully paid-up shares with a par value of 25EUR each.

Lesal reserve

In accordance with article 72 of the Luxembourg company law, an amount of 5% out of net profits
should be allocated to a non-distributable legal reserve, until this reserve reaches 10% of the
subseribed capital. The legal reserve is not available for distribution 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.
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Amundi Luxem bourg §.A
Notes 1o the annual accounts
as al December 31, 2022
= continued -

Share premtum Account

As a result of the merger between ex-Amundi and ex-PAMSA as of January 1, 2018, the Capital
and reserves of ex-Amundi were in parl used o ereate a Merger premium amounting Lo
EUR 132 3342320 A distribution of 110MEUR has been approved by the Annual General
Mecting of Sharcholders held on April 5, 2018,

Cither reserves - ather nan avaifable reserves

The Company has throughout the yvears deaded 1o allocate to a 5|'.|tx:1'a| reserve an amount egual
to five times the net worth tax (“NWI™) otherwise due on own funds, in accordance with
paragraph 8a of the Law of December 21, 2000, partially modified on November 235, 2004
{“net worth tax law™).

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

Simultancoulsy the exceedmg part of WWT reserve made m 20135 as per AGM (12 572 325ELUR)
has been distributed.

As a result, at December 31, 2022, the total amount of such reserve amounts to 127 445 441EUE,
The ereation of the NWT reserve as per paragraph 8a of the amended Law of December 21, 2001
is subject to the Annual General Meeting (“AGM™) of Sharcholders approval,

Other provisions
Other provisions rising to TOOKEUR are composed of:

Festructuring 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,

9
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Amundi Luxem bourg §.A
Notes to the annual accounts
as al December 31, 2022
= continued -

11. Creditors
Crediters are mainly composed of’

- imvestment management fees, performance fees, distribution fees, administration fees,
traiber foes and specific fees becoming due and payable within one vear, W be paid o
investment manager and distributors for the last quarter, as applicable, as per the financial
year,

- tax authoritics pavable within one year,

2022 2021

EUR EUR
Investment Management fees payable 87 254 897 o4 188 515
Performance fees pavable 35 526 535 16 344 204
Distribution fees pavable 34 289069 35 537 900
Administration fees payable 50 490 712 34 445 153
Trailer fees payable 118 333 228 124 317 377
Oher payable 23 184 682 43 110 273
Tax authoritics B 686 583 5T 028970
Social security authorities 284 086 281 362
TOTAL 41604979 405253754

12. Net turnover

The decrease in tumeover is the combination of a negative market effect and a lower level of
performance fees balanced by additional tumever of 3IME coming from Lyxor Funds
Solutions 3.4 in 2022,

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

2022 2021

EUR EUR
Management fee income 001 109688 D88 617 836
Administration fee income 216231352 217076958
Distribution fee income 32240 312 62 353 074
Performance fes ncome 97 646643 251 050943
Dieferred sales charge fee income 10 839 139 25999 188
Other commissions 32427 3314025
TOTAL LTI 858 L8412 024
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Amundi Luxem bourg §.A
Notes 1o the annual accounts
as al December 31, 2022
= continued -

As of December 31, 2022 the investment funds for which Amundi Luxembourg S.A is a
management company are: Amundi Funds, First Eagle Amundi Intemational Fund, Amundi
Intermvest, Amundi SIF, Stroctura, Amundi Planet, Ocean Fund, Amundi Index Solutions,
Amundi 5.F, Amundi Fund Soletion, Amundi Unieredit Premium Portfolio, PI Solutions,
Amundi Money  Market, Pl Investment Funds, Amundi Fund Hosting, Green Credit
Continuum — Greco, G3-5Struc-Inv, Sic, GS-Specialized-51F, GS1-Serviced Platform Sicav, other
stand alone funds, real estate funds, Pioneer diversified loan, Fund channel investment partners,
FCP Eure Sector Trend, LFS SICAV. Lyxor SICAV. Lyxor Portfolio Strategy., Lvxor L
Commerzbank Sifltungsfonds Rendite and Commerzbank Stftungsfonds Stabilitt,

Other operating income

This caption mainly includes other income related to services rendered to other Amundi Group
companies and seme up fronl commissions to be paid back by Unicredil within two years.

Other external expenses
As at December 31, 2022, other external expenses relate to retroceded commissions relating to

the :er:in.'u'}r activities of the Company. This item 15 also composed of administraiive costs pa:id
in the frame of funds administration.

2022 2021

EUR EUR
Imvestment management fee charges 368 574 157 367951972
z;:::ur fees & other distribution related S76 686 667 609 D06 415
Administration fee 111297733 112 137248
Performance lees 9% D66 951 187 171 259
Oither fees 3] 514 2049 18 B0T 400
TOTAL L186 139 837 1205 068 294
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Amundi Luxem bourg §.A
Notes 1o the annual accounts
as al December 31, 2022
= continued -

15. Staff

As at December 31, 2022, the Company employed, directly or via amrangements with Amundi
Group companies, 97 persons (2021 82 persons). The breakdown as al vear-end 15 as follows:

2022 2021
General Management 5 ]
Sentor and Middle Management 16 12
Emplovess 76 63
Total o+ 52

* Including 10 employees from
Lyxor funds Solutions 5.A.

16. 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 to the members of the Board of Directors is determined by the AGM and
distributed to the members of the Board who are not employed by companies belonging o
the Crédit Agricole 5.A. Group. The remuneralion as al December 31, 2022 amounted o
EUR 1300 258 (2021: EUR 127 824). There are no other commitments towards the Board of
Directors for severance pay, pension or other compensation,

The Company did not grant any advances and loans to the manbers of the Board of Directors
during the year ended December 31, 2022 (2021: Nil).

17. Other operating expenses

Other operating expenses include the administrative expenses incurred by the Company in its
ordinary course of business such as the costs charged for the supply of adminisirative services,

This caption also comprises some headguarters or other undertakings recharges,

This increase is;

= due o the reverse of prnv:is.i::n posted n 2020 related w0 AGE, Amundi
Luxembourg 5.A. s subsidiary: 0.7 MEUR (2021: 2.8 MEUR),

- Headguarters recharges 109 MEUR (2021: 7.8 MEUR),
- Operating costs led by Lyxor funds selution 5.4, absorption.

18. Tax on profit or loss

The Company is subject to all taxes applicable to a Luxembourg taxable Company. The charge
representing  corporale  income tax and municipal business tax for the wvear ended
December 31, 2022 is EUR 30 174 485 (2021: EUR 46 165 926),
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Amundi Luxem bourg S.A
Notes 1o the annual accounts
as al December 31, 2022
= continued -

Related parties transactions

The transachions with related parties that occurred durmg the vear are relating to commizsions
paid to Crédit Agricole group entities and have been concluded a1 amm’s length except for the
intercompany loan as disclosed in Note 6.

Off balance sheet items

Of=balance  sheet  ems  as  al  December 31, 2022 amount  to EUR 70,000,004
(2021; EUR 70 (463 000 and relate to letters of guarantess received from Unicredit, in relatbion to
funds” distribution in Turkey.

Cash collection accounts

For the needs of funds under management cash flows, some accounts have been opened by
Amundi Luxembourg 5.A. Operations on those accounts only concerned investments and
disinvestments made by investors, Their balances should be settled down in fess than a week, The
daily montioring of those accounts is contraciually delegated by Amundi Luxembourg 5.4 Lo
different Asszel Servicers.

Those dedicated bank accounts are booked in Amundi Luxembourg S.A. financial stalements
(Bank and cash in hand related to these accounts: KELR 1 589),

Subsequent events
There are mo signilicant subsequent cvent that impact the financial statements of the Company,

As of teday Amundi Lusembourg 5. has not been directly financially affected by the conflict, its
exposure to the russian market being limited,

Mevertheless Amundi Lucembourg 5. A apply closely sanctions put in place by authorities against
Russia.

Following the acquisition of Lyxor Group by Amundi Group lately in 2021, a streamlining of its
:||.:l.'n"il:.' have been decided at the Group level. As pant of it Amundi Luxembourg 5.4 should
takeover as management company the Sicav MUL Multi Units Luxembourg i 2023 for which
Lyxor asset management was formerly the management company.

An imvestment protoce]l has been signed in 2022 by Amundi Luxembourg 5.4, CACEIS
Luxembourg 5.4 and Fund Channel 5.0 This protoco] foresee the sale of 33.33% of Fund
Channel 5.A. equity to CACEIS Luxembourg S.A by Amundi Luxembourg 5.A ot the price of
42ME, CACELS Lusembourg will bring to Fund Channed 5. A its expertise and commit to contribule
to the development of Fund Channel 5.4
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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

163/227

EDINETOOOO
O000DO0ooDOo00oo0OoOodno(essss)
Ooooooooooooooooooad

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



EDINETOOOO
O000DO0ooDOo00oo0OoOodno(essss)
Ooooooooooooooooooad

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
fonds commun de placement (FCP), common fund
investment companies
SICAV
SICAF
2010
CSSF
2.2.
2010
CSSF
CSSF 2010
174 2002 129 2003 14
2.2.1. FCP
FCP
FCP 2010 41
FCP
1134 1710 1779 1787
1984 2010
FCP
FCP

FCP
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2010 12
2010 11

FCP 1,250,000 FCP
CSSF 2,500,000

FCP UCITS 2010 15
UCl 2010
16

Ucl
CSSF UCITS

ucl

(a) FCP
(b)
©)
') FCP
e
() FCP
@ FCP
)
()
a
2010 FCP

FCP
CSSF
2.2.1.1.
A) FCP 2010
ucl
2010 41 52

(1) UCITS

10
EU UCITS
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(2) UCITS  UCITS
ucl
Ucl  CSSF EU
ucl
ucl
ucITS
ucl
ucl CSSF 2018
UcITS
ucl
ucr  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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