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2022 2023
212,590,490.47 32,921,342.78
212,590,490.47 32,921,342.78
212,590,490.47 32,921,342.78

2,508,527,924.69 2,365,959,041.40

9,189,310.1930 8,285,203.2070
243,805 239,915

2,508,527,924.69 2,365,959,041.40

2,537,477,140.99 2,403,032,918.52

94.81 93.31
9,989 9,377
4.85 1.97
2.55 8.59
33,171.77
98.86 98.46
5.19 1.58

0.11 6.13
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2006 14 . .
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2006 30
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2006 30

Multi Manager Access

2017 31
UBS Fund Management

Luxembourg S.A.

2016 10 13

UBS Europe SE, Luxembourg
Branch

2017 10

Northern Trust Global
Services SE

UBS Switzerland AG

2017
31

UBS Asset Management
Switzerland AG, Zirich

UBS SuMi TRUST 2022 17

2022 17
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2023 10

202 9,189,310.1930
2,508,527,925| 368,929

243,805

2003 8,285,203.2070
2,365,959,041| 347,962

239,915

7,868,986.6910
2023 10 2,152,350,539| 316,546

234,655

2022 10 2022 10

2022 13
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1.1
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EU UCITS
UCITS UCl Ucl EU

UCl UCITS
UCITS Ucl
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UCITS 2014 91 EU 2016 31
UCITS AIFMD ESMA
AIFM 2011 61 EU 2013 12
2013 11
AIFM ESMA 2010

CSSF 10 437

UCITS AlF

UCITS AlFs

UCITS 2014 91 EU

https://www.ubs.com/lu/en/asset_management/investor_information.html
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2019
1GA Compliant
OECD FATCA
CRS
CRS CRS
CRS
CRS CRS
CRS
FATCA CRS
FATCA CRS
FATCA CRS
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DAC
2018 25 RCBA
EU 2018 822

DAC6 DAC6 EU
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2023 10
331,614,182.52 15.26
291,762,657.69 13.43
253,097,615.29 11.65

166,470,484.34 .66

162,698,034.10 .49

149,825,217.06 .89

125,851,064.33 .79

98,306,769.51 .52

47,615,539.92 .19

41,475,672.53 .91

40,070,035.04 .84

36,760,215.12 .69

35,045,652.72 .61

32,617,051.02 .50

32,233,187.00 .48

31,181,112.41 .43

23,891,126.80 .10

22,686,626.06 .04

20,580,427.58 .95

17,498,562 .66 .81

17,382,460.44 .80

15,622,279.82 .72

14,253,126.01 .66

13,804,623.38 .64

12,329,958.06 .57

12,245,301.17 .56

5,796,062.49 .27

4,861,500.00 .22

4,716,880.00 .22

4,492,312.50 .21

3,721,556.81 .17

3,670,209.00 .17

3,324,354.20 .15

2,952,187.81 .14

=N Neoll Noll Noll HNoll HNoll HNoll Noll Noll Holl HFoll Hol Holl Holl Nol K= leR i B B B B Il Bl B e AR = IS B o T BN I BN

2,382,730.84 A1
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2,324,142.45 0.11
2,221,250.00 0.10
1,949,466 .32 0.09
1,939,946.99 0.09
1,772,781.25 0.08
1,741,770.84 0.08
1,700,670.72 0.08
1,446,863.88 0.07
1,393,702.06 0.06

956,398.97 0.04
810,317.34 0.04
722,380.00 0.03
406,011.25 0.02
314,786.88 0.01
2,102,537,265.18 96.75
1,772.97 0.00
12,976.34 0.00
14,749.31 0.00
2,102,522,515.87 96.74
70,754,500.56 3.26
2,173,277,016.43 100.00
20,926,477.43 0.96
2,152,350,539.00
316,546 %9-04

50/280



EDINETOOOO

OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2023 10
1,000
EUROPEAN UNION-REG-S 0.00000% 20- 0.0000| 2035 32,000.00| 30,486,691.78| 22,310,783.94| 1.03
04.07.35
INTL BK FOR RECONSTR & DEVT WORLD 0.6250| 2025 22 |18,200.00| 17,359,966.53| 16,995,486.51| 0.78
BANK 0.62500% 20-22.04.25 : s [t PR :
INTL BK FOR RECONSTR & DEVT WORLD
BANK 1.12500% 21-13.09.28 1.1250| 2028 13 |20,000.00| 18,243,416.77| 16,697,111.20| 0.77
WORGAN STANLEY 0.864%/VAR 20- 0.8640| 2025 10 21  |16,900.00| 15,983,797.44| 15,958,285.35| 0.73
21.10.25
CAISSE D*AMORTISSEMENT DE LA DETTE-
144A1. 37500% 21.20 01,31 1.3750| 2031 20 |16,400.00| 14,825,657.41| 12,642,126.96| 0.58
BNP PARIBAS SA-144A 1.675H/VAR 21- 1.6750| 2027 30 |14,000.00| 12,868,350.80| 12,356,793.95| 0.57
30.06.27
BELGIUM, KINGDOM OF-144A-REG-S
5 75000% 22-22.04.39 2.7500| 2039 22 |13,000.00| 12,803,283.59| 12,039,864.20| 0.55
CHILE, REPUBLIC OF 2.55000% 20- 2.5500| 2032 27 |15,300.00| 13,864,192.36| 12,018,150.00| 0.55
27.01.32
| — )

GERMANY, REPUBLIC OF-REG-S 0.00000H 0.0000| 2031 15 |13,740.00| 14,431,671.73| 11,831,776.09| 0.54
21-15.08.31
KREDITANSTALT FUER WIEDERAUFBAU

10 |1 e o00h 19-14.09.29 1.7500| 2029 14 |13,800.00| 13,228,136.98| 11,587,114.94| 0.53

11 | INVERSIONES CIPC SA-REG-S 4.37500% 4.3750| 2027 12,082.00| 12,291,212.27| 11,263,202.86| 0.52
17-04.04.27
STANDARD CHARTERED PLC-REG-S

12 [ 500004 19-02.07 27 0.9000| 2027 10,800.00| 11,507,944.85| 10,330,067.75| 0.48

13 | SECRO CAPITAL SARL-REG-S 1.25000% 1.2500| 2026 23 |10,500.00| 11,462,205.01| 10,294,435.88| 0.47
22-23.03.26

| - 0)

14 | BELCIUN, KINGDOM OF-REG-S 1.25000% 1.2500| 2033 22 |11,300.00| 12,901,959.12|  9,926,837.06| 0.46
18-22.04.33

15 |CREDIT NUTUEL ARKEA SA-REG-S 1.2500| 2029 11 |10,700.00| 11,351,590.32|  9,820,657.60| 0.45
1.250%/VAR 20-11.06.29 : e PO OEE [t :

16 | VONOVIA SE-REG-S 0.62500% 21- 0.6250| 2031 24 |12,300.00| 11,836,521.51|  9,386,794.20| 0.43
24.03.31

17 | BANKINTER SA-REG-S 0.62500% 20- 0.6250| 2027 10 10,200.00| 10,452,938.98  9,367,635.03| 0.43
06.10.27

15 |CAIXABANK SA-REG-S 5.3TSH/VAR 22- 5.3750| 2030 11 14 8,500.00|  8,862,304.70]  9,162,303.25| 0.42
14.11.30

19 |VOTABILITY OPERATIONS GROUP PLC-REG- 3.5000| 2031 17 9,054.00|  9,643,252.14|  9,156,382.67| 0.42
S 3.50000% 23-17.07.31 : Bl It [t :

20 [AUSTRIA, REPUBLIC OF-REG-S 2.90000% 2.9000| 2029 23 8,750.00|  9,236,479.66|  9,152,567.71| 0.42
23-23.05.29

o1 |NATVEST GROUP PLC-REG-S 0. 780%/VAR 0.7800| 2030 26 |10,700.00| 10,737,329.92|  9,120,801.00| 0.42
21-26.02.30
ITALY, REPUBLIC OF-144A-REG-S

22 |, 0000k 23-30.10.31 4.0000| 2031 10 30 8,802.00|  9,644,574.66]  9,049,564.07| 0.42

23 [VANULIFE FINANCIAL CORP 3.70300% 22- 3.7030| 2032 16 |10,300.00| 10,308,023.35|  8,779,248.05| 0.40
16.03.32

24 |BNC BANK NV-REG-S 3.00000% 23- 3.0000| 2033 11 8,400.00|  8,903,147.09|  8,521,339.52| 0.39
11.01.33

25 |EUROPEAN INVESTHENT BANK 0.87500% 0.8750| 2030 17 |10,700.00|  9,533,344.29|  8,252,609.76| 0.38
20-17.05.30

26 |COMMERZBANK AG-REG-S 0.750%/VAR 20- 0.7500| 2026 24 8,200.00 8,840,908.80 8,199,013.71| 0.38
24.03.26

27 |!CADE SANTE SAS-REG-S 1.37500% 20- 1.3750| 2030 17 |10,300.00| 10,659,721.45|  8,133,643.54| 0.37
17.09.30
CASSA DEPOSITI E PRESTITI SPA-REG-S

28 |, 00000% 20-11.02.30 1.0000| 2030 11 9,500.00|  9,899,154.48|  8,083,728.83| 0.37
JOHNSON CONTROLS INTERNATIONAL PLC

29 | e 000 20-15.00.30 1.7500| 2030 15 |10,500.00| 9,351,314.74|  7,975,243.92| 0.37
CAISSE D*AMORTIS DE LA DETTE SOC-

30 | ees 2. 750004 22.25 11.32 2.7500| 2032 11 25 8,000.00|  7,847,859.33]  7,950,449.59| 0.37
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2023 10
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2022 2,537,477 373,187 2,508,528 368,929 94.81 13,944 9,989
2023 2,403,033 353,414 2,365,959 347,962 93.31 13,723 9,377
2022 11 2,428,032 357,001 2,314,171 340,345 90.75 13,347 9,438
12 2,360,010 347,087 2,329,912 342,660 90.14 13,257 9,336
2023 2,428,032 357,001 2,391,865 351,772 92.54 13,610 9,544
2,367,851 348,240 2,306,807 339,262 90.89 13,367 9,338
2,361,207 347,263 2,343,834 344,708 92.18 13,557 9,427
2,392,691 351,893 2,377,831 349,708 93.04 13,683 9,479
2,361,020 347,235 2,307,774 339,404 92.83 13,653 9,414
2,359,366 346,992 2,329,025 342,530 92.63 13,623 9,349
2,403,033 353,414 2,365,959 347,962 93.31 13,723 9,377
2,374,967 349,286 2,320,447 341,268 93.28 13,719 9,324
2,294,984 337,523 2,205,088 324,302 91.86 13,510 9,140
10 2,173,277 319,624 2,152,351 316,546 91.49 13,455 9,054

2022 10 2022 10

2022 13
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2022 5.19 0.11
2023 1.58 6.13
100x
100 10,000
2022 10 2022 10
2022 13
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UBS SuMi TRUST

UBS SuMi TRUST

2024 2025 31

50

12

0.001

55/280



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

50

56/280



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

31

57/280




EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

Caisse de
Consignation
Caisse de Consignation
ucl
o 2010
UCITS

58/280




EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

1915 10

59/280



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
Ooooodooonoodonn

60/280



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

131

23 103

2023 11 30
147.07
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2023 31
2023 31
2,453,328,331.19 360,810,998
(159,025,824.62) (23,387,928)
2,294,302,506.57 337,423,070
70,487,265.10 10,366,562
13,222,228.35 1,944,593
906,434.20 133,309
19,862,021.88 2,921,108
22,183.85 3,263
4,230,278.57 622,147
2,403,032,918.52 353,414,051
(3,681,431.03) (541,428)
(30,928,979.00) (4,548,725)
(145,126.11) (21,344)
(1,127,716.44) (165,853)
(1,111,515.34) (163,471)
(19,930.68) (2,931)
(59,178.52) (8,703)
(1,190,624.54) (175,105)
(37,073,877.12) (5,452, 455)
2,365,959,041.40 347,961,596
2023 31 11,025.50 6,226,005.00

2,436,635.50
1,616,338.30
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2022 2023 31
2,317,804.08 340,879
51,148,636.43 7,522,430
1,988,671.78 292,474
668,303.71 98,287
56,123,416.00 8,254,071
(1,116,840.97) (164,254)
(13,171,592.04) (1,937,146)
(233,230.38) (34,301)
(163,091.40) (23,986)
(628,126.47) (92,379)
(15,312,881.26) (2,252,065)
40,810,534.74 6,002,005
(102,012,769.66) (15,003,018)
293,029.65 43,096
(1,305,893.15) (192,058)
6,450,229.40 948,635
102,222,571.96 15,033,874
(5,798,883.85) (852,842)
(452,423.41) (66,538)
(604,139.06) (88,851)
40,206,395.68 5,913,155
74,428,999.42 10,946,273
16,114.88 2,370
1,701,430.93 250,229
11,129,316.80 1,636,789
(97,952,162.00) (14,405,824)
3,391,247.07 498,751
(7,285,052.90) (1,071,413)
32,921,342.78 4,841,742
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2023 31

50
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0TC

2023 31

2023 31

1.102550
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2022 31
2022 31
2,604,732,614.09 383,078,026
(235,172,369.85) (34,586,800)
2,369,560,244.24 348,491,225
50,479,027.06 7,423,951
33,023,194.06 4,856,721
686,438.78 100,955
1,485,881.85 218,529
13,580,220.50 1,997,243
799,920.00 117,644
67,023,183.00 9,857,100
839,031.50 123,396
2,537,477,140.99 373,186,763
(14,810,747.83) (2,178,217)
(3,442,805.32) (506,333)
(4,352,782.32) (640,164)
(1,000,344.40) (147,121)
(5,287,970.28) (777,702)
(19,768.30) (2,907)
(34,797.85) (5,118)
(5,342,536.43) (785,727)
(28,949,216.30) (4,257,561)
2,508,527,924.69 368,929,202
2022 31 214,126.50 346,681.00
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2022 11 2022 31
43,717.92 6,430
14,508,363.18 2,133,745
202,118.33 29,726
4,544,350.00 668,338
19,298,549.43 2,838,238
(317,520.34) (46,698)
(5,287,970.28) (777,702)
(148,101.94) (21,781)
(48,247.26) (7,096)
(161,860.58) (23,805)
(5,963,700.40) (877,081)
13,334,849.03 1,961,156
(12,744,350.69) (1,874,312)
(5,450,947.37) (801,671)
12,472,988.32 1,834,402
(32,016,929.53) (4,708,730)
(386,136.93) (56,789)
(5,679,060.12) (835,219)
(43,804,436.32) (6,442,318)
(30,469,587.29) (4,481,162)
(234,163,014.27) (34,438,355)
(1,009,355.58) (148,446)
(14,810,747.83) (2,178,217)
67,023,183.00 9,857,100
839,031.50 123,396
(182,120,903.18) (26,784,521)
(212,590,490.47) (31,265,683)
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31 11
31
1986 7701 (a)(30)
1933 17 230.902(K)
4.7 17

4.7@M(C )
1940 202(a) (30)-1
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2006 30
2006 14

2023 11
Andreas Aebersold
Madhu Ramachandran
Christian Schén
Jane Wilkinson
Christian Maurer
PricewaterhouseCoopers, Société coopérative
2002 12 20 2010 12 17 2010 12 17
2010 SICAV
ucl 2007 10
2016 2010 ucl 2010
ucl
2010
2010 2009 13 2009 65 EC
2001 107 EC 2001 108 EC
2010

UCITS
Ucl

75/280



UCITS Ucl
2010
UCITS
2010
2013 12 2013
UCITS 2013
EU
2010
UCITS
CSSF
2009 13
CSSF
CSSF
CSSF

UCl

EU

UCITS
2009 65 EC
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2018

2016 27 EU 2016 679

FATCA CRS
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L 4361
EU

2004 11 12

EU
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30
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30

EU 2016 1011

36 ESMA
ESMA

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

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

28
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UBS

https://www.ubs.com/global/en/legal info2/luxembourg.html
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2023 11 30
161.51
1915
2010
2023 11 10,000,000
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2023 11
45 6,869 100
CH-8001
UBS Asset Management AG
2023 11
45 100,000,000 100
UBS AG CH-8001
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2023 11

. 2022
Michael Kehl
R 2019 12
Francesca Gigli
Prym
2022
Eugéne del Cioppo
2022

Ann-Charlotte
Lawyer
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2023 11
2023 11 30
2023 11
Roger von Mentlen
2022
Barbara Lambert
2016 25
Daniel J. Crittin
2015 12
Gabriela Huber
2023 11
Christoph Brunner
2023 11
Peter Derendinger
2023 11
Claudia Dill
2023 11

Damian Vogel
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2023 11 406

491,486,642.55
1,977,024,343.38
14,856,510,776.30
2,372,462,221.55
507,603,173.66
406 49,546,771,052.39
2,204,933,567.41
270,908,504.84
555,293,335,201.24
18,906,551.38
113,006,694,976.11

2023 11 56
10
Multi Manager Access Il - US Multi
. i 2007 11 27 4,688,766,886
Credit Sustainable
UBS (Lux) Equity Sicav - Long Term
2016 28 4,422,446,278
Themes (USD)
Multi Manager Access Il - Emerging
2013 12 3,530,117,407
Markets Debt
Multi Manager Access Il - European
2007 21 3,070,505,977
Multi Credit Sustainable
Multi Manager Access Il - High
2016 13 2,594,978,167
Yield
Multi Manager Access - Green,
2022 10 2,058,294,495
Social and Sustainable Bonds
Multi Manager Access - US Equities 2006 22 1,967,372,844
UBS (Lux) Strategy Fund - Balanced
. 1994 1,167,566,100
Sustainable (CHF)
Global Opportunities Access -
. o 2019 13 1,164,957,603
Sustainable Equities

101/280



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
Ooooodooonoodonn

10

Multi Manager Access - EMU

Equities Sustainable

2014

1,157,262,408
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2023 11 446,001,000 720

1973

Societas Europaea

Northern Trust Global Services SE

2023 11 393,067,791 635
Societas Europaea 1915 10 2001 10
EC 2157 2001 1993
2023 11 500,000 8,428

UBS SuMi TRUST

2023 11 5,165

2010

2010
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2010

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

b) i)

2010

2010
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2010

2010 35 UCITS 2015
12 17 EU 2016 438 12

2010

2010

CSSF

UBS SuMi TRUST
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2023

2023

31

31

11,025.50

1,616,338.30

2023 31
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2,453,328,331.19

(159,025,824.62)

360,810,998

(23,387,928)

2,294,302,506.57 337,423,070

70,487,265.10 10,366,562

13,222,228.35 1,944,593

906,434.20 133,309

19,862,021.88 2,921,108

22,183.85 3,263

4,230,278.57 622,147

2,403,032,918.52 353,414,051

(3,681,431.03) (541,428)

(30,928,979.00) (4,548,725)

(145,126.11) (21,344)

(1,127,716.44) (165,853)

(1,111,515.34) (163,471)
(19,930.68) (2,931)
(59,178.52) (8,703)
(1,190,624.54) (175,105)

(37,073,877.12) (5,452,455)

2,365,959,041.40 347,961,596

2,436,635.50
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2022 2023 31
2,317,804.08 340,879
51,148,636.43 7,522,430
1,988,671.78 292,474
668,303.71 98,287
56,123,416.00 8,254,071
(1,116,840.97) (164,254)
(13,171,592.04) (1,937,146)
(233,230.38) (34,301)
(163,091.40) (23,986)
(628,126.47) (92,379)
(15,312,881.26) (2,252,065)
40,810,534.74 6,002,005
(102,012, 769.66) (15,003,018)
293,029.65 43,096
(1,305,893.15) (192,058)
6,450,229.40 948,635
102,222,571.96 15,033,874
(5,798,883.85) (852,842)
(452,423.41) (66,538)
(604,139.06) (88,851)
40,206,395.68 5,913,155
74,428,999.42 10,946,273
16,114.88 2,370
1,701,430.93 250,229
11,129,316.80 1,636,789
(97,952,162.00) (14,405,824)
3,391,247.07 498,751
(7,285,052.90) (1,071,413)
32,921,342.78 4,841,742
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2022 2023 31
2,508,527,924.69 368,929,202
277,003,613.84 40,738,921
(452,460,668.14) (66,543,390)
(175,457,054.30) (25,804,469)
(33,171.77) (4,879)
40,810,534.74 6,002,005
(604,139.06) (88,851)
(7.285,052.90) (1,071,413)
32,921,342.78 4,841,742
2,365,959,041.40 347,961,596

2022 2023 31

9,189,310.1930

811,666.4480
(1,715,773.4340)

8,285,203.2070

243,805.0000
11,770.0000
(15,660.0000)
239,915.0000

ISIN 2023 31 2022 31

2,365,959,041.40 2,508,527,924.69

LU2421069035
8,285,203.2070 9,189,310.1930
93.31 94.81
93.31 94.81

LU2442822453
239,915.0000 243,805.0000
9,377 9,989
9,377 9,989

2022 11

2022 16
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0TC

2023 31

2023 31

1.102550
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0.90 0.56

0.90 0.56
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KID

KID

UCl UCITS
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0.05
0.01

2023 31

394,054,427.40 343,835,747.00
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3,185,300.00

31,315,300.00

22,915,135.00

PTR

PTR

80.84

12

TER

TER

AMAS

TER

TER

0.58

0.58
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12 TER
TER
2023 31
181,646.84
UCITS Ucl
2023 31 UCITS UCl
SPDR S&P 500 ETP TRUST-S1 0.06

10
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163,102.38 0.00
70,887.18 0.00
839,083.12 0.00
2,458,787.59 0.00
1,717,851.85 0.00
454,239.52 0.00
2,277,558.39 1,740,000.00
31,939.22 0.00
23,588,537.84 0.00

100.00

0.00

0.00

2023 31 2023 31

446,175,198.71  474,785,829.65 , 1o | 20 a1 | 000

2023 31
2023 31

1,113,839.52

334,151.86

111,383.95

668,303.71

2022 30
10
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2023 31
T-bill

EUR
EUR EUROPEAN UNION TB 0.00000% 11.04.23-06.10.23 4 020 000.00 4 403 397.05 0.19
4 403 397.05 0.19
T-bill 4 403 397.05 0.19

EUR
EUR ACCOR SA-REG-S 2.37500% 21-29.11.28 200 000.00 201 129.38 0.01
EUR ACEF HOLDING SCA-REG-S 1.25000% 21-26.04.30 1 800 000.00 1 537 029.22 0.06
EUR ACHMEA BV-REG-S 3.62500% 22-29.11.25 600 000.00 655 311.62 0.03
EUR AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 2.87500% 23-21.01.30 2 000 000.00 2 150 854.54 0.09
EUR AMPRION GMBH-REG-S 3.45000% 22-22.09.27 1 700 000.00 1 852 620.36 0.08
EUR AMPRION GMBH-REG-S 3.97100% 22-22.09.32 300 000.00 332 824.41 0.01
EUR ANDALUCIA, COMMUNIDAD AUTONOMA DE-REG-S 3.95000% 23-30.04.33 3 000 000.00 3 358 151.20 0.14
EUR ARCADIS NV-REG-S 4.87500% 23-28.02.28 900 000.00 997 437.07 0.04
EUR AUSTRIA, REPUBLIC OF-REG-S 2.90000% 23-23.05.29 2 750 000.00 3 024 280.87 0.13
EUR BANQUE OUEST AFRICAINE DE DEV-REG-S 2.75000% 21-22.01.33 3 500 000.00 2 837 814.86 0.12
EUR BASQUE GOVERNMENT-REG-S 3.50000% 23-30.04.33 950 000.00 1 039 221.18 0.04
EUR BERTELSMANN SE & CO KGAA-REG-S 3.50000% 22-29.05.29 1 500 000.00 1 622 896.29 0.07
EUR CAPGEMINI SE-REG-S 1.12500% 20-23.06.30 2 000 000.00 1 888 240.36 0.08
EUR CASSA DEPOSITI E PRESTITI SPA-REG-S 1.00000% 20-21.09.28 3 800 000.00 3 605 119.31 0.15
EUR CBRE GLOBAL INVESTORS OPEN-ENDED-REG-S 0.50000% 21-27.01.28 800 000.00 725 446.54 0.03
EUR CBRE GLOBAL INVESTORS OPEN-ENDED-REG-S 0.90000% 21-12.10.29 3 000 000.00 2 546 850.80 0.11
EUR CHILE GOVERNMENT INTERNATIONAL BOND 1.30000% 21-26.07.36 4 550 000.00 3 617 622.56 0.15
EUR CHILE, REPUBLIC OF 0.55500% 21-21.01.29 6 200 000.00 5 700 860.46 0.24
EUR CIE GEN ETABLISSEMENTS MICHELIN-REG-S 0.62500% 20-02.11.40 1 600 000.00 1 144 161.12 0.05
EUR COFINIMMO SA-REG-S 0.87500% 20-02.12.30 3 200 000.00 2 693 778.38 0.11
EUR COVIVIO-REG-S 1.12500% 19-17.09.31 4 900 000.00 4 288 089.94 0.18
EUR DIGITAL DUTCH FINCO BV-REG-S 0.62500% 20-15.07.25 2 000 000.00 2 029 030.99 0.09
EUR DIGITAL DUTCH FINCO BV-REG-S 1.50000% 20-15.03.30 1 000 000.00 904 547.45 0.04
EUR DIGITAL DUTCH FINCO BV-REG-S 1.00000% 20-15.01.32 600 000.00 492 965.53 0.02
EUR DIGITAL EURO FINCO LLC-REG-S 1.12500% 19-09.04.28 3 000 000.00 2 821 319.60 0.12
EUR EQT AB-REG-S 2.37500% 22-06.04.28 2 000 000.00 1 968 448.67 0.08
EUR EQT AB-REG-S 2.87500% 22-06.04.32 2 000 000.00 1 828 642.43 0.08
EUR ESSITY AB-REG-S 0.50000% 20-03.02.30 3 500 000.00 3 144 676.57 0.13
EUR FAURECIA-REG-S 2.75000% 21-15.02.27 1 200 000.00 1 223 830.50 0.05
EUR GIVAUDAN FINANCE EUROPE BV-REG-S 1.62500% 20-22.04.32 1 000 000.00 924 444 .08 0.04
EUR ICADE SANTE SAS-REG-S 1.37500% 20-17.09.30 10 300 000.00 8 779 518.26 0.37
EUR ICADE-REG-S 0.62500% 21-18.01.31 4 100 000.00 3 345 498.34 0.14
EUR INDONESIA, REPUBLIC OF 1.30000% 21-23.03.34 9 200 000.00 7 437 894.90 0.31
EUR KELLOGG CO 0.50000% 21-20.05.29 2 800 000.00 2 544 729.50 0.11
EUR KONINKLIJKE AHOLD DELHAIZE NV-REG-S 3.50000% 23-04.04.28 1 300 000.00 1 427 180.41 0.06
EUR KREDITANSTALT FUER WIEDERAUFBAU-REG-S 2.00000% 22-15.11.29 3 900 000.00 4 059 732.87 0.17
EUR MADRID, COMUNIDAD DE-REG-S 1.72300% 22-30.04.32 4 000 000.00 3 781 291.02 0.16
EUR MADRID, COMUNIDAD DE-REG-S 2.82200% 22-31.10.29 2 000 000.00 2 122 849.78 0.09
EUR MERLIN PROPERTIES SOCIMI SA-REG-S 1.87500% 19-04.12.34 3 800 000.00 2 972 752.64 0.13
EUR MEXICO, UNITED STATES OF 1.35000% 20-18.09.27 6 200 000.00 6 164 601.81 0.26
EUR MEXICO, UNITED STATES OF 2.25000% 21-12.08.36 10 150 000.00 8 191 614.08 0.35
EUR MITSUBISHI UFJ FINANCIAL GRP INC-REG-S 0.84800% 19-19.07.29 3 400 000.00 3 194 733.52 0.13
EUR MONDELEZ INTERNATIONAL HOLDINGS N-REG-S 1.25000% 21-09.09.41 600 000.00 428 318.18 0.02
EUR NEMAK SAB DE CV-REG-S 2.25000% 21-20.07.28 200 000.00 179 034.27 0.01
EUR NETFLIX INC-REG-S 3.87500% 19-15.11.29 3 200 000.00 3 473 438.23 0.15
EUR NEXI SPA-REG-S 1.62500% 21-30.04.26 160 000.00 163 177.40 0.01
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EUR NORDIC INVESTMENT BANK-REG-S 2.50000% 23-30.01.30 2 100 000.00 2 239 795.70 0.09
EUR PERU, REPUBLIC OF 1.95000% 21-17.11.36 4 100 000.00 3 295 637.72 0.14
EUR POSTNL NV 0.62500% 19-23.09.26 2 800 000.00 2 789 144.55 0.12
EUR PROLOGIS EURO FINANCE LLC 0.37500% 20-06.02.28 800 000.00 754 100.10 0.03
EUR SACHSEN-ANHALT, FEDERAL STATE-REG-S 2.95000% 23-20.06.33 1 900 000.00 2 076 129.66 0.09
EUR SIEMENS ENERGY FINANCE BV-REG-S 4.00000% 23-05.04.26 1 700 000.00 1 851 183.22 0.08
EUR SIEMENS ENERGY FINANCE BV-REG-S 4.25000% 23-05.04.29 800 000.00 866 180.91 0.04
EUR TAKEDA PHARMACEUTICAL CO LTD 1.37500% 20-09.07.32 3 800 000.00 3 389 829.16 0.14
EUR TERNA RETE ELETTRICA NAZIONALE-REG-S 0.75000% 20-24.07.32 4 900 000.00 4 165 604.59 0.18
EUR TEVA PHARMACEUTICAL FINANCE 11 BV 7.37500% 23-15.09.29 800 000.00 897 184.63 0.04
EUR TRITAX EUROBOX PLC-REG-S 0.95000% 21-02.06.26 900 000.00 857 801.69 0.04
EUR VERBUND AG-REG-S 0.90000% 21-01.04.41 3 000 000.00 2 236 685.86 0.09
EUR VF CORP 0.25000% 20-25.02.28 7 800 000.00 7 221 499.62 0.31
EUR VONOVIA SE-REG-S 1.87500% 22-28.06.28 2 000 000.00 1 950 622.64 0.08
EUR VONOVIA SE-REG-S 2.37500% 22-25.03.32 1 900 000.00 1 750 033.52 0.07
EUR WABTEC TRANSPORTATION NETHERLANDS BV 1.25000% 21-03.12.27 3 100 000.00 2 997 741.94 0.13
158 763 187.01 6.71

GBP
GBP BURBERRY GROUP PLC-REG-S 1.12500% 20-21.09.25 2 200 000.00 2 545 902.59 0.11
GBP MARKS & SPENCER FINANCE PLC-REG-S STEP-UP 19-10.07.27 200 000.00 231 840.44 0.01
GBP PEARSON FUNDING PLC-REG-S 3.75000% 20-04.06.30 200 000.00 222 072.70 0.01
GBP UNITED KING OF GREAT BRIT & N IRL-REG-S 3.75000% 23-22.10.53 600 000.00 682 832.88 0.03
GBP WORKSPACE GROUP PLC-REG-S 2.25000% 21-11.03.28 1 200 000.00 1 171 553.50 0.05
4 854 202.11 0.21

usD
usD AES CORP/THE 5.45000% 23-01.06.28 1 600 000.00 1 585 557.08 0.07
usD ALEXANDRIA REAL ESTATE EQUITIES INC 2.00000% 21-18.05.32 9 800 000.00 7 504 326.18 0.32
usb ALEXANDRIA REAL ESTATE EQUITIES INC 2.95000% 22-15.03.34 5 000 000.00 3 999 429.15 0.17
usD ALIBABA GROUP HOLDING LTD 2.70000% 21-09.02.41 1 300 000.00 856 323.00 0.04
usD ALPHABET INC 1.10000% 20-15.08.30 4 100 000.00 3 319 405.96 0.14
usb AMGEN INC 3.00000% 22-22.02.29 2 500 000.00 2 266 023.13 0.10
usD APTIV PLC 3.25000% 22-01.03.32 2 900 000.00 2 482 553.96 0.10
usD ARCOS DORADOS BV-REG-S 6.12500% 22-27.05.29 1 150 000.00 1 110 003.00 0.05
usD ASTRAZENECA PLC 1.37500% 20-06.08.30 3 400 000.00 2 719 990.76 0.12
usD AVALONBAY COMMUNITIES INC 1.90000% 21-01.12.28 1 400 000.00 1 195 586.26 0.05
usb AVANGRID INC 3.15000% 17-01.12.24 500 000.00 481 473.54 0.02
usD AVANGRID INC 3.20000% 20-15.04.25 5 000 000.00 4 771 859.05 0.20
usD AVANGRID INC 3.80000% 19-01.06.29 2 800 000.00 2 564 815.63 0.11
usb BANCOLOMBIA SA 3.00000% 20-29.01.25 500 000.00 477 020.00 0.02
usD BNG BANK NV-144A 3.50000% 23-19.05.28 3 400 000.00 3 264 313.28 0.14
usD BOSTON PROPERTIES LP 2.55000% 21-01.04.32 9 700 000.00 7 383 908.21 0.31
usb BOSTON PROPERTIES LP 6.50000% 23-15.01.34 2 100 000.00 2 125 607.52 0.09
usD BROOKFIELD FINANCE INC 2.72400% 21-15.04.31 1 100 000.00 908 171.17 0.04
usD BROOKFIELD FINANCE I UK PLC 2.34000% 21-30.01.32 1 500 000.00 1 166 156.76 0.05
usb CAISSE D = AMORTISSEMENT DE LA DETTE-144A-1.37500% 21-20.01.31 16 400 000.00 13 282 928.91 0.56
usD CBRE SERVICES INC 2.50000% 21-01.04.31 300 000.00 241 003.75 0.01
usD CELULOSA ARAUCO Y CONSTITUCION SA-REG-S 4.20000% 19-29.01.30 4 700 000.00 4 274 039.00 0.18
usb CHILE, REPUBLIC OF 2.55000% 20-27.01.32 11 600 000.00 9 814 644.00 0.41
usD CHILE, REPUBLIC OF 3.10000% 21-07.05.41 9 900 000.00 7 395 003.00 0.31
usD CHILE, REPUBLIC OF 4.95000% 23-05.01.36 4 600 000.00 4 531 644.00 0.19
usb CIGNA CORP 4.37500% 19-15.10.28 4 100 000.00 3 965 066.46 0.17
usD COCA-COLA FEMSA 1.85000% 20-01.09.32 8 100 000.00 6 268 306.50 0.26
usD COMCAST CORP 4.65000% 23-15.02.33 900 000.00 888 787.30 0.04
usb CONAGRA BRANDS INC 1.37500% 20-01.11.27 2 600 000.00 2 212 585.05 0.09
usD CONSORCIO TRANSMANTARO-REG-S 4.70000% 19-16.04.34 4 650 000.00 4 333 567.50 0.18
usD COSTA RICA, REPUBLIC OF-REG-S 6.55000% 23-03.04.34 760 000.00 768 884.40 0.03
usb CSX CORP 3.35000% 19-15.09.49 3 800 000.00 2 786 497.14 0.12
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usb DEUTSCHE BANK AG/NEW YORK NY 1.68600% 21-19.03.26 3 500 000.00 3 179 248.14 0.13
usb DEVELOPMENT BANK OF JAPAN-144A 1.75000% 22-18.02.25 4 800 000.00 4 533 456.00 0.19
usD DOMINION ENERGY INC 2.25000% 21-15.08.31 6 200 000.00 5 009 266.38 0.21
usb EATON CORP 4.15000% 22-15.03.33 1 000 000.00 946 874.99 0.04
usD ECOLAB INC 2.12500% 21-01.02.32 3 800 000.00 3 129 487.72 0.13
usD EQUINIX INC 1.55000% 20-15.03.28 400 000.00 336 897.60 0.01
usb EQUINIX INC 2.50000% 21-15.05.31 5 100 000.00 4 159 216.31 0.18
usD EQUINIX INC 3.90000% 22-15.04.32 3 600 000.00 3 238 864.67 0.14
usb EUROPEAN INVESTMENT BANK 0.87500% 20-17.05.30 10 700 000.00 8 634 946.65 0.37
usD EXPORT-IMPORT BANK OF KOREA 5.12500% 23-11.01.33 2 450 000.00 2 494 002.00 0.11
usD FIBRIA OVERSEAS FINANCE LTD 5.50000% 17-17.01.27 2 883 000.00 2 875 071.75 0.12
usb FINANCE DEP GOVT OF SHARJAH-REG-S 6.50000% 23-23.11.32 4 200 000.00 4 336 500.00 0.18
usD FORD MOTOR CO 3.25000% 21-12.02.32 250 000.00 197 658.45 0.01
usD GENERAL MOTORS CO 5.40000% 22-15.10.29 1 975 000.00 1 945 805.85 0.08
usb GENERAL MOTORS CO 5.60000% 22-15.10.32 5 000 000.00 4 896 730.40 0.21
usD GUATEMALA, REPUBLIC OF-REG-S 5.37500% 20-24.04.32 2 500 000.00 2 374 850.00 0.10
usD HANWHA ENERGY USA HOLDINGS CORP-144A 4.12500% 22-05.07.25 4 000 000.00 3 865 880.00 0.16
usb HANWHA Q CELLS AMERICAS HOLDINGS-144A 5.00000% 23-27.07.28 1 600 000.00 1 588 357.44 0.07
usD HEALTHPEAK OP LLC 2.12500% 21-01.12.28 3 200 000.00 2 728 863.36 0.12
usD HOME DEPOT INC/THE 4.20000% 13-01.04.43 4 100 000.00 3 653 432.43 0.15
usb HOST HOTELS & RESORTS LP 3.50000% 20-15.09.30 1 000 000.00 849 498.42 0.04
usD HOST HOTELS & RESORTS LP 2.90000% 21-15.12.31 3 900 000.00 3 091 914.97 0.13
usD HUMANA INC 4.87500% 20-01.04.30 4 100 000.00 3 997 100.95 0.17
usb INDIA GREEN POWER HOLDINGS-144A 4.00000% 21-22.02.27 250 000.00 223 592.50 0.01
usD INDIA GREEN POWER HOLDINGS-REG-S 4.00000% 21-22.02.27 3 800 000.00 3 398 606.00 0.14
usD INTERN BK FOR RECONSTR & DEVELP 3.50000% 23-12.07.28 1 650 000.00 1 590 584.88 0.07
usb INTERNATIONAL BK FOR RECONST& DEVELOP 1.62500% 21-03.11.31 2 000 000.00 1 658 816.84 0.07
usD INTL BK FOR RECONSTR & DEVT WORLD BANK 3.62500% 22-21.09.29 2 800 000.00 2 710 677.79 0.11
usD INVERSIONES CMPC SA-REG-S 4.37500% 17-04.04.27 12 082 000.00 11 573 226.98 0.49
usb JOHNSON CONTROLS INTERNATIONAL PLC 1.75000% 20-15.09.30 10 500 000.00 8 483 195.81 0.36
usD JORDAN, KINGDOM OF-REG-S 7.50000% 23-13.01.29 4 850 000.00 4 883 853.00 0.21
usD JSW HYDRO ENERGY LTD-REG-S 4.12500% 21-18.05.31 1 000 000.00 708 498.00 0.03
usD KB KOOKMIN CRD CO LTD-REG-S 4.00000% 22-09.06.25 1 100 000.00 1 061 269.00 0.04
usD KELLOGG CO 3.40000% 17-15.11.27 1 600 000.00 1 505 360.36 0.06
usb KEYBANK NA/CLEVELAND OH-SUB 3.40000% 16-20.05.26 4 100 000.00 3 676 431.21 0.16
usD KILROY REALTY LP 2.65000% 21-15.11.33 900 000.00 616 462.91 0.03
usD KIMCO REALITY CORP 2.70000% 20-01.10.30 600 000.00 497 021.12 0.02
usb KLABIN AUSTRIA GMBH-REG-S 3.20000% 21-12.01.31 200 000.00 161 254.00 0.01
usD KOREA ELECTRIC POWER CORP-144A 5.37500% 23-31.07.26 3 000 000.00 2 999 310.00 0.13
usD KOREA EXCHANGE BANK-144A 3.25000% 22-30.03.27 4 800 000.00 4 489 728.00 0.19
usb KOREA HOUSING FINANCE CORP-144A 4.62500% 23-24.02.33 2 000 000.00 1 925 120.00 0.08
usD KOREA WATER RESOURCES CORP-REG-S 3.50000% 22-27.04.25 2 200 000.00 2 119 920.00 0.09
usD KRAFT HEINZ FOODS CO 4.62500% 18-30.01.29 200 000.00 197 327.22 0.01
usb KREDITANSTALT FUER WIEDERAUFBAU 1.75000% 19-14.09.29 14 300 000.00 12 420 947.82 0.52
usb KREDITANSTALT FUER WIEDERAUFBAU 1.00000% 21-01.10.26 6 000 000.00 5 377 862.04 0.23
usD LENOVO GROUP LTD-144A 6.53600% 22-27.07.32 3 500 000.00 3 546 130.00 0.15
usb LENOVO GROUP LTD-REG-S 3.42100% 20-02.11.30 2 600 000.00 2 190 240.00 0.09
usD MANULIFE FINANCIAL CORP 3.70300% 22-16.03.32 10 300 000.00 9 350 135.33 0.40
usD MERCADOLIBRE INC 2.37500% 21-14.01.26 250 000.00 228 402.50 0.01
usb MEXICO, UNITED STATES OF 4.87500% 22-19.05.33 2 000 000.00 1 913 940.00 0.08
usD MEXICO, UNITED STATES OF 6.33800% 23-04.05.53 1 490 000.00 1 517 565.00 0.06
usD MICRON TECHNOLOGY INC 2.70300% 21-15.04.32 6 900 000.00 5 473 377.04 0.23
usb MITSUBISHI UFJ FINANCIAL GROUP INC 2.52700% 16-13.09.23 2 200 000.00 2 192 828.44 0.09
usD MOODY =S CORP 2.55000% 20-18.08.60 150 000.00 81 511.50 0.00
usD NAVER CORP-REG-S 1.50000% 21-29.03.26 1 600 000.00 1 428 576.00 0.06
usD NOKIA 0YJ 4.37500% 17-12.06.27 1 900 000.00 1 793 643.32 0.08
usD NOMURA HOLDINGS INC 6.07000% 23-12.07.28 1 200 000.00 1 208 870.28 0.05
usb NORINCHUKIN BANK/THE-144A 5.43000% 23-09.03.28 3 500 000.00 3 536 494.96 0.15
usD NSTAR ELECTRIC CO 3.25000% 19-15.05.29 1 800 000.00 1 656 432.45 0.07
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USD  OWENS CORNING 3.95000% 19-15.08.29 800 000.00 748 932.13 0.03
USD  PEIDMONT OPERATING PARTNERSHIP LP 3.15000% 20-15.08.30 400 000.00 295 807.52 0.01
USD  PEPSICO INC 2.87500% 19-15.10.49 6 850 000.00 5 069 275.91 0.21
USD  PERTAMINA GEOTHERMAL ENERGY PT-REG-S 5.15000% 23-27.04.28 2 500 000.00 2 487 500.00 0.11
USD  PERU, REPUBLIC OF 3.00000% 21-15.01.34 7 000 000.00 5 749 380.00 0.24
USD  PERUSAHAAN SBSN INDONESIA I11-REG-S 4.70000% 22-06.06.32 6 106 000.00 6 045 184.24 0.26
USD  PHILIPPINES, REPUBLIC OF THE 5.50000% 23-17.01.48 3 500 000.00 3 641 155.00 0.15
USD  PROCTER & GAMBLE CO 3.55000% 20-25.03.40 3 800 000.00 3 330 722.38 0.14
USD  PROLOGIS LP 1.25000% 20-15.10.30 4 800 000.00 3 721 863.31 0.16
USD  PROLOGIS LP 2.12500% 20-15.04.27 4 100 000.00 3 704 656.31 0.16
USD  PUBLIC SERVICE ELECTRIC AND GAS CO 4.65000% 23-15.03.33 100 000.00 97 855.48 0.00
USD  PUBLIC SERVICE ELECTRIC AND GAS CO 5.12500% 23-15.03.53 2 200 000.00 2 228 393.91 0.09
USD  RABOBANK NEDERLAND NV-REG-S 1.00400% 20-24.09.26 6 200 000.00 5 584 170.24 0.24
USD  RAYONIER LP 2.75000% 21-17.05.31 100 000.00 79 796.09 0.00
USD  RENEW WIND ENER AP2 / RENEW POWER-REG-S 4.50000% 21-14.07.28 200 000.00 170 580.00 0.01
USD  RENEW WIND ENERGY AP2 / RENEW POWE-144A 4.50000% 21-14.07.28 250 000.00 213 225.00 0.01
USD  ROYALTY PHARMA PLC 2.12500% 21-02.09.31 2 900 000.00 2 267 727.12 0.10
USD  SALESFORCE.COM INC 1.50000% 21-15.07.28 8 300 000.00 7 157 928.30 0.30
USD  SK BATTERY AMERICA INC-REG-S 2.12500% 21-26.01.26 1 640 000.00 1 455 286.80 0.06
USD  SK HYNIX INC-144A 2.37500% 21-19.01.31 1 900 000.00 1 472 386.00 0.06
USD  SK HYNIX INC-144A 6.37500% 23-17.01.28 1 700 000.00 1 725 942.00 0.07
USD  SK HYNIX INC-REG-S 6.50000% 23-17.01.33 1 000 000.00 1 017 710.00 0.04
USD  SOUTHWESTERN ELECTRIC POWER 3.25000% 21-01.11.51 1 700 000.00 1 133 019.09 0.05
USD  STAR ENERGY GEOTHERMAL WAYANG-REG-S 6.75000% 18-24.04.33 1 000 000.00 797 324.50 0.03
USD  STARBUCKS CORP 4.45000% 19-15.08.49 2 000 000.00 1 759 944.42 0.07
USD  SUMITOMO MITSUI FIN GP INC 2.47200% 22-14.01.29 3 500 000.00 3 000 275.60 0.13
USD  SUZANO AUSTRIA GMBH 3.12500% 19-15.01.32 900 000.00 721 602.00 0.03
USD  SUZANO AUSTRIA GMBH-REG-S 5.75000% 16-14.07.26 4 750 000.00 4 734 562.50 0.20
USD  SYSCO CORP 2.40000% 20-15.02.30 2 100 000.00 1 787 847.45 0.08
USD  T-MOBILE USA INC 3.30000% 21-15.02.51 2 150 000.00 1 497 480.23 0.06
USD  TELEFONICA EMISIONES SA 4.10300% 17-08.03.27 2 900 000.00 2 779 876.61 0.12
USD  TELUS CORP 3.40000% 22-13.05.32 2 800 000.00 2 371 247.06 0.10
USD  TOYOTA MOTOR CORP 2.36200% 21-25.03.31 4 500 000.00 3 818 737.35 0.16
USD  TURKEY,REPUBLIC OF 9.37500% 23-19.01.33 1 775 000.00 1869 731.75 0.08
USD  VERIZON COMMUNICATIONS INC 3.87500% 19-08.02.29 3 000 000.00 2 822 165.34 0.12
USD  VERIZON COMMUNICATIONS INC 1.50000% 20-18.09.30 11 600 000.00 9 143 019.19 0.39
USD  VERIZON COMMUNICATIONS INC 2.85000% 21-03.09.41 11 250 000.00 7 907 906.93 0.33
USD  VERIZON COMMUNICATIONS INC 5.05000% 23-09.05.33 3400 000.00 3 338 192.73 0.14
USD  VISA INC 0.75000% 20-15.08.27 4900 000.00 4 254 433.43 0.18
USD  VMWARE INC 1.80000% 21-15.08.28 1 400 000.00 1177 484.22 0.05
USD  WASTE MANAGEMENT INC 1.15000% 20-15.03.28 4 100 000.00 3 492 898.16 0.15
USD  WELLTOWER INC 2.70000% 19-15.02.27 3 000 000.00 2 759 166.75 0.12
USD  WELLTOWER OP LLC 3.85000% 22-15.06.32 1 500 000.00 1 331 263.06 0.06
USD  WHIRLPOOL CORP 2.40000% 21-15.05.31 4000 000.00 3 252 941.44 0.14
USD  WISCONSIN POWER AND LIGHT CO 4.95000% 23-01.04.33 5 600 000.00 5 522 106.86 0.23
USD  WISCONSIN PUBLIC SERVICE CORP 2.85000% 21-01.12.51 800 000.00 523 189.82 0.02
USD  XYLEM INC/NY 1.95000% 20-30.01.28 3 200 000.00 2 814 761.41 0.12
USD  XYLEM INC/NY 2.25000% 20-30.01.31 4 300 000.00 3 572 262.07 0.15
USD  YANLORD LAND HK CO LTD-REG-S 5.12500% 21-20.05.26 200 000.00 142 000.00 0.01
427 997 535.14  18.09
501 614 924.26  25.01
EUR
EUR  KOREA INTERNATIONAL BOND 0.00000% 22-15.10.26 3 200 000.00 3 128 638.92 0.13

3 128 638.92 0.13
3 128 638.92 0.13
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EUR
EUR  AIB GROUP PLC-REG-S 5.750%/VAR 22-16.02.29 5 868 000.00 6 764 745.80 0.28
EUR  AUSTRALIA & NZ BANKING GRP-REG-S-SUB 1.125%/VAR 19-21.11.29 6 100 000.00 6 349 596.47 0.27
EUR  BANCO BILBAO VIZCAYA ARGENT-REG-S-SUB 6.000%/VAR 20-PRP 4 000 000.00 4 210 417.94 0.18
EUR  BANK OF IRELAND GROUP PLC-REG-S 4.875%/VAR 23-16.07.28 550 000.00 615 443.96 0.03
EUR  CNP ASSURANCES-REG-S-SUB 2.000%/VAR 19-27.07.50 1 500 000.00 1 331 944.35 0.06
EUR  DE VOLKSBANK NV-REG-S-SUB 7.000%/VAR 22-PRP 5 000 000.00 4 787 768.25 0.20
EUR  EDP-ENERGIAS DE PORTUGAL SA-REG-S-SUB 4.496%/VAR 19-30.04.79 4 500 000.00 4 922 279.35 0.21
EUR  EDP-ENERGIAS DE PORTUGAL SA-REG-S-SUB 1.700%/VAR 20-20.07.80 5 400 000.00 5 479 194.99 0.23
EUR  ING GROEP NV-REG-S 2.125%/VAR 22-23.05.26 5 800 000.00 6 148 935.90 0.26
EUR  ING GROEP NV-REG-S-SUB 4.125W/VAR 22-24.08.33 2 000 000.00 2 097 720.44 0.09
EUR  KONINKLIJKE KPN-REG-S-SUB 6.000%/VAR 22-PRP 986 000.00 1 108 704.38 0.05
EUR LA BANQUE POSTALE SA-REG-S-SUB 5.500%/VAR 22-05.03.34 1 900 000.00 2 058 553.90 0.09
EUR  MUENCHENR RUECKVR AG-REG-S-SUB 1.250%VAR 20-26.05.41 2 000 000.00 1 703 483.85 0.07
EUR  NATWEST GROUP PLC-REG-S 0.750%/VAR 19-15.11.25 6 500 000.00 6 828 269.66 0.29
EUR  ORSTED A/S-REG-S-SUB 1.750%/VAR 19-09.12.3019 5 400 000.00 5 105 357.78 0.21
EUR  ORSTED A/S-REG-S-SUB 1.500%/VAR 21-18.02.3021 2 900 000.00 2 379 194.41 0.10
EUR  ORSTED AS-REG-S-SUB 5.250%/VAR 22-08.12.3022 700 000.00 769 855.54 0.03
EUR  RED ELECTRICA CORP SA-REG-S-SUB 4.625%/VAR 23-PRP 1 500 000.00 1 633 152.19 0.07
EUR  SSE PLC-REG-S-SUB 4.000%/VAR 22-PRP 1 550 000.00 1 578 333.84 0.07
EUR  STANDARD CHARTERED PLC-REG-S 0.800%/VAR 21-17.11.29 1 500 000.00 1 381 655.02 0.06
EUR  TELEFONICA EUROPE BV-REG-S-SUB 2.502%/VAR 20-PRP 6 500 000.00 6 265 564.53 0.26
EUR  TELEFONICA EUROPE BV-REG-S-SUB 2.376%/VAR 21-PRP 1 600 000.00 1 407 947.53 0.06
EUR  TELEFONICA EUROPE BV-REG-S-SUB 7.125%/VAR 22-PRP 600 000.00 684 683.55 0.03
EUR  TELIA CO AB-REG-S-SUB 1.375%/VAR 20-11.05.81 6 800 000.00 6 691 375.95 0.28
EUR  TELIA CO AB-REG-S-SUB 2.750%/VAR 22-30.06.83 1 500 000.00 1 463 635.13 0.06
EUR  TENNET HOLDING BV-REG-S-SUB 2.374%/VAR 20-PRP 8 200 000.00 8 544 401.30 0.36
EUR  TERNA - RETE ELETTRICA NAZIONALE-REG-S-SUB 2.375%/VAR PRP 1 000 000.00 946 378.20 0.04
93 258 594.21 3.94

GBP
GBP  NATWEST GROUP PLC-REG-S 2.057%/VAR 21-09.11.28 2 200 000.00 2 370 856.43 0.10
2 370 856.43 0.10

UsD
USD  ABN AMRO BANK NV-144A 2.470%/VAR 21-13.12.29 6 200 000.00 5 256 782.34 0.22
USD  ABN AMRO BANK NV-REG-S 2.470%/VAR 21-13.12.29 6 000 000.00 5 083 990.20 0.22
USD  BNP PARIBAS SA 144A-SUB 4.625%/VAR 21-PRP 300 000.00 229 418.59 0.01
USD  CITIGROUP INC 2.014%/VAR 22-25.01.26 7 000 000.00 6 605 039.28 0.28
USD  GOLDMAN SACHS GROUP INC 4.387%/VAR 22-15.06.27 2 100 000.00 2 043 656.47 0.09
USD  HSBC HOLDINGS PLC 2.871%/VAR 21-22.11.32 1 300 000.00 1 051 176.00 0.04
USD  ING GROEP NV-REG-S 1.400%/VAR 20-01.07.26 6 200 000.00 5 675 679.89 0.24
USD  JPMORGAN CHASE & CO 0.653%/VAR 20-16.09.24 2 000 000.00 1 986 173.52 0.08
USD  MIZUHO FINANCIAL GROUP INC 3.261%/VAR 22-22.05.30 2 900 000.00 2 554 038.12 0.11
USD  SOCIETE GENERALE-144A-SUB 6.750%/VAR 18-PRP 200 000.00 171 545.24 0.01
USD  STANDARD CHARTERED PLC-144A 1.214%/VAR 21-23.03.25 3 000 000.00 2 888 484.66 0.12
USD  STANDARD CHARTERED PLC-144A 2.678%/VAR 21-29.06.32 2 300 000.00 1823 772.92 0.08
USD  STANDARD CHARTERED PLC-REG-S 1.214%/VAR 21-23.03.25 7 900 000.00 7 606 342.94 0.32
USD  SWISS RE FINANCE LUXEMBOURG-144A-SUB 5.000%/VAR 19-02.04.49 4 200 000.00 4 016 250.00 0.17
46 992 350.17 1.99
142 621 800.81 6.03

EUR
EUR  A2A SPA-REG-S 1.00000% 19-16.07.29 7 400 000.00 6 798 117.34 0.29
EUR  A2A SPA-REG-S 1.00000% 21-02.11.33 4 100 000.00 3 255 865.66 0.14

127/280



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2023 31

EUR A2A SPA-REG-S 2.50000% 22-15.06.26 2 818 000.00 2 988 597.31 0.13
EUR AB IGNITIS GRUPE-REG-S 1.87500% 18-10.07.28 1 500 000.00 1 443 458.47 0.06
EUR ABB FINANCE BV-REG-S 0.62500% 22-31.03.24 2 400 000.00 2 588 132.92 0.11
EUR ABN AMRO BANK NV-REG-S 4.25000% 22-21.02.30 1 000 000.00 1 101 634.88 0.05
EUR ABN AMRO BANK NV-REG-S 4.00000% 23-16.01.28 1 700 000.00 1 855 216.78 0.08
EUR ACCIONA ENERGIA FINANCIA FILIALES-REG-S 3.75000% 23-25.04.30 2 000 000.00 2 164 292.42 0.09
EUR ACEA SPA-REG-S 0.25000% 21-28.07.30 5 800 000.00 4 982 052.99 0.21
EUR ACEA SPA-REG-S 3.87500% 23-24.01.31 1 600 000.00 1 733 194.50 0.07
EUR ACTION LOGEMENT SERVICES-REG-S 0.50000% 19-30.10.34 3 000 000.00 2 385 675.64 0.10
EUR ACTION LOGEMENT SERVICES-REG-S 1.37500% 22-13.04.32 1 500 000.00 1 403 951.88 0.06
EUR ACTION LOGEMENT SERVICES-REG-S 3.12500% 22-28.09.37 1 400 000.00 1 437 619.35 0.06
EUR ACTION LOGEMENT SERVICES-REG-S 3.62500% 23-25.05.43 800 000.00 855 130.42 0.04
EUR ADIF - ALTA VELOCIDAD-REG-S 0.55000% 21-31.10.31 4 000 000.00 3 408 008.51 0.14
EUR ADIF ALTA VELOCIDAD-REG-S 0.55000% 20-30.04.30 4 100 000.00 3 678 972.31 0.16
EUR ADIF ALTA VELOCIDAD-REG-S 3.50000% 22-30.07.29 2 500 000.00 2 722 979.27 0.11
EUR AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 0.01000% 21-25.11.28 4 100 000.00 3 802 380.73 0.16
EUR AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 1.37500% 14-17.09.24 2 000 000.00 2 147 533.66 0.09
EUR AIR LIQUIDE FINANCE-REG-S 0.37500% 21-27.05.31 1 000 000.00 888 278.22 0.04
EUR AKZO NOBEL NV-REG-S 1.50000% 22-28.03.28 1 100 000.00 1 093 574.14 0.05
EUR AKZO NOBEL NV-REG-S 2.00000% 22-28.03.32 1 100 000.00 1 031 257.79 0.04
EUR ALLIANDER NV-REG-S 0.87500% 19-24.06.32 3 300 000.00 2 948 702.50 0.12
EUR ALLIANDER NV-REG-S 2.62500% 22-09.09.27 950 000.00 1 016 073.15 0.04
EUR ANDORRA INTERNATIONAL BOND-REG-S 1.25000% 21-06.05.31 2 000 000.00 1784 177.28 0.08
EUR ASSICURAZIONI GENERALI SPA-REG-S-SUB 2.12400% 19-01.10.30 3 100 000.00 2 829 929.63 0.12
EUR ASSICURAZIONI GENERALI SPA-REG-S-SUB 2.42900% 20-14.07.31 8 500 000.00 7 740 103.87 0.33
EUR ASSICURAZIONI GENERALI SPA-REG-S-SUB 5.39900% 23-20.04.33 1 913 000.00 2 143 317.31 0.09
EUR ATRIUM FINANCE PLC-REG-S 2.62500% 21-05.09.27 200 000.00 159 900.62 0.01
EUR AUTOLIV INC-REG-S 4.25000% 23-15.03.28 1 250 000.00 1 379 910.23 0.06
EUR BANCA INTESA SPA-REG-S 0.75000% 21-16.03.28 6 600 000.00 6 297 368.68 0.27
EUR BANCO BILBAO VIZCAYA ARGENT-REG-S 1.37500% 18-14.05.25 1 000 000.00 1 050 983.74 0.04
EUR BANCO BILBAO VIZCAYA ARGENTARIA-REG-S 1.00000% 19-21.06.26 2 300 000.00 2 341 769.89 0.10
EUR BANCO BILBAO VIZCAYA ARGENTARIA-REG-S 0.75000% 20-04.06.25 5 800 000.00 6 029 852.13 0.25
EUR BANCO SANTANDER SA-REG-S 0.30000% 19-04.10.26 1 100 000.00 1 087 134.15 0.05
EUR BANCO SANTANDER SA-REG-S 1.12500% 20-23.06.27 7 700 000.00 7 644 712.57 0.32
EUR BANK OF AMERICA CORP-REG-S 4.13400% 23-12.06.28 1 200 000.00 1 323 282.27 0.06
EUR BANQUE FEDERATIVE DU CREDIT-REG-S 0.10000% 20-08.10.27 4 100 000.00 3 878 722.17 0.16
EUR BANQUE FEDERATIVE DU CREDIT-REG-S 0.25000% 21-29.06.28 3 000 000.00 2 792 814.27 0.12
EUR BANQUE FEDERATIVE DU CR MUTUEL-REG-S 4.00000% 22-21.11.29 1 600 000.00 1 769 658.02 0.07
EUR BELFIUS BANK SA-REG-S 0.37500% 21-08.06.27 1 300 000.00 1 261 515.00 0.05
EUR BERLIN HYP AG-REG-S 1.50000% 18-18.04.28 500 000.00 479 482.46 0.02
EUR BERLIN HYP AG-REG-S 1.12500% 17-25.10.27 2 000 000.00 1 971 244.74 0.08
EUR BNG BANK NV-REG-S 0.12500% 21-19.04.33 4 300 000.00 3 548 759.89 0.15
EUR BNG BANK NV-REG-S 0.25000% 21-22.11.36 3 200 000.00 2 372 250.10 0.10
EUR BNG BANK NV-REG-S 0.25000% 22-12.01.32 2 000 000.00 1 734 319.97 0.07
EUR BNG BANK NV-REG-S 3.00000% 23-11.01.33 8 400 000.00 9 128 240.78 0.39
EUR BNP PARIBAS-REG-S 1.00000% 18-17.04.24 700 000.00 755 707.18 0.03
EUR BPIFRANCE FINANCEMENT SA-REG-S 2.12500% 22-29.11.27 6 900 000.00 7 258 102.09 0.31
EUR BPIFRANCE FINANCEMENT SA-REG-S 3.12500% 23-25.05.33 2 300 000.00 2 511 074.38 0.11
EUR CADENT FINANCE PLC-REG-S 4.25000% 23-05.07.29 400 000.00 444 452.02 0.02
EUR CAISSE D = AMORTIS DE LA DETTE SOC-REG-S 2.75000% 22-25.11.32 8 000 000.00 8 522 288.14 0.36
EUR CAISSE D = AMORTIS DE LA DETTE SOC-REG-S 3.12500% 23-01.03.30 3 000 000.00 3 304 501.12 0.14
EUR CAISSE D= AMORTIS DE LA DETE SOCAL-REG-S 3.00000% 23-25.11.31 3 200 000.00 3 487 607.33 0.15
EUR CAISSE D = AMORTISEMENT DE LA DETTE-REG-S 3.00000% 23-25.05.28 2 200 000.00 2 407 536.31 0.10
EUR CAISSE D = AMORTISSEMENT DE LA DE-REG-S 2.87500% 22-25.05.27 1 600 000.00 1 741 044.64 0.07
EUR CAISSE D= AMTISEMT DE LA DTE SCIL-REG-S 1.75000% 22-25.11.27 3 000 000.00 3 118 783.19 0.13
EUR CAISSE DES DEPOTS ET CONSIGNAIONS-REG-S 3.00000% 22-25.11.27 1 000 000.00 1 091 206.96 0.05
EUR CAIXABANK SA-REG-S 0.62500% 19-01.10.24 6 400 000.00 6 781 405.77 0.29
EUR CAIXABANK SA-REG-S 3.75000% 22-07.09.29 1 500 000.00 1 650 831.58 0.07
EUR CASSA DEPOSITI E PRESTITI SPA-REG-S 1.00000% 20-11.02.30 9 500 000.00 8 608 556.04 0.36
EUR CASSA DEPOSITI E PRESTITI SPA-REG-S 2.00000% 20-20.04.27 6 900 000.00 7 106 619.66 0.30
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EUR CASTELLUM AB-REG-S 0.75000% 19-04.09.26 1 500 000.00 1 389 692.61 0.06
EUR COMMERZBANK AG-REG-S 1.25000% 18-23.10.23 2 000 000.00 2 191 895.86 0.09
EUR COMMERZBANK AG-REG-S 3.12500% 23-13.06.33 1 000 000.00 1 087 676.90 0.05
EUR COMMUNAUTE FRANCAISE DE BELGIQUE-REG-S 1.62500% 22-03.05.32 3 000 000.00 2 868 493.31 0.12
EUR COUNCIL OF EUROPE DEV BANK-REG-S 2.87500% 23-13.04.30 2 000 000.00 2 176 923.23 0.09
EUR COVESTRO AG-REG-S 4.75000% 22-15.11.28 1 700 000.00 1 924 301.02 0.08
EUR CP1 PROPERTY GROUP SA-REG-S 1.62500% 19-23.04.27 3 400 000.00 2 827 546.80 0.12
EUR CP1 PROPERTY GROUP SA-REG-S 2.75000% 20-12.05.26 950 000.00 873 613.21 0.04
EUR CREDIT AGRICOLE SA 0.12500% 20-09.12.27 13 400 000.00 12 667 343.80 0.54
EUR CREDIT MUTUEL ARKEA SA-REG-S 0.37500% 19-03.10.28 2 800 000.00 2 598 569.22 0.11
EUR CREDIT MUTUEL ARKEA SAC-REG-S 0.87500% 21-11.03.33 1 900 000.00 1 573 207.65 0.07
EUR CREDIT MUTUEL ARKEA SA-REG-S 4.25000% 22-01.12.32 1 800 000.00 2 011 969.41 0.08
EUR CTP BV-REG-S 0.50000% 21-21.06.25 1 900 000.00 1 898 960.24 0.08
EUR CTP BV-REG-S 0.75000% 21-18.02.27 4 500 000.00 4 137 383.92 0.17
EUR CTP BV-REG-S 2.12500% 20-01.10.25 4 100 000.00 4 147 951.43 0.18
EUR CTP NV-REG-S 0.87500% 22-20.01.26 1 600 000.00 1 546 897.76 0.07
EUR DAIMLER AG-REG-S 0.75000% 20-10.09.30 3 000 000.00 2 763 376.19 0.12
EUR DAIMLER AG-REG-S 0.75000% 21-11.03.33 3 000 000.00 2 569 111.29 0.11
EUR DANONE SA-REG-S 3.07100% 22-07.09.32 2 400 000.00 2 545 752.67 0.11
EUR DEUTSCHE BAHN FINANCE GMBH-REG-S 0.62500% 20-08.12.50 100 000.00 54 213.92 0.00
EUR DEUTSCHE BAHN FINANCE GMBH-REG-S 3.62500% 23-18.12.37 1 000 000.00 1 098 986.56 0.05
EUR DEUTSCHE WOHNEN AG-REG-S 0.50000% 21-07.04.31 3 000 000.00 2 484 111.30 0.10
EUR DEUTSCHE WOHNEN SE-REG-S 1.30000% 21-07.04.41 1 100 000.00 724 968.75 0.03
EUR DEVELOPMENT BANK OF JAPAN-REG-S 0.01000% 20-15.10.24 1 000 000.00 1 051 365.22 0.04
EUR DEVELOPMENT BANK OF JAPAN INC-REG-S 0.01000% 21-09.09.25 3 060 000.00 3 120 207.73 0.13
EUR DS SMITH PLC-REG-S 4.37500% 23-27.07.27 2 750 000.00 3 039 525.84 0.13
EUR DS SMITH PLC-REG-S 4.50000% 23-27.07.30 1 450 000.00 1 593 169.20 0.07
EUR E.ON AG ECP-REG-S 0.60000% 21-01.10.32 5 400 000.00 4 564 394.00 0.19
EUR E.ON SE-REG-S 0.35000% 19-28.02.30 2 700 000.00 2 419 070.34 0.10
EUR E.ON SE-REG-S 0.87500% 20-20.08.31 2 900 000.00 2 603 753.85 0.11
EUR E.ON SE-REG-S 1.62500% 22-29.03.31 3 988 000.00 3 839 389.71 0.16
EUR E.ON SE-REG-S 3.87500% 23-12.01.35 3 100 000.00 3 388 346.96 0.14
EUR EAST JAPAN RAILWAY CO-REG-S 4.11000% 23-22.02.43 3 833 000.00 4 187 903.83 0.18
EUR EDP - ENERGIAS DE PORTUGAL SA-REG-S 3.87500% 23-26.06.28 1 200 000.00 1 326 997.43 0.06
EUR EDP FINANCE BV-REG-S 1.87500% 22-21.09.29 2 400 000.00 2 375 051.46 0.10
EUR ELECTRICITE DE FRANCE SA-REG-S 4.75000% 22-12.10.34 4 200 000.00 4 724 998.20 0.20
EUR ENBW INTERNATIONAL FINANCE BV-REG-S 4.04900% 22-22.11.29 1 900 000.00 2 121 210.72 0.09
EUR ENEL FINANCE INTERNATIONAL NV-REG-S 3.87500% 22-09.03.29 1 350 000.00 1 498 435.90 0.06
EUR ENEXIS HOLDING NV-REG-S 0.62500% 20-17.06.32 3 000 000.00 2 607 228.64 0.11
EUR ENEXIS HOLDING NV-REG-S 0.37500% 21-14.04.33 2 500 000.00 2 072 152.93 0.09
EUR ENEXIS HOLDING NV-REG-S 3.62500% 23-12.06.34 1 400 000.00 1 548 490.90 0.07
EUR ERG SPA-REG-S 0.50000% 20-11.09.27 4 000 000.00 3 838 593.98 0.16
EUR ERG SPA-REG-S 1.87500% 19-11.04.25 1 300 000.00 1 380 440.01 0.06
EUR ERSTE GROUP BANK AG-REG-S 0.12500% 21-17.05.28 2 800 000.00 2 583 905.31 0.11
EUR ESB FINANCE DAC-REG-S 1.12500% 19-11.06.30 3 600 000.00 3 395 752.56 0.14
EUR ESSITY CAPITAL BV-REG-S 3.00000% 22-21.09.26 550 000.00 591 149.05 0.02
EUR EUROFIMA EURO RAILROADMAT FIN CO-REG-S 0.15000% 19-10.10.34 3 000 000.00 2 356 138.32 0.10
EUR EUROFIMA-REG-S 0.01000% 21-23.06.28 1 300 000.00 1 221 066.85 0.05
EUR EUROGRID GMBH-REG-S 3.27900% 22-05.09.31 1 900 000.00 2 039 504.34 0.09
EUR EUROPEAN COMMUNITY-REG-S 2.62500% 22-04.02.48 4 600 000.00 4 512 155.89 0.19
EUR EUROPEAN  UNION-REG-S-2.75000% 22-04.12.37 3 550 000.00 3 681 823.94 0.16
EUR EUROPEAN UNION-REG-S 1.12500% 22-04.06.37 1 050 000.00 882 511.46 0.04
EUR EUROPEAN UNION-REG-S 0.20000% 21-04.06.36 3 000 000.00 2 260 117.24 0.10
EUR FERROVIE DELLO STATO-REG-S 0.37500% 21-25.03.28 6 900 000.00 6 540 410.23 0.28
EUR FERROVIE DELLO STATO ITALI S.P.A-REG-S 4.12500% 23-23.05.29 2 000 000.00 2 195 177.05 0.09
EUR FERROVIE DELLO STATO ITALIANE SPA-REG-S 4.50000% 23-23.05.33 5 808 000.00 6 418 594.86 0.27
EUR FLEMISH COMMUNITY-REG-S 1.50000% 19-11.04.44 2 600 000.00 1 961 852.78 0.08
EUR FLEMSH COMMUNITY-REG-S 0.87500% 21-21.03.46 600 000.00 377 040.35 0.02
EUR FLEMSH COMMUNITY-REG-S 3.25000% 22-12.01.43 1 400 000.00 1 440 116.85 0.06
EUR FLUVIUS SYSTEM OPERATOR CVBA-REG-S 0.25000% 20-02.12.30 2 000 000.00 1 725 658.34 0.07
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EUR GLOBALWORTH REAL ESTATE INVEST-REG-S 2.95000% 20-29.07.26 1 000 000.00 831 521.16 0.04
EUR H LUNDBECK A/S-REG-S 0.87500% 20-14.10.27 2 000 000.00 1 920 126.10 0.08
EUR HYPO NOE LANDESBANK FUER NIED AG-REG-S 4.00000% 23-01.02.27 2 000 000.00 2 165 668.40 0.09
EUR IBERDROLA FINANZAS SA-REG-S 1.37500% 22-11.03.32 2 000 000.00 1 888 734.30 0.08
EUR IBERDROLA FINANZAS SA-REG-S 3.62500% 23-13.07.33 3 300 000.00 3 636 668.56 0.15
EUR ILE DE FRANCE-REG-S 0.50000% 16-14.06.25 1 700 000.00 1 769 507.19 0.07
EUR ILE-DE-FRANCE MOBILITES-REG-S 0.95000% 21-28.05.41 1 500 000.00 1 062 532.95 0.04
EUR ILE-DE-FRANCE MOBILITES-REG-S 3.05000% 23-03.02.33 6 700 000.00 7 211 006.45 0.30
EUR ILE-DE-FRANCE MOBILITES-REG-S 3.70000% 23-14.06.38 2 300 000.00 2 540 150.61 0.11
EUR IMERYS SA-REG-S 1.87500% 16-31.03.28 3 000 000.00 2 973 636.89 0.13
EUR INFORMA PLC-REG-S 2.12500% 20-06.10.25 400 000.00 422 641.28 0.02
EUR ING GROEP NV-REG-S 2.50000% 18-15.11.30 1 300 000.00 1 315 794.64 0.06
EUR INMOBILIARIA COLONIAL SA-REG-S 1.35000% 20-14.10.28 6 500 000.00 6 190 645.15 0.26
EUR INSTITUTO DE CREDITO OFICIAL-REG-S 2.65000% 22-31.01.28 5 000 000.00 5 334 037.67 0.23
EUR INSTITUTO DE CREDITO OFICIAL-REG-S 3.05000% 23-31.10.27 2 250 000.00 2 454 198.58 0.10
EUR INTERNATIONAL BANK FOR RECONS & DEV 2.90000% 23-19.01.33 5 350 000.00 5 776 505.21 0.24
EUR INTERNATIONAL BK FOR RECONST & DEV 0.10000% 20-17.09.35 5 700 000.00 4 326 965.19 0.18
EUR INTERNATIONAL DEVELOP ASSOCIATION-REG-S 1.75000% 22-05.05.37 5 000 000.00 4 596 222.62 0.19
EUR INTERNATIONAL DEVELOPMENT ASSOC-REG-S 2.50000% 22-15.01.38 2 000 000.00 2 007 747.95 0.08
EUR INTESA SANPAOLO SPA-REG-S 4.75000% 22-06.09.27 5 293 000.00 5 931 609.26 0.25
EUR INTESA SANPAOLO SPA-REG-S 5.62500% 23-08.03.33 3 752 000.00 4 223 706.34 0.18
EUR INTESA SANPAOLO SPA-REG-S 4.87500% 23-19.05.30 1 300 000.00 1 460 622.52 0.06
EUR IREN SPA-REG-S 1.50000% 17-24.10.27 5 800 000.00 5 856 220.79 0.25
EUR JAPAN FINANCE ORG FOR MUNI-REG-S 0.01000% 21-02.02.28 800 000.00 753 976.88 0.03
EUR JUNTA DE CASTILLA Y LEON-REG-S 3.50000% 23-30.04.33 600 000.00 646 783.18 0.03
EUR KBC GROUP NV-REG-S 3.00000% 22-25.08.30 1 800 000.00 1 874 584.17 0.08
EUR KOJAMO OYJ-REG-S 2.00000% 22-31.03.26 1 800 000.00 1 773 786.85 0.07
EUR KOMMUNINVEST 1 SVERIGE AB-REG-S 0.87500% 22-01.09.29 2 100 000.00 2 033 340.13 0.09
EUR KOMMUNINVEST 1 SVERIGE AB-REG-S 3.37500% 23-15.03.27 500 000.00 554 324.66 0.02
EUR KREDITANSTALT FUER WIEDERAUFBAU-REG-S 0.01000% 19-05.05.27 3 000 000.00 2 949 279.36 0.12
EUR KREDITANSTALT FUER WIEDER-REG-S 2.75000% 23-15.05.30 5 450 000.00 5 924 184.07 0.25
EUR LA BANQUE POSTALE SA-REG-S 4.37500% 23-17.01.30 1 800 000.00 1 967 756.70 0.08
EUR LA BANQUE POSTALE SA-REG-S 4.00000% 23-03.05.28 2 700 000.00 2 985 738.25 0.13
EUR LA BANQUE POSTALE-REG-S 1.37500% 19-24.04.29 7 400 000.00 7 091 445.04 0.30
EUR LA BANQUE POSTALE-REG-S 0.75000% 21-23.06.31 8 000 000.00 6 860 912.85 0.29
EUR LA POSTE SA-REG-S 1.45000% 18-30.11.28 4 100 000.00 4 049 043.87 0.17
EUR LA POSTE SA-REG-S 2.62500% 22-14.09.28 2 000 000.00 2 112 124.16 0.09
EUR LA POSTE SA-REG-S 3.12500% 22-14.03.33 1 000 000.00 1 043 420.24 0.04
EUR LANDESBANK BADEN-WUERTTEMBERG REG S-0.37500% 21-21.02.31 2 800 000.00 2 327 950.53 0.10
EUR LANDESBANK BADEN-WUERTTEMBERG-REG-S 0.25000% 21-21.07.28 3 000 000.00 2 756 562.44 0.12
EUR LANDESBANK HESSEN-THUER GIRO-REG-S 2.62500% 22-24.08.27 2 100 000.00 2 202 851.90 0.09
EUR LANDESBANK HESSEN-THUERINGEN GIRO-REG-S 4.00000% 23-04.02.30 1 400 000.00 1 528 501.67 0.06
EUR LEASEPLAN CORP NV-REG-S 3.50000% 20-09.04.25 1 000 000.00 1 089 323.81 0.05
EUR LEASEPLAN CORP NV-REG-S 0.25000% 21-23.02.26 7 700 000.00 7 665 783.83 0.32
EUR LEASEPLAN CORP NV-REG-S 0.25000% 21-07.09.26 6 200 000.00 6 071 361.37 0.26
EUR LOGICOR FINANCING SARL-REG-S 2.00000% 22-17.01.34 1 000 000.00 749 412.72 0.03
EUR MEDIOBANCA BANCA DI CREDITO FINAN-REG-S 1.00000% 20-08.09.27 6 900 000.00 6 822 978.08 0.29
EUR MERCEDES-BENZ INTERNATIONAL FIN-REG-S 3.50000% 23-30.05.26 7 541 000.00 8 293 926.17 0.35
EUR MERCEDES-BENZ INTERNATIONAL FIN-REG-S 3.70000% 23-30.05.31 2 500 000.00 2 776 441.41 0.12
EUR MERCK FINANCIAL SERVICES GMBH-REG-S 1.87500% 22-15.06.26 1 600 000.00 1 682 946.43 0.07
EUR MOTABILITY OPERATIONS GROUP PLC-REG-S 0.12500% 21-20.07.28 1 700 000.00 1 571 067.60 0.07
EUR MOTABILITY OPERATIONS GROUP PLC-REG-S 3.50000% 23-17.07.31 9 054 000.00 9 784 554.92 0.41
EUR MUNICIPALITY FINANCE PLC-REG-S 0.05000% 20-10.09.35 4 300 000.00 3 260 394.82 0.14
EUR NATIONAL GRID PLC-REG-S 3.87500% 23-16.01.29 1 000 000.00 1 095 802.40 0.05
EUR NATIONAL GRID TRANSCO PLC-REG-S 0.25000% 21-01.09.28 1 700 000.00 1 562 535.62 0.07
EUR NATIONALE-NEDERLANDEN ~BANK-REG-S 1.87500% 22-17.05.32 300 000.00 295 181.30 0.01
EUR NATIONALE-NEDERLANDEN BANK NV-REG-S 3.25000% 23-28.05.27 1 000 000.00 1 096 446.28 0.05
EUR NATIONALE-NEDERLANDEN BANK NV/THE 0.50000% 21-21.09.28 2 600 000.00 2 394 668.04 0.10
EUR NE PROPERTY BV-REG-S 2.00000% 22-20.01.30 2 800 000.00 2 353 944.25 0.10
EUR NEDERLANDSE WATERSCHAPSBANK NV-REG-S 1.25000% 17-07.06.32 1 000 000.00 941 138.89 0.04
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EUR NEDERLANDSE WATERSCHAPSBANK NV-REG-S 2.75000% 22-09.11.27 2 050 000.00 2 219 719.70 0.09
EUR NEDERLANDSE WATERSCHAPSBANK NV-REG-S 2.75000% 23-17.12.29 3 000 000.00 3 227 902.56 0.14
EUR NESTE OYJ-REG-S 3.87500% 23-16.03.29 1 000 000.00 1 102 991.02 0.05
EUR NESTE OYJ-REG-S 4.25000% 23-16.03.33 1 700 000.00 1 893 738.12 0.08
EUR NOKIA OYJ-REG-S 4.37500% 23-21.08.31 1 300 000.00 1 395 375.15 0.06
EUR NORDEA BANK ABP-REG-S 0.50000% 21-19.03.31 1 300 000.00 1 141 053.47 0.05
EUR NORDEA BANK ABP-REG-S 1.12500% 22-16.02.27 2 400 000.00 2 415 288.37 0.10
EUR NRW BANK 0.10000% 20-09.07.35 6 100 000.00 4 648 205.93 0.20
EUR ONTARIO TEACHERS = FINANCE TRUST-REG-S 0.05000% 20-25.11.30 800 000.00 683 095.88 0.03
EUR ORANGE SA-REG-S 0.12500% 20-16.09.29 8 800 000.00 7 983 516.92 0.34
EUR ORIX CORP-REG-S 1.91900% 22-20.04.26 1 600 000.00 1 668 184.62 0.07
EUR ORSTED AS REG-S 3.25000% 22-13.09.31 1 950 000.00 2 079 655.50 0.09
EUR ORSTED AS-REG-S 2.25000% 22-14.06.28 3 450 000.00 3 571 994.09 0.15
EUR ORSTED AS-REG-S 3.62500% 23-01.03.26 800 000.00 879 489.14 0.04
EUR ORSTED AS-REG-S 3.75000% 23-01.03.30 800 000.00 884 712.58 0.04
EUR ORSTED AS-REG-S 4.12500% 23-01.03.35 950 000.00 1 068 662.14 0.05
EUR POLAND, REPUBLIC OF-REG-S 2.00000% 19-08.03.49 2 200 000.00 1 618 124.43 0.07
EUR PROLOGIS INTERNATIONAL FUNDING I1-REG-S 0.87500% 19-09.07.29 2 800 000.00 2 502 343.08 0.11
EUR PROLOGIS INTERNATIONAL FUNDING I1-REG-S 1.62500% 20-17.06.32 1 300 000.00 1 117 263.32 0.05
EUR PROLOGIS INTERNATIONAL FUNDING I1-REG-S 0.75000% 21-23.03.33 2 100 000.00 1 604 744.77 0.07
EUR PROLOGIS INTERNATIONAL FUND Il SA-REG-S 3.62500% 22-07.03.30 1 700 000.00 1 777 551.84 0.07
EUR RCI BANQUE SA-REG-S 4.87500% 23-14.06.28 2 496 000.00 2 776 649.93 0.12
EUR RED ELECTRICA FINANCIACIONES SAU-REG-S 0.37500% 20-24.07.28 1 000 000.00 960 314.90 0.04
EUR RED ELECTRICA FINANCIACIONES SAU-REG-S 0.50000% 21-24.05.33 2 800 000.00 2 391 588.82 0.10
EUR REGIE AUTONOME DES TRANSPORTS PA-REG-S 0.87500% 17-25.05.27 500 000.00 502 884.08 0.02
EUR REGION OF ILE DE FRANCE-REG-S 1.37500% 18-20.06.33 3 300 000.00 3 029 038.70 0.13
EUR REGION OF ILE DE FRANCE-REG-S 2.90000% 23-30.04.31 1 900 000.00 2 036 599.93 0.09
EUR REGION WALLONNE BELGIUM-REG-S 3.50000% 23-15.03.43 3 200 000.00 3 362 209.46 0.14
EUR REGION WALLONNE BELGIUM-REG-S 0.25000% 19-03.05.26 1 200 000.00 1 212 687.69 0.05
EUR REN FINANCE B V-REG-S 0.50000% 21-16.04.29 8 500 000.00 7 863 978.67 0.33
EUR SBAB BANK AB-REG-S 1.87500% 22-10.12.25 2 300 000.00 2 416 699.63 0.10
EUR SCHNEIDER ELECTRIC SE-REG-S 3.25000% 22-09.11.27 1 000 000.00 1 093 685.50 0.05
EUR SCHNEIDER ELECTRIC SE-REG-S 3.12500% 23-13.10.29 1 600 000.00 1 732 504.17 0.07
EUR SCHNEIDER ELECTRIC SE-REG-S 3.37500% 23-13.04.34 1 500 000.00 1 616 054.94 0.07
EUR SEGRO CAPITAL SARL-REG-S 1.25000% 22-23.03.26 10 500 000.00 10 678 764.56 0.45
EUR SEGRO CAPITAL SARL-REG-S 1.87500% 22-23.03.30 1 600 000.00 1 507 406.37 0.06
EUR SERBIA INTERNATIONAL BOND-REG-S 1.00000% 21-23.09.28 2 100 000.00 1 835 428.22 0.08
EUR SHAEFFLER AG-REG-S 3.37500% 20-12.10.28 900 000.00 915 888.28 0.04
EUR SIEMENS FININGSMAATSCH NV-REG-S 3.37500% 23-24.08.31 3 200 000.00 3 504 535.44 0.15
EUR SIEMENS FININGSMAATSCH NV-REG-S 3.50000% 23-24.02.36 1 800 000.00 1 960 576.47 0.08
EUR SKF AB-REG-S 0.87500% 19-15.11.29 3 800 000.00 3 490 212.87 0.15
EUR SNCF RESEAU-REG-S 1.00000% 16-09.11.31 100 000.00 91 902.40 0.00
EUR SOCIETE DU GRAND PARIS EPIC-REG-S 1.12500% 18-22.10.28 1 300 000.00 1 288 845.45 0.05
EUR SOCIETE DU GRAND PARIS EPIC-REG-S 0.30000% 21-25.11.31 1 500 000.00 1 293 241.53 0.05
EUR SOCIETE DU GRAND PARIS EPIC-REG-S 1.62500% 22-08.04.42 2 000 000.00 1 568 800.75 0.07
EUR SOCIETE DU GRAND PARIS EPIC-REG-S 3.50000% 23-25.05.43 1 300 000.00 1 371 496.12 0.06
EUR SPAREBANK 1 SR-BANK ASA-REG-S 3.75000% 23-23.11.27 1 300 000.00 1 411 164.54 0.06
EUR SSE PLC-REG-S 1.37500% 18-04.09.27 1 300 000.00 1 317 316.81 0.06
EUR SSE PLC-REG-S 2.87500% 22-01.08.29 1 200 000.00 1 261 659.43 0.05
EUR STANDARD CHARTERED PLC-REG-S 0.90000% 19-02.07.27 10 800 000.00 10 763 916.04 0.45
EUR STATKRAFT AS-REG-S 2.87500% 22-13.09.29 800 000.00 852 731.57 0.04
EUR STATNETT SF-REG-S 3.50000% 23-08.06.33 1 150 000.00 1 260 730.64 0.05
EUR STEDIN HOLDING NV-REG-S 0.50000% 19-14.11.29 2 800 000.00 2 559 022.96 0.11
EUR STELLANTIS NV-REG-S 4.37500% 23-14.03.30 2 800 000.00 3 123 716.42 0.13
EUR SUEZ SACA-REG-S 4.62500% 22-03.11.28 5 800 000.00 6 543 622.35 0.28
EUR SUMITOMO MITSUI FIN GP INC-REG-S 0.46500% 19-30.05.24 1 800 000.00 1 927 989.50 0.08
EUR SVENSK EXPORTKREDIT AB-REG-S 2.00000% 22-30.06.27 3 200 000.00 3 352 175.38 0.14
EUR TDC NET A/S-REG-S 5.05600% 22-31.05.28 2 800 000.00 3 018 945.08 0.13
EUR TDC NET A/S-REG-S 5.61800% 23-06.02.30 900 000.00 971 615.57 0.04
EUR TELEFONICA EMISIONES SA-REG-S 1.06900% 19-05.02.24 1 000 000.00 1 086 598.30 0.05
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EUR TENNET HOLDING BV-REG-S 2.00000% 18-05.06.34 2 800 000.00 2 655 959.16 0.11
EUR TENNET HOLDING BV-REG-S 0.12500% 20-30.11.32 2 800 000.00 2 336 711.83 0.10
EUR TENNET HOLDING BV-REG-S 1.62500% 22-17.11.26 1 450 000.00 1 521 854.51 0.06
EUR TENNET HOLDING BV-REG-S 3.87500% 22-28.10.28 1 100 000.00 1 229 345.24 0.05
EUR TENNET HOLDING BV-REG-S 4.25000% 22-28.04.32 2 000 000.00 2 301 021.84 0.10
EUR TENNET HOLDING BV-REG-S 4.50000% 22-28.10.34 2 000 000.00 2 338 627.62 0.10
EUR TERNA - RETE ELETTRICA NAZIONALE-REG-S 3.87500% 23-24.07.33 2 814 000.00 3 075 968.00 0.13
EUR TESCO CORP TREASURY SERVICES PLC-REG-S STEP-UP 21-27.07.29 4 700 000.00 4 160 449.94 0.18
EUR UNEDIC ASSEO-REG-S 0.25000% 20-16.07.35 6 400 000.00 4 951 419.74 0.21
EUR UNEDIC ASSEO-REG-S 0.01000% 21-25.05.31 5 000 000.00 4 354 774.81 0.18
EUR UNEDIC ASSEO-REG-S 3.12500% 23-25.04.33 1 000 000.00 1 101 976.67 0.05
EUR UNICREDIT BANK AUSTRIA AG-REG-S 3.12500% 23-21.09.29 1 600 000.00 1739 224.11 0.07
EUR UNIPOL GRUPPO FINANZIARIO SPA-REG-S 3.25000% 20-23.09.30 400 000.00 416 888.19 0.02
EUR VESTEDA FINANCE BV-REG-S 0.75000% 21-18.10.31 600 000.00 508 392.42 0.02
EUR VF CORP 4.25000% 23-07.03.29 4 187 000.00 4 568 874.34 0.19
EUR VOLKSBANK WIEN AG-REG-S 4.75000% 23-15.03.27 1 100 000.00 1 217 551.92 0.05
EUR VONOVIA SE-REG-S 0.62500% 21-24.03.31 12 300 000.00 10 021 469.01 0.42
EUR VONOVIA SE-REG-S 1.37500% 22-28.01.26 1 900 000.00 1 945 595.67 0.08
EUR VONOVIA SE-REG-S 4.75000% 22-23.05.27 2 500 000.00 2 785 824.12 0.12
EUR VONOVIA SE-REG-S 5.00000% 22-23.11.30 500 000.00 554 238.65 0.02
EUR WESFARMERS LTD-REG-S 0.95400% 21-21.10.33 2 100 000.00 1 736 011.50 0.07
EUR WESTERN POWER DISTRIBUTION EAST-REG-S 3.53000% 22-20.09.28 1 300 000.00 1 404 012.30 0.06
EUR ZF FINANCE GMBH-REG-S 2.75000% 20-25.05.27 1 000 000.00 1 015 190.56 0.04
EUR ZF FINANCE GMBH-REG-S 2.25000% 21-03.05.28 1 500 000.00 1 438 827.75 0.06
734 574 483.04 31.05
GBP
GBP ABN AMRO BANK NV-REG-S 5.25000% 23-26.05.26 900 000.00 1 140 094.13 0.05
GBP CADENT FINANCE PLC-REG-S 5.75000% 23-14.03.34 500 000.00 631 709.12 0.03
GBP ENEL FINANCE INTERNATIONAL NV-REG-S 2.87500% 22-11.04.29 5 350 000.00 5 868 841.80 0.25
GBP INTER-AMERICAN DEVELOPMENT BANK 5.00000% 23-20.07.30 400 000.00 522 728.53 0.02
GBP INTERCONTINENTAL HOTELS GROUP PLC-REG-S 3.37500% 20-08.10.28 200 000.00 223 956.88 0.01
GBP INTESA SANPAOLO SPA-REG-S 6.62500% 23-31.05.33 3 300 000.00 4 167 420.49 0.17
GBP LEND LEASE EUROPE FINANCE PLC-REG-S 3.50000% 21-02.12.33 491 000.00 419 625.35 0.02
GBP ORSTED AS-REG-S 5.12500% 22-13.09.34 900 000.00 1 100 507.26 0.04
GBP SEVERN TRENT UTILITIES FINANCE-REG-S 5.25000% 23-04.04.36 1 100 000.00 1 340 498.62 0.06
GBP SOUTH EASTERN POWER NET-REG-S 1.75000% 21-30.09.34 200 000.00 177 009.08 0.01
GBP THE BRITISH LAND CO PLC-REG-S 2.37500% 17-14.09.29 200 000.00 200 398.31 0.01
15 792 789.57 0.67
usD
usD ADANIREN KODSOPAR WARSOM-144A 4.62500% 19-15.10.39 200 000.00 131 958.52 0.01
usD AGENCE FRANCAISE DE DVLPMT EPIC-REG-S 4.00000% 22-21.09.27 3 000 000.00 2 925 827.79 0.12
usb AGRICULTURAL BANK OF CHINA/NY-REG-S 1.25000% 21-19.01.26 3 200 000.00 2 901 344.00 0.12
usD ASIAN DEVELOPMENT BANK 1.75000% 16-14.08.26 1 600 000.00 1 473 029.08 0.06
usD BANK MANDIRI PERSERO TBK PT-REG-S 2.00000% 21-19.04.26 900 000.00 815 616.00 0.03
usb BANK OF CHINA LTD/PARIS-REG-S 0.95000% 20-21.09.23 2 000 000.00 1 986 720.00 0.08
usb BANK OF THE PHILIPPINE ISLANDS-REG-S 2.50000% 19-10.09.24 3 500 000.00 3 365 215.00 0.14
usD BNG BANK NV-144A 1.50000% 19-16.10.24 3 000 000.00 2 859 582.00 0.12
usb CAISSE D = AMORTIS DE LA DETTE SOC-REG-S 4.00000% 23-25.01.26 3 350 000.00 3 286 184.51 0.14
usD CAISSE D = AMORTIS DE LA DETTE-REG-S 3.75000% 23-24.05.28 4 000 000.00 3 884 932.12 0.16
usD CHINA CONSTRUCTION BANK CORP/HK-REG-S 1.25000% 20-04.08.25 1 800 000.00 1 652 778.00 0.07
usb EUROPEAN INVESTMENT BANK-REG-S 2.87500% 18-13.06.25 2 000 000.00 1923 072.14 0.08
usD HONG KONG GOVERNMENT INTERNATIONA-REG-S 4.62500% 23-11.01.33 2 000 000.00 2 048 057.00 0.09
usD HYUNDAI CAPITAL SERVICES INC-REG-S 1.25000% 21-08.02.26 6 200 000.00 5 509 010.00 0.23
usb INDUSTRIAL COMMERCIAL BANK CHINA-REG-S 1.00000% 21-28.10.24 2 000 000.00 1 886 780.00 0.08
usb INTER-AMERICAN DEVELOPMENT BANK 3.50000% 23-12.04.33 5 000 000.00 4 746 722.45 0.20
usD JOHN DEERE CAPITAL CORP 3.35000% 22-18.04.29 2 400 000.00 2 238 585.70 0.10
usb LINK FINANCE CAYMAN 2009 LTD-REG-S 2.87500% 16-21.07.26 1 200 000.00 1 116 603.87 0.05
usD MASDAR ABU DHABI FUTURE ENERGY CO-REG-S 4.87500% 23-25.07.33 1 900 000.00 1 883 375.00 0.08
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USD  MTR CORP CI LTD-REG-S 2.50000% 16-02.11.26 2 000 000.00 1 830 158.55 0.08
USD  MTR CORP LTD-REG-S 1.62500% 20-19.08.30 2 900 000.00 2 365 530.00 0.10
USD  NEDERLANDSE WATERSCHAPSBANK NV-144A 4.00000% 23-01.06.28 3 700 000.00 3 631 583.26 0.15
USD  PRUDENTIAL FINANCIAL INC 1.50000% 20-10.03.26 5 400 000.00 4 946 919.10 0.21
USD  PUBLIC SERVICE ELECTRIC & GAS CO 3.10000% 22-15.03.32 3 100 000.00 2 709 712.09 0.12
USD  SHINHAN BANK CO LTD-144A 4.37500% 22-13.04.32 1 300 000.00 1 173 809.00 0.05
USD  SUMITOMO MITSUI TRUST BANK LTD-144A 2.80000% 22-10.03.27 1 200 000.00 1 103 047.32 0.05
USD  SUMITOMO TRUST & BANKING CO-144A 5.50000% 23-09.03.28 1 600 000.00 1 612 631.78 0.07
USD  SWIRE PROPERTIES MTN FINANCING-REG-S 3.50000% 18-10.01.28 2 000 000.00 1 865 719.58 0.08
USD  TOYOTA MOTOR CREDIT CORP 2.15000% 20-13.02.30 5 000 000.00 4 285 821.10 0.18
USD  UDR INC 1.90000% 20-15.03.33 1 000 000.00 739 158.75 0.03
72 899 483.71 3.08
823 266 756.32  34.80
EUR
EUR  ASIAN DEVELOPMENT BANK 0.00000% 19-24.10.29 3 200 000.00 2 923 503.94 0.12
EUR  COUNCIL OF EUROPE DEVELOPMENT BANK-REG- 0.00000% 21-15.04.28 4 800 000.00 4 573 606.73 0.19
EUR  EUROPEAN UNION-REG-S 0.00000% 20-04.07.35 32 000 000.00 24 196 474.10 1.02
EUR  HONG KONG GOVERNMENT INTERNATI BD-REG-S 0.00000% 21-24.11.26 4 100 000.00 3 968 520.10 0.17
EUR  KREDITANSTALT FUER WIEDERAUFBAU-REG-S 0.00000% 21-15.09.31 6 000 000.00 5 210 898.27 0.22
EUR  LSEG NETHERLANDS BV-REG-S 0.00000% 21-06.04.25 400 000.00 412 949.96 0.02
EUR  NORTH RHIEN WESTPHALIA, STATE OF-REG-S 0.00000% 20-12.10.35 1 800 000.00 1 347 647.75 0.06
EUR  UNEDIC ASSEO-REG-S 0.00000% 20-19.11.30 9 900 000.00 8 747 673.82 0.37
51 381 274.67 2.17
51 381 274.67 2.17
EUR
EUR  ABB FINANCE BV-REG-S 3M EURIBOR+70BP 22-31.03.24 1 200 000.00 1 327 174.72 0.06
EUR  AIB GROUP PLC-REG-S 0.50000% 21-17.11.27 4 800 000.00 4 673 841.76 0.20
EUR  AIB GROUP PLC-REG-S 2.250%/VAR 22-04.04.28 8 200 000.00 8 332 771.69 0.35
EUR  AIB GROUP PLC-REG-S 4.625W/VAR 23-23.07.29 1 200 000.00 1 322 673.68 0.06
EUR  AXA SA-REG-S-SUB 0.000%/VAR 21-07.10.41 6 400 000.00 5 442 638.40 0.23
EUR  BANCO DE SABADELL SA-REG-S 2.625%/VAR 22-24.03.26 6 700 000.00 7 095 073.54 0.30
EUR  BANCO DE SABADELL SA-REG-S 5.125%/VAR 22-10.11.28 1 800 000.00 2 029 382.19 0.09
EUR  BANCO SANTANDER SA-REG-S 0.625%/VAR 21-24.06.29 5 500 000.00 5 107 340.16 0.22
EUR  BNP PARIBAS SA-REG-S 0.375%/VAR 20-14.10.27 4 000 000.00 3 916 610.42 0.16
EUR  BPCE SA-REG-S-SUB 5.750%/VAR 23-01.06.33 600 000.00 670 923.72 0.03
EUR  CAIXA GERAL DE DEPOSITOS SA-REG-S 2.875%/VAR 22-15.06.26 2 100 000.00 2 236 878.36 0.09
EUR  CAIXABANK S.A-REG-S 4.625%/VAR 23-16.05.27 3300 000.00 3 623 905.00 0.15
EUR  CAIXABANK SA-REG-S 0.750%/VAR 20-10.07.26 6 100 000.00 6 297 769.35 0.27
EUR  CAIXABANK SA-REG-S 0.750%/VAR 21-26.05.28 4 300 000.00 4 118 713.34 0.17
EUR  CAIXABANK SA-REG-S 0.625%/VAR 22-21.01.28 2 800 000.00 2 750 116.93 0.12
EUR  CAIXABANK SA-REG-S 5.375%/VAR 22-14.11.30 3 500 000.00 4 005 718.50 0.17
EUR  CAIXABANK SA-REG-S-SUB VAR 21-18.06.31 6 500 000.00 6 353 856.72 0.27
EUR  CNP ASSURANCES-REG-S-SUB 5.250%/VAR 23-18.07.53 1 900 000.00 2 026 972.02 0.08
EUR  COMMERZBANK AG-REG-S 0.750%/VAR 20-24.03.26 8 200 000.00 8 461 938.45 0.36
EUR  CREDIT AGRICOLE SA-REG-S 4.000%/VAR 22-12.10.26 6 100 000.00 6 709 282.52 0.28
EUR  CREDIT MUTUEL ARKEA SA-REG-S 1.250%/VAR 20-11.06.29 10 700 000.00 10 300 351.11 0.43
EUR  DANSKE BANK A/S-REG-S 0.750%/VAR 21-09.06.29 2 000 000.00 1 850 925.66 0.08
EUR  DE VOLKSBANK NV-REG-S-SUB 1.750/VAR 20-22.10.30 7 200 000.00 7 268 314.79 0.31
EUR  DNB BANK ASA-REG-S 4.000%/VAR 23-14.03.29 4 300 000.00 4 762 043.33 0.20
EUR  EDP - ENERGIAS DE PORT SA-REG-S-SUB 5.943%/VAR 23-23.04.83 800 000.00 879 482.08 0.04
EUR  IBERDROLA INTERNATIONAL BV-REG-S-SUB 2.625%/VAR 18-PRP 6 600 000.00 7 169 132.92 0.30
EUR  ING GROEP NV-REG-S-SUB 0.875%/VAR 21-09.06.32 6 500 000.00 6 115 353.11 0.26
EUR  KBC GROEP NV-REG-S 0.375%/VAR 20-16.06.27 2 300 000.00 2 296 109.11 0.10
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EUR  NATWEST GROUP PLC-REG-S 0.780%/VAR 21-26.02.30 10 700 000.00 9 548 368.56 0.40
EUR  NATWEST GROUP PLC-REG-S 4.067%/VAR 22-06.09.28 3 700 000.00 4 007 253.49 0.17
EUR  NATWEST GROUP PLC-REG-S 4.699%/VAR 23-14.03.28 1 150 000.00 1 270 524.15 0.05
EUR NN GROUP N.V-REG-S-SUB 5.250%/VAR 22-01.03.43 1 300 000.00 1 371 123.47 0.06
EUR NN GROUP NV-REG-S-SUB 6.000%/VAR 23-03.11.43 5 163 000.00 5 717 398.65 0.24
EUR  SOCIETE GENERALE SA-REG-S SUB 5.250%/VAR 22-06.09.32 3 200 000.00 3 542 978.27 0.15
EUR  UNICREDIT SPA-REG-S 0.800%/VAR 21-05.07.29 5 000 000.00 4 693 786.88 0.20
EUR  UNICREDIT SPA-REG-S 5.850%/VAR 22-15.11.27 2 641 000.00 3 031 505.13 0.13
160 328 232.18 6.78

GBP
GBP  ING GROEP NV-REG-S 1.125%/VAR 21-07.12.28 200 000.00 208 600.15 0.01
GBP  NORDEA BANK ABP-REG-S 6.000%/VAR 23-02.06.26 2 800 000.00 3 575 634.62 0.15
3 784 234.77 0.16

USD
USD  BANK OF AMERICA CORP 2.456%/VAR 19-22.10.25 6 300 000.00 6 053 627.41 0.25
USD  BANK OF AMERICA CORP 0.981%/VAR 20-25.09.25 900 000.00 850 308.02 0.04
USD  BANK OF AMERICA CORP 1.530%/VAR 21-06.12.2025 2 000 000.00 1 880 794.30 0.08
USD  MORGAN STANLEY 0.864%/VAR 20-21.10.25 16 900 000.00 15 857 228.26 0.67
USD  UNITED OVERSEAS BANK LTD-REG-S-SUB 2.000%/VAR 21-14.10.31 1 600 000.00 1 412 089.76 0.06
26 054 047.75 1.10
190 166 514.70 8.04

CAD
CAD  CANADA, GOVERNMENT 2.25000% 22-01.12.29 2 000 000.00 1 402 119.66 0.06
1 402 119.66 0.06

EUR
EUR  AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 0.12500% 21-29.09.31 5 900 000.00 5 031 079.87 0.21
EUR  AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 3.50000% 22-25.02.33 3 100 000.00 3 450 949.30 0.15
EUR  BANKINTER SA-REG-S 0.62500% 20-06.10.27 10 200 000.00 9 774 851.95 0.41
EUR  BASQUE GOVERNMENT-REG-S 1.12500% 19-30.04.29 4 200 000.00 4 080 350.12 0.17
EUR  BELGIUM, KINGDOM OF-REG-S 1.25000% 18-22.04.33 11 300 000.00 10 621 638.15 0.45
EUR  BELGIUM, KINGDOM OF-144A-REG-S 2.75000% 22-22.04.39 13 800 000.00 14 039 999.15 0.59
EUR  BERLIN, STATE OF 2.75000% 23-14.02.33 2 600 000.00 2 798 432.88 0.12
EUR  CHILE GOVERNMENT INTERNATIONAL BOND 1.25000% 20-29.01.40 3 850 000.00 2 809 050.43 0.12
EUR  DH EUROPE FINANCE Il SARL 0.75000% 19-18.09.31 3 800 000.00 3 354 668.02 0.14
EUR  DIGITAL INTREPID HOLDING BV-REG-S 0.62500% 21-15.07.31 3 200 000.00 2 580 912.55 0.11
EUR  EQT AB-REG-S 0.87500% 21-14.05.31 800 000.00 646 916.37 0.03
EUR  EUROPEAN INVESTMENT BANK 1.50000% 17-15.11.47 3 000 000.00 2 311 008.75 0.10
EUR  EUROPEAN INVESTMENT BANK-REG-S 0.01000% 20-15.11.35 2 800 000.00 2 094 815.89 0.09
EUR  EUROPEAN INVESTMENT BANK-REG-S 1.50000% 22-15.06.32 1 900 000.00 1 845 596.15 0.08
EUR  EUROPEAN UNION-REG-S 0.10000% 20-04.10.40 2 000 000.00 1 290 645.03 0.05
EUR  EUROPEAN UNION-REG-S 0.30000% 20-04.11.50 6 800 000.00 3 579 485.04 0.15
EUR  EUROPEAN UNION-REG-S 2.75000% 22-04.02.33 6 750 000.00 7 261 366.73 0.31
EUR  FEDEX CORP 0.45000% 21-04.05.29 8 500 000.00 7 660 275.93 0.32
EUR  FRANCE, REPUBLIC OF-OAT 4.25000% 07-25.10.23 2 100 000.00 2 317 772.23 0.10
EUR  GERMANY, REPUBLIC OF-REG-S 1.30000% 22-15.10.27 2 000 000.00 2 097 985.05 0.09
EUR  GERMANY, REPUBLIC OF-REG-S 2.30000% 23-15.02.33 3 500 000.00 3 811 051.18 0.16
EUR  HANA BANK-REG-S 3.75000% 23-04.05.26 2 500 000.00 2 736 584.22 0.12
EUR  HESSEN, STATE OF 2.87500% 23-04.07.33 4 400 000.00 4 775 958.18 0.20
EUR  ICADE-REG-S 1.50000% 17-13.09.27 500 000.00 492 932.37 0.02
EUR  INTESA SANPAOLO SPA-REG-S 3.62500% 23-30.06.28 600 000.00 659 316.52 0.03
EUR  IRELAND, REPUBLIC OF-REG-S 3.00000% 23-18.10.43 2 200 000.00 2 345 802.58 0.10
EUR  ITALIAN REPUBLIC-REG-S-144A 1.50000% 21-30.04.45 10 700 000.00 7 196 343.85 0.30
EUR  ITALY, REPUBLIC OF-144A-REG-S 4.00000% 23-30.10.31 8 802 000.00 9 806 450.71 0.41
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EUR  JYSKE BANK A/S-REG-S 5.50000% 22-16.11.27 1 050 000.00 1 179 650.22 0.05
EUR  KOMMUNEKREDIT-REG-S 0.62500% 19-21.11.39 1 100 000.00 809 343.59 0.03
EUR  MERCIALYS-REG-S 1.80000% 18-27.02.26 3 500 000.00 3 541 883.44 0.15
EUR  NEDERLANDSE WATERSCHAPSBANK-REG-S 0.12500% 20-03.09.35 1 100 000.00 835 319.44 0.04
EUR  NEDERLANDSE WATERSCHAPSBANK NV-REG-S 3.00000% 23-20.04.33 3 600 000.00 3 919 136.58 0.17
EUR  NETHERLANDS, KINGDOM OF THE-144A-REG-S 0.50000% 19-15.01.40 3 300 000.00 2 520 453.77 0.11
EUR  PEARSON FUNDING FIVE PLC-REG-S 1.37500% 15-06.05.25 1 000 000.00 1 038 271.34 0.04
EUR  PROLOGIS EURO FINANCE 1.50000% 22-08.02.34 900 000.00 745 596.57 0.03
EUR  SEB SA-REG-S 1.50000% 17-31.05.24 1 900 000.00 2 048 632.72 0.09
EUR  SELP FINANCE SARL-REG-S 0.87500% 21-27.05.29 1 100 000.00 966 205.36 0.04
EUR  SKANDINAVISKA ENSKILDA BANKEN AB-REG-S 4.00000% 22-09.11.26 1 500 000.00 1 645 254.88 0.07
EUR  SLOVENIA, REPUBLIC OF-REG-S 3.62500% 23-11.03.33 1 850 000.00 2 090 649.25 0.09
EUR  SOCIETE NATIONALE SNCF SA-REG-S 3.12500% 22-02.11.27 2 400 000.00 2 612 498.40 0.11
EUR  SOCIETE NATIONALE SNCF SA-REG-S 3.37500% 23-25.05.33 2 000 000.00 2 191 110.84 0.09
EUR  SPAIN, KINGDOM OF-144A-REG-S 1.00000% 21-30.07.42 5 600 000.00 3 826 954.58 0.16
EUR  SPAREBANK 1 SMN-REG-S 0.01000% 21-18.02.28 2 300 000.00 2 111 939.38 0.09
EUR  VIA OUTLETS BV-REG-S 1.75000% 21-15.11.28 200 000.00 184 696.97 0.01
153 739 836.53 6.50

GBP
GBP  BERKELEY GROUP PLC/THE-REG-S 2.50000% 21-11.08.31 200 000.00 172 936.84 0.01
GBP  DERWENT LONDON PLC-REG-S 1.87500% 21-17.11.31 200 000.00 181 864.37 0.01
GBP  ENW FINANCE PLC-REG-S 4.89300% 23-24.11.32 900 000.00 1 088 471.16 0.05
GBP  VMED 02 UK FINANCING I PLC-REG-S 4.50000% 21-15.07.31 200 000.00 203 295.86 0.01
GBP  WEIR GROUP PLC-REG-S 6.87500% 23-14.06.28 1 900 000.00 2 470 616.58 0.09
4 117 184.81 0.17

usD
USD  BANK RAKYAT INDONESIA-REG-S 3.95000% 19-28.03.24 2 500 000.00 2 461 425.00 0.10
USD  CENTERPOINT ENERGY HOUSTON ELEC LLC 5.30000% 23-01.04.53 2 100 000.00 2 136 484.71 0.09
USD  COLOMBIA, REPUBLIC OF 5.62500% 14-26.02.44 7 000 000.00 5 447 610.00 0.23
USD  COUNCIL OF EUROPE DEVELOPMENT BANK 3.75000% 23-25.05.26 4 000 000.00 3 905 827.72 0.17
USD  DTE ELECTRIC CO 1.90000% 21-01.04.28 900 000.00 790 973.76 0.03
USD  DTE ELECTRIC CO 3.65000% 22-01.03.52 350 000.00 270 740.81 0.01
USD  DTE ELECTRIC CO 4.05000% 18-15.05.48 3 285 000.00 2 743 875.65 0.12
USD  DUKE ENERGY CAROLINAS LLC 3.95000% 18-15.11.28 1 500 000.00 1 432 903.56 0.06
USD  EUROPEAN INVESTMENT BANK 2.12500% 16-13.04.26 2 800 000.00 2 622 331.52 0.11
USD  EUROPEAN INVESTMENT BANK 1.62500% 19-09.10.29 7 900 000.00 6 820 853.60 0.29
USD  EUROPEAN INVESTMENT BANK 3.75000% 23-14.02.33 8 000 000.00 7 785 446.88 0.33
USD  INDIAN RAILWAY FINANCE CORP LTD-REG-S 3.83500% 17-13.12.27 6 400 000.00 5 974 976.00 0.25
USD  ING GROEP NV-144A 4.62500% 18-06.01.26 1 600 000.00 1 563 539.52 0.07
USD  INTL BK FOR RECONSTR & DEVT WORLD BANK 0.62500% 20-22.04.25 18 200 000.00 16 859 234.38 0.71
USD  INTL BK FOR RECONSTR & DEVT WORLD BANK 0.87500% 20-14.05.30 1 600 000.00 1 285 420.96 0.05
USD  INTL BK FOR RECONSTR & DEVT WORLD BANK 1.12500% 21-13.09.28 20 000 000.00 17 080 872.00 0.72
USD  ISRAEL, STATE OF 4.50000% 23-17.01.33 5 515 000.00 5 345 524.05 0.23
USD  JAPAN INTERNATIONAL COOPERATION AGENCY 4.00000% 23-23.05.28 4 000 000.00 3 871 246.96 0.16
USD  KREDITANSTALT FUER WIEDERAUFBAU 0.75000% 20-30.09.30 6 300 000.00 4 982 693.75 0.21
USD  MIDAMERICAN ENERGY CO 3.95000% 17-01.08.47 2 000 000.00 1 610 892.08 0.07
USD  MIDAMERICAN ENERGY CO 3.65000% 18-01.08.48 750 000.00 574 136.39 0.02
USD  MIDAMERICAN ENERGY CO 2.70000% 21-01.08.52 4 000 000.00 2 498 782.32 0.11
USD  NORTHERN STATES POWER CO 2.25000% 21-01.04.31 500 000.00 415 626.95 0.02
USD  NORTHERN STATES POWER CO 3.20000%21-01.04.52 3 400 000.00 2 389 911.57 0.10
USD  PACIFIC GAS AND ELECTRIC CO 6.70000% 23-01.04.53 1 000 000.00 998 814.11 0.04
USD  PACIFICORP 5.35000% 22-01.12.53 800 000.00 711 243.08 0.03
USD  PACIFICORP 5.50000% 23-15.05.54 500 000.00 454 951.88 0.02
USD  PERU PENER SBSN INDO I11-REG-S 2.30000% 20-23.06.25 3 600 000.00 3 405 996.00 0.14
USD  PERUSAHAAN PENERBIT SBSN INDONE-144A 2.55000% 21-09.06.31 1 250 000.00 1 063 025.00 0.04
USD  PERUSAHAAN PENERBIT SBSN-REG-S 2.55000% 21-09.06.31 900 000.00 765 378.00 0.03
USD  PERUSAHAAN PENERBIT SBSN IDN I11-REG-S 3.55000% 21-09.06.51 3 400 000.00 2 602 292.00 0.11
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usb PUBLIC SERVICE CO OF COLORADO 3.20000% 19-01.03.50 1 200 000.00 835 742.35 0.04
usb PUGET SOUND ENERGY INC 5.44800% 23-01.06.53 1 090 000.00 1 103 884.96 0.05
usb RENEW POWER PVT LTD-REG-S 5.87500% 20-05.03.27 840 000.00 789 843.60 0.03
usb SAN DIEGO GAS & ELECTRIC CO 2.95000% 21-15.08.51 1 250 000.00 844 472.98 0.04
usb SOUTHERN CALIFORNIA EDISON CO 2.50000% 21-01.06.31 600 000.00 496 573.87 0.02
usb SOUTHERN CALIFORNIA EDISON 2.75000% 22-01.02.32 5 300 000.00 4 423 894.47 0.19
usb SOUTHERN CALIFORNIA EDISON 3.45000% 22-01.02.52 1 800 000.00 1 272 297.20 0.05
120 639 739.64 5.09
279 898 880.64 11.82

EUR
EUR GERMANY, REPUBLIC OF-REG-S 0.00000% 20-15.08.30 3 000 000.00 2 799 244.35 0.12
EUR GERMANY, REPUBLIC OF-REG-S 0.00000% 21-15.08.31 13 740 000.00 12 519 648.95 0.53
EUR GRAND-DUCHY OF LUXEMBOURG-REG-S 0.00000% 20-14.09.32 2 300 000.00 1 934 509.97 0.08
EUR THERMO FISHER SCIENTIFIC FINANCE 0.00000% 21-18.11.25 800 000.00 810 083.18 0.03
18 063 486.45 0.76
18 063 486.45 0.76

EUR
EUR BANCO DE SABADELL SA-REG-S 1.125%/VAR 20-11.03.27 7 300 000.00 7 392 588.48 0.31
EUR COMMERZBANK AG-REG-S 3.000%/VAR 22-14.09.27 1 600 000.00 1 674 009.60 0.07
EUR DEUTSCHE BANK AG-REG-S 3.250%/VAR 22-24.05.28 5 800 000.00 6 016 246.38 0.25
EUR ERSTE GROUP BANK AG-REG-S 4.000%/VAR 23-16.01.31 1 500 000.00 1 636 287.84 0.07
EUR MUENCHENER RUECKVERSICHERUN-REG-S-SUB 1.000%/VAR 21-26.05.42 3 600 000.00 2 899 994.05 0.12
EUR SOCIETE GENERALE SA-REG-S 0.875%/VAR 20-22.09.28 3 700 000.00 3 540 305.02 0.15
EUR SOCIETE GENERALE SA-REG-S 0.500%/VAR 21-12.06.29 700 000.00 637 269.05 0.03
EUR SOCIETE GENERALE SA-REG-S 0.625%/VAR 21-02.12.27 7 100 000.00 6 887 965.25 0.29
EUR STOREBRAND LIVSFORSIKRING-REG-S-SUB 1.875%/VAR 21-30.09.51 2 300 000.00 1 863 637.62 0.08
EUR UNIBAIL-RODAMCO SE-REG-S-SUB 2.125%/VAR 18-PRP 5 500 000.00 4 517 698.63 0.19
EUR VEOLIA ENVIRONNEMENT SA-REG-S-SUB 2.875%/VAR 17-PRP 2 100 000.00 2 280 884.00 0.10
39 346 885.92 1.66

GBP
GBP HSBC HOLDINGS PLC 3.000%/VAR 19-22.07.28 200 000.00 227 416.42 0.01
GBP YORKSHIRE BUILDING SOCIETY-REG-S 3.511%/VAR 22-11.10.30 2 400 000.00 2 593 787.59 0.11
2 821 204.01 0.12

usb
usb CEMEX SAB DE CV-REG-S-SUB 9.125%/VAR 23-PRP 3 500 000.00 3 640 000.00 0.15
usb ENEL SPA-144A-SUB 8.750%/VAR 13-24.09.73 6 600 000.00 6 569 133.58 0.28
usb ING GROEP NV-REG-S-SUB 4.875%/VAR 20-PRP 250 000.00 200 670.00 0.01
usb NWD FINANCE BVI LTD-REG-S 6.150%/VAR 22-PRP 2 200 000.00 2 011 973.26 0.09
12 421 776.84 0.53
54 589 866.77 2.31

T-note

usb
usb AMERICA, UNITED STATES OF 0.625%/CP1 LINKED 22-15.07.32 4 800 000.00 4 607 345.65 0.19
4 607 345.65 0.19
T-note 4 607 345.65 0.19

2 163 742 886.24 91.45
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EUR
EUR  FRANCE, REPUBLIC OF-BTF TB-REG-S 0.00000% 12.07.23-11.10.23 15 730 000.00 17 222 553.63 0.73
17 222 553.63 0.73
T-bill 17 222 553.63 0.73

USD
USD  AES CORP-SUB 2.45000% 21-15.01.31 10 600 000.00 8 641 478.17 0.37
USD  AES CORPORATION 1.37500% 21-15.01.26 2 897 000.00 2 618 508.52 0.11
USD  AMDOCS LTD 2.53800% 20-15.06.30 400 000.00 333 464.59 0.01
USD  AUTODESK INC 2.40000% 21-15.12.31 3 400 000.00 2 787 622.80 0.12
USD  BMW US CAPITAL LLC-144A 1.95000% 21-12.08.31 300 000.00 241 136.93 0.01
USD  CLEAN RENEWABLE POWER MAURITIUS-144A 4.25000% 21-25.03.27 250 000.00 205 711.35 0.01
USD  COOPERATIEVE RADOBANK UA-144A 1.00400% 20-24.09.26 4 100 000.00 3 692 757.74 0.16
USD  ELECTRICITE DE FRANCE SA-144A 3.62500% 15-13.10.25 2 229 000.00 2 157 390.34 0.09
USD  ENEL FINANCE INTERNATIONAL NV-144A 1.87500% 21-12.07.28 2 800 000.00 2 372 354.12 0.10
USD  ENEL FINANCE INTERNATIONAL NV-144A 7.75000% 22-14.10.52 800 000.00 942 304.59 0.04
USD  GOODMAN US FINANCE FIVE LLC-144A 4.62500% 22-04.05.32 2 800 000.00 2 551 794.70 0.11
USD  HYUNDAI CAPITAL AMERICA-144A 5.68000% 23-26.06.28 900 000.00 896 866.79 0.04
USD  INDIA GREEN ENERGY HOLDINGS-REG-S 5.37500% 20-29.04.24 1 700 000.00 1 668 125.00 0.07
USD  JDE PEET =S NV-144A 2.25000% 21-24.09.31 1 200 000.00 928 433.81 0.04
USD  LIBERTY UTILITIES FIN GP 1-144A 2.05000% 20-15.09.30 1 400 000.00 1 092 013.18 0.05
USD  METALSA S A P I DE CV-144A 3.75000% 21-04.05.31 600 000.00 471 354.00 0.02
USD  NEW YORK STATE ELECTRIC & GAS CORP-144A 2.15000% 21-01.10.31 3 750 000.00 2 905 749.94 0.12
USD  NIAGARA MOHAWK POWER CORP-144A 1.96000% 20-27.06.30 8 000 000.00 6 415 414.00 0.27
USD  NIAGARA MOHAWK POWER-144A 5.78300% 22-16.09.52 1 020 000.00 1 029 613.97 0.04
USD  NXP BV / NXP FUNDING LLC / NXP USA 2.50000% 22-11.05.31 4 300 000.00 3 494 610.00 0.15
USD  PROTECTIVE LIFE GLOBAL FUNDING-144A 1.73700% 20-21.09.30 600 000.00 469 047.15 0.02
USD  PUBLIC SERVICE CO OF OKLAHOMA 2.20000% 21-15.08.31 2 700 000.00 2 177 184.88 0.09
USD  SCENTRE GROUP TRUST 1 / 2-144A 4.37500% 20-28.05.30 5 400 000.00 5 053 398.84 0.21
USD  SOLAR STAR FUNDING LLC-144A 5.37500% 13-30.06.35 2 000 000.00 1 504 066.60 0.06
USD  TERRAFORM POWER OPERATING LLC-144A 5.00000% 17-31.01.28 100 000.00 92 802.76 0.00
USD  WEIR GROUP PLC/THE-144A 2.20000% 21-13.05.26 2 300 000.00 2 069 850.22 0.09
USD  WISCONSIN ELECTRIC POWER CO 4.75000% 22-30.09.32 1 400 000.00 1 379 388.10 0.06
58 192 443.09 2.46
58 192 443.09 2.46

UsD
USD  BANK OF IRELAND GROUP-144A 6.253%/VAR 22-16.09.26 4 400 000.00 4 383 082.49 0.18
USD  BNP PARIBAS SA-144A 1.675%/VAR 21-30.06.27 16 600 000.00 14 799 577.60 0.63
USD  FIFTH THIRD BANCORP 1.707%/VAR 21-01.11.27 6 000 000.00 5 190 624.30 0.22
USD  ING GROEP NV-144A 1.400%/VAR 20-01.07.26 6 200 000.00 5 675 679.89 0.24
USD  RABOBANK NEDERLAND NV-144A 6M H1STSY+550BP 21-24.02.27 8 100 000.00 7 210 394.25 0.30
USD  SANTANDER HOLDINGS USA INC 5.807%/VAR 22-09.09.26 3 500 000.00 3 476 474.33 0.15
40 735 832.86 1.72
40 735 832.86 1.72

AUD
AUD  WORLEY FINANCIAL SERVICES PTY LTD-REG-S 5.95000% 23-13.10.28 800 000.00 521 802.48 0.02

521 802.48 0.02
521 802.48 0.02
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USD
USD  BB&T CORP 1.267%/VAR 21-02.03.27 4 700 000.00 4 189 462.36 0.18
4 189 462.36 0.18
4 189 462.36 0.18

EUR
EUR  ARDAGH METAL PACKAGING FINANCE-144A 2.00000% 21-01.09.28 500 000.00 462 136.03 0.02
462 136.03 0.02

USD
USD  ANDREW W MELLON FOUNDATION/THE 0.94700% 20-01.08.27 600 000.00 517 756.37 0.02
USD  INTERSTATE POWER & LIGHT CO 3.60000% 19-01.04.29 1 100 000.00 1 011 510.96 0.04
USD  NATIONAL RURAL UTILITIES COOPERATIVE 1.35000% 20-15.03.31 300 000.00 228 257.67 0.01
USD  NORTHERN STATES POWER CO 4.50000% 22-01.06.52 550 000.00 492 266.98 0.02
USD  SCE RECOVERY FUNDING LLC 4.69700% 23-15.06.40 1 350 000.00 1 325 125.19 0.06
USD  SOUTHWESTERN PUBLIC SERVICE 3.75000% 19-15.06.49 500 000.00 382 041.99 0.02
3 956 959.16 0.17
4 419 095.19 0.19

USD
USD  SCENTRE GROUP TRUST CPN-144A-SUB 5.125%/VAR 20-24.09.80 2 000 000.00 1 692 147.40 0.07
1 692 147.40 0.07
1 692 147.40 0.07
126 973 337.01 5.37

AUD
AUD  VICINITY CENTRES TRUST-REG-S 4.92700% 22-02.06.28 1 500 000.00 981 361.45 0.04
981 361.45 0.04
981 361.45 0.04

USD
USD  CALIFORNIA HEALTH FACILITIES FINANCING 4.19000% 22-01.06.37 2 900 000.00 2 626 886.99 0.11
2 626 886.99 0.11
2 626 886.99 0.11
3 608 248.44 0.15

USD
USD  BOA/SWAPTION IRS CALL 3.38000% 23-31.07.23 -900 000.00 -0.01 0.00
USD  BOA/SWAPTION IRS PUT 3.78000% 23-31.07.23 -900 000.00 -0.01 0.00
USD  BOA/SWAPTION IRS PUT 3.95000% 23-10.08.23 -900 000.00 -387.42 0.00
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USD  BOA/SWAPTION IRS CALL 3.50000% 23-10.08.23 -900 000.00 -837.81 0.00
USD  GS/SWAPTION IRS CALL 3.35000% 23-18.08.23 -400 000.00 -132.96 0.00
USD  GS/SWAPTION IRS PUT 3.80000% 23-18.08.23 -400 000.00 -2 323.09 0.00
USD  JP MORGAN/SWAPTION IRS PUT 3.76000% 23-21.08.23 -1 500 000.00 -8 149.73 0.00
USD  JP MORGAN/SWAPTION IRS CALL 3.36000% 23-21.08.23 -1 500 000.00 -1 432.20 0.00
USD  JP MORGAN/SWAPTION IRS CALL 3.40000% 23-28.08.23 -800 000.00 -1 675.41 0.00
USD  JP MORGAN/SWAPTION IRS PUT 3.80000% 23-28.08.23 -800 000.00 -4 271.10 0.00
USD  BARCLAYS/SWAPTION IRS CALL 3.50000% 23-28.08.23 -400 000.00 -1 512.95 0.00
USD  BARCLAYS/SWAPTION IRS PUT 3.90000% 23-28.08.23 -400 000.00 -1 242.43 0.00
-21 965.12 0.00
-21 965.12 0.00
-21 965.12 0.00
2 294 302 506.57  96.97
EUR  EURO BTP ITALY GOVERNMENT FUTURE 07.09.23 -167.00 -114 268.28 0.00
EUR  EURO-BUND FUTURE 07.09.23 -581.00 1 670 142.74 0.07
EUR  EURO-BOBL FUTURE 07.09.23 -348.00 370 291.42 0.02
EUR  EURO-SCHATZ FUTURE 07.09.23 -549.00 240 394.49 0.01
EUR  EURO-BUXL FUTURE 07.09.23 -136.00 470 832.95 0.02
EUR  EURO-OAT FUTURE 07.09.23 47.00 -64 774.81 0.00
GBP  LONG GILT FUTURE 27.09.23 -117.00 -155 440.19  -0.01
USD  US 5YR TREASURY NOTE FUTURE 29.09.23 1 377.00 -3 039 400.68  -0.13
JPY  JAPAN GOVERNMENT 10Y BOND (OSE) FUTURE 12.09.23 -27.00 235 008.45 0.01
USD  US LONG BOND FUTURE 20.09.23 16.00 -46 749.60 0.00
USD  US 10YR ULTRA NOTE FUTURE 20.09.23 -89.00 250 023.54 0.01
USD  US 2YR TREASURY NOTE FUTURE 29.09.23 383.00 -1 074 196.27  -0.05
USD  US 10YR TREASURY NOTE FUTURE 20.09.23 533.00 -1 563 387.77  -0.07
USD  US ULTRA LONG BOND (CBT) FUTURE 20.09.23 340.00 -859 907.02  -0.04
-3 681 431.03  -0.16
-3 681 431.03  -0.16
USD  CITIGROUP/INTEREST RATE SWAP TP PAY 1.75000% 22-15.06.32 -18 300 000.00 2 777 338.98 0.12
USD  CITIGROUP/INTEREST RATE SWAP TP REC SOFR O/N 22-15.06.32
USD  CITIGROUP/INTEREST RATE SWAP TP PAY 1.75000% 22-15.06.52 -6 400 000.00 1907 179.11 0.08
USD  CITIGROUP/INTEREST RATE SWAP TP REC SOFR O/N 22-15.06.52
EUR  LCH/INTEREST RATE SWAP TP PAY 2.50000% 23-20.09.53 -6 000 000.00 -236 898.35  -0.01
EUR  LCH/INTEREST RATE SWAP TP 6M RECEIVER 23-15.03.53
USD  LCH/INTEREST RATE SWAP TP REC 3.80000% 23-10.03.28 900 000.00 -12 989.74 0.00
USD  LCH/INTEREST RATE SWAP TP PAY SOFR O/N 23-10.03.28
EUR  LCH/INTEREST RATE SWAP TP REC 3.00000% 23-20.09.28 17 700 000.00 -152 848.12  -0.01
EUR  LCH/INTEREST RATE SWAP TP PAY 6M 23-20.09.28
USD  LCH/INTEREST RATE SWAP TP REC 3.50000% 23-22.06.30 2 500 000.00 -51 503.31 0.00
USD  LCH/INTEREST RATE SWAP TP PAY SOFR O/N 23-22.06.30

4 230 278.57 0.18

4 230 278.57 0.18

548 847.54 0.02
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usb 270 829 624.40 EUR 247 688 802.64 2.8.2023 -2 259 664.95 -0.11
EUR 6 102 796.04 usb 6 632 000.00 2.8.2023 96 637.77 0.00
EUR 26 384 237.37 GBP 22 675 629.39 2.8.2023 -85 657.65 0.00
EUR 648 110.45 JPY 101 438 981.00 2.8.2023 617.39 0.00
usb 169 077 509.12 EUR 155 572 279.53 2.8.2023 -2 448 707.68 -0.10
usD 7 600 000.00 EUR 6 977 648.21 2.8.2023 -93 206.03 0.00
EUR 11 509 411.32 usb 12 535 000.00 2.8.2023 154 701.45 0.01
usb 7 382 000.00 EUR 6 762 662.52 2.8.2023 -74 173.56 0.00
EUR 587 410.66 AUD 959 000.00 2.8.2023 1 427.47 0.00
usb 6 500 000.00 EUR 5 966 329.71 2.8.2023 -78 176.82 0.00
EUR 4 987 978.92 usb 5 434 000.00 2.8.2023 65 496.16 0.00
usD 492 460 090.60 EUR 451 600 000.00 8.8.2023 -5 534 344.33 -0.23
usb 2 500 000.00 EUR 2 296 429.98 2.8.2023 -31 928.87 0.00
GBP 709 000.00 EUR 829 221.63 2.8.2023 -2 023.46 0.00
EUR 153 117.05 GBP 131 000.00 2.8.2023 268.05 0.00
usb 2 300 000.00 EUR 2 097 357.89 2.8.2023 -12 441.94 0.00
EUR 1 500 000.00 usb 1 651 617.15 2.8.2023 2 207.85 0.00
EUR 500 000.00 GBP 427 895.00 2.8.2023 723.90 0.00
EUR 606 860.56 AUD 1 000 000.00 2.8.2023 -4 755.89 0.00
EUR 7 798 037.71 usD 8 604 000.00 2.8.2023 -6 273.52 0.00
usb 8 300 000.00 EUR 7 410 531.67 2.8.2023 129 518.31 0.01
EUR 5 317 491.55 usb 5 973 000.00 2.8.2023 -110 199.69 0.00
usD 1 300 000.00 EUR 1 156 408.42 2.8.2023 25 001.90 0.00
GBP 120 000.00 EUR 140 107.24 2.8.2023 -77.24 0.00
usb 1 000 000.00 EUR 890 669.99 2.8.2023 17 991.80 0.00
EUR 1 400 000.00 usD 1 575 766.08 8.8.2023 -31 939.22 0.00
EUR 4 099 302.15 usb 4 611 000.00 2.8.2023 -91 314.41 0.00
usb 7 000 000.00 EUR 6 223 049.20 2.8.2023 138 777.10 0.01
CHF 674 230 136.00 usD 788 000 000.00 25.8.2023 -8 185 291.89 -0.36
EUR 528 836 373.42 usb 595 300 000.00 25.8.2023 -11 534 490.40 -0.49
GBP 111 341 980.36 usb 145 700 000.00 25.8.2023 -2 424 397.96 -0.10
JPY 2 214 944 568.00 usD 16 110 000.00 25.8.2023 -460 391.59 -0.02
EUR 187 403.50 GBP 161 000.00 2.8.2023 -528.92 0.00
usb 6 000 000.00 EUR 5 330 157.03 2.8.2023 123 235.37 0.01
EUR 606 661.68 GBP 526 000.00 2.8.2023 -7 903.06 0.00
EUR 7 457 573.75 usb 8 375 000.00 2.8.2023 -152 652.06 -0.02
EUR 24 030 887.70 usb 27 000 000.00 25.8.2023 -473 073.89 -0.02
JPY 18 092 100.00 usD 130 000.00 25.8.2023 -2 170.94 0.00
GBP 4 799 129.35 usb 6 200 000.00 25.8.2023 -24 448.38 0.00
CHF 40 203 330.00 usb 47 000 000.00 25.8.2023 -500 820.60 -0.02
usb 22 470 000.00 EUR 20 023 174.13 2.8.2023 393 449.36 0.02
usb 1 945 000.00 EUR 1733 172.21 2.8.2023 34 090.98 0.00
EUR 155 982.19 GBP 135 000.00 2.8.2023 -1 719.59 0.00
usb 1 403 103.67 CAD 1 850 207.00 31.8.2023 -3 101.54 0.00
usb 4 955 331.01 GBP 3 839 994.00 31.8.2023 13 844.66 0.00
usD 529 655 391.12 EUR 477 600 000.00 31.8.2023 2 277 558.39 0.09
usb 3 100 000.00 EUR 2 793 316.23 25.8.2023 16 547.81 0.00
usb 2 000 000.00 EUR 1 796 717.58 2.8.2023 19 029.03 0.00
GBP 12 127 965.20 EUR 14 105 554.00 2.8.2023 52 367.87 0.00
EUR 14 105 554.00 GBP 12 145 930.04 5.9.2023 -52 008.22 0.00
usb 279 642 280.59 EUR 250 680 644.38 5.9.2023 2 791 661.18 0.12
EUR 250 680 644.38 usD 279 183 033.65 2.8.2023 -2 795 089.19 -0.12
EUR 8 213 492.74 usb 8 995 000.00 2.8.2023 60 786.42 0.00
JPY 99 944 827.00 EUR 648 110.45 2.8.2023 -11 133.68 0.00
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EUR 648 110.45 JPY 99 584 231.00 5.9.2023 11 016.65 0.00
usb 2 000 000.00 EUR 1 812 996.15 5.9.2023 -2 265.11 0.00
EUR 12 912 518.92 GBP 11 095 696.52 5.9.2023 -18 091.50 0.00
EUR 1 194 271.00 AUD 1 966 300.92 5.9.2023 -7 623.86 0.00
USD 181 572 707.80 EUR 164 258 662.15 5.9.2023 166 151.77 0.01
-30 928 979.00 -1.31

83 709 493.45* 3.54

18 327 172.84 0.78

2 365 959 041.40 100.00

2023 31 11,025.50 6,226,005.00

2,436,635.50
1,616,338.30
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Statement of Net Assets

wiD

Inwegiments i segunties, oodt 24533133n.3

IMRSITME S N SEOUnils, wreized 2ppreaation (deproaton) -159 (RS 824,62

Todall invesbments in seourities (ot 1) 2 2a4 302 sb6.57

Cash at banks, depodis en demand and deposit accounts FO4BT 265107
Crther iguid assets Margins) 13222 23835

Recehvable on subsonplions D6 434,20

In1erest recenmable on SeCurilses 19 852 021.88

Prepad experses 22183485

Urngsalized gain on swaps (Note 1} 4 23037357

Urwealized loss on fnancial futues (hote 1) -3 63143103
Unrealized loss o forward foreign exchange contracts (Note 1) -30 928 979.00
Fayable on securities purchases (Mote 1) 145 12611
Fiyabde on redemptaons 1127 Ml
Prowisicons for flat fee (Node 2) -1111 51534
Prowisions for tae drabonnement (Note 3} 1% 930,63
Prowisions for other commissions and fees (Note 21 53 17852

Tedal prowasionsg

-1 190 624,54

M F

= A at 31 July 2023, cash anhounts seeve o collateral for the courterparty Bardays Lendon for an ameant of USD 11 02950, Citbank for an ameurt of LISD 6 226 005.00,
Goddman Sachs for an amount of LBD 2 436 63550 and JF tongan Tor an amount of US0D 1616 33830
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Statement of Operations

Inferes on bquid assets 23T Bpa0a

Inferes on souities 5114863643
Inlerest recenned on awaps (Note 1) 1988 671.78

Met income on securnlies lending (Mede 13} BEB 303,71

Ireren priudd on avapd (Mo 1) -1 116840:97
Flat fee (Note 2 SERFAR-"rH ]
Tane d'abonniement (Note 3} 233 130:38
Crther commissicns and fees (Note 20 -163 091.40

Interest on bank ovendrafy 628 12647

Realined gaon (lossl on rarketpriced securities withoul epteens -102 M2 ME3.6G

Pesfiped gan (logs) on oplons 293 029,65
Resbred gan (lossh on yeeld-evaluated seconies and monsy marked insiruments -1 305 893.15
Reabzed gamn {loss) on Snancial futumes G450 2240
Feaized gan (loss) on fonward fomign exchange conlrals 102 222 571,96
Reabred gan (loss) on ssaps -5 793 883.85

Realzed gan {loss) on foreign exchange 452 47341

Unrealized apprecation (depreciation) on market-paced seourities without options Fd 428 99342

Unrealized apprecation {depreciation} on oplions 16 114.88
Unrealzed apprecation {depreciation) on yield-evaluated securitied and money market indbuiments 170N 430,93
Unreahzed apprecation (Bepreciation) on finanoal fulures 11129 316.80
Unnealized appriciation (Bepreciation} on fonwand foregn echange convacts A7 952 162.00

Unrealized appreciation (depreciation) on swaps 33 mar T

Ndutti Manager Access = Green, Sodal and Sustainable Bonds  Annual report ared audited finangial staternents as of 31 July 2023 38
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Statement of Changes in Net Assets

Met assels ol the begnning of the fmancal vear 2508 527 924,69

Stbsriplons E R EL A ER:
Redemptions -A52 AB0 668,14
Total net subseriptions inedempitioes) 175 457 054,30
Dividnd pad 231711,77
Med incorme {(Joss) on avestments A0 810534 74
Todal realized gain (oss) <604 1 306
Tetal dhanges in unrealoed appreciation (depreciation) T 285 (5290

Net inerease (detrease) in net a%e1s a5 a resull of cperations 202134278

Changes in the Number of Shares outstanding

Class F-acc

Number of shares outstanding o the begnning of the Snancial year 9139 310.1930
Mumber of shares isued #11 G66.4480

Mumiber of shares redeemed <1 715 7734320

e 203, 2070

Cats CHF-hedged F-ace

Number of shams outstanding at the begnning of the Snancial year 7430 8424130
Mumber of shares isued HH 13013190

Mumber of shares regeermed “453 B33.7610

dats EUR-hedged Face

Mumber of shares outstanding at the begmning of the Snancal year T V22 1 74,3500
MNumber of shares iued 756 3427060

Mumiter of shars receermed -1 851 738,2790

Class GBEF-hedged F-acc

Number of shares outstanding a1 the begrning of the financial yea 1 215 634.0350
Nurriber of shares isuid 253 7432470

Mumiter of shares receernid -204 931,130

Class JPY-hedged F-acc

Mumber of shares outstanding a1 the beginning of the financial year 243 8050000
Mumiber of shargs isusd 11 7 70,0000

Mumiber of shares reseermed -15 BE0,0000

Cass CHF-hedged F-dist
Mumiber of shares outstanding a1 the begnning of the financial year 393 005,0000
Mumber of shares 1sued 544400000

Mumiber of shares redeermsd 4% 230.0000

Nutti Manager Access = Green, Sodal and Sustainable Bonds  Annual report ared audited finangial staternents as of 31 July 2023 E
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Interim Distribution’

Pay-Date Curmency Amount per share

Pulti Manager Access = Green, Sedial and Sustainable Bonds Ex-Date
0.0g

182022 13.8.2022 L

CHE-hedged F-disy

! ser nole 4

Miudti Manager Access = Green, Sodal and Sustainable Bonds  Annual report and audited finangal staternends as of 31 huly 2023 40
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Multi Manager Access
— Green, Social and Sustainable Bonds

Most important figures

Date 151N 3172023 ok

Met assets in LISD 23559548 D440 2508527 924 68

Shares cutstanding ' & 285 203.2070 3135 310.1930

Med asset value per share in LED 319 a3 8
Issue and redemplion pnce per share in LIS0E BN a a1
5 - T 7518138910 74308424130
Med asset value per share in CHF 8395 o527
Issue and redemplion pace per shiare in CHE 8395 95,27
Cines EL _ : U2A21065118

Shades cutstandng 6026 778.8170 F 1221743900
Med aset vahse per share in EUR w00 4495
lssue and redemplicn price per share in ELRY ©1.00 G 95
Shares outs1andng 1250 506.1510 1 215 6040350
Nt 3ot valise per share in GBP 43,15 95,75
I55ue and redemplion pace pér shane in GEF 4315 95.75
Shanes outsianding 239 05,0000 243 305,0000
Mel aset valse per share in #Y 9317 9 %35

lssue and redemplion pace per share in J7r? %3 9939

¥

Class CHF

Shianes outslandng 398 215, 0000 393 0050000
Nt asmet valuse per share in CHF a3.a7 95,27
Issue and redemplion price per shane in CHF Baar o527
" Firgt MANS 11.3.2022

T se nole 1

T Rirg WAN: 253 2002

“Firg NAV: 17.3.2032
¥ Firg NAV: 16.5.2022

hdudti Manager Access - Green, So0al and Sustainable Bonds  Annual report ard audited finangal staternents as of 31 July 2023 5
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Structure of the Securities Portfolio
Gecgraphi cal Breakdewn 2t & 5% of net auets Economic Breakdown as 2 % of net asset
Urited S1ates 1670 Banks & credd i stiutons 26,96
France 1411 Finange & holdng companies N
Thee: Nuthed ands 1185  Eriegy & walsr supply 963
GeEMmany 738 Couniries & central governmends Bas
Span 640  Supranational rgansateens in
Iaky 624 FReal Eslale 4.92
United Kingdom 438  Public, non-profil mstiutions 4.35
Supranationals 145 Telecommunications il
Luxembeurg 290 Insurance 144
Bedgium 237 Traffic & transportation 243
Cride 210 Cantons, federal s1ates 1.70
Japan 197 ‘ehides 1.0
South Korgd 141 Imermed, software & 1 sraces 051
Irefand 1.35  Food & sohidrinks (]
Sweden 1.29  Electrical devices & compenents 085
Meben 120 Morgage & funding inslitutcns 083
Feyp—— 107 Forestry, paper & pulp products 0,58
Indonesia 1.4 Phanraceuticals, cosmetics & medical products [H)
Firlland 087 Mucellaneous senices 063
Austria [+F:1] Texties, garments & leather goods 081
Australia B9 Miscellanenus comsumer gocds .24
Hong Kong [HL ] Electronics & semiconducion o
Portugil 063 Mechanial engneenng & indusinal equipmert 0.40
Canada 062 Pt eum 037
Feru 057 Buslding industry & matenals 0.35
MNonaay 052 Chemicals 034
Fhalippenes 042 Ledging, celgnng & kysure 036
India 034 Computer hardware & network equipsnent providens 024
Uried Armb Eriralss 026  Retad trade, depariment stongs 0.2
Chna 025  Padkaging indusiry 00
Codomibia 035 Invesiment funds 017
Cayrnan Idands 025 Healthcare & sooial services [FAE
Mauritag 023 Cites & nuneipal authonlics 016
lag| 023 Ervdronmental services & recyding oS
Jondan VIR Graphic design, publsheng & mecka [ R ]
Switzerland s Miscellaneous rading companies s
Multsationals 015 Micellaneous unclatshed companies LS
Sngapome 014 Fubber & tyres 005
Togo Gz TOTAL 26.57
Britsh Virgin kslands (R
Jersey oo
Guatemala [FR1 ]
Slovenia 0.08
Turkiry 008
Serbex 008
Angdoma 008
Prdarid 0.07
Lithusania [FH ]
Romarua 003
Costa Rica [HIVE]
GUERT Sy G601
TOTAL 96.97
Nt Manager Access = Green, Sodal and Sustainable Bonds  Annual repoet and audited finandial staternerts as of 31 July 2023 36
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Notes to the Financial Statements

Note 1 — Summary of significant
accounting policies

The financial statements have been prepared in accordance
with the generally accepred accounting principles for invest-
ment funds in Luxembaurg. The significant accounting policies
are summarised as follows:

a} Calculation of the Net Asset Value

The Met Asset Walue and the issue and redemption price

par share in any subfund or share class are expressed in the
currency of account of the subfund or share dass concemed
and are — unless stated othensise in relation to 3 subfund -
calculated on every day of business by dividing the overall net
as55ets of the subfund attributable o each share class by the
number of outstanding shares in the partioular share cass of
the subfund.

In this context, "business day” refers to normal bank basi-
ness days in Luembourg {ie. each day on which the banks
are open during normal business hours) with the exception
of individual non-statutory rest days in Luxembourg and days
an which exchanges in the main countries in which a subfund
invests are closed or 50% or more subfund investments can-
nat be adequately valued.

The percentage of the Net Asset Value which is atributable
each respactive share class of a subfund is determined, t2king
inta account the commission charged to that share class, by
the ratio of the outstanding shares in each share class to the
tatal number of cutstanding shares in the subfund, and will
change each time shares are issued or redesmed,

b} Valuation principles

— The value of any cash — either in hand or on deposit as well
a5 bills and demand notes and accounts receivable, prepaid
expenses, cash dividends and interest declared or accrued
a5 aforesaid and not yet received is deemed to be the full
armaunt thereof, unless in any case the same is unlikely to
be paid or received in full, in which case the value thereof is
amived at after making such discount as may be considered
approgriate in such case 1o reflect the true valus thereaf.

~ Secyrities, derivatives and other investmants listed on
4 stock exchange are valued at the last known market
prices, I the same secunty, denvative of ather investiment
is quoted on several stock exchanges, the last available
guotation on the stack exchange that represents the major
market for this investiment will apply

= Inthe case of seourities, defivatives and other investments
little traded on a stock exchange and for which a second-
ary market among securities traders exdsts with pridng
in line with the market, the Company may value these
securities, derivatives and other investmerts based on these
prices. Securities, derivatives and other investments that
arenot listed on a stock exchange, but which are raded
on another regulated market which is recognised, open to
the public and operates in a due and ordarly fashion, are
valued at the last available price on this market.

= Securities and other investments that are nat listed at a
stock exchange or raded on anather regulated market, and
for which no appropriate price can be obtained, will be

valued by the Company according 1o other prindples cho-
sen by it in good faith on the basis of the likely sales prices.

— The valuation of derivatives that are not listed on a stock
exchange (OTC dedivatives) is made by reference to inde-
pendent pricing sources, In case only ane independent
pricing source of a dervative is available, the plavsibility of
the valuation price obtained wall be verified by employing
methads of calaulation recognised by the Company, basad
on the market value of the undertying instrurment from
wihich the derivative is derived.

= Units oF shares of ather undertakings for collective invest-
ment in transferable securities (UCITS) andfor undertakings
for collective imestrment (UCIS) will be valued at their last
net asset value. Certain units or shares of other UCITS and/
or UICK may be valued based on an estimate of the value
provided by a reliable price provider independent from the
target fund's investment manager of investment adviser
{Estimated Fricing).

= For money market instrunents, the valuation price will
be gradually adjusted to the redemption price, based on
the nat acquisition price and ret2ining the ensuing yisld,

In the event of a significant change in market conditions,
the basis for the valuation of different investments will be
brought into line with the new market yislds

= Segurities, money market instruments, derivatives and other
investrents that are denominated in a currency other than
the currency of account of the relevant subfund 2nd which
are nat hedged by means of cumency transactions are val-
ued at the middle currency rate (midway between the bid
ard offer rate) knowm in Luxembourg or, if nat available,
an the most representative market for this cumency,

— Time degosits and fiduciary investrments are valued at their
rewninal value plus accumulated interest.

- The value of swap transactions is caloulsted by an external
sapvice provider, and a second independent vahiation is made
available by another external service provider. The caloulz-
ticn is basad on the net present value of all cash flows,
both inflows and outflows. In some specific cases, internal
caleudations based on madels and market data available from
Bloomberg andfor broker statement valuations may be used
The valuation methods depend on the respective sequrity and
are determined pursuant to the LES Valuation Polioy

The Company is authonised to apply other generally recog-
nised and auditable valuation criteria in good faith in order to
achieve zn appropriate valuation of the net assets if, due to
exracrdinary drcumstances, a valuation in acoordance with
the above-mentoned regulations proves to be unfeasible o
inacourate.

In extraordinary droumstances, additional valuations can be
carried out cver the course of the day. These new valuations
wiill then be valid for subsequent issues and redemptions of
shares,

The actual costs of purchasing or selling assets and invest-
ments for 2 subfund may deviate from the latest available
price or net asset value used, as appropriate, in caloulating
the net asset value per share due to duties and charges and
spreads from buying and selling prices of the underlying
investments. These costs have an adverse effect on the value
of & subfund and are known as “dilution”™. To mitigate the

hiudti Manager Access — annu report and awdited finandal statements as of 31 Jdy 2023 B3
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effects of dilution, the Board of Directors may, at its discretion,
make a dilution adjustment to the net asset value per share
{“Swing Pridng”).

Shares will in principle be issued and redesmad on the basis of
4 single price, i.e., the net aset value per share. However — 1o
mitigate the effect of dilution - the net asset value per share
will be adjusted on any valuation date in the manner sat out
bielowy depending on whether or not 2 subfund is in a net
subscription position or in 8 net redemption position on such
valuation date Whers there is no dealing on a subfund of
share class of a subfund on any valuation date, the applicable
price will ke the unadjusted net asset value per share. The
Board of Directors retains the discretion in relation to the
circurnstances under which o make such a dilution adjust-
ment. As a general mile, the requirement to make a dilution
adjustment will depend upon the volume of subscriptions or
redamptions of shares in the relevant subfund, The Board of
Directors may make a dilution adjustrment if, in its opinion,
the existing shareholders (in case of subsoriptions) of remain-
ing shareholders (in case of redemptions) might othenadse be
adversely affected, In particular, the dilution adjustment may
be made where, for example but without limitation:

1a) a subfund is in continual decline fi e, is experiencing a net
outflow of redermptions);

() & subfund is experiencing large levels of ret subscriptions
relevant to its size;

(g} a subfund is experiencing a net subscription position or a
net redemption position on amy valuation date; o

{d) in any other cass where the Board of Directors is of the
opinion that the interests of shareholders require the
imposition of a dilution adjustrent

The dilution adjustment will irvolve adding 1o, when the
subfund is in 2 net subsaiption position, and deducting from,
when the subfund is in 2 net redemption position, the net
asset value per share such figure as the Board of Directors
considers represents an appropriate figure 1o meet duties

and charaes and spreads, In particular, the net asset value

per share of the relevant subfund will be adjusted [upwards
ar dowemwards) by an amount which reflects (i) the estimated
fiscal charges, (ji) dealing costs that may be incurmed by the
subfund and (i) the estimated bidioffer spread of the assetsin
which the subfund invests. As certain stock markets and juris-
dictions may have different charging structures on the buy and
sefl sides, the resulting adjustment may be different for net
inflows than for net outflows. Adjustments will however gen-
erally be limited to a magimum of 2% of the then applicabls
net asset value per share, The Board of Directors may decide,
in respect of any subfund andfor valuation date, to apply on

a temporary basis a dilution adjustment greater than 2% of
the then applicable net asset value per share in exceptional
circumstances {e.q. high market volatility andor illiquidity,
excepional market conditions, market disuptions, etc ) where
the Board of Uirectors can justify that this is representative of
prevailing market conditions and that thisis in the best inter-
ests of shareholders. Such dilution adjustrment is caloulated in
conformity with the procedures established by the Board of
Directars. Shareholders shall be notified at the introduction of
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the ternporary measures as well as at the end of the ternpo-
rary measures via the usual communication channels,

The net asset value of each share class in the subfund will

ba caloulated separately but any dilution adjustment will in
percentage terms affect the net asset value of each share dass
in an identical manner. The dilution adjustment will be applied
an the capital activity at the level of the subfund and will not
address the specific drocumstances of each individual investor
transaction.

For all subfunds the swing pricing methodology is applied.

If there were swing pricng adjustments to the net asset value
at the end of the finandal year, this can be seen from the
three=year comparison of the net asset value information of
the subfunds. The issue and redemption pice per share/unit
represents the adjusted net asset value.

When applicable, the swing pricing income is disdosed under
the caption “Other income” in the statement of operations

¢} Valuation of forward foreign exchange contracts
The unrealized gain (loss) of outstanding forward foreign
exchange contracts is valued on the basis of the forward
exchange rates prevailing at valuation date.

d) Valuation of finandal futures contracts

Financial futures contracts are valued based on the latest
available published price applicable on the valuation darte.
Realized gains and losses and the changes i unrealized gains
and losses are recorded in the statement of operations. The
redlized gains and losses are caloulated in accordance with the
FIFQ method, ie. the first contracts acquired are regarded as
the first 1o be sold,

e} Net realized gains (losses) on sales of securities
The realized gains or losses on the sales of sequnties are calcu-
lated on the basis of the average cost of the securities sold.

1} Valuation of options

Chutstanding aptions raded on a regulated market are valuad
on the settlement price or the last available marke: price of
the instruments, OTC options are marked 10 market based
upon daily prices obtained from Bloomberg option pricer func-
ticnality and checked against third party pricing agents. The
redlized gains or losses on options and the change in unreal-
ized appreciation of depreciation on options are discdosed in
the statement of operations and in the statement of changes
in net assets respectively under the category realized gains
ilosses) on options and Unrealized appreciation {depreciation)
o1 DpEtons.

g) Conversion of foreign currendies

Bank accounts, other net assets and the valuation of the
invesments in securities hald depominated in cumencies
ather than the reference currency of the different subfunds
are converted at the mid closing spot ratas on the valuation
date. Income and expenses denominated in currendies other
than the cumrency of the different subfunds are converted at
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the mid dlosing spot rates at payment date. Gain or loss on
foweian exchange is included in the staternent of operations.

The cost of securities denominated in currendes other than
the reference currency of the different subfunds is convertad
at the mid closing spot rate on the day of acquisition.

h} Accounting of securities’ portfolio transactions
The securities’ partfalio ransactions are accounted for the
bank business day follewing the ransaction day.

i} Combined financial statements

The combired financizl staternents of the Company are
expressed in ELE. The various items of the combined statement
of net assets, combined staterment of operations and the com-
bined statement of changes in net assets as of 31 July 2023 of
the Company are equal to the sum of the corresponding itens
in the financial statements of each subfund.

The follewing exchange rate was used for the conversion
of the combined finandal statements a5 of 31 July 2023

Exnchange rate
ELR 1 = LUSD

1. 102550

net assets attributable to this share dass and payable monthly
(the “Flat Fee™) as listed below:

j} Receivable on securities sales,

Payable on securities purchases

The position "Receivable on securities sales”™ can also incude
receivables from foreign cumrency transactions. The position
“Payable on securities purchases” can also indude payables
from foreign currency transactions.

Receivables and payables from foreign exchange transactions
are netted.

k} Income recognition

Divicends, net of withholding taxes, are recognized as income
o the date upon which the relevant securities are first listed
a5 "ex-dividend” . Interest income 5 accrued on a daily basis.

1} Swaps

The Company may enter into interest rate swap contracts, for-
ward rate agreements of intefest rates swaptions and credit
default swaps, if they are executed with first=class financial
institutions that specialize in transactions of this kind.

Changes in unrezlized profits and losses are reflected in the
statement of operations under the changes in “Linrealized
appreciation (depreciation) on swaps". Unrealized profits and
Iosses indlude accrued interests payable or receivable

Gains or losses on swaps incurred when closed-out o

matured are recorded as “Realized gain (loss) on swaps” in
the statement of aperations,

Note 2 — Fees and expenses

The Company and, more spadfically, its different classes of
shares, will bear a monthly flat fee caloulated on the average

Maximum Effective
Flat Fes Flat Fes

hAulti Menager Access [per annum]  (per annum)
= Bl Equities Sustamable F-aoc 090% .ra%
— B Equitnis Sustainable CHF-hiegged F-acg D0 0.77%
= Ehil) Egquitees Suftainable GEP-hedged F-act 0.50% 0T
— iU Equitiss Sustinabie LISD-hedged F-ace 050 07T
= Bl Equites Susianable F-LEdist 0.5%0% 0.7a%
- Buropean Equities F-ace 0.0 %% 0.86%
=Green, Social and Suainabie Bonds Facc 0.90% 0.56%
= {reen, Social and Sustainabde Bonds

CHF-hedged F-ace D0 0.56%
= {reen, Social and Sustainabde Bonds

EUR-hedged F-acc 0.90% 0.56%
= Green, Social and Sumamabde Bonds

AP-hedged Facc 080% 0.56%
—Grpen, Social and Sustainable Bonds

Fr-hedged F-ace 0.90% 0:56%
= Green, Social and Sustainabde Bonds

CHF - F-chst 0.9 0.56%
= UG Equities Facc 1.30% 1.09%
=S Bquities CHF-hedped F-acc 1.30% 1.123%
=5 Equitied EUR hedged F-acc 1308 1.03%
= U5 Equities GBP-hedged Facc i 3% 1.12%
=5 Equities F-URdit 1.30% 1.09%

In accordance with the table above, the Maximum Hat Fee
covers the following fees, costs and expenses of the Company,
each sublund and class:

- fees, costs and expenses of the Depositary;

— fees, costs and expenses of the Adrmniirative Agent,

= fees, costs and expenses of the Management Company,

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

- fixed fees, coats and expenses of the Portfolio Manager and
any delegatels) of the Portfolio Manager (exduding any
performance fee remuneration),

= fees, costs and expenses in relation o distribution actvities
refating to the shares of the Company linchuding the costs
and fees incurmed in maintaining registration of the
Company in foreign countries with competent authornities),

Certain Portfolio Managers are authorised 1o open and main-
tain research payment accounts {each, a “Resaarch Payment
Account™) established in the name of, and controlled by, the
Portfolio Manager andfor its affiliates 1o be used for the pur-
pose of purchasing investrment research senvices from brokers
or ather third party research providers. The Research Payment
Aot will be funded by the research charge and payable
ot of the assets of the subfund, The research charge shall be
subject to & madmum annual imit caloulated by reference 1o
the research budget agreed in writing between the Fortfo-
lio Manager and the Management Company on an annual
basis. Sharsholders may obtain information on the bud-
geted amount for research and the amount of the estimated
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research charge for each subfund from the Management
Company upon request,

Operation and administration expenses of the Company
In addition to the fees, costs and expenses coverad by the Hat
Fee, the Company bears 2ll expenses which are operational
and administrative expenses, which will include but not be
lirnitad 1o

= all taxes which may be due on the assets and the income of
the Company lincluding the applicable subscription tag,

- usual banking fees due on transactions imvohing securities
or other assets (including derivatives) held in the portfolio
of the Company (sudch fees to be induded in the acquisition
price and to be deductad from the selling price);

= the fees, expenses and all reasonable out-of-pocket
expenses properly incurred by the Company,

= legal fees and expanses incumed by the Company, the
hdanagement Company, the Investiment Manager or the
Fortfolio Managers while acting in the interests of the
shareholders (including, for the avoidance of doubt, any
legal fees and expenses relating to any re-structuring of the
Company oF any of its subfundis)),

- the costs of preparing, in such languages as are necessary
for the berefit of the sharehalders (including the beneficial
holders of the Shares), and distributing {but not printing)
annual and semi-annual reports and such other reports or
documents as may be required under applicable laws or
regulations;

- the cost of prepaning nofices to the shareholders and all
costs of ransactions (broker s normal commission, fees,
taxes, sic.) connected with administration of the Company’s
355815,

— charges and costs of approvals and supervision of the
Company in Luxembourg and abroad,

— costs and expenses of prnting of the Articles of Incorpara-
tion, Prospectus, KIO(s) and anmial and semi-annual reports
and of preparing andfor filing and printing the Artiches
of Incorporation and all other documents conceming the
Company {in such languages a5 are necassany), indud-
ing regisration statements, prospectuses and explanatony
memorznda with all authorities (inchuding local securities
dealers’ assaciations) having jurisdiction over the Company
or the affering of shares of the Company;

- costs and expenses related to the publications of the net
asset value and the publication of natices to investors;

= fees and expenses charged in connection with listing the
Company’s shares on any stock exchange o regulated
rnarkes;

= fees and other costs for the payment of dividends 1o
shareholders;

— audit fees, costs and expenses (including the fees and
expenses of the Auditor),

— fees and expenses in relation to KID production, translation
anrd filing to regulators,

- fees, costs and expenses payable to the Board of Directors
(including reasonable out-of-packet expensses, insurance
coved, and reasanable travelling costs in connection with
Board meetings a5 well as the remuneration of the Board
of Directors),
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- fees, vosts and expenses may be charged 1o a subfund
in conrection with registering, reporting, claiming relief,
recovery, of exemption from forsign withholding tae.

The Company may acanee in its acounts adminktrative and
other experses of a regular of recurting nature based on an
estimated amaount for yearly or ather periods,

All costs which can be allocated acouratedy to individual sub-

funds andfor individual share classes will be charged to these
subfunds and share dlasses. Costs pertaining to several or all

subfunds or share classes will be charged to the subfunds

o share classes concerned in proportion 1o their relative net

asset values or on such other basis reasonably determined by
the Company or the Management Company.

In the subfunds that may invest in Other UCI or UCITS under
the tems of their investment polices, fees may be incured
bath at the level of the subfund and at that of the relevant
target fund. The upper limit for management fees of the tar-
get fund in which the assets of sudh are invested amounts
1o a maxdmum of 3%, taking into account any trail fees. In
the case of investments in units of funds managed directly
ar indirectly by the Management Company itself or another
campany related ta it by common managemeant or contral,
ar by a substantial direct or indirect halding, the subfund's
making the imestment may not be charged with any of the
target fund's issue or redemption commissions.

Details on the ongaing charges of the subfunds can be
found in the KID.

The costs invalved in launching new subfunds will be writ-
ten off over a period of up to five years in the respective
subfunds only.

The fees, costs and expenses in relation to distribution
activities received by the Management Company and paid
1o the distributor and by the distributor to the sub-distrib-
utars and any intermediary in relation to the distribution of
shares of the Company will satisfy any legal and regulatory
restrictions and conditions applicable to the reception and
the retention of such fees Subject to applicable legal and
regulatory restrictions and conditions, the distributor may
pay retrocessions to cover the distribution activities of the
Company

MNote 3 — Taxe d'abonnement

In accordance with the law and the regulations cumrently
in force, the Company is subject to a subsaiption tax at
the annual rate of 0.05%, reduced “taxe d'abonrement™
amaoanting to 0.071% p.a. is due for certain share dasses,
payable quarterly and calculated on the basis of the net
assels of the Company at the end of each guarter.

The “taxe d'abonnement™ is waived for that part of the
net assets invested in units or shares of other undertakings
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for collective investrent that have already paid the “taxe
d'abarnement” in accordance with the statutony provisions
of Luxembaourg law.

Note 4 — Distribution Policy

The general meeting of shareholders of the respective
subfund shall decide, upon the proposal of the Board of
Directors and after dosing the annual accounts per subfund,
whether and 1o what extent distributions are to be paid out
by each subfund andfor share dass. The payment of distribu-
tions must not result in the net assets of the Company falling
bl the minimurm volurme of assets prescribed by law If 2
distribution is made, payment will be effected no later than
faur manths 2fter the end of the financal year,

The Board of Directaors is authorised to pay interim
dividends and 1o suspend the payment of distributions.

Note 5 — Commitments on Financial
Futures, Options and Swaps

Commitments on Finandal Futures, Options and Swaps per
subfund and respective currency as of 31 Juby 2023 can be
summarised as follows:

af Financial Futurnes
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o} Swaps
Swiaps and forward  Swaps and ferward
Swaps on interest  swaps on interest
PAultti Panager Arcess rates (bought] rates (sold)
— Geen, Sedal and
Sugtamable Bonds 3 NSG00UED 2 ME1IR00 LED

Mote 6 — Portfolio Turnover Rate (PTR)

The portfolio wrnover has been caloulated 2s follovs:

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

Ayerage of net assets during the period

unoer review

The portfolio turnover statistics are the following for the

peeriod under revisw:

Pulti Manager Access PTR
— EMU Equities Sustainabie 36.99%
= Eurcpean Equities A49.17%
— Green, Sooal and Sustenable Bonds BO.84%
= LIS Bquities 575.50%

Note 7 - Total Expense Ratio (TER)

Finandal Futures  FAnanclal Futures  Thjg ratio was calkoulated in accordance with the Asser
on bonds on bonds i . ot i,

Multi Manager Access {bought) isold) Management .ﬁ.ss-crclauun Switzerland MMAP}_ Cuidelings
e on the calculation and disdosure of the TER" in the curment
Systanable Bonds 30405447740 LED 343835 74700usn  version and e esses the sum of all costs and commi SIS

charged on an ongoing basis o the net assets (operating
expenses) tzken relraspectively as 2 percentage of the et
Finandal Futures  Financial Futures 2008 o
on indices on indices

Pulti Panager Access {bought) (seldd  TER for the last 12 months:

- EMU Equsties Sudtandbie 1 703 480,00 ELR - EUA

= LIS Equites 42 290,00 USD = LISD PMulti Manager Access Total Expense Ratio (TER)

= EML) Equeties Sustamalle F-ace 0.76%

The commitments on Finandial Futures on bonds or indesx (if — EML Equities Sustainabie CHF-hedged F-ace 0.81%

&y} are calculated based on the market value of the Financial — EMU Equities Sustainable GBF-hedg ed Face 0855

F"{r'-'rii m"&m of contracts"notional contract size ‘market ~ EMU Equsties Sustainabie UISD-heclged F-aee 0.80%

R tures) — EMU Eruities Sustainable FUIKdist 0.78%

i = Burcpean Equeties F-acc 0.85%

b) Options — Green, So0al and Sustanable Bonds F-ace 0.58%

Opticns on It " = (reen, Sooal and Sustanable Bonds CHF-hedged Face [L58%

rate swaps, = Green, Sodal and Sustanable Bonds EUR-hedged F-ace 0.58%

- o elassic-styled — Green, Socal and Sustainable Bonds GEP-hedged F-ace 05805

M BTN it Sl oreen. Sood and Sustanatle Bonds Fidwdged Fac 0.58%
S, Sockl aid Bnainsble Bonds 1853000050 Green, Soasl and Sustanabi Bonds CHF-hedged F-dwt 0.58%
= LIS Equities F-acc L11%

- LIS Equities CHE-hedged F-acc 1155

— L& Equities ELIR hedged F-acc 1.15%

= L Equities GBF-hedged F-acc 1L.18%

~ LS Equities F-UKHist 1L12%
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TER for dasses of shares which were active less than a
12 month period are annualised,

Transaction costs, interest costs, securities lending costs and
any ather costs inoumred in connection with currency hedging
are nat induded in the TER.

Note 8 — Transaction costs

Transaction costs indude brokerage fees, stamp duty, local
taxes and other foreign charges if incurmed during the period.
Transaction fees are included in the cost of securities pur-
chased and sold,

For the financial year ended on 31 July 2023, the fund
incurmed transaction costs relating to purchase o sale of
investments in securities and similar tramactions as follows:

Pulti Manager Acoess Transaction osts
— EML Erqueties Sustainabie 1292 364.19 ELR
= Eurogesn Equities 265 W27 B
= Qreen, Social and Sustanabie Bonds 181 646 84 LD
- 15 BQUitEs 1 833 532 84 USD

Mot all ransaction costs are separately identifiable, For fixed
income investments, forward currency contracts and other
derivative contracts, ransaction costs will be induded in the
purchase and sale price of the investment. Whilst not sepa-
rately icentifiable these ramaction costs will be captured
within the performance of eadch Fund.

Note 9 — Investment in other UCITS and/
or UCls

Asat 31 July 2023 hulti Manager Access has investments
in other LCITS andfor UCKs {“target funds®). Fees may be
incurred both at the level of the subfund and at the level of
the target funds. The maximum proportion of rmanagement
fees charged 1o the target funds are as follows:

Investrent Fund
SPDR S&F SO0 ETF TRUST-S1

Fanagement tees
0.06%

Managenient fees are not applied 1o holdings in Real Estate
funds,

Note 10 — Defaulted securities

There are a number of sacurities that - &t the year end - are
in default. These securities are disclosed in the portiolio.

Furthermore, thers are securities that have defaulied in the
past where no piding quotes exists. These securities have
been fully written off by the fund. They are monitored by
the management company that will allocate any return that
miaht still arise fie dividend) to the subfunds, They are not
shown within the portfolio but separately in this note,

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

Mulii hanager Access - US Equities

Share Currency Murnber
CONBACHNEALTH REIT LED 75 000,00
FIRST HORIZOMN MNaTIDtaL CORP-0R LBD 115 861,00

Note 11 - Subseguent event

There were no events after the year-snd that require adjust-
ment to o disclosure in the Finandial Statements.

Note 12 — Applicable Law, Place of Per-
formance and Authoritative Language

The Luxembourg District Court is the place of performance for
all legal cisputes between the shareholders, the Company and
the Depositary. Luxembourg law applies. However, in matters
conceming the dairms of investors from other countries, the
Company and/or the Depositary can elect 1o make themselves
subject 1o the jurisdiction of the countries in which Company
shares were bought and sold,

The Enalish version of these financial statements i the
authoritative version and only this version was audited by
the auditor. However, in the case of Company shares sald 1o
invastors from the other countries in which Company shares
can be bought and sold, the Company and the Depositary
may recognise approved translations (.e. approved by the
Company] into the languages concerned as binding upon
itself.
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Note 13 - OTC-Derivatives and Securities Lending

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

If the Comparny enters into OTC transacions, it may be exposed 1o risks related 1o the creditworthiness of the OTC countarpar-
ties: when the Company enters into futures contracts, options and swap transactions or uses other derivative technigues it is
subject to the risk that an OTC counterparty may not meet (o <an not meet) its obligations under a specific or multiple contracts,
Counterparty risk can be reduced by depositing a security If the Company is owed & security pursuant to an applicable agreement,
such sacurity shall be held in custody by the Depaositary in favour of the Company Bankruptoy and insalvency events or other credit
events with the OTC counterparty, the Depasitary or within their subdepasitarycormespondent bank network may result in the
rights of recognition of the Company in connection with the security to be delayed, restricted or even eliminated, which would
force the Company to fulfil its obligations in the framework of the OTC transaction, in spite of any security that had previously

been made available 1o cover any such obligation,

The Company may lend portions of its securities portfolio to third parties. In general, lendings may only be effected via
recognized cleaning houses such as Clearstream Intemational or Euroclear, or through the intermedizry of prime financizl
institutions that specialise in such activities and in the modus specified by them. Collateral is received in relation to secu-
rities lent, Collateral is composed of high quality securities in an amount typically at least equal 1o the market value of

the securnties loaned.

UBS Europe 5E, Luxembourg Branch, acts as securities lending agent

OTC-Derivatives*

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

Subfund Unrealized gain Collateral
Countarparty (less) roceived
Pulti Manager Access - EMU Equities Sustainable

LIES Burcpe SE 5543 ¥73.36 ELR OO ELR
Pulti Manager Access - European Equities

Bank of pontneal -3.63ELR CCOELR
Pulti Manager Access — Green, Solal and Sustainable Bonds

Bank of Amenca 163 102,38 LRD .00 LD
Barclays -TO 84T 8 UsD 0.00 S0
Citizank -83% 043,12 S0 0,00 LED
Goldman Sadhs -+ 458 747 59 LBD 0,00 5D
JF Miorgan -1 717 851,85 LSO 0,00 LSD
LCH Groug Holdings -454 239,52 LED 0,00 LED
Morgan Stanley 2 277 558,39 S0 1 74000000 LUSD
Sociele Generale -31 939,22 LSD 0,00 LED
LIEG Europe SE -3 588 537,84 LD 000 LED
PMulti Manager Acoess = US Equities

LIES Burepe SE 8 672 363,53 LU50 000 LED

* Derivatives traded on an official exchange are not induded in this table as they are guaranieed by a deanng house. In the event of a counterparty default the deanng

house assumes the ns of los.

Composition of collateral received by type of assets Weightt
Pulti Manager Access — Green, Social and Sustainable Bonds

Muongan Stanley

Cash 10000
Bongs .00
Eduity .00
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Securities Lending
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Counterparty Exposure from Collateral Breakdown

Securities Lending as of 31 July 2023+ [eeight in %] as of 31 July 2023

Market value of Cediateral
PMulti Manager Access sequrities lent [UB5 Switzerland AG) Equities Bonds Cash
— EMILI Equeties Sustanabie 248 556 044,39 EUR 455 426 743,46 EUR £1.13 7887 o.oo
= Eurcipean Equities 19627 %73.51 EUR 20 082 185.21 EUR 2113 T8.87 [HIEY)
= Green, Social and Sustenable Bonds B 175 198,79 LUSD 474 785 B29.65 LD 20,19 T8 .00
— L Bguites 96 915 B2 53 LD 100 292 38032 LBD 2113 T8.87 [HF Y]

= Thee priong and exchange rate information for the Counterparty Bposure is cbtamed dreclly from the secunties lending agent on 37 July 2023 and hence, i might
deffer from the closing peices and exchange ratles used for the preparation of the finandial stlatements as of 31 July 2023

Bulti Mansger Acoes

Rt M Botesn Miulti Manager Scoews =Green, Sodal and Buld Msnsger Access

= EMU Equities Sumaimable = Europmn Fquites Supmalnalble Boneds = Li% Fouithes

{EUR) [ELR} sy sy

Securities Lending rmowenucs BBZ 3130.32 BEAIE IS 1112533.52 245 38380
Securties Lending oot

LS Swazerand AG 158 BFL 1D ELR ZHEIRDIEUR 33151 361050 103 795 14 LB

LRSS Eurcgee SE, Lunemmbourg Brandh BE 232 DA ELR E242 ETEUR P 393 65 L ED 34 2508 33 LD

M Secyrinies Lending Fevenoes. FI7 398 1 S ELR a1 U56.05 BUR 668 30371 LSD 207 580 18 LSD

= Effective 1 June 2022, 30% of the gross revenue are retained as costyTees by UBS Swilzedand AG adting as securilies lendng service prowder and 10% ane retained

by UBS Eurcpe SE, Luzembourg Branch acting as securibies lending agent.
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Statement of Investments in Securities and other Net Assets as of 31 July 2023

Transferable securities and money market instruments listed on an official stock exchange

Valuation in USD
Unrealized gain [oss) on
Futures' Ferward nsa%

Cuinntity/ Exehange Contracte! of net
Descripten hominal Swinps [Mote 1) ARsEte
Treasury bills, zero coupon
EUR
EUR  ELROPESM LAHIDN TH 0 GO0000S. 110k 23-06. 10 77 4 010 00000 4 401 19T 05 (AL}
P ———— R =
ﬁﬂwﬂmmwuﬁn -l-lﬂ-!!_!?ﬂ 15
Motes, fixed rate
ELH
AL ALCOR BA-REG-S 2 ITH00% T1-1501.08 I 000 o FUEREERT ] oal
EuR ACHE HOLDING SOA-B0G-5 1 15000% 21-26 04 00 b B00 GO0 & 1530 GReda (L)
EUR  ACHWELA R[G5 1 BTS00 22:29.1125 BO0 DO 50 £55 31162 0o
Uk AGIRCL FRANC AT DL DOVELOPPOMINT RG-S 2 BTS00 203 1 3 30 2 (a0l Do 20 1 nEbaiatd oo
EuR AMPRION GMB - RIGS 3 45000% 2012 (% 27 B hOD D0 50 1882 61036 (L]
EuR AWFFOON GME-RIG-E 3 87 100% 1302 06 07 Pl ] 1K BraAn ool
EUR  ANDALICIA, COMMUMEAD ALTONOMA DE-REG-S 3 55000% 1-20.04.33 3 (30D 00000 3 358 15120 014
DUR  ARCADMS WWREGS 4 TS0 3-8 02 38 00 D00 50 §97 43707 o
[uR ALATRES, REPUBLIC O RLGS 2 0000 232 105 3% 2 750 00000 } 004 Z80A7 [RE]
fuR BanQui D 04T afCaing OF Sk EG2 2 Midee 3i-33 01 33 3 54 bob ob 3 RN Riang B
FUR  BASDUE GOVERMMEWFREG-S 150000 2330 04 33 S50 D000 103 221 18 [T
EUR  BERTELSMAMNK S0 & €0 EGAAREGS 1 S000% 122 5.0529 ¥ 500 D000 1 XD BEE2S oot
EUR  CAPGIMNIST-RIG-S 1.12500% 20220630 2 00D 000 00 1 B 24036 oid
[UR_ CASLA DEPOSM [ PRECTITESRA-RDGS | O0D00E T2 100 2 2 85D LU0 OO 3 EKS 1R 018
EUR  CHAK GLOBAL MVESTORS OPiN-ERDEC-FEG-S 0.50000% 71-17.00.28 B0 D000 15 446 54 i
EUR  CHAE GLOBAL MVESTORS OFIN-TRDED-REG-S 0 50000 T1-12 10,28 3 00D 00000 1 585 BS0AG 0l
EUR WL GOIVERWMINT INTERNATIONAL BOND | 10000% 28-26.07.36 d 550 00000 1EIT BI25E H
Euk__ ChLE ROPUBLIC OF bS50 31-21 b8 26 £ 20D Oi0 00 5 i BE04E [ET]
EUR  CIf GiM ETABUSSEMENTS MICHEUN-REG-E 0 82500% 20-87 11 ap ¥ BO0 000 00 1584 BB1.13 0o
EUR_ CONNBMAMD SE-REG-S DATS00% 10212 20 3 200 00000 1 B8 77RI8 ol
EUR  COVMIOSREGS 1.12500% 15-17.08.31 o S0 000,00 4 768 08G9 nis
EUR__ DHGAL DAUTCH FNC O BV-RE G5 QE2500% -15.07.25 2 0D 00000 I 005 I09T [
R CUGTAL DUTTH FNC O IARTG-5 1 SO000 20-19.00 30 b 00 00000 e LaT.A% 0
EUR__ DIGAAL DUTCH FINC O BRI G-5 | 0000, 10150102 0D 000.00 457 G855 oo
EUR  CHGTAL EWRD TNEQD LLE-SEG-5 1.11500% 15050428 1 00D H0000 1820 M9EG [TH
EUR  EDT AB-REG-S 2 ITS00% 23-06. 0.8 2 00D 00080 1 568 44T [
Eun 0T AR-ROG-5 2 BT 200% 22-08 0,32 2 00 G, 0 a0 6alad L]
EUuR ERSE AB-REG-3 O 500000 20-00 03 30 3 00 o0 00 ) hed BYARET [N
EuR FAURECH-REG-S  THO000 10-13 0037 ¥ 500 G0 S 125 Ay sE LL]
EUR  GMAUDAN NAKCE EURDPE BV-2EG-5 L B2500% 20220407 ) 00D 00000 24 44d 08 (Lol
Uk ICADE TANTE Sa %005 1 YPSO0rs 201706 30 10 MO0 e 00 & 1Tk 51826 oy
(A1} ICADTALG-5 0 B2 S0 201801 11 A ool By S b L L] (AL
R INDONESI, ATPUBLIC OF 1 J0000% 21-20 00 M & 200 00050 437 ARaGe el
EuR EELLOGS C0 & S0000W Fi1-20.04 39 2 B0 0 &0 158 Tase nn
EUR KOMNCLUCE ARDLD DELMADE W& REG-S 3 SO000% 2 0d 4,28 1 300 00000 1427 BBOAE [
[UR  KREDHTAM STALT R WD ERALTE AL BTG-S 2 O0000% 2315 10,28 3 0 D000 4 5% PITET nir
fuR Wil COMyMDAD DI -KEG-5 1 T 00 33 M (a0 17 A i Bod b 3 RR 262 Bk
EuR Mapail, COMUNIDAD DE-REG-E J 80700 31-31, 1028 2 00D noh oo PR ) D%
EUR  MDRLM FROFERTIES SOCSMESA-REG-S | BPS00E 15+0d 12.34 3 BD0 D000 1 572 75264 [N
EUR MDD, hITED STATES OF 1. 35000% 20-180%.27 B 200 00000 & 164 60181 06
TUR  MADSC0, WHITED STATCS OF 2 25000% 31-12 0836 10 150 D00 00 & 9 E1408 [H
EuR WA SUBEG M PNANC AL GRP o0 B0G-T ) B4R 1018 00 2§ 3 abh Hod oo ¥l PYRED 61y
EUR  MONDELEZ INTESMATIOMAL HOLDMGS W-REG-S | 250005 21-05.054) BOD D000 d38 J18 18 nig
EUR  WEMAK S4B DE CVWRIG-S 2 25000% 2 1-20 .07 18 200 D000 1T 00427 ool
EUR  WETFLI E-REG-S 3 BP0, 15805, 10,25 3 200 OG0D0 1471 43823 o5
FUR  WOOESRA-REG-S | 2S00 752004 26 16D BOGBG 16) HTT.AG ool
EUR_ WORMC WVESTMENT BANE-REG-S 2. S0000% 13-30.00.30 2 100 00000 1 2% 79570 nis
EUR  PERU. REFUBLC OF | $5000% 21-17.11.38 4 10D 00000 3295 63772 o
EUR  POSTML WV QEZSDO 1521.09.06 2 BOD 00000 2 MmF MASS [
EUR_ PROLOGE (RO MMANCE LLE 0TSO0 3006 10 28 sl D00 D) 754 BO0 13 1]
EuR SACHEN-AREALT FEQESAL STATE-REG-5 T 95000%. J0-20048 3) B 00 00000 1 o0k BIRAs 0
EUR SHMENS ERERGY MMANCE FV-REGS 4 00000 1305 0420 1 P00 G0000 1851 MARZY oo
EUR  SRMENS ENERGY PMANCE PEREG-S 4 25000% 1050425 SO0 000,00 BEE EADGE o
EUR  TAKED FeARMAC EUTICAL C0 ITD 1 175009 20-09.07.32 3 BOD 00000 3 18 ATIE IR
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Valuation in USD
uUnrealized gain (loss) on

Futures’ Forward LY R
Guantity/ Exchange Contracts! of net
Deseription Mominal Swiaps [Note 1) assets
EuR TERMA RETE ELETTRICA MAZOINALE-REG-5 675000 B-240132 o S0 000 00 4 168 Ena s (AT
EUR  TEVA PHARMACEUTICAL IRANCE 1BV 737500 23-15 09 3% BO0 00000 57 1BA 6D 0o
EUR_ TRITAM EUROBDS ALC-REG-S 0.55000% 2 100 06. 76 00 00000 857 BO1 BS [T
EUR  VERBUMD AG-REG-S 0.90000% 21-01.0441 3 000 D000 3 I3 BAL.EE s
R VF LORP 02 R000% J0-1R02 18 T 800 00000 Tk ApR Al X1
EUR__ VOMDVIA SEREG-S 1 ATS00% 2328 0628 2 000 000 00 1500 82284 008
BUR  VIOMOWIA SE-REG-S 2 ITS00% 2325 00,32 § SO0 D000 1 750 GYN52 007
EUR___WANTEC TRANSPORTATION WETHERLANDS §v | IS0 21-00 12 27 2 140 000,00 1591 74194 L1

GEP
GAF BUBRERRY GROL PLCREG-5 1125000 20-11.0048 2 200 D00 00 1 545 S0 84S e
GEF  MARKS & (PEMCER FINAMCE FLE-REG-§ STEP-UP 1O-1D07 37 200 000,00 230 Ba0ad ool
GBF _ PEARSON MUWDMG PLC-REG-S 2.7 S0007% 20-04.08.30 200 00000 2232 01170 oo
GEF HPEDENG OF GRLAT SR & W WL G5 3 V000 1221053 il G0 0 42 BY2 84 (1]
KERCE N 3111 63 38 1240 oo o 117185380 oo

USD
USD AT CORATEE S 45000 23-01 06,08 ¥ BOD 000,00 1 545 55708 [T
UEE  ALCELAMDRA RLAL [STATEEOLETDS ME T 0006 J1- | A58 32 00 B0 50 1504 26 18 [EE)
uip ALECANDELS BEAL [STATOQUITIES ME X o5000% 221580 14 5 000 God, 0 3 ek A0 s nir
g ALIREE GROUP BOLDNG LTD T N0 11-0002 41 ] B AT on oo
wie ALk BT NG 1 00000 2015 0890 A 100 G006 s Aof el [ RL]
SR AMGEN NG Y0000 233300 19 2 500 D00.50 3 265 02N1D [T
WD AP PLC 3 2S000% 324010032 2 900 D00 0 3 4K) SEHOE (Rl
uin AR O DORADOL ehlG-1 51500 23200524 B 50 00000 1010 00k 0% nios
uig ETRAZIMEC A FLC 1 7S040 T0-0F 08 00 2 400 Doh 50 i 1% SH0TE LBH
LSO AVALDMEAY COMMUNTES BT | 00006 2100 1228 1 400 D000 1 954 SBE2E [T
WD AMVANGRD INC 3 1SD00 17811234 500 D00 50 441 47354 Do
USE  AVENGRD I ) 30000 205 k25 5 (3000 (10001 5 4 771 BEUOS [T
D AMANGRD g ) ENOHR TR0 S 3F 3 b b6 50 ¥ 864 RIS ED Bl
USD BANCOUOMER, S 10D000% 20-19.01.25 SO0 000,00 477 G000 [T
S0 BNG BANE Wy-1444 1 S0000% 131905 18 3 400 00000 13264 11328 [ET]
WSD  BOSTOM PROPERTES LF 2 55000 31-01 04 32 & 0D B0 00 7 0 SUs3E oyl
i BOSTOM PROMRTES LF 6500004 33-15.01.34 2 10D D000 1 175 BOT.52 [
USD  BROOETELD MAMANCE INC 2 73400%. 2 B 1504 38 1100 D000 G0 KT1.17 [T
WS BROOETELD TMANCE | UK PLC 3 M000% 2 5-30.01.32 ¥ 500 00000 1 UBE UGB TE 0os
USE  CAKSE DAMOSTESEMENT DE L& DETTE: béds:1.17500% 2 1-20.00.31 16 400 D000 13 282 52891 035
SR  CBAE SIRVICES ihC 3 SO000% 2101 .04.37 30D 050 288 BOXTS ool
uin CELL GRS ARAUCD ¥ CONSTIUCIOM SA-REGE & 20000 15-2401.00 4 Mo0 00000 4 1M e od LA
USE  CHLE REFUBLIC OF 2 55000 J0-7.00. 37 11 00 000,00 5 A1 B4 00 [ET
USD  CHLE REPUELIC OF 3.10000% 2 1-07 05 41 & 00 000,00 7 395 00300 03§
UED  CHLE REFUBLIC OF 4.55000% 23-05.00 36 4 BOD 00000 4 531 B4400 [RE]
{[}:] ClGrs CORP 4 X1S00% o158 1028 A 10D o0 0 1 584 CR6 46 i
(1 x] COCA-COLA FEMEA TASOOM 10010502 B 100 00000 £ 208 306 S0 o
S0 COMCAST CORP 4 BSLO0% 23-1502.9) S0 000,50 e BTG e
USD  COMAGEA BRANDS BWC 1 975000 Ho-010.01.27 2 BOD D000 3 213 AL DS [
uin COMS0uC ) TRANIMAMTARQ-ADG-4 4 TO0O0K 161604 14 4 G50 00000 4331 SETEG 018
i COETa RICA, REFUBLC OFAEG-5 6 850000 1300 (s )4 TikD OO0 00 il A (]
] B0 CORP D JR000% 1 415 00 4% 2 800 000 50 1 el 4T 14 [N
WSE DEWTSOHE RAMK & GMEW VORK WY | BRBO0% ¢ 115 00 18 3 500 00050 1 075 2aM 14 [RF]
0 DOVELDAMINT BN OF Rakabe 1448 1 TE000% 231402 2§ 4 BO0 D000 4 533 45600 01y
uin DOLUNON [NERGY INC 275000 X115, 08,31 6 200 Do O § L0b JEE 38 ol
uig CATON CORP 4. BR000% 21-15 00 1) 1 G0 G0l 50 ol B4 G ]
1] ECOLAE INE 2 138000 21-00 88 32 3 B0 0 S0 ) UFR aRR Y 61y
WSD  EOUIHD MG 1 SS000% 20-15 0028 050 D000 A% BT ED ool
S0 DOUING MG 3 SO000%. 2105 05 31 5 D00 (00 00 4 198 21631 L
[F1] Dz g 3 bl 235 0 3 3 Bl fieh B ¥ 3 BEA BT [RL]
yin FURCPEAN IHVEETASNT BANK O &7E 0% J017 (3. 00 16 00 00000 & B BB AT oy
S0 EXRORFSAPORT RANE OF KOREAS 13500% 2311 01,33 2 450 00000 3 45 002 00 ol
WS MIBRRA OVIRSEAS MMANCE (TD 5 S000G 17-17.08 27 2 883 00000 ¥ ATS 071,75 01z
WED  FINANCEDEP GOWT OF SkaRIAMREGS B.S0000% 2320 1.3 4 200 D000 4 1 S0000 08
USE  TORD MOTOR £8 3 350058 1-12 63 27 U0 0 50 197 BLEAS b5l
USD GENERAL MOTORS OO S40000% 22-15 1025 ¥ 975 0000 1 545 AO5 A5 008
S0 GENERAL MOTORS OO SEDOO0% 22-15 1032 5 000 00000 4 85 T3040 0l
UED  GLATEMALA REMSELK OF-REG-SS 175004 20n24.04.3 2 500 D000 2 314 B50 00 [
D MAMWHA ENERGY LSA KOLDINGS CORM bo4 4 & | 2E00%6 1205 6735 4 (0 (0008 3 8BS BEOLE nig
BSD RAMAHL O CELLS AMERIE &S HOLDBIGE- 1440 5 DO000% 23-27.07.28 } BOD 000.00 1 568 I5T A4 [T
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Valuation in USD
uUnrealized gain (loss) on

Futures! Forward A%

Guantity/ Exchange Contracts! of net

Description Hominal Swinps [Note 1) a558TS
[TH] HEATHPTAK OF LLE 3. 17500% 11-08. 11 28 3 J00 o0 0 1734 B3 16 [XF]
B0 ROME DEPDT NCJTHE 4 20000% 13-09, 0040 A 0D 0o 20 1651 4334 LR
S0 WOST WOTELS & RESORTS LP 3 S0000% 20- 15 .09.30 ¥ 000 000 20 B dgBd i
WSE  WOST WOTELS & RESORTS LP 2 90000 % 21-15 42 31 3 S0 00000 1081 1457 01y
] UMM NG A BTEO0M J0-01 0400 4 190 000 00 3} R BonRd Qi
USD D4R GREGH POWER HOLDINGE-144a 4.00000% 21-32.08 37 240 000,00 FrEETIaT Lol
[1341] 1H[s8 GREEN FOWER HOLDINGES-REG-5 4 0000 0% 21-22 0027 1 BL0 00000 3 35 BOAOG UAL]
LSO INTERM BK PO RECOMSTR & DEVELR 3 S0G0C% 3-12.07.28 ¥ E50 00020 1 550 58488 oo
i PHTLRN ATIOMAL Bic FOR RICONITRE BOVILOP | S2500% T0-03. 11 31 2 Gl 0o 0 1 54 B1EA4 nor
[1H] INTL B FOR BECORETR & 6T WORLD BANK b B2300% 1121 0F 2% 2 BO0 HO0 00 3N ETETE nii
uig INVERSORES CANPE Sa-REGS 4 1TE00 170400 27 12 81 00000 11571 27658 D4%
[[31x] A0S0 COMTROLS NTERMAT DIMSL FLC 1.7 5000% 3015 65 30 10 $00 000,00 A4E) EESAE L] ]
uin MORDEN, KING D0 M OF-RDG-5 T S0000% 23 13,01 .1% 4 850 00000 4 B4 BE R OO o
uin JE YRR DRCRGY LT ORG-S 4, 12900% 21:18.08 11 ¥ (el 0G0 T ROl oo
[T} ] Kl EOCERAN CAD G0 (FO-REG-5 &, (0000 310008 25 B 100 000 00 1661 2000 L]
(1] EELLOGG CO D 80000 1 1-15.11 27 ¥ 0D Qo000 1505 36038 '
S0 KEYRAWE MAT LIVELAHD OH-SUB 340000 16-2 00626 4 100 00000 YEME 43121 016
uso KDY REALTY LF 2 ES000E 38-15.11.3) 00 000 00 EIE 462 41 o
i KIMC 0 REAUTY C0dr 270000 2001 0030 Bl 00 00 A0 .12 oo
(T3] ELAEN sy fFars GunlieREG- ) 20ohi 21130150 b Ho0 0b BE0 2t abi
S0 KIOREA ELECTRE POWER CORP 1444 5. 37500% 223107 26 3 B0 000D ¥ 9 31000 [RE]
WSO KOREA EXCHANGE BANE: b4d4 3 IE000% 33300027 o SO0 00000 4 i T2A 00 [RE]
WED  KOBLA NOUSHG THAME L QO 1448 4 E3500% 232402 33 T A0 B0 D 1405 BROOO [T
wig EOREA WATTR RPSCURCES CORMRIG-S 1 S0000% 2227 04.29 3 00 000 00 I iF Ernoe oo
WSO KRART WEMZ TOODS C0 4 6I500% 182000 219 200 000,00 09 2T ool
S0 EREDHTAM STALT NUER WIEDERALNEAL | TSO00M 1514, 09 29 14 300 00000 17 430 34782 LEF]
S0 KREDITANSTALT NUER WIEDERALTE AL | D000 21400 10 26 & D00 00000 5 177 862 0 B3]
WD LEMCRAD GROUE (0. | 488 & 53 A0 30230052 3 S0 Bl B 3§ 545 NG Bis
USD  LENOVO GROUP LTD-REG-S 3 47100% 2002 1158 2 B0 0000 150 000 0o
S0 MAMULFE IMANCIAL CORF 3 70000% 22-16.00.32 10 300 00000 5 180 13533 ol
WSD MERCADOUERE DT 2 375000% 31-14.01.26 40 00000 238 40250 ol
UED MBSO, WNITED STATES OF 487S00% 22-1905.13 2 000 00000 110 8000 nig
USD  MEOCO. WHITED $TRTES OF §.1800% 104055 150 00000 1517 Sh5.00 13
(1] MEEON TICHHOLOGY WE 2 70000 21-15 0402 B SO0 00000 § 4T ATT 0 0
S0 MITSUBEH A NMANCIAL GROUF INC 2 52700% 16-11 6820 2 200 H0000 1 152 Braad L]
WSO MOODYS CORF 2 SS000% - 14 0. 80 150 00000 8151150 f]
wip MAVER CORP-RIG-E 1 S00004% 11-20.00 28 ¥ ED0 00000 1 458 STE O L1
[[}] MOLh O 4 3 TI00% BF-02 06 3T § 500 00000 1750 B2 b
Wik P OB HONE G N C B 07000 131207 28 1 00 G000 1 208 BTO A LL]
WSD  WORMCHWE N GANETHE- 1448 5 41000% 21-05.00.28 3 500 00000 3 50 44 9E nis
uin W AT CLOCTHE 0 ) 2000 Ie15.08 2% 1 B0l DO0 G0 1 EEE 432 48 nor
[FH ] CIWEHE CORMNG ) SE000%. 151508 1% OO 000 00 Tak #RE 1D oo
1] FEDMONT OFERATING PARTER (R L 3 15000% 20-15 0830 400 000 00 il h T 0ol
1] FEPSICD NC TRTE00W 1915 1045 B A5 0 OO 00 5 o 2TE g o
S0 PERTAMINA GEOTHIRARAL ENERG'Y FEREGHS § 1SD00W 3027 04 38 2 500 D000 ¥ 487 SD0O00 Bl
in PRy, ROFUEUC O 3 00000 21:15.01. 4 7 000 00 00 5 Tk MO0 o
i FlRULAN AN SN DO HESE -RDG-0 Q Tohtdn FOd ad BT & bk o0 0o & ol bR ld 036
uin PHIUPRNES. REPUBLC OF THE 5. 50000% 2317 00 44 2 %00 H00.00 Jan BRE 00 Qs
S0 FROCTER & GAMEL 0O RSS000% J0-25 00 40 3 &0 00000 3 1M 72RIE 0id
S0 PROLDGS LP 1. 250000 2015 1030 4 B0 D00 D0 3721 BERIE L6
uin FROLOGH LF 2125000 201 504,27 4 1D De0 00 ¥4 BERDE 016
(1] PUBLE SEACE UICTRE ARD G AL C 04 BIOG0S 2519 83 3 150 B B LTS (1]
S0 PUBLIC SERVICE DLECTRE AWDGAS 05 12500% 23150053 2 P00 DO0D0 3208 29I EL LR
S0 RABQBANK HEDERLAKD MGREGS | 004000 2024, 00 26 B 200 00000 5 564 HT02Y o
S0 RAEVDNER LR 3 000 311708 31 10D GO0 e PO (o]
USH  REWDS WIND ENDR APT 7 RENGS OWERRIG-§ 4 SO0000 25-14 57 26 b0 B00.06 118 580 00 ool
S0 REWEW WD ENERGY AF2 f FENDY FOWE- I 4 SO000% 21-14 07 .28 250 000,00 1] 22500 ol
WSE RIOYALTY FHARMA FUC 11 2500% 21-02 0431 2 S0 000D 3267 727N i
S0 SOLESTORCECOM MC 1.50000% 21-15.0728 £ 300 00000 7157 $2A00 oM
S0 GF @ATTERY AMADRCA INC REG-S I F25000 21-26.00.26 ! B4 00000 1 455 PEEBD oos
WED 5K HYND INE- 1448 3700 11150130 b S0 00000 LEEER Y L1
S0 SE HYME INC- 144 6375 00% 23-17.01.28 1 700 60000 1725 2 00 et
WSO SE WM INC-REG-S 6 SO0 13-17.04.33 B DA a0 i 1017 M0 L]
S0 SOWTHWESTERN ELECTRIC FOWER 3 FS000% 11-01.11.51 } P DOO.00 1 1N 0 0E 0o
uig FTaR ERERGT GEQTHERMAL WaTANGREG-S B TI000% L8-2404 13 I G0 GG 00 197 ara sy oo
Wit STARMACES CORP 4 oS00 15-15 Gl Ay i 000 000,00 1 755 Sddd 2 oof
WSD  SUMTOLAD MITRI MM GF INC .47 100% 23- 14 01 .15 3 500 00000 1 000 2T ER LRE]
WSD SLZAWO AUSTRIA GMEH 3 12500% 15-15.01.32 00 00000 121 BDEOD o
[T} =] SUTEND AUTTHA GhEN-BRG-4 § TIO0O0 18-14.00 28 4 TH0 b 0G 4P SRrED [F
Lig FVIED CORP I ADDDO® 26 1R 00 M 3 100 K00 1 1A BATAS b
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Valuation in USD
uUnrealized gain (loss) on
Futures’ Forwamd A%
Cuiantity/ Enchange Contracts! ot net
Description Mominal Swiaps [Note 1) aasats
USD  TMOHBLE UEA IR 3 JO000% 2188 6081 FEELTTEEE] 1457 dB0 23 (2]
B0 TELERONIA EMENIMNES $8 41 0000S 17-08 0027 2 500 000 20 1175 ATREL ni2
S0 TELUWSCORF 1400000 F2-12.06.32 2 800 000 20 1171 MT0E (AL
USE  TOWOTAMOTOR CORF T 362008 21-7583.31 A 500 00020 1818 73735 016
yin TURKPCREPUBLE OF B 2TR00% 10160100 TG Oo0 G0 LA ] LR
uwig VERLTION COMMUMC ATIONS NC 1A TS00% 19-0R02 2% 3 000 00000 A2 ibE 3 oo
WED  VERIDON COMMLUNT ATIDNS NC 15 0000% 20-14 0890 10 BT D000 AN LBE]
WSO VERIDON COMMUNET ATIONS NC 28 5000% 21-00.0541 10 #50 00000 7 507 S06SD [Bh]
Wit VEMION C0 kR ARIDNE INC 5 OS000 23005 0) 3 abl G000 TN ERT 614
[1H] Vigd G O, 75000 F- 150827 o w00 Hod. 00 4 54 aynay 0is
WSO WMWRRE NC L ROO00 71- 150878 } 400 000.00 1177 dba i3 L1
WSO wWaSTE MaMASERENT INE 1 15000% 3015 00 18 A 10D 600 80 1457 BER1E (R
WED WELLTOWER iNC 2 0000 1815 02 37 I Ao 0 3 75% BEETS B2
win WLLT ORI O LLC D BS 000 1315, 08. 0 ¥ 500 000 00 1331 26006 (L]
[T} -] WHERLPOOL COAF Ta0000% 21-1505 11 4 D00 b, 0 3 253 g Aa 014
uig W G S PENVER AND LIGHT CO 4 55000 11-01.04 12 S GO0 00050 § 55 1ohas o
WSO W OMSH PUBLIC SERACE CORF 285000 28019251 Bl 000 00 520 1ERAD L]
S0 EVLDM IO | D00 030 04 28 3 Dl D 20 3814 PE1AL Bz
wip LW WY 33000 203001 21 A 300 0o 0 151 26200 LA
He] i LOED LakBue £ 0 76 444 Mo 2130083 MﬁM u?m 0 bi
TOTAL WSR AIT 357 53514 Ty
TFotal Hotes, fined rate B8 814 BINIG 2%
Motes, Zem coupon
EUH
FUR KOREA WTERRATIOMAL BOMD i ODOO0S 331510 36 3 200 bishBD 3 il A G2 013
foBLEuR Li34 $24 &
Tots! Nats, Fato coupan 3104 63892 LEE]
Hotes, floating rate
EUR
EUR A GROUF PLC-REG-£ 5. 7S0ARAME 22-16.02 15 5 SES 06000 & 764 TS AL L
EUR__ AUSTRALLA & hZ BANKING GRP-FEG-S-SUB 1 125%AME 1871 11.29 E 10 D00 00 £ 15 SOE 47 027
EUR WANC0 RUBAD VET &vd ARGEMTREG- - fUB §.000R AR 20-FAF d 000 000 00 A QAT i 018
EUR B K OF RELAND GROUP SLC-BEG-5 4 8T 5% A5 318,07 24 S50 000 &0 £15 dad o G0
EUR  CHP ASSURANCES-REG-5-SUB 00COGAMR 1527 0750 ¥ 500 00090 1300 G35 nos
EUR D VOLKSAAMK WREG-L-SUB 7. GO0 AAR 20859 5 000 000 20 4 747 78IS (]
EuR D nERGAas DF MORTUGAL S5-ALG-4- 000 44 R AR R TRD004 1 4 SO0 bod, 0 4 F33 2T g 0
R DRI R GAAS DE PORTUGAL SA-REG-5-00 1.7 00NRR T0-20007 85 5 00 00060 § ATH L G o
EUR NG GEOEF RV-REG-S 2 1T SWAMA 33-20 08 26 5 B0 00 20 B 18 G G [F]
EUR NG GROGF WV-REG-SSUR 4 VPSWAAE 17-24 (8.3 2 B0 0000 1087 71044 g
411 KOMRELLUET KPR Ge = S0 G000 A 32 FRP ki 0000 00 1 908 Pod g L]
fuR LA BAMQUE ROSTALL A-REG-H000 & Bodimaial 3306 00 04 i bl 00 OO P B o b
EUR_ MUENEHERA RUBCKVE AG-BEG-HS00 1 ITEIFRVAR 1o-16.040 41 2 bRD bog Do 1 700 4BR8S o
EUR  WMATWEST GROUP PLE-REG-5 07500 AARA 1G-15.11.3% & 500 00000 B A JEDES o9
EUR ORSTED AUS-REG-SSUB 8 TEOSAME 1908 12 1083 5 00 00000 5 105 35T 7 ozl
DUR OBSTED AUS-REG-S- Sl 1 SO0AAMN 311802 302 1 2 00 000 00 3} ITE Epadl oo
EuR QIRETED A%ROG-£-PUB . P E0AAR 320813 302 TGl G0 O o ] 6o
[17] RED CLECTRAE & OO P $8-800-4-U0 4 B3 mMGR 7)-009 T 200 000 00 1 EY) 6hk g nor
EUR  SSE PLC-REGS- 908 4 000NER 12-FRF ¥ 550 00020 1 578 1308 i
EUR STARDAKD ChARTERED PLC- RG-S DAl RAME 21-0T1 128 B B0 Bl D 1 183 BEL 02 008
FUR TELENONKC A Qb0 BWREG-So0uE P SOT AR 20 B 500 B0 DY & 265 B4 5] 026
e TN & CrkO N BWREG-S-l 2 ) 26% AR 2 1-0Rk 1 GO0 00000 1407 BT ED (R
EUR TELERONICA EWROM BEREG-S-0UB T ) 25% AR 23-PRF BOD 00000 5 EBNST L]
EUR  TELWA COAR-REG-5SUB 1.3TSWAMR 31 10581 & £00 00000 6 661 175,85 o8
EUR__ TELS €0 AS-RES-S.SUB I TEGMAMR 300683 B 500 00000 1463 B3S 13 006
DUR  TEWAET BOLDING BB G- 5-SUR 3 1T 4MAdam 3ol B 200 DG D0 & 544 401.30 136
EUR TERMA - RETE ELETTRIC & WAZMALE-RE G-5-5U8 T .07 5% AR FaP § 000 000 20 S8k ITA 20 0
TOTAL EUR 4353 58401 3.4
GBP
GEF  WATWEST GROUF PLE-REG-S OGN AR 21-05 1 | 28 7 200 000 B0 3} IO BEE 4D Ly
oL sLbototlE =t
usp
WSD AEN AMRD BANE M- 1448 74700 NAR 2 -1 0015 B D00 000 20 5 255 78104 [¥T]
WSO ABN AMRD BARE MCREG-S 2470 AME 21-121239 B D00 000,20 5 DB GS0I0 o2
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Valuation in USD
uUnrealized gain (loss) on
Futures! Forward A%
Guantity/ Exchange Contracts! of et
Description Mominal Swiaps [Note 1) sty
use HES P RIRAS CA FALR-SUB 4 RIS AR 21-PEP 300 060 0 I AASE ool
B0 CUTMGROUR ING 300 4%004R 33-25.00.26 7 000 0 20 B A 0828 LEL]
S0 GOLDMAN SACKHS GROUF INC 4 I8 THARR 22 15.06.27 2 1100 00020 1 041 BERAT i
WSE WSBC WOLDINGS FLC 287 19%ABR 21-22.10.02 1 300 00000 1081 TG00 L]
win G GECEF WAREG-S | 40000 1001, 00 36 6 200 000 00 § BTE Br s 04
[[}] BMOGAN CHALE B C0 0840 WAk 10-18. 00 14 2 Gl 000 20 1 5ed BTRED 0a
WSO MEUSO FRANCIAL GROWF NE 1 HEIRAAR 33-22 6590 2 500 D000 1584 082 0
WSO SOCIETE GEMERALE- I4&l-SB B PSIRRMAR | &-PRP 200 00000 07N S5 24 ool
i STARDARD CHARTERDD PLC- 1444 1 214% 0k 212080 10 3 Gl 0 0 ¥ Akl AR B air
[1H] STARDARD CHARTERED PLC- 1448 3 BTRSAWE YT-2004 00 2 00 6od 00 182 Prrgd 0o
([}1] STRROARD CHARTERED PLC-FEG-§ 1 21d%A0E 21-20.00.2% 7 S0 0000 T T 033
D ] i ? Rl - R R A s [l o d G '|-1T
Tona! Mates, floating rate 141 B2 S0OET
PAndium term notes, fixed rote
EUH
Euk A 3R e BDG A 1 DOOG0E 16 00 20 7 abh noh &0 (R SR oy
EuR A4 SPA-BEG-E 1 00000 1100 10 03 A 100 000 00 3 5% mpk b ['AL]
EUR  ADS SPRSREGS T SO000% 3315 06 26 2 818 00000 ¥ S RT3 [RE]
DUR AR KGMITS GRFLADG-S | STSO0M% 18 10.00 28 B S0 D00 0 1 443 45847 008
CUR AB HAMEL BARIG-S O BISEON 2231 6] 24 2400 00080 ¥ S8 13292 Bl
EuR AN AMD BART MCREG-E 4 DIO00 2ran 63 30 I Gl B S0 1 161 EYA A8 o
EUR AEN AMRD BANE M-REG-S J DIODIYS 21-1601.28 B P00 0020 1855 21678 D8
EUR  ACCHDNA ENERGAS MNANC L& MLISLES-REGS 3 T000 202 5.04 3% 2 000 00000 3 164 29242 s
EUR__ ACLA SRe-RDGS 0 ME0OG% Ti-28.00 00 5 ALD (il B0 4 S R T (B3]
EUR_ ACLA §Ra-REGS 3 ADSOOM T334 61 1 B B0 Ol 80 1700 b SG nor
EUR  ACTIOM LOGEMENT SERVIC ES-REG-S 0 50000 15001034 3 000 00000 ¥ M5 BTS B iy
EUR ACTION LOGEMW DT SERVIC ES-REGS 1 375000 20-10.0d 32 ¥ 500 000 D0 1 400 G5 1.88 6
EUR__ ACTION LOGEMENT SIRVIC ES-REGS 3.12500% 20-28.09.37 | 400 00000 1437 B1935 (L]
EUR_ ACTHOW LOGEMINT SERVIC [SH0G-C 3 EXS00N 2025 04 43 Al 00000 L% 13042 L]
EUR_ ADE - ALTA VEROCDAC-REG-S 0.55000% 21-34.10.1 o DD 000 00 3 A D0A S LAl
EUR_ ADK ALTA VELOC DO REG-S 0 SS006% 20-30.04. 30 100 000 20 L sl 016
EUR__ ADF ALTA VELOCDAD-BEG-S 3 SO005% 33-30.07.28 2 500 0000 2732 87827 nil
Eun AGERCE FRANC AL OF DEVELOFPEMENT-REG-S 0 01000% H1-25 11 28 a 100 o, 00 380 3RO 7D 06
EUR AGENCE FRENCARE OE DEVELO FFEMENT-REG-S | D7500% 141708 14 i D00 000 00 114} 51068 b
EUR A1 LOIDE anE-REG-5 017500 21-27.0831 1 00 GO0 00 A 2TAD T LL ]
EUR  AKZ0 WOBEL M-RIG-S | SO000% 22-28.00.28 ¥ 100 00020 1660 57414 nos
R AEDD WOBIL MDG-5 T 000000 X 2R 00 1) 110l oD 20 1001 28T TR o
EuR ALLLANOER MW REG-S QB TIO0N 1624 0602 3 00 Ged, 0 1 ol PRS0 i
AL ALLLNDER WV REG-5 2 BI00% 21000947 0 0oL G0 1o GrR IS oo
EUR AN ORRA INTERMATIONAL BORD-REG-5 | 250000 21080531 2 B0 000 17 EITIE [Re]
DU &S URATION G INERALI SReREGS-S108 2 1 2400% 1808, 10,30 3 DD DO0D0 3 B STUED Bz
uR ASQCURATIONNG INTRAL Siha REG5-5100 2 A2 00 % 20140031 & 900 00000 T hah B0RAT 0y
R &SR kA G Pl ReLl (he-BEG- 5 Sk S WR00n Ph-T00d 1) i 61 ) Goh 0 Fuai A 0 b
EuR ATHUM FIRAKHCE MC-EIG-5 B S00% 2105 02 2T 200 00000 155 s00 82 BE
EUR  AUTOUN SNCREGSS 4 250004 3 15 0028 ¥ 50 00000 11T §1023 006
EUR  BANCAINTESA Sha-RIGS O TE000M 21+ 160028 B B0 000 0 £ 207 DEAES 027
IuR BANCD BRRAD VO AR ARGENTRIG-S 1 JTS00% 18- 14.86 29 B (e D0 00 1050 W14 o
EuR Ban 00 B VBT A8 RRGENTARW-BEG-S | G000 1921 GE 26 2 WO o oo ¥ TERAY Big
EUR  BANCD BRBAD VI S8 ARGEMTARM-REG-S 0 75000% Ji-0d 06 25 5 BO0 00000 B OOSBSE 1D 025
EUR  BANCD SANTAKDIR S&REG-S D00 15041026 ¥ 100 00000 1 087 K315 s
EUR BANCD SANTAKDOR S&-kEG-S 0.1 2500% 20200627 7 b bl D TEM TIRED [B0]
EUR_ BaNE OF AMIRE & CORMRIGS § 1 MOPR 23170638 | 00 000,06 1300 2&227 0oE
EUR BN OUE MEDERATIVE DU CREDIFREG-S 0.10000% J0-08. 1027 4 1100 00000 1 8T8 FERNT AL
EUR BANOUE FEDERATIVE DU CREDIHREG-S 0. 25000% 11-19.08. 28 3 0D 000D 2 752 81427 niz
EUR  B&NOUE MEDERATIVE DU € R MUTUEL-REG: S 4 00000% 22-21.11 2§ ¥ EO0 00000 1 765 BSA.02 e
EUR__ BELTIIS BANKK S8-R0G-5 0 IFE00% 21 .08 06,27 B 300 00050 1 268 515 00 Los
EUR_ HERLN WYP AG-3EG-S 1 S0000% 18-18.04 18 SO0 00600 AT Ang 4B LL]
EUR_ BERLIN HYP AG-REG-S 1 12500% 17250027 2 000 00 20 1570 2ea7d 008
EUR NG BAME WBEG-S 0 D2500% 21-1504.33 A 300 0020 3 S8 TEREY LEH
EUR_ BPNG BAME W/-FEGHS 025000 3122 11.36 3 P00 0000 2 372 250 b oo
EUR MG RAME WVBEG-S O 2S000% 13120000 i GO0 000 00 17M 3887 oot
EuR ARl BANE W-HEG-5 300000 1011603 A 400 000 &0 & 1 a0 e L)
EUR_ BNP RARAIAS-REG-S 1ODDOO% 18-17 0424 0D 0000 755 70718 UL
EUR___ BPITRAKCE FIMAMCEMERT S4-REG-6 2 12500% 22-79. 1117 & 900 000.00 7288 B2 OE oy
EuR BAMRARCE MHANC DAlNT La-RlG-£ 0. 1500 % 2310 04 1) 2 300 DOGOG I 511 01am aii
BUR__ CADENT FNANCE PC-REG-S 4 JS000% §0-08 07.3% 400 000.00 a4 AL [T
EUR__ CATSE DAMORTE BE LA DETTE SOC-REG-5 2 PSOGOR 33291102 B 500 05000 8522 288 14 [
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Valuation in USD
uUnrealized gain (loss) on

Futures! Forward A%

Guantity/ Exchange Contracts! of et

Description Hominal Swinps [MNote 1) B558TS
EuR HEE Cranndele BF LA BETTE $OC-FEG-5 3125 00% T1-00.09.30 5 GO0 H0 S0 [ ELTETTNE] (AL
EUR  CABSE DAMMOETE DE L8 DETE SOCAL-REG-S 3 00000 33-15 1131 3 P00 00020 1487 BOT3D LR
EUR  CASSE DNAMMISTEEMENT DE LA DETTE-REG-S 3 0000 I0-25.05 28 2 200 00000 3407 53630 AL
EUR  CASSE MAMMIETESEMENT DE LA DE-REG-S 28 T500% 23-25.0527 ¥ BOD D00 20 1 743 44 B oy
R CABEE CAMTIE M Of L8 OTE SCR-REG-5 1.7 5000 22-78.11.27 3 000 Bo000 ¥ UIE RERLE iy
EUR Camfi DES DPOTS T CONSIGMAIONS-BEG-5 ) 00000, 1225 11.27 | (0 B00.00 1 C8 206 48 L1
EUR  CAMARAME SA-REG-S 0BISO0% 19-00 10.24 B 400 00000 B 781 405 77 LEE]
EUR  CARMABANE SA-REG-S J.75000% 21-07.08 1% ¥ 500 00020 1 E50.831.58 (L]
EuR CALLA DEPDEM [ PRESTIRISRA-REG-S | 000G 10 1 100 3 ] & B SLR 0 06
EuR CASEA DEPOSM E PRESTIMISRA-REG-5 I 00O J0-20.04 17 & P00 00000 T gk §1AS oG
EUR_ CASTELUM AR-REG-S 0 T3000% 15-0408 18 1 500 000,00 1345 84201 006
EUR C Ot ERTRANE BiG-REG-S 126 000% 1823 10.10 2 D00 00000 2 160 AGEAE LR
EuR C oMt ITRANT AG-RIG-S 3 V2S00 22 13,06, 30 B Oolely D0 D0 1087 EYES0 bos
R CoOmmk b AUTE FRANCEET DF BEVGIQUERTG-E 1 825004 2200 08 33 3 (a0 D00 G0 TG ApR I nir
(47} COUNCIL OF QRO DOV Bani-RE6-£ 2 APS00% 231004 30 2 D00 G, 0 4 Ih &TR20 008
EUR COWTSTRD AG-REG-S 4 TSO00S 131511 28 P Goh 20 1 524 301,63 nis
EUR  CHPROFERTY GROUF SA-REG-S 1 £2S000 152204 37 3 400 00000 ¥ A1 S4RBD i
EUR CHPRDRIRTY GROUF SAREG-S 2 750006 T 1205 26 50 00000 BTIEIN2E T
LuR CHIDT AGARCOLE %4 003 SO0t Tl 12.37 13 &bl Oiah 0 12 E6F M han LR
R CHEDS Myl akcls fa-a 054 0 3T E000 150b 1028 2 B no0 0 bl ai
EUR  CREDT MUTUEL ARCEA SAC-REG-S DATSO0% 21-1100.3) ¥ SeleD DAD 200 1573 20765 ooy
EUR  CREDT MUTUEL ARCES SAREG 4 250004 2 301.12.00 ¥ 00 000,20 PR i
EUR CTF IPAREGS 0 SO000% 2 1-21 06 35 B eleD 00 1 Bl R0 24 )
Uk TP PAREG-S & TE000M 2 1= 18 03 37 4 SO0 00000 4 137 DERED nir
EUR_ CTP WAREG-S 2. 13500% 20-00. 00,29 A 100 000 20 4 147 55143 AL
EUR CTP MWREG-S D8 TS00% 232001 26 B EOD 00020 1 545 BETTE ooy
EUR  DAMLER AGREGS 07 SO00% 20100530 3 D00 0000 20 2 763 ITE S ni2
EUR_ DOARAER AGREG-S 0T SH0GK 31-11.63.33 3 Al il 6 564 K128 il
EUR CuAMOHE SA-REG-50 0T 1009 12-00 .08 32 2 800 D000 I 58S PSEAT 0
EUR  DEUTSCME RAHN THAMCE GMEH-REG-S [LEF500% 20081250 100 00000 54 21082 L]
EUR  DEUTSCHE RAHN THAMCE GMEH-REG-S 3 EXT00% 23 18.12.37 ¥ DD 00D 2 1 D6 GBESE oS
EUR_ DEUTSCWE WORNDH AG-RIGS 050000 21-07.0431 3 000 000 20 Tasd 11130 oy
EUR DEUTSCHE WOMMN $E-REG-S 1 J0000% H-07 (041 I 100 0o oo 134 GRATYS L1
EUR DEVELCFMENT BANE OF IARAH-REG-§ & 010009 20-15. 10 24 B 00 00000 1050 I6522 0o
EUR_ DEVELOPMEMT BANE OF MARAN INC-REG-S 0.01000% 2 05,0825 3 060 000 20 3 15 20173 LALE]
EUR D SAETH PLC-BEGS 4 ITSO0 23-27.070.27 T 70 0000 3 005 51584 [ R E]
Eun DE ShaTh PLC-ADG-E 4 JO000% 21021 07 30 b0 0050 1560 BhR g oor
EUR EOMaG ECPREGS DBOMAE 100 10 K 5 b0 000 00 4 Si 2900 oy
EUR E 00 SE-REGS 015000 152800 30 & 00 000 &b T AIF GF0de 01
EUR  E.OMSE-REG-S 0875008 10200831 2 500 00600 2 §0) 75285 ol
R [ OM RG-S LEISO0A JI25 00N 0 A D000 1 ¥k M0TE 016
EuR £0MSE-M G- DR TE00R 3-12.010% 3 100 Ged, 0 ¥ e bk S 014
AL BAST Janey Rajiwao CO-REG-S 4.10000% 1327 0 43 2800 000 00 4 147 GURAD 0e
EUR EDP - ENERGIAS OF FORTIAGAL SA-REG-S 3 AT500% 2314 04 28 1 00 B &0 1 30k GETAD nod
DUR EDF TMANCE BVRDGS 1 BTS00 222 100 2% T 400 D00 20 3 ITE 05146 B
uR DUCTRCEE DL MANCE SA-00G-4 4 15000 3312, 10 34 A 200 0o 0 4 14 FRE 20 by
R Ehint INTEPATiBMAL TMARCE IRl G-f 4 Dudhirm 21221129 i ety G 50 ¥k nat: oo
EuR EMEL FMARCE NEERNATIONAL MV-AEG- £ JATSD0S 200000 30 § XS0 00000 1 o 435 50 (1LY
EUR  EMDOS WOLDMG Nk REGS 0B 5009 30 17.06.32 3 000 000 260 3 BT 22864 ol
EUR  ENDOS WOLDMG M RDGS 0 IT500% 2 b 140430 T S0 DD 0 3T BER D (o]
IuR ENMDOS BOLDNG MWRIG-S ) 629000 20 17 .06. 4 40 Dol 20 1 544 40000 oor
EuR UhG SRRl G- 0 S000. 201100 37 A Bl B B0 TN T0N 0N 616
EUR  ERG SRa-REG-S DBI5S00% 15100435 ¥ 300 000,20 1 380 44001 (15
EUR  ERSTE GROUP BAMK AG-REG-S 00125 009 21-17.05.28 2 600 00000 ¥ 58] $05.31 ol
EUR DB MAlCE DACKEGS 1, 125005 151108 30 I B0 il B 3 365 PEREE i id
EUR_ CSSEY CAMTAL BAREG-S 3 G000 J3-10 09 26 550 000,80 561 BE0S (]
EUR  ELRCTMA EURD RATACADMAT FIN CO-REG-S 0.150009% 151001004 3 000 00000 158 D2 iy
EUR  EUROAME-REG-S 0010000 21200628 B 300 000 20 1321 DBEAS 005
EUR  EURDGHID GMEH-REG-S 32 TR00% 2206 0401 B SO0 00020 ¥ 0 50434 i
EUR  DURCPEAM COMMUNTYRIG-S 2 E1S000 200407 48 4 GO0 00000 4512 bE589 o1y
EUR EURDPEAN WHION-REG-5-2 1 50008 22041237 1 550 00000 3 BAY AT 5a 06
EUR_ EURCPESN ENION-REG-S 1 12500% 27-0d 06.37 1 050 000 20 BAZ 51148 o
EUR  ELRDPEAN WION-REG-S 0 20000% 21-04 06 38 3 00D 80 20 260 HIT 24 L RL]
EUR_ FERRCVIE DELLD STATO-FEG-§ 0,37 S00% ¥ |- 15 00 28 B 50D 000D 58041023 L5
BUR__ FERREVIE DEUAD STATO MU £ Ra-RUG-S 4 11500% 232000, 19 3 000 000,00 1185 0104 0
EUR FELEOVIE DELLD STATO MALMNE $PA-REG- 5 4 S0000% 2373053 5 B08 000,00 A1 SR AR 0ir
EUR  FLEWESH COMMUNITY-BEG-S 1, 50000% 1511 .04.84 2 B00 00000 1561 85178 s
EUR  FLEMMH COMULREYREG-S 08TS00% 21-21.0046 B0 00000 177 4035 00
EuR FLIEEH € QA wEvLlG-4 ) P00 2120143 B SO0 00000 1480 116AS 006
[ATL] FLUVIIE $oETER OPERAROR EVRA-EGS 0250000 J0-02 1100 2 000 Do 00 1k Bhadd et
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Valuation in USD
uUnrealized gain (loss) on

Futures! Forward A%

Guantity/ Exchange Contracts! of et

Description Haminal Swinps [MNote 1) 58S
EuR GLORAWORTH REAL ESTATE NVESFREGS 1 94 000% B0-290 07 06 [T [SIETINTY (1]
EUR K LUNDEECE AS-REG-S (A TS00E Jo-1d 1027 2 00D 0 20 1 b BTEID nos
EUR  WYFO WOE LARDESBANK FUER MIED AG-REG-§ 4.00000% F-00.03.27 2 000 000 20 1 155 BERAD i
EUR  IBERDROLA FINAMTA S SA-REG-S 1.3T500% 23-11.0032 2 0D 000D 1 Bas 7330 nos
R 1B FDRDLA FNAKTA L S8 REG-§ 1EIN00% 23-12.073] 3 300 o000 ) i GhB 56 3}
EUR ILE D FRARC E-AEG-S 0 S00C0M 18- 1406 15 10 0go o0 1 0 SOT 1S oot
EUR  LE-DE-MRANCE MOBLTEFSEG-S 0 55000 11-28.06 41 b 00 00000 1 062 537 9% UL
EUR ILE-DE-TRANCE MOBLTESREG-S D OS000% 23000233 & 100 00000 721 00645 [BL]
EuR LD A NCT W0 BLTTSREGE b 000 23 14.(€. 18 2 B0 o0 60 ¥ Sab ploal air
EuR IR S REG-E 1 BTI00% 162100 08 3 000 000 00 1T AYh RS 0l
EUR__ WfORMA FUE-BEG-S 2.12500% J0-06 1028 420 000 00 431 84138 15
EUR WG GROEF MSREG-S 2 SO0G0ME 18151134 1 300 000 &b 1015 PR dd bk
EuR IikalEn AR COLOMBL SARDG-E 1. D5000% 214 1028 6 200 000 00 LR P b6
R IRETTUTO OF CRIDITO DNCLAL-RG-§ 2 £50000, 120001 28 S (il D00 G0 5 1M GITET [FE]
(47} IHETIEUTO D6 CREDITD CNCLAL-REG-5 3 050000 P10 2T 2 0 behog 1434 FRRLR oig
EUR INTEFN ATION AL BANE FOR RECONS & DV 2 S0O00 10-1501.2) S ¥i0 oo g0 ik Sokat L]
EUR IWTERMATIOMAL BK NOR RECONST & DEV - 000 Fi-17 09,5 5 00 000 20 4 106 GBS Y [EL]
PUR INTORMATIOMAL DOVELDP A5 SOCIATON REG-S 1 T5000% 3205 05 37 5 D00 D000 4 59 11262 b
LuR INTE RN ATIOM AL DDATLOPMINT ASS0CRIGS 2 S000 0% 23501 38 2 (il Die 0 ¥ o7 RAT RS L]
R Tl e SAMBROLE (kRG24 TEOO0W TR0l of 3T S 3 noh S0 5 #h GO 6 ¥
EUR  INTEGA SAMPAOLD SPE-REG-S 5 B25 DU 330803 13 3 752 00000 4 221 P63 nie
EUR  IWTEGA SAMPAOLD SP&REGHS 4 B7E 000 331905 30 ¥ 300 00020 1 460 B22 52 008
DUR IREW SRS REGS ), SOO00 1124 90 27 5 0 000 00 5 BEE 20 TE s
Uk Aakan MrsahCl QRG FO® WUNFUIG-S 001000 31-00 0028 D 00000 151 ¥TE A oo
EUR_ MUNTADE CASEILA ¥ LEOM-BEG-S ). SO000%. 13- Mh 0k 33 BOD 00000 E&E 7N IR o
EUR KBC GROUP MW REG-S D 00000% 20-25. 08 10 B BOD 00020 1474 58417 nie
EUR  KIDMAMD O¥REGS 2ODDOGR 23-11.00 26 ¥ 5000 00020 1 77) P46 i
EUR_ 0 AE TS | OVTRIGE AR RIGE 0878006 3200 .00 39 2 10 bbb 3 003 34003 1]
EUR KOLBIHINVEST | SVERIGE AR-RIG-5 3. 07500% 13-15.00.07 500 000.00 554 1A ES oo
EUR  KREDHTAM STALT MUER WIEDE RS LFE AL-REG-S 0 OMO00S 1508 05.27 3 000 000 20 1 545 27906 iz
EUR  KREDHTAN STALT PUER WIEDER-REG-S 2. TSO00% 21- 15 05 1) 5 450 00000 5 504 BB 0T 05
EUR LA SAWOUE POSTALD SA-REG-S4.37500% 23 17.01.30 B 6000 000 20 1 967 TSETD oog
EUR L8 @ AMOUE POSTALE SA-REG-S 4 00000% 1300 06 28 4 M0 0go oo TN TS 01l
EUR L& §aHOUE POSTALE-REG-5 1.0 7500% 19-24 0428 7 200 0000 7080 dd 0 0
EUR LA RAMOUE POSTALE-REG-S 0.7 5000% 21-2008.31 & 000 00 20 5 BED 1285 LB
EUR LS POSTE SA-REG-S D 4SO00E 18-30 81,28 4 100 D020 4 D4 D BET 17
Eun LA POSTE SA-REG-5 2 6500 13-14 00 28 3 00D 000 00 #112 iraie nie
EUR L POSTE Sa-REG-5 3. 11500 T3-14 0010 B OG0 600 20 1 () drh2a 0o
EUR LANDE SN BADER-WURRTTEMBERG AEG §-0 27500% 2 1-3 182 31 i B0 00000 1350 55043 01
EUR  LAMEESHANEK BADER-WAERT TOMBERG-REG-5 025 000% 21-21.070 28 3 000 00000 1 758 56144 LR F]
R LANELSEANK WSS IN-TU DR QRO K G4 2 B2 S0 23T 08 3T 2 1o Do0 o0 1202 85100 oo
EuR LENCESHANE (LA 0N -TUURENGE N Gl 8054 4 D000 1 -0 02 30 B 400 000 00 14n4 50167 L
U LEASEMAN COSP N-REG-S 3 S0000% J0-09.04 1% 1000 00650 1085 3101 1
EUR LEASEFLAN COBP M-FEG-§ D0 59000% 21-2302 25 el ] T RES TARAD 03
DUR  LEASEPLAN EO8F MtRTG-S (2000 2107 0926 B B0 D00 20 B 0T1 36137 b6
uR LOGICON NANCmG SeRLAG4 2 000 22T 00 14 B oils (e naE AT oo
R MO RANC & BANCA DICREDTO Fmine-BlG-§ | 00000 2008 0% 37 & e 00 DO §a2s kla0e o
EuR MLCIDES-BENT MTERKATORAL MiN-BEG-£ 1 S0000F% 23-10.05 26 7 5 00000 & 200 ETRT 0%
EUR  MERCEDES-EEMZ MTERRATIONSL kARG S 3 00009 23 J0.0531 2 500 00000 3 ITE 441418 012
EUR MERCE TRARCIAL SERACED GIMEWREGS | BT500% 2215 06,28 B B0 DO0D0 1 EA G4BT (]
IuR MOTABLITY OFIRATIONS GROUP PG B0G-5 01 P30 212007 28 MDDl 00 1511 GET6C oor
EuR MOTARLITY DRCRATINS G OUP SUC.REG-C 3 5 0000 2307 67 11 i (P04 B0 B LR R L]
EUR MUMKIFALITY FRAKCE PLC-REG-S 005 000% 20 1009, 35 4 300 00020 3 260 15482 LEL]
EUR  WATDMAL GRIOHC-RDG-S ) BTS00 2 16.00 29 ¥ D000 00000 1 065 B0 40 s
EUR WATEAAL GRID TRARSC D PLC-BEGS O 290000 3 101 G428 B LD il D 1 562 B3EED ]
EUR_ WATOMALLHIDER ANDIN BAMKMEGE | 8700 321704 32 b 000.06 205 BAT G ool
EUR  WATEMALE-HEDERLANDEN RAMK WEREG-S X 250000 2018 05.27 ¥ 000 00000 1 09 ddp 28 L]
EUR WATEAALE-HEDERLANDEN RAME WOTHE O S0000% 2 121,09 08 2 BOD 00000 2 15 BES A i
EUR  WE PROFERTY BREG-S T OO0O0% 32:20.00.30 2 800 00000 2 I5) 4425 i
EUR__ WECKRANDSE WATEROC kb PO ANK WAEREG-S | IS000% 1 1-07.06.92 B G800 0000 541 HREAG L]
EUR WECKRLANDSE WATERDE MAFS AN K MCREG-S T TS000 11081027 2 A0 00000 TAF NG b
EUR_ WEDERLAWDSE WATERSCHAFEANE WEREG-S 2. TS000 2317, 12.28 3 000 H0000 1317 50158 LRL
EUR  WESTE CWFREG-S 3 BTS00 20-16.00.25 B 0N a0 i 1 B0 5902 L]
EUR_ WESTE CYFREGHS 4 250004 23 16.00.33 } P DO0.00 1881 73412 oo
EUR MOwis OekREG-F 4 DTS00 13110801 } Mo 000 00 1985 31515 b
EuR WORDEA BANE A8 RREG-S 0 0000 11-15.00 01 1 300 G000 1 80 GERAY LY
EUR  WORDES BANE MARREGS | 12500% 22-16.00 .27 2 400 00000 1415 28837 iy
EUR WPV BANE O DD000% 20050735 £ 100 00000 4 B8 20593 0l
EuR CINTARD TEACHERY FNAMCE TAUST-REG-S O OS000. 30-25.11.30 BO0 000 00 ) GRE R oo
[ATL] QRANGE Sa-REG-5 01 2900% 20-18 08 35 BB0D 00000 ¥l S1652 0
EuR QRN OOFF-AEG-S 1.61500% 13-1004.248 1 B0 G0 00 1 BEA ERAED o
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Valuation in USD
uUnrealized gain (loss) on

Futures! Forward A%

Guantity/ Exchange Contracts! of et

Description Hominal Swinps [Note 1) B558TS
EUR__ DRSTRD A% REGE 3300008 33106990 1540 00060 2675 8RR ST [17]
EUR  OBSTED ASREG-S 225000% 2314 06.08 3 450 00000 1570 GRA0S LR
EUR  OBSTED ASREG-S J £2500% 2301 0.2 D0 000 00 L EAL] i
EUR  OBSTED ASREG-S ) 75000% 2304 00.30 00 00000 BEd 71258 i
BUR_ ORSTED ACAEGE-S4.12500% 3300 0000 §40 000 00 106 BT [17
EUR POLARD. REMAUE OF-REG-S 3 00000% | 508 00 4% 2 200 n00 G0 1 1 Bradd oot
EUR_ PROLDGE HTERNATIONAL FUNDSG IHREG-S 08TS00% 15-05.00 1% 2 BO0 D000 1 502 Jad0a 0
EUR___ PROLOGIS MTERWATIONAL FUNDMG IFREG-S 1. 62500% 20-17.06. 32 1 300 00000 1017 #6332 nos
EuR FROLOGHE BTERRATIONAL FUNE®M G LGS 6 PE000. 2023 60 3) 2 Gh G 6o 1604 Raat? nor
EuR PROLOGH MTERRATIONAL FUND 0 5A-REG-5 3 615009 22-00 00 00 § P00 00000 1T a4 nor
EUR REIBAWOUE $8-REG-5 4870 00% 13- 140808 i Akl 00000 PR ] [
EUR RED ELECTRICA P AKC WEDNES S8U-REG-5 © 31500 201407 28 ¥ GO0 60000 SHO 314 G L]
EuR RED [LECTRIC A MMARC WCIONEE SAleRIGS 050000 21-24 0570 2 BOD D00 DD TR0 SRAAD iy
R REGH AUTOROME DOE TRANERORTS Ra-REG-4 DTS00 1725 05 27 SO0 D00 G0 02 sRa DR oo
(47} REGEEH OF LE OF FRANCE-REG-S 1. ¥PE00% 183008 13 3 300 beh0g 1ok SR TE LR
EUR REGEIH OF LE Cf MRANCE-REG-S T S000% 3100401 ¥ 00 Qo000 IO SR ED s
EUR REGEH 'WALLOMME BILGIIM-REGT 3 SO0 23-1500.43 3 200 00000 3 162 BOSAE [ RL]
EUR REGEDH WALLONNE BILGIIASREGS (250000 15-00 05 T8 ¥ B0 DOGD0 1213 EAT.E& ]
LuR HEN e CE B kiG-S 0 SO000% I 1-16.04 29 & 200 000 00 TE6) WTAGT oy
R Shab bk A-A0G-1 0 8TI00 2200 13 30 2 Boh nod oo T 418 BERAD aig
EUR  SCWMEDERELECTRE SEREG-S ) 25000% 22-06.11.27 ¥ DRl DA 1 060 B85 S0 nos
EUR  SCWMEDERELECTRE SEREGS ) SZE00% 20 131015 ¥ ED0 00000 1732 50417 o
UR  SCRMODCREUETHE SEHRDG-S ) ITE00% 20+ 1804 34 B S0 D00 D0 1 15 D54 54 ]
Uk SIGRD CARTAL SARL-RIG-E | 25000% 222000 06 16 500 0 00 16 BT 6 56 045
EUR_ SEGRD CAPFAL SARL-REG-S 1.81500% 23-20.00 10 1 BO0 0D D0 1 507 406.37 L]
EUR SERBLA MTERMATION AL BOWD-REG-S 1. 00000% 282009 T4 2 100 DD 183 41822 nie
EUR  SHASITLER AG-REG-S ). 375000 T 121008 00 00000 F15 BAH 28 s
EUR_ SHMENS NG D8 AT b A RGeS 33 S0 2324 0831 3 20 bbb 3 5idd 53544 Bis
EUR SEMENS MM NG DLRATEC B MV REG-5 0. S 00000 23-24.02 JE ¥ A00 D000 1 560 §TRAT 08
EUR  SEF AB-REGS CATE00% 19 15.11 09 3 800 00000 3 dg0 21287 0I5
EUR SMOF RESEALFREGS 1 CODOOS 1E-0§.11.31 10D 00000 91 S0F 40 00
EUR_ SOCETE DU GRAMD PASIS TFC-REG-S | 12500 1822 10.28 § 300 00000 1 2 B45 45 oS
EUR_ SOTETE U GRAMD RAIS EFE-1EG-5 0 JO0DG 11-25. 11,11 1 500 0000 1283 34142 0o
EUR SOCETE (U GRAND PSS EFE-REG-S | BISO0W 1108 (4 42 2 D00 D000 1 Si 8O0 7S no7
EUR_ SOCETE DU GRAMD PARIS EFE-REG-S 3 S000CN 2325, 05.43 1 300 0000 1370 dgk 12 006
EUR _ SPARCBANE § SR-BAME ALA-REG-S3.75000% 21-23.11.27 } X0 D000 L TERTTLT] Lie
Eun FIEPLC-RIG-S 1 TI 00N a0 0 21 ¥ 300 000.00 1317 MG o
EUR__ §SE ALC-REG-S 28T 0% 1300 08.5F 1 200 000.00 1261 63042 1
EUR STANDARED CHARTERED PLC-REG-5 050000 |5-00 GF.27 10 00 06000 10 7B 516G 045
EUR__ STATKRATT AS-BEG-S 2A7500% 12-10.05.29 B0 00000 852 73157 o
R ATATRLTT r=ROG-E 3 DOOO0 %08 06 13 I V50 Do0 G0 1 286 TY0 A4 oo
EuR STECM HOLDING M-REG-5 D S0000N 15141120 2 B00 000 00 1555 0k o6 oii
BUR_ STELLANTE MEREG-S 4 37400 73-14.00. 0 2 800 00000 ) 151 11642 013
EUR SUED SACA-FEG-5 AE2500% F2-00 11.24 5 B0 D000 &5 EXE AN (L]
PUR SUMITOMD BTSN GF NGRS O RS 00%. | 530005 24 ¥ 800 DODD0 1827 SERED Loa
uR SVINGE DO QUTER DT Al RNG=5 2 OO000S X230 .06.27 B ] ¥ J52 BYS M 014
R TOL NET aviRfs -4 § 0LA00% 3201 05,28 2 e 00 DO ¥ S8 S 08 L RE]
EuR TOC NET E-ADG-5 § R1ADO 2306 00 3D 0000900 S RILE? o
EUR  TELETONIC A DWENINIS SAREG-S 1 06800 1506 02.24 ¥ 000 Do D 1 1085 SHA 30 [
EUR TEWMET WOLDANG BB G-E 2 00000 18-05 OF 34 T B0 DODDD 3 ELS SEDIE Bt
IuR TERNET BOLDKG Bv-MlG-§ 00 25000 Do-0011.32 2 80D 0 00 3% 7182 g
EuR TENNET HOLDIMG IR G-L D SO0, 3200 11 28 00 B0 1520 a8 (1]
EUR TEWNET HOLDING BW-REG-S 18 7500% 22281028 B 100 DD 1 205 M5 24 L]
EUR  TEWMET HOLDING BVeREG-5 4 25000% J2-28.0432 2 000 D000 2 300 22184 i
EUR TEWWET WOLDING BV RGeS 4 S00D0S 20-28 1034 2 (DD ety D ¥ 1M EITED il
EUR_ TORWS - WOTE DUTTRE & RAZEINALE-REG-S J 81500 73-34 6T 33 2 814 00000 3 BT GEAOO [RE]
EUR _ TESCO CORP TREASURY SERVIDES PLC-REG-E STEP-LF 21-27.07.28 4 700 00000 4 1ED a5 g AL
EUR WHEDK ASSEQ-REG-S 025 000% 20 16.07.35 B 400 D000 & 550 41574 o
EUR  WHEDKC ASSEC-REG-S 000 000 2 1-25.05.31 5 000 D00 00 4 154 TraE1 o
EUR DD ASCEO-REG-S 3 825004 3325 04.31 B 800 (0 D0 1101 87667 oo
EUR IWNICRECET RAME Al STRIA AG-REG-S 3. 12500 10-11.05 ¢ } BOD (D00 1 7¥ 20K nor
EUR IWHFOL G R PO MMAKTRRID Sh8-REG-S 3.2 5000% 20-23 0500 A00 0000 A6 BAAFE 0o
EUR  VESTEDA MANCE BW-EEG-5 0I5000% 21-18 1031 BOD D000 S0 NE AT e
EUR_ WF CORP & 2 5000% 23-0T.002% 4 187 00000 4 SER BT434 01y
EUR VORCHIAME WM AG-REG-F 4 TR000% 23-05 0037 B 100 G0 00 1217 551,92 oo
EuR VaMEa SERDG-S D E2S00% 1 0-20 0000 12 300 06000 10 GE7 ARG OE 042
EUR _ WiOMOWIA SEREG-S 1.07500% 22-28 0126 1 SO0 00,00 1 545 55567 s
EUR _ WOMNDWEA SERES-E 4 75000% 22-23 0627 2 500 00000 3785 82812 o2
EuR VOuDA SERDG-E S 0000 22-23 11 30 00 000 00 954 2MAT oo
[ATL] Wi SfRRMERS LTDAEG-5 Qe300 21-21.10.03 3 100 W00 1 7G50 oot
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Valuation in USD
uUnrealized gain (loss) on
Futures Forasmd At E %
Cuiantity/ Enchange Contracts! ot net
Description Mominal Swiaps [Note 1) aasats
EUR W ETERN POVWATR DISTRIGUTIOM EASTREG-S 3 % 000 20-2000 28 (BT 1404 1} 3% nid
EUR  IF ANANCE GMBS-BEG-S I TS000% 20-25.05.17 1 D00 00000 1915 19058 0
EUR _ TF AIMANCE GMES-REG-S T 2S000%. 71-00 05 18 } 500 000 50 1dmarTis 006
P — —— e
GEP
(113 BN AMAD BANWE M-RDG-1 5 TUO00 21-18.05 28 il G0 S0 AL L] (1]
GEF  CADENT FRAMCE ALC-BEG-S § 75000% 30- 100 M SO0 Dk 00 B30 708 13 o
GAF  EMEL MMARCE STERMATIONAL My-REG-§ 2ATI00 20-11 04 2% 5 350 000 00 5 BES B4 BD s
GEF  INTER-AMSRICAN DEVELOPLAENT BANK 5 DOCODS 3-10.07 30 400 D000 522 72453 Doz
G INTERL QT ENTAL HOTELE GROEF PLC-REG-E D 3 TEO0% 0081028 20 G000 1) Fibas 0ot
GAF INTE S SAMPROLE SPR-REG-5 6 B S 00W 133004 1) 3 300 600 00 4 167 Arpas i
GEF LEMD LUEASE EURDPE FMaNCE MC-2EG-5 3 S0000% 21-0 12 1) 451 0000 41581515 [
GBF  OBSTED ASREGS § 12500% 23-10.09.04 00 000 00 1 800 50T 26 o
(11 SOVIEN TRINT UTLMES A NCERIG-S 5 1000 2304 04 38 B 1iGely i 0 1 3ab abBE2 (1]
[ 1 S0UTH LASTERM POWEE RITREG-S 1 TE000%. 31-10. 00 )4 200 000 00 1F7 Q0G0 oo
G4P .111 Fl! UL 1 1714 06 3 200 000 00 :w:ll pol
TOTAL GBF 15 7R3 PRBST (X5
e s
usD
UEE  ADAMRIN KOCEDRAR WaRE0M: 1444 4 B25000 15151030 200 B0 00 130 §5A5D ool
uip AGINCE FRANCAZT DL VLT [HC-REG-F 4 000004 23-21 (.21 3 000 00 90 dEF T iz
g &G LATURAL BENE OF CHAM CREG-5 1 I5000% 21-18.00 26 3 30 o0 00 1 801 oG [
e st EVELOSMENT Bane 1 PEO00% 1i-14 081 ¥ 00 GO0 & 1470 GEa0s (L]
UED  BANK MANDHR FIRSIRD THE PRREG-S 2 (0000 21-19.04 28 00 D000 BI5 E1600 [
WD BANK OF CH s LT RARE-RIGS DES000 20:31 092 2 (0D D000 1 886 PROO0 L8
WD BANK OF THE MaLIMND 1SLAMDERIG-S 3 So000% [ 1000 14 3 60 DOG00 3 64 215 00 o4
uig BNG RANE WY- 1444 1 500000 15 16.10.04 3 G0 ol 50 &R SAT 00 LBH
USD  CAKSE DVAMMORTE B La DETTE SOC-REG-S 4. 00000% 21-15.00.26 3 350 00000 3 28E bBASE 04
WSD  CASSE VAMMETE OF LA DETTE-REG-S ) 7E000% 2324 05 28 4 0D DO0DD 3 B84 ¥32 12 016
WS CHMA CORSTRUCTION BRK CORRMERDG:S 1 25000% H0d 0835 1 sl 00D 1 EED PLADD [
Wil CURCPLAM iWVTSTRALNT B AMK-B0G-S T ATEOME 181 308 35 3 bbb BB Db 1 430 62 id o
USD  HOMG EDNG GOWTRMMENT MTERRATIORA-REG-S 4 EIS00% 23-11.01.33 2 0D 00000 7 G805 T.00 oo
WSO WYUMDHA CAPTTAL SERVICES MC-REG-S | F5000% 2 1-08.02 28 £ 200 00000 5 SI8 0 L0 e
S0 IWDUSTRIAL COMMERCIAL BANE CHMA-REG-S | 00000 21-28. 0024 2 0D 00000 1 BEE PAD OO nis
WD IWTERAMSLRIC AN DEVILOPMINT BANK 3 SO000% 2312 04 30 5 000 DU0L.00 d 786 71245 (]
WD MMM DEERE CAATAL CORP 3 IS000% 22- 18 04 25 2 &b 00000 2% S5 70 [
USD  LINE FIMANECE CAVMAN 2009 LTD-REG-S 7 8TS00% VE-21.07 36 ¥ 200 00000 1 116 B0XAT nos
WSE  MAASDUAR ABU CHA&H FUTURE EMERGY CO-REG-S 4 8TSO0% 2325 07.1) | 00 000,00 1887 3500 008
LSD  WATE COVRP CILTD-REGAE 3 SO000S 16-02.11.26 2 (0D D00 80 § %0 JEAES o
[137] MTE CORP FO-REG-S 1 B2 500% 20-16.08 10 2 00 000 0O 3305 S0l AL
WS WEDERLAN DAE VAT ERSC A PRLAN K W= 1444 4. 00000 73-01.06 28 3 70D 00000 1831 58028 (R
WD PRDEMTIAL FIMANC AL NG 1. S0000% 20-1000.28 S @00 00000 4 8L 51910 oz
LSO PUBLIC SERVICE RECTRIC & GAS €0 1. BISD0% 22-15.00.32 3 10 D000 198 N E0F (RH
{[}:] CHMHEAN BAMK C0 LT0- 1440 @ 319000 P10 04 )2 300 GO0 00 1 17 B0% 0% oo
(1 x] SUBMT G0N BT TRAUT BANK LTD- 140 3 800000 210,00 27 B 200 00000 1 00 4T 32 L1
WD SUMTCM0 TRUST B RANERG C0-1448 5 S0000% # :-05.00.28 1 BOD 00000 1817 £31.78 et
USD  SWRE FROPERTES MTM FRANCNG-REGS 1 S0D00% 18- 100108 2 0D 000DO 1 855 71958 oo
uin TO0TAMOT Ok CREDT CORP 215000 20130230 5 000 HO0.00 4 35 X110 018
| L T0-1 3 1 000 00 50 I¥6 1RKTS 17
TOTAL USD 71 453 4ALTY L
——- —_——
Tansl Misdcam Bishw noti, fived rate RIY 364 F5E3D Bah
Medium term notes, Zero coupen
EUH
DUR  ASkN DOVELODPMINT BANE (00000 % |54 10.19 3 200 00 0 3 #2503 niz
[UR  COUNCILOF (kDM DIVILOMINT BAMCRG- § DobO0E 21- 15 04 28 4 b b0 50 4 571 BOETY g
EuR CURCAEAN PHION-REG-§ © OO0 20-041 07 ¥) 32 D00 000G 4 1 araig 10
EUR  WOMG EDNG GOWIRMMENT MTERHATE BI-REG-S 0 0O0C0% 2124 11 16 A 100 00000 3 568 51010 [RH
EUR  KREDITAN STALT VDR WIEDERALNE AL-REG-S 0 (00D 2115 0931 B DOD 000 00 5 210 85827 022
[UR  LSEG METWERLAWDS BRGNS D000 21- 050425 400 D0 50 417 RIE ooz
[UR_ WORTH RN WISTRAL G STATE ORG-S Gubbobirs 2612 1638 1 b Brisd B 134 G417 b
EUR_ WHDDIC ASSE0-REG-5 000000 T-15.11 .30 5 500 000,00 & 1a7 ET382 037
TOTAL EUR 51 381 2THET 2117
Total Modiaw torm 1ol e, Iem L0UEan 51 387 ATRGT 217
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Valuation in USD
uUnrealized gain (loss) on
Futures’ Forwamd At A%
Cunntity/ Exchange Contracts’ ot net
Deseription Mominal Swiaps [Note 1) nssets
Medium term notes, Hoating rate
EUR
EUR _ AHS FIMANCE §V-EG-S W DURRIOR TOBF 27-11.00.24 1 200 00000 1327 pra T2 0
EUR AR GROWP PLC-REG-S 0 50000% 2117001 4 BOD 00000 4 ET) 841 TE 0
EUR__ &lE GROIF PLC-REG-S 2. 250°NAE 2204 04 38 B 200 00020 &332 7T1L6F 035
EUR_ AT GhDIP PLCREG-S 4 BIS WA 3020 87 4 § 200 Dish 8 1333 ETNES b
EUR_ AXA S8-REG-S-SUB QODCRARE 21071041 B0 000 20 5 da} E)RAG LEe]
FUR_ BANCO DE SARADELL SA-REG-S 2 B25 MR 20- M. 00 16 & 700 00000 7085 07054 0
EUR  BANCO DE SARADELL SABEG-S 5. 125 WA X3-10011.28 1 BDD 000 D6 3 OrE A 1S oo
EUR_ BANCD SAHTARDER SA-REG-S GEISWNAME 21-24 06 .29 5 500 00000 5 107 MOIE o
(41} UNE e PAS SA-REG-S O D7 Rl 20-14 1007 4 (00 000 00 1 &id RI0a3 016
EUR_ BPCE Sa-REG-E-SUE 5750000 2001080 B0 000,00 10 SERTE L10]
EUR_ CAka GERAL DE DEFOSITOS SA-EG-5 ZATSRAMR 21-15.0626 2 190 (0000 1 1M ATAE oo
EUR  CABASANE & A-RIG-S 4 BISSARR 23- 1605 17 3 300 0000 ¥ EX] H05 0 [ H
EuR CAMARANE L2-REG-§ O PIOAMAE 20-10 07 26 6 100 00000 207 PERNE ot
EUR Copaan Si-REG-§ O 7 Sorvik 31-26.05 18 d MO0 000 00 LRI AR oar
EuR CARARAME $8-REG-5 O BT WAuck 23-21.00 08 & BO0 00000 185 NASY LEF]
EUR  CAMARAMK SA-REG-S 5.075MAR 22-14. 1130 3 500 00000 4 O 71850 o7
BUR CABARAMNE D8Rl GG Sl WK 2 1 18 06 3 £ 500 00000 & J5) BT 0
(17} CHFASTURANC S REG-5- S0k 5. P RORARR 1) 18 07 5] B @00 00000 & Ok TR 2 (L]
[ £ O CRIRANT AG-REG-5 O PRORAAR 10-24 01 36 B 300 00000 S 461 5MAS L1
EUR CREDT aGRICOLE SA-REGS 4 DO0WAMA 33-12 16,28 B 100 00000 [ %l F P+ [# ]
EUR CRMEDT MUTUDL SRELS SARDG-S 1 25 (M0AME 2in 11 06 19 10 MO DO0.00 10 300 351 18 043
[UR DAMSKE BAMK AR G4 0 TH0ARR 2 000 06. 1 2 000 00000 1 B50 W5 66 ]
fuR B VOLESRANK WABEG-E-uil 0 TEOAER 30-23. 1620 7 2bh GO0 06 ¥R aTE L]
R Gl BANE ALA-FEG-§ 4, COCARAE 3314 80 1§ A 300 00000 A M gk L1
EUR_ EDF - EMERGLAT DE PORT SA-REG-SE1R 5 54 FRAMR 2323 0d 8] B0 D000 B9 487 08 ]
EUR_ IBERDROLA NTEAMATIOMAL B RG-S S8 2 B2 TN AN |8 FiP B BOD 00000 7 NEE 3262 (L]
TUR  IhG GROTF WAREG-SSUB D BTSWARK 3108 0637 & 500 00000 [REEAT 0%
EuR KHE GROLP MR G- G YIS%AA 20- 16 06.2 7 3 G0 OO0 OO d e EGR Y oG
EUR_ WATWEST GROUP PLC-REG-S 07809 AR 21-36 0230 1 PO 00000 5 5ab JERSE D
FUR_ WATWEST GROUP PLLC-REGS 4 GET% AR 2006 05 28 3 MO0 00000 4 007 25 3% o7
[UR_ WATWEST GROUP PLC-REG-S 4 S450 AR 20-1400 28 b 150 Ooh Db 1 3M0 SIS nos
EUR_ W GROUP b S REG S S0 § IS0MAGAR 12010043 1 30h D00 0 13T K334 0%
EUR_ WH GROUF WEREG-5-5UB BOODS SR 2)-00.11.43 5 163 000.00 5 717 I9MES o
EUR  SOCETE GEMERALE S8 REG-S SuB 52505 AR 22-06.05.0] 3 200 00006 3 542 §TA2T EH
EUR  WHICREDIT SPA-REG-S 0 BDIMRAME 2 1-05.07, 29 5 00 00000 4 E5) PAEAS o
EUR_ ISHICREDIT SRA-REGS § AERLAME 3 3-15.11.27 2 E41 00000 100150513 013
TOTAL EUR 15 E'l.'m'll: BTE
GEP
GAP WG GROEP WAREG-S 10T 5% AME 3 1-07 1228 P00 00000 208 00 1S
GEF  WOGDEA BANE AFREG-S 6. OCDS AR 2302 0626 2 SO0 0000 1 575 E}MEZ nis
e S L
UsD
WSO BN OF AMERICA CORP 2 4SE%AMR 15-22.10258 & 30D 000,00 [T L] 08
WD BANK OF AMEREA CORP 0581 %AaR 1025 0525 00 D00 00 A50 30k 0 L)
USD BANK OF AMERES CORF 1, SM0%AMR 2106122005 2 00D 00020 1 a8 75A30 nog
S0 MORGAN STANLEY 0 BEASLAVSR 20-21.10.25 16 S0 000 20 15 857 21R2E nE7
1] TR OVERSEAS RANK LTE-REG-5-SU I 00RARE 38140001 8 E00 000,00 1413 n_as-u nﬁ
M ) - 35 0% MT.TS 1M
Tols! Misdiam barm noti, flosEng rile 190 164 5170 T
Bonds, fixed mte
CaD
CAD  CAMADA GOVIEMMENT I095000% 230012 20 2 0D Ol 00 1 402 B10ES 0%
TOTAL CAD 180 11068 E
ELE
EuR_ AGEWCE FRANCASE OF DEVELOFPEMINT-REG-S G 11 500% 11-20:00 31 S 00 00000 § G0 ol Al L
EUR_ AGEWCE FRANCAME OE DEVELOPFEMINT-REG-S 3 SO000% 23-2500.0 3 100 000 00 1 450 S0 00 [AH
[UR_ BANKINTER SA-RDG-5 DEFEO0E Te06. 1037 10 20D D00 00 B 774 85195 ot
(1] BASGU L GO ERNMTRTRDGS 1 13500 B0 2004 3 4 200 00000 Lk R gar
EuR BELGUM, KNGEOM OF-REG-S 1 TI000% EB-23040) 10 300 GE0 60 U6 B30 EMFE 64
EUR BELGLIM, KNGROM OF- LdA-BEG-S 2 TE000W J2-10 04 28 13 B0 000 00 14 Gk SRR 1S s
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Valuation in USD
uUnrealized gain (loss) on

Futures! Forward A%
Guantity/ Exchange Contracts! of net
Desription Mominal Swiaps (Mote 1) assats
EUR BERLIN. STATE OF 2 THOO0S 2314 62 30 2 B0 000 G0 1 75k 43T A8 [XF]
EUR  CHLE GOVERWWENT INTERMATIONAL BOND 1 250009 30-25.01.40 3 H50 00000 1 05 50D LAE]
EUR DK EUROPE AMANCE | SARL 0 TS0009%. 15+18.05.31 3 800 000 20 3 154 BEA02 0l
EUR_ DOGMAL INTREFSD KOLDING B REG-S 0 E2S00% 28-15.07.31 3 200 DO0DG 2 S0 &1 155 nil
R COT AR-RIG-§ QB1800% 3014 08 11 B0 D000 Bad #1637 1]
EUR BURGPEAN INVISTRSIHE RAMK 1 S0000% 17-16 10.47 3 00D 000 00 T30 ooRTY 0y
EUR  ELACPEAN INVESTRENT B ANK-BEG-S 0 01000 20-15 1038 2 BO0 D000 1 0 AR AE nog
EUR_ EURCPESN IWVESTASENT B ANK-BEG-S 1.50000% 22-1508.32 ¥ SO0 00000 1 845 55615 ()
EuR CUACPEAN FHNON-REG-S O 8 (000 0.0 1000 2 ool 0 B0 1 2eh B4E 0D oo
EuR DURCPEAN MDA REG-5 0 JO000% 20-04 11 40 B A00 GO0 00 3 AT AL 0 nis
EUR BURGPEAM WHION-REG-5 3 1000 J1-0000 1) 8 140 00000 1 261 36673 03
EUR FEOES ICORP D aS000%. 31-04 05 0% A 500 00000 1 BEL 2TE S o
FUR  TRANCE REPUSLIC OF-0AT 4 25000 00-25, 16,23 2 D0 00 D IR LRI T ol
(41} G ORLLE WY, RO BLC ORG-S | 10000, 32:05.10.27 2 (0l DO G0 I 007 whE 08 oo
EuR GERLLANY REPUBLIC OF-REG-5 2 10000 T3-1900 33 3 SO0 00000 e gEl e 016
R s RANK-REG-S 3. TE000% 3304 05 08 2 900 Do oo Fl % L FF 'AH
EUR WESSEN, STATE OF 2875000 11-04.07.33 4 400 00000 4 775 GEA 8 0
PUR ICADERTG-S | SOO00 1110 00 27 500 D000 497 #3237 ]
uR IHTL LA SAMBROLD SRA-REG-5 3 BOS00% 1320 06 28 Ol (i D0 ESF MAS2 oo
(A1) ikl REFIRUC OF-B0G-5 § D000 1318 104 2 Boh nod oo 33l Bot iR iy
EUR  [TALWAN REPURBLIC-REG-5 1 844 § SO000% 2 1300445 10 B0 D000 7 15 3415 0
EUR  (TALY, REPUSLIC OF 448G 4 D000 23301001 B &7 00000 BB dE0TE o4l
EUR  SWOKE BANK SSRGS § SO000% 22161127 B O 0 000 D0 1 AT EE0 22 08
CUR KOsy WEERDDT-REG -5 0 BT SO0 182 111 0 1100 B0 00 Bl MREH ]
EUR  MERCIACS-REG-S | 000D 18-77.00.26 3 500 00000 1 541 BAN 44 nis
EUR  WEDERLAWDSE WATERSC AR AN -REG-S [ 1 25000 J0-00.05. 35 ¥ 100 00D B¥ 11544 L1
EUR  WEOERLAWDSE WaTERSC AR AN K MEREGS 2 D0000 2330 04. 33 3 600 00000 3 1% HI6SE nir
EUR_ WETRERLAMDS, Kbl D004 OF TeE- 14488064 O SO000% #1415 01 40 3 30 bbb 3 5hh 45X il
EUR  PEARTOM FUNDHNG TVE PLC-S6G-5 | 07 500°% 150608 2% ¥ Gl 00500 1 G 7134 L)
EUR  FROLDGH EURD MMANCE | SD000% 22-08 03 3 SO0 00000 % S9EST L]
EUR SERSA-REG-S N SO000 17-1.0524 B S0 DD D 1082 ENE T2 L]
EUR_ SELP ANANCE SARL-BEG-S BTS00 20-27.05.29 b 100 00000 SBE 20536 oo
EUR SEANTHRAMISED EREOR0A BANUEN dd-REG-S 4 00000 2100 11 28 1400 00000 1 i rLaAe oot
EUR  SLOVEWW. REFUBLC DF-REG-S 3 B25 00 19-11.00.03 b S0 0000 1 06 A5 35 L]
EUR_ SOCETE MATIOMALE SWCT SA-REG-5 2.0 2500% 22-00.11.27 2 400 H00.00 1 612 dsadn ol
EUR SO ETE MATIONALE SWOF SA-REG-S 3,375 00% 23-25.05.33 2 00D 0 2 858 K084 ois
EuR SRl KMGDOM CF-1444-REG-5 | 0000 FI-100742 5 BO0 00000 1 ek Flate 016
EUR FRRRERANE | SWN-REG-S 0 0I000R I 1RG0 TS 2 30D Ho0 00 1011 5)8 08 0%
L] V& v T 517 FE%0T A m Eﬁtii aa-l.

GEP
GEF___ BERKELEY GROUP FLCTHE-REG-S 2.50000% 21-11.0831 200 00000 NT2 S3EA ool
Gk DERWENT LONDON PLC-REG-S 0 B7500% TEITP.01 M 200 000 00 LIRS E ool
aif EMWY FMANRCE FUC-REG-5 4 853005 F3-D4.11 32 Sl (00 SO 1 o a1 8 LL]
GEP VMED OF UK FNANCING | PLC-BEG-S 4 50000% 21-1567 31 00 0000 100 29588 (]
GEF WER GROUP FUCREG-S B STS00% 20 1d 0628 1 $00 000,50 LATOE1ESE 0%
ey A 117 LRAAY i-_’l"-'

UsD
Wit Wi K Rk AT INCONERa-SEG- £ 3 PE000% 152000 24 2S00 600 &0 Ay arfod GG
WSD  CENTESPOINT EWERGY WOWETON ELEC LLC 5100000 71-01.04.52 2 100 oG 00 Pl XL oo
WED  COUDRANLA, RIFURBLE OF S E2800% 14-26.00.44 T (A0 B0 B 5 447 E10.00 (B3]
o COURCIL OF DakOM DOVILOPMINT BN 3. 05000 F1-F .05 16 4 0D Dod. O ) #F5 BIT 72 oir
uig O RECTRE CO 1 F0000R 31-07.04 38 b Dok 00 1 FTATE (1]
{1-] O MECTR €0 3 A8 0000% 12-01.60 82 FO 00 &0 20 ranAL ool
S0 OTE RECTRE C0 4,08 000% 1815 05 &4 I 2EE D020 3 741 BISES 0z
S0 DUEE ENCRGY CARDLMAS LLC 3 95000 18 15,1118 B SO0 0 1432 #0356 (]
[F1] PURCPLaM HTETRal T Baaic T 126 (Gl 1810 (.26 2 el il B ¥ 832 3y &2 b
yin CURCAEAN IHVEETRONT BanK | B28 0% 1808 1029 7 e noh 20 e aiy 0 LFi g
S0 EURCPEAM IWVESTASENT BANK 3 TS000% 23-14.02.33 L] 7 TS ddEEA L8]
S0 (DM RAHWAY FMANCE CORF LTDREG-S 3 35004 17-03.12.27 B 00 000 00 5 74 GTH DD 0Is
S0 WG GROCP W 444 4 E2S004% 18060126 B ED0 00020 1 563 53952 oo
WEH ML B TOR ROCONETR B O0VT WORLD BANK 0EXS (0 T 033 04 38 18 0 Briat B 18 BE% 134 3R B
S0 IWTL BE FOR RECONSTR B DEVT WORLD BANK 0875000 F0-14.04.30 ¥ E00 00,00 1 245 dZ0SE L2
S0 IWTL B FOR RECOWSTR B DOVT WORLD BANK | 125000 21-12.05.28 0 000 00020 ] oL
WD ISRAGL STATE OF 450000 33 17.04.33 5 515 DD &0 5 145 52405 [E2]
USD  iAReN SNTERRATORAL COOPERATION AGENCY 4.00000N 232005 26 4 (el D00 D 1 A7 246 9E (513
W50 KREDHTAM STALT AU WIEDERALIE AL 0. 75000 030,08 30 £ 300 D000 o GAT RN TS LB
S0 MICAMERE A ERERGY 00 3 55000 | 7-08 08 47 2 0D DO DG 110 asE 08 LB
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Valuation in USD
uUnrealized gain (loss) on
Futures’ Forwamd At A%

Cuiantity/ Enchange Contracts! ot net
Description Mominal Swiaps [Note 1) aasats
USE  MEMMERE AN ENERGY £0 3 G000 18-01 04 48 750 o &0 [N [T
S0 MDMMERE AN EWELGY 00 2 70000% 21-01 08 52 4 D00 00000 7458 78232 (X1
S0 WORTHERN STATES FOWER €0 2 25000% 2 101 4.31 SO0 D00 00 415 B26 9 0o
USE  WORTHERN STATES FOWER £ D 3 2000092101, 04,52 2 800 DOLO0 2 185 31 1.57 [T
UiD  PACEIC GRS AND RECTRE CO 8 PRO00% 23-01.0453 1 000 00000 Rl L]
U PRCWICORP § 3000w 21-01.029) B0 D00 00 710 e (1]
S0 PACEICORP § S0000% 23150854 500 D00 00 A5 G5 1 A [T
LSO PERU PEMER S3OM INDO IREG-S 2. 0000 20-70.06.25 3 BOD 00000 1 4 F96.00 (AT
Wl PERUSANAAN MNIREN SHER MOONE- 1444 2 SI000% 20-0F 06 31 1 350 bO000 1 663 625 68 oo
[1H] PERUSANAAN PInERRT ShEW-A0G-5 2 55000 21-06.06 21 w00 0 00 TE4 AT 00 0o
WO PERUSAHAAN FENERRT SHER DN BHREG 355 000% 2 1-09 06 81 3 abh 00000 1 8ad 20rod Bl
WSH  PUBLIC SERVICE CO OF COLORADO 3 200040% 15-01 01 50 1 300 00000 AXS 74EIS (Lo
YED  PUGET SOURD DMIRGY WE 5 448D0% 21-01 GE 5D 1 (e D00 00 1100 B84 95 Bos
win MEWDW POWVER T LD REG=£ 5 BIS00% 20:08.00.17 B4l 00000 Mk B GG oo
(1} -] SanN DG 0 gAYk CLICTRC OO 1 R000% 21150051 B X0 00000 e ATT A L]
WD SOUTMERN CALFORNA EDISON £O 2 30000 31-61 0630 B0 060,00 a5 SThAT oo
USD  SOUTWIRM CALFOHRN I EDISOR 2 TR0 2340102 12 5 300 00000 4 ¥ 8447 0ig
WEE  CODTWIRM CALNO RIS [DID0N 1 450006 23010252 § BOO DO0.O0 1272 29720 LS
TOTAL USD 110 3% FARAA 500
Tanal Bonds, fosed e 175 40 RS0 54 11,42
Bonds, e coupon
ELR
FUR  GERBAAWY, REFUBUIC DU-FEG-S 000000 10-15.08 30 3 00D 00000 1 7% 24415 0z
EUR  GERMANY, REPUBUC OF-REG-S (0000 2150831 13 740 00000 12 515 B4R [T
EUR G RAMD-DOC Y OF LUAIMBOLRG-RIG-§ BOOOD0E B0 140812 3 30 OOLDD 1 834 S0uad [
[UR THIAMG FENDR SCDMTIE Miass [ 000000 3118 11 35 BOD OO0 £l AN 1A [
TOTAL EUR 18 063 ABEAS o6
Tatal Bamdy, fore coupen 14 08 AEBAS o
Bonds, eating rate
EUR
EUR__ BANCD D SABADGLL SABEG-S | 125%AK 20-10.00. 37 7 306D D00 00 T 192 SR 48 o3
BUR € OMBERTRANE AG-RDG-5 ) 000WAAR 1114 06 3T 1 B0 00000 10 GoREg oot
EUR CELTSOHE RAME & G-FEG-5 D250 A0 2014 05 28 & B00 00000 [T ) L]
EUR  ERSTE GROUP BAMK AG-REG-S & 00 %AAR 23- 160121 1 50D 000D 1 BN 28784 oot
EUR  MAUENCWENER BIFECKVERSI HERUN-REG-S-SUB | QOO AR 21-26.05 42 3 BDD 00000 1 B HRA05 0
EuR SO0 ITE GEMERALE Sa:REG- QBTN AR S0 22 00 20 3 TO0 000 00 ¥ Sah M5 42 A H
EUR  SOCITE GEMERALE SA-REG-5 QS 00RMAR T2 06 1% 10 000.00 7 2RO L1
EUR  SOCIETE GEMERALE £4-REG-S QAISRAME 11-02 1217 7 100 00000 BAA7 S5 2% [FE]
EUR _ STOREBRARD LT DGSKRNG-REG-5-SU8 | A75%AMA 11-10.0951 2 300 00000 1.85) £3T B2 L]
[UR L HEAIL-RODAMEE S0 RDG-S LN 31 15 Ah 18P 5 SO0 D0 00 4 517 6RAED oy
FUR  VEOLS [roifOni DN Lo AfG-£-Sul T ATOR AR 11800 2 10 hish o 33 B 8 Big
TOTAL EUR 3 36 AR5 ST 186
GBP
GEF  HEC HOLDINGS PLC 3 000% AR 15220728 200 D00 FrIRIT L] ool
GEF  WORKIMIT BSLOG SOC ETRLGE 151 1 AE 211 10 30 2 80D D600 3 5§} PAT S Bl
T T e e e — — S — T
Tomi car 143120 st
uso
[[3x] CEMIE SAN BF OV REG-5-500 & 125 RAME 23 RF 3 300 00 0 a0 Q00 O [
WSO EMEL SR~ D4 AA-SUB S TSI AGR 1234 973 B BOD D00 00 & SEF 133 SA 028
WS IWG GROEF MRE G550 4 BIS AR T 0 D 0 200 EI0O0 [
Ll WD MMARE [ BV (P D-BEG 6 18 SAlAal 33 M 2 Bbb bt i 1 bi1 sThis i
TOTAL LSD ﬁ_ﬂl TTHAL i._H
Tatal Bands, finatag rate 54 5&% AEETT 23
Treasury notes, floating rate
usp
WSD  AMERICA. LTED STATES OF 0525 %0 P LIKED 22+ 15 0732 o DD 000 4 507 345 65 01§
) i L5}
Tatal nobes, Tioating rate 4 0T 34565 [ RE]
Te 1) T risilosi Bk el ik vl i iy il | Srilrvd i o, e & i AT 0K it € o 3188 T ARG XA .45
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Valuation in USD
uUnrealized gain (loss) on
Futures' Forward ata%
Cuiantity/ Enchange Contracts! ot net
Description Mominal Swiaps [Note 1) aasats
Transferable securities and money market instruments traded on another regulated market
Treasury bills, zero coupon
ELH
EUR  TRANCL BEFUBLE OF-BIT TB-REG-S 000000 12.07.23-11.102) 15 710 00000 17 222 55363 (551
e el b — ————
TOTAL FUR 17 433 S56N o
e e N e
Total Traury bills, Pera coupan 17 232 55363 ard
Motes, tixed rate
usD
WSO AES CORA-SE 2 85000% 21-15.64 31 13 BOD 000 00 & B4 47817 037
USD  AES CORPORATION 137500 21150126 2 BET 00000 1 El8 50852 [
WSO AMDOCS UD 3 S3A00% 30 15 06.30 400 D000 1X) 46459 [
WEB  AUTODESK MeC T 40000, 11-15 1271 3 &b O00 80 3 78} EI2ED [XH
S0 B S EAPTAL LLC- 1448 1 55000% 21-12.0801 00 0000 240 B35 ool
USD  CLEAM REWEWABLE POVWER MAALIRITIUS- 1444 4. FS000% 2 1-15.00. 37 50 D00 00 FICRIIEL] ool
S0 COOPMRATIEVE RADORANE LS 1444 | 00400% 20-14.09. 16 4 100 00000 1682 75774 01E
USD ELECTRICHE DE FRAMCE S 1444 3 GIS 000 1513 10,25 2 109 D000 3 157 9034 ]
Wik EMEL FMARCE NFERNAT IOMAL 014 | A7 500 1112 00 38 2 BO0 GO0 &0 3 ak: dkaty LR
WD EMEL FMARCE WTERMATIONAL My-14d 775 000% 2114, 1052 B0 D00 00 A7 3055 o
USD G OODAMAR AFS MRANCE FIVE LLC-1448 8 BIS00% 22-04 % 32 2 B0 00000 2 551 7R 70 nil
USD HYLWDWAI CAPTAL SMERE A-1 444 5 EADOOS 23-26 06 28 SO0 DD 00 55 BEG 79 (]
uig IHDLs GREDN ENMERGY HOLDSNG FREGS § JT500% 20-0% G 24 | P Gol00 164 01500 oot
B ADE PEET'S Wy-Nada 7 250000 11340501 1 300 000 20 S8 a)atl (1]
USD  UBERTY UTLITES AN GP |- 1448 7 05000% J0-15.05.10 1 A0 00000 1657 @118 nos
WSO METALSA SA P ) DE CV-1848 1. T5000% 2 1-0d 0531 GO0 D00 00 471 35400 nog
it vy iR STATT [uDC Bhic & &S COfh pdan 3 15000% Fi-0i 1831 3 FLD Gih O 3 Taldd hi2
WD WIAGARA MOHAWE POWER CORP- 1448 1 PE0O0E 20-27 0800 B 000 00000 § 415 d1a08 ot
WD WIAGARA MOHAWE POWER- 1448 § TRI00% 231608 52 U G0 00000 1 o 61257 (o]
WSO WGP MO0 FUM IR G LLE ¢ MO LS4 3 SD000 23-11.05.01 A 300 00000 1 454 E10.00 (AH
USD  PROTECTME UPE GLOBAL FUbDG: 1948 1 721000 3021 0630 DD 000.00 AGk 4T 1S ooe
W PUBLE STACT 0 OF QELAMOMA 2 D000 31-15.08 31 PR 3177 hB4BA o
[FH] SCENTEE GROUP TRUST 14 31444 4 0500% 3 618 0% 1) 5 400 60000 5 040 JeAR4 o
WD SOLAR STaR FUMDMG LLC-14da S ) 75008 1100006 35 2 000 00000 1 50 OBBBG bk
WS TEREANDRG POAER OFTRATING LLE-14d4 5. D0O00U §7-30.01 28 100 D000 92 B TE 00
WED  WR GROUP METM D b8k 2 30000% 39- 1008 26 2 30b DOGDO 3 64 BE022 b
LB WL OMEh ELEETRE FOWR €0 4 OGS 3330 08 12 [T 1 I M6E LG 0%
N ANt i iTH Xk —
TOTAL USD S5 150 M40 246
—— e
Tanad Mevics, | ool e 54 950 84R0% Lds
———
Motes, fleating mte
uso
USD BANK OO RELAMD GROUP- 1442 62518 ARR 12| 6.09.75 o 400 O00.00 4 183 LA 49 018
WD B RARIBAS C4-1448 16 TS MU 21300637 16 GO0 D00 00 14 794 S1TEO nEd
S0 FIFTH THIRD BANCORP |7 GTRABA 21-00.10 27 £ 00D 000,00 § 160 A1 G [ET
USD  IWG GROEP M-Tdda 1 JO0% AN 20-00 07 26 B 200 000 00 § 75 BTRA5 0
USD  RABOBANKE HIDERLAMD Rk 1448 £4 HISTSY4SS0EP 21-24.02 2T B 100 00000 1210 5425 [
S0 SANTAWDMR WOLDWeGS US4 BC 5 AOTEAME 220509 26 3 SO0 00000 1 476 47433 (B
e ————.— S— - —
IRV 7 1286 Ln
Taunsl Neatist, Tasling rote & THS ALEAS 1.73
Medium term notes, fixed rate
AUD
AUD  WORLEY THANE Il SERVICES PTY TC-REG-S 5 S5000% 73121028 200 000 00 Sz1anrds [T
TOTAL AUD 5t (]
Total Wil chwn Bt it foed Fata 517 BOEAS. ]
Pedium term notes, floating rate
(V1]
HE_E “p EEPJ‘ 1 iglwm I3 0R2T A Toh 0o 2o 4 U qH ig .n n
TOTAL USD A Ui BEEIE 18
| — — —
Tolal Misdonm Bt aati, flasEng rie 4 LEF BREAA [.81]
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Valuation in USD
uUnrealized gain (loss) on
Futures' Forward At A%
Cuiantity/ Exchange Contracts’ ot net
Description Mominal Swiaps [Note 1) aseets
Bonds, Hxed rate
EUR
EUR  ARDAGH METAL PACKAGMG MMANCE | S48 J.00000% 2 10709 14 500 000.00 dB FIE 0D 042
TOTAL EUR A1 T3EO3 0l
usD
USD ANDEDW W MILLON TOUNDATIMTWE G54 TO0MN 20.01.08.27 Bl 00000 517 PSEIT (]
WSO (MTERSTANE POWER 2 LAGHT €0 ) BOGO0 1501 04 B 1D B0 20 1808 51098 ()
S0 WATHOMAL RUSAL UTLITES COOPERATIVE 0.3 S000% 20- 150038 0D 0000 14 25787 ool
S0 WOATHERN STATES FOWER C D 4 SD000% 22-01 0652 550 00000 d5] PEEGE L]
WSD  SCE RECOVERY MUNDNG LLC 4 B4700% 2+15.06.40 1 ¥50 000,20 1385 K25.t9 006
WD SOTRAWESTERM FUBLIC SERACE 3 750006 16 15 045 SO0 B0 00 8D ] GG (0]
— I — — —— — ad
TOTAL USE 3 955 S5016 017
Tanst Bands, led e A A S XL
Bonds, fleating rate
usD
WSO SLENTRE GROUP TRLST £ Ph- I8 SL0E 5 1255 ARR 3024 05 B0 3 A 000 1 52 BETAD 0oy
— I —_
TOTAL LD 1650 H4TAD 047
ookt —
Tatmd Bovnds, 1o g fan 1 652 HATA0 L
Total Tranubees bhe piun e snd moossy maried mlnmani traded an anafser rguisbed marks) 138 474 BAT.O0 547

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

Pledium term notes, fixed rate

AUD

AuD VICMTY CENTRES TRUVST-RIG-C 4 §3T00% 22-00.06 28 | SO0 00000 G810 361 45 00
— SRS SEEREE

TOTAL AUD i l_lui L]
Tortad Madonw formwn mrod e, fmed raioe S0 551.4% L]

BMunicipal Bonds, Fixed Rate

usD

(314 CAUFDENM HESLTH FACILITRS Fival LG 4 19 000% 73-G1 06 17 2 SO0 00000 i Eﬁﬂl‘!g 01l
TOTAL LSS 2 515 BEE S ail
Tolad Municipsl Booady, Nimed Rabe 3 AT AL B o
Teita) T v i b e Sl s el TV ey T o ST T T (it g T et

shok mm 2l ol Rrachod G i e Eullwml\'lﬂk 3 l_[ﬂ-z*ﬁll 015

Derivative instruments not listed on an offidal stock exchange and not traded on another regulated market

Options on interest rate swaps, dassic-styled

usD

USED  BOASUASTION RS CALL ) MS000% 23-11 0721 -0 DD £ -0 oo
WSO BIOASWAFTION RS PUT 3 780005 21310723 -0 DAL 00 -0l 0.0
wip BOAAWEITION R PUT 365000 10-1 00l 3D <0 000 00 Mt 0
] DO FTION Bf CALL 3 S0000% 23 10.08 11 -l 06, 00 -BITAL 0
WD GUEAAPTIOM RS CALL DI5000% 30-18.08.2) -Ah ok 00 -13E 5k [T
WD GUOMAPTIONM RS PUT J80000% 311508 33 -800 D00 50 FRIELE 00
WED A D RGANDMEFTI N BS PUT 3 TEIG0M. 232 | B4 2) <1 Shb 000 00 £ 1R Ty 00
WD AP D RGANSWAPTION B CALL ), JE000N 23-21,00 10 <1 50D 00020 14320 oo
USD % LORGAN/RAPTION B CALL 1 AGH00N 33 20,00 1) PO e i Ll pIn
WD @ MDRGANSWATTION BS FUT JA0000E. 13-2804 13 -BO0 Do 50 A aring [
WS BARCLAYSANWAPFTION IRS CALL ) SO000 231808 23 ~400 DR 0 5129 L0
0 BARCLAVEAWAFTION IS HIT 3 $0000% 3328 8. 1) a0l hish b6 i Baddd )
TOTAL WSR =11 i1 d.g
Tona! DEnand &% rike e | Fals Swa rk, nss etTyhod aki S5 D LoXe ]
Tkl Berfwabvi i mitrumonts nod Inted an 50 oMol sléck axchaags and nat fraded oa Snalher regulaied marel il T &
Teila] AVPSTTANI I e e 1394 M 50657 5 57
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Valuation in USD
uUnrealized gain (loss) on
Futures’ Forwamd At A%

Cuantity/ Exchange Contracts! of net
Deseription Mominal Swiaps [Mote 1) assats
Derivative instrumernts
Derivative instruments listed on an official stock exchange
Financial Futures on bonds
EUR_ EURED ETF MALY GOVERMMEMT FUTUSE 07 (523 -162.60 114 26828 0o
fuR BURC-BURD FUTURE 07 5630 -B01.00 1670 bl 74 oor
(41} BURD-BORL FUTURE OF 0523 -Jak oo MG g4 LL
EUR_ EURD-STHATZ FUTURE 076923 -585.00 280 35445 0ol
EUR_ EURD-BLNL TUTUSE 0705 20 13580 470 83T 55 0o
EuR CURD-0aT FUTURE ©F G2} 4160 <B4 PrAA L]
GEF  LONG GILT PUTUAE 2T 08 23 117,80 ~184 440 15 0.6
uip it Sl TREASURY WOTE FURLRL 1% 08 12 1 377,00 -1 G 400 88 =01l
= JaraN GOVIRMMENT 197 ROND GOSEN TUTURE ¥E 0% 23 ~E3.00 28 GoRAS (]
USD WS LONG BOMD Uk 3008 23 1580 -6 TARBY oo
win Wi DOYR LTS NOTE MUTISRE 30 0% 23 8000 250 0TNE4 oo
WIB % IvE TREASURY NOTE FUTUIRD 3% 00 20 IR0 -1 674 1PE 2T 00
uig 1% 1R TREASRY NOTE FUTuRE J008 3 S200 -1 563 AT T Bt
USD L WUTRS LONG BORD (CET} FUTURE 200923 34000 L% ST 02 -0
TOTAL Finanoial Fulunes on Gansiy <} 81 431,00 ﬂ._i-l-
Tons! Derrowtve dnsiruments [sted an an ablical o suchssge -3 BT 43103 L1
Derivative instruments not listed on an official stock exchange and not traded on another regulated market
Swmps and forward swaps on Interest rates
Wit CMGROUMKTERDET RATE Baved B0 Ay’ 1 TI000% 22-15.06702 =18 D00 060 00 3 DGR 6
Wik CMGROUPKTIRIST RATE favad Te BEC LOFR QUM 22-15 00330
USD  CMGERIURHTERIST RATE SWAP TP PaY 1.75000% 22150652 B 300 00000 1567 WIS 00 0o
USD  CTESROURANTEREST RATE SWaP TP REC SOFR O 22-15.0852
EUR  LCHANTEREST RATE SWllk TF B 2 SO0000. 33-20.08.53 & D00 00000 ~238 BER 5 00l
EUR_ LCH/NTEREST RATE SW7 TF EM RECEMER 20150052
USD  LCHAMTEREST RATE SWalk TF BEC 3 SODGDE 23 F000 38 SO0 D000 -1z 58T 0o
USD CCMANTEREST RATE SWollk TH By SOFR Cv 3310.00. 28
EUR  LCHANTIRDT RATE Swadk TF BOC 3 DODGIS 20:20 09 78 17 Ml 00000 =152 B4R 12 0.0
[UR  LCH/NTIRDS RaTT Sk T0 B B 2000 0. 26
Wit LEH/NTERE T RATE Swaik 100G 3 S0000W. 2021 06. 30 2§00 00000 <51 50hd oo
LS LCMANTIRIST RATE Sweadk TH R SOFR Cv 3 332 05 10
TOTAL Swans sad forwa nd vwaps on iviarent rites 4 230 ATRST 018
Temad S i L AL UPaLE e b 601 8 Sl SRS s Chackge A Al 1 adied &0 Analher g ulitiel ma ke # 380 2TAST 018
Tokat hwm:mvw A AT 54 ood
Forward Foreign Exchange contracts
Currency purchamed/Ameunt purchased/ Cumrency sold/Amount sold/Maturity date
[ o5 M an 1] HT BARR0D B4 185023 -1 255 A 55 LAl
EUR 152 756 0 ey b B33 D000 285023 8 377 [
Uk 263410 [ 12 EME AN IRI02) % BET 5 T
R £ 11645 il 151 4l folin b PR h) 17 3% o b
uin V6507 7 S0 0 L] 155 873 2080 P - 448 70T b4 By
wig 100 D00 EU® B SP7 Rl 4 A.100) -6 20603 0o
EUR [ THES [ 12 535 00D 283 154 70145 ool
uso 7387 00000 [ B T63 E62 51 JA202) 14 11356 Lo
EuR A7 41656 Alsl Ll 2E2Y 143747 1
uss £ S 0 B0 uE § P8 3971 1R300 -1 BTEAZ 000
EUR 4 887 § 18 82 [0 § 434 D00 00 282023 £ 496 16 [T
LD 53 450 D BD [T A1 DD AA302) -5 534 34433 033
usn T S 0 ik I NEAI R 343022 -1 BTAAT o
GRF T D0 00 ik SR ITLED 21027 =3 345 oo
EUR 153 117.05 GiP 138 DO 282023 2805 [T
s 2 3000000 Bk 1 067 J574% 282023 +12 441,94 1
EUR 1 S50 D00 0 UED 1 58 E17.05 282023 3 20TRE [
Uk S0 0 0y GE# 437 895 00 3A ) PFRED oo
EUR R AE0.5B Al 1 DO O00T 282023 f 75589 00
ELER 7 15803771 [ & B D000 242023 £27352 oo
5D B 0000 00 Uk TANBSILET 282023 SR ool
Uk 5§ 07450 55 LSl § §73 L0000 2423003 « 110 BFS B [T
Wit 1 3 D0 00 LR 1 15EAGR 4 8102 00150 6o
GEF 12000000 EuR 14 10724 182022 FEFT [
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Valuation in USD
uUnrealized gain (loss) on
Futures' Forward ata%
Guantity/ Exchange Contracts! of net
Desription Mominal Swinps [Wote 1) assats
Forward Foreign Exchange contracts (Continued)
Currency purchased/Amount purchased/Currency sold/Amount sold/Maturity date
EUR o 059 20215 S0 4 B E Q0D 2RI 51 31441 oo
158 1 O Dol [T [ A [FEAT ool
cur B4 2001 1610 i TES DO Do D FREID2) & BB 201 A% <0 36
(A1) LYAEIE DT A2 {141 55 O 00g00 e 11 534 APl <0 49
GEF TN 2 8 580 3E s 145 T3 D00uteD 5 A2 -2 434 IT 96 =00
Y 204 5dd BEA 00 [ [T 75 A2 +4E0 39| 5§ 00z
EUR 187 400,50 R 168 Gl el 2RI ST [T
] B D00 0 00 i 5 3B 15787 FAIEY 1) 23537 Bol
EUR. S BB B8 [ 528 000D 181023 -7 50006 0o
EUR 145757075 =4 B 375 D000 283023 ~852 BET 06 002
EUR J4 IS EED D L 2T DO D 2582023 +4T) 0T hag =002
Tad N2 182 100 00 sl 130 00D 15 A I 2 110 Lo
Gip 4 Ty 13 5 [ b TG QOG0 Fall Forh) -2 ARG (1]
CHE A0 107 220,00 usn AT 000 D00 7582023 500 BT IED -0
5o 22 470 000,00 U 20023 174.93 2R3023 191 4498 0o
WD 1 55 Dolelk 3 LR 1733197221 TEIRY M oRDae LDy
R 155 982 18 air 125 LoD & ALY -1 7185% L
(1] | %3 100 Y LAk | B 0700 pLE %] -3 001,54 00
[F31s] a 555 33m oir 3 A5 S gD pLE %dvra ] 1] B8 BB L
s0 529 BSS 39112 [ 477 B0 00000 318 202Y 1277 55819 [TE
(] ¥ il Gl fuk T H) AT oAy 16 ST ar Ll
i I 000 (1L 1 Y 71758 iRy 5 0RN Doy
Gk B 127 50520 U B 106 S50 AN 51 a6Tad 0oy
EUR 84 105 5500 aif B2 145 F0G0 5 53023 -5 GOA.2 3 oo
uin I EAL R 50 uk 150 B8l 4408 5 S22y 3 Tl BE1 1R 0z
EuR OO ERG £ M8 LIE 2170 18 B3I ES 212N =1 M R <612
EuR B30 450 [y B 55 QOGS 3 AIOEY B2 TBB AT Bo%
i Sl BT 00 U BB 11045 A1 =11 FpR A8 0og
FUR £4B 110,45 I 55 5A4 33 10D 553008 11 61665 nob
win T DD D uk 1802 PE15 S HI2Y 226511 ooy
(A1) 0} pI2 5180 LEE 1 Gl EGBE2 S 202 <18 00150 by
EuR (RECEEIN) ALl 1 98 D008 5 5 300N -7 E1A6 oo
uED 121 572 70780 [T} 154 158 EE2.15 5 50028 BBE 151.77 ool
Tans & A Beseign Buch =i ¥ #F 000 =141

Dheer assits and 1@ DR ke 18 3FT 1TRAA aTa
Totsl ned Mieh 3 RG5O 140 1004

= g al 31 July 2023, cash amounts serve a8 coliateral for the ceuntenparty Barclays London for an armount of USD 11 02550, Citbank for an amount of USD 6 226 005.00,
Goddrnan Sachs for an amount of LED 2 436 63550 and JP Moman for an amoont of USD 1 616 338030
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2022 31
2022 31
2,604,732,614.09 383,078,026
(235,172,369.85) (34,586,800)
2,369,560,244.24 348,491,225
50,479,027.06 7,423,951
33,023,194.06 4,856,721
686,438.78 100,955
1,485,881.85 218,529
13,580,220.50 1,997,243
799,920.00 117,644
67,023,183.00 9,857,100
839,031.50 123,396
2,537,477,140.99 373,186,763
(14,810,747.83) (2,178,217)
(3,442,805.32) (506,333)
(4,352,782.32) (640,164)
(1,000,344.40) (147,121)
(5,287,970.28) (777,702)
(19,768.30) (2,907)
(34,797.85) (5,118)
(5,342,536.43) (785,727)
(28,949, 216.30) (4,257,561)
2,508,527,924.69 368,929,202
2022 31 214,126.50 346,681.00
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2022 11 2022 31
43,717.92 6,430
14,508,363.18 2,133,745
202,118.33 29,726
4,544,350.00 668,338
19,298,549.43 2,838,238
(317,520.34) (46,698)
(5,287,970.28) (777,702)
(148,101.94) (21,781)
(48,247.26) (7,096)
(161,860.58) (23,805)
(5,963,700.40) (877,081)
13,334,849.03 1,961,156
(12,744,350.69) (1,874,312)
(5,450,947.37) (801,671)
12,472,988.32 1,834,402
(32,016,929.53) (4,708,730)
(386,136.93) (56,789)
(5.679,060.12) (835,219)
(43,804,436.32) (6,442,318)
(30,469,587.29) (4,481,162)
(234,163,014.27) (34,438, 355)
(1,009,355.58) (148,446)
(14,810,747.83) (2,178,217)
67,023,183.00 9,857,100
839,031.50 123,396
(182,120,903.18) (26,784,521)
(212,590,490.47) (31,265,683)
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2022 31

50
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UCITS
UCl
UCITS Ucl
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2022 31

2022 31

1.019650
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0.90 0.22

0.90 0.12
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KIID

KIID

UCl UCITS

KIID
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2022 31

0.05
0.01
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2022 31

332,876,731.26 452,203,655.30

206 675.00

55,977,212.62

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

TER

0.58

0.59

12 TER
TER
2022 31

107,653.31
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UCITS
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UCl

SPDR S&P 500 ETP TRUST-S1

0.09

10

2022 11

11

12
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13

14 QOTC

0TC 0TC

01C

0TC

0TC
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0TC
0TC

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

100.00

0.00

0.00

100.00

0.00

0.00

100.00

0.00

0.00

100.00

0.00

0.00
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2022 31 2022 31

2022 31
2022 31

2022 30
10
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Statement of Net Assets

ASSEEs

IrmRmeEnls in s ourited, oosl

I Aments in seountss, unmahded apprecation (depreaaton)
Tetal svefimens in securiies (ot 1)

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

Recerable on seounmies sales (ot 1)

Recerabie on subsonptions

Inierest receivabie on secunlies

Griner receivables

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

Total Azsets

Liabilities

Unrpalzed boss on fnanoal fulumes (Note 1)

Bank overdnaft

Payable on jecunties purchases Mote 1)

Fajable on redmptiond

Provasions for flag fee (Mote 2}

Provasicns for Lioe & aboanement Mot 3}
Prowisions for cther commissions and fees (Node 2)
Todal prowssons

Total Liabilities

MNet prets at the end of the period

Statement of Operations

Income

Interest on liguid assets

ImviErest on seourilies

Imlerest received on swaps (Mote 1}
Cither income

Total income

EXpenses

It paid o awaps Mot 1)

Flat fee (Mote 2

Taxe d'abonnement (Note 33

Criner compispond and fees Note 23
Inmerest on bank everdralt

Total expenses

Het Income (loss) on investments

Renlized gain (lost) (Mete 1)
Reafized gain floss) on market-priced securitses without options

Readized gain (loss) on yweld-svaluaied secunties and mon ey market instruments

Reafized gain lossh on Enancial futures

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

Resadi 2o gatn Mosg on fmgn scchandge

Total realized gain (loss)

et realized gain (loss) of the period

Changes in unrealized apprecistion (depredation) (Mote 1)

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

Unrealized appreciation (depreciaion) on finandal futues

Urirealred appreciaton (depreciation) on fonward forsign echange contracts

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

Met increase (decrease] In net assets ac a result of eperations
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OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

usn
a.ranzz
ZE04 13281409

335 172 369,85

2 359 560 224,24
50 475 027.06"
EEREEERL A

G856 438,78

1 485 83185

13 580 220.50
TO0 SE000

67 023 183.00
839 03150

2 537 477 140,99

-14 810 747 83

A 442 80532

< 357 18232

1000 3ea.40
5 287 970,28
-19 768,30
-34 797 85

5 HI536AT
<28 B45 216,30

2 508 527 524.69

uspD

11.3.2023-31. 72022
43 11782

14 508 363,18

M 1ass

4 544 35000

19 29€ 545.43

-317 520,34
& 187 $10.28
-l 100,54
-4 24136
-161 860.58
5 563 100.40

13 334 845,03

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

32 (6492953

-386 136,93
-5 679 (60.12
-43 B4 436.32

-30 465 587,29

-3 16301427
1 (09 355,58
<14 810 74783
&7 (23 18300
83903150
182 120 %0318

-112 590 490.47
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Notes to the Financial Statements

Mote 1= Summary of significant accounting
polides

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

a) Cakeulation of the Net Asset Value

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

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

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

bl Valuation panciples

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

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

6

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

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

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

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

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

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

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

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

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

The Company 5 authonsed to apply other generally
recognised and auditable valuation criteria in goad faith
in order to achieve an appropriate valuation of the net
assets if, due 10 extraordinary circumstances, a valuation
in accordance with the above-mentioned regulations
proves 1o be unfeasible or inaccurate,

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

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

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

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

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

sty Bdanager Acees
Arnis report and audited financial statements as of 31 July 2027
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(ch a subfund is expenencing a net subscription position
or a net redemption posrion on any valuation date; or

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

The dilution adjustment will involve adding 1o, when the
subfund is in a net subscription position, and deducting
from, when the subfund 15 in a net redemption position,
the net asset value per share such figure as the Board
of Directors considers represents an appropnate figure
io meet dulies and charges and spreads. In particular,
the net asset value per share of the relevant subfund
will be adjusted {upwards or downwards) by an amount
which reflects (i) the estimated fiscal charges, (i} dea-
ling costs that may be incurred by the subfund and (i)
the estimated bidfoffer spread of the assets in which the
subrfund invests. As certain stock markets and junsdic-
tions may have different charging structures on the buy
and sell sides, the resulting adjustment may be different
for net inflows than for net outflows, Adjustments will
however generally be limited 1o & maximum of 2% of
the then applicable net asset value per share, The Board
of Directors may decide, in respect of any subfund and/
or valuation date, to apply on a temparary basis a dilu-
tion adjustment greater than 2% of the then applicable
net asset value per share in exceptional circumstances
{e.g. high market volatility and/for illigquidity, exceptional
market conditions, market disruptions, etc.) where the
Board of Directors can justify that this is representative of
prevailing market conditions and that this is in the best
interests of shareholders. Such dilution adjustment is cal-
culated in conformity with the procedures established by
the Board of Directors. Shareholders shall be notified at
the introduction of the temporary measures as well as at
the end of the temporary measures via the usual com-
munication channels.

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

For all subfunds the swing pricing methodology s
apphed.

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

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

63
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¢} Vaiuation of forward foreign exchange contracts

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

d) Valuatron of financal futures contracts

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

e Net realized gamns (losses) on safes of securnihes

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

f) Conversion of foregn currencies

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

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

Recewvables and payables from foregn exchange
transactions are netted.

# income recogrstion

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

k) Swaps

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

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

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

Mote 2 = Fees and expenses

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

acquisition. Muilti Manager Access hmr;::i !:m-:up:;
[paranrum)  (per annem)
gl Accounting of securities” portfolio Iransactions — EMU Equites Sustairable™ Facet DO D7d%
The securities” portfolio transactions are accounted for e e e D505 7T
the bank business day following the transaction day. TEMI Eqits Simtrabie® CEF edged Fare e e
h) Combined S - EML Equives Sustairable * USD-hedged Facc 0.50% L%
The combined financial statements of the Company oo fesier Swlanable’ P it A%
are expressed in EUR. The vanous items of the com- ZfuropesnEqube:Fac — pa
hined statement of et assets, combined statement of —5ren Sodd and Sunainable Bands F-acc D.50% n.2%
operations and the combined statement of changes in  —Green, Socid and Suainable
net assets as of 31 July 2022 of the Company are equal  —o CHThedged Pace i i
to the sum of the corresponding tems in the financial ?ﬁﬁ:ﬁ ;f';;"““‘ Py G
statements of each subfund. s e e e
Borsds GEP-hedged Face 0.50% 0.20%

The following exchange rate was used for the conversion oo omre
of the combined financial statements as of 31 July 2022: Boruk JF°Y- heged Foace 1.50% 0L12%

- Green, Socd and Serainable
Exchange mte Bonds CHF hadged Fds 0.50% 0.20%
EUR 1 = UAD 1.014650 = LIS Equaties Fraoc’ 130%: 0.99%

— U Equewes CHF-harddged Face® 1. 30r% OLET %%
i} Recervable on secunbes sales, = L% Enuitirs EUR hecdpad Fact! 1,30% [87%
Paﬁme il SEE"U.I'T!'.I'E'S purchases " - U Erpates GEP-hadged Foace” 1L30% 0a7%
The position “Recevable on securities sales” can also - e s e
include receivables from foreign currency transactions.
The position "Payable on Securitios purchases” €an alsn e o et eas
include payables from foreign currency transactions.

It MR agEr Aociss
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In accordance with the table above, the Maximum Flat
Fee covers the following fees, costs and expenses of the
Company, each subtund and class:

— fees, costs and expenses of the Depositary;

— fees, costs and expenses of the Adminstrative Agent;

- fees, costs and expenses of the Management
Company;

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

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

- fees, costs and expenses inrelation to distnbution activ-
ities relating to the shares of the Company {(including
the costs and fees incurred in maintaining registration
of the Company in foreign countrnes with competent
authorities),

Certain Portfolio Managers are authonsed to open and
maintain research payment accounts (each, a “Research
Payment Account®) established in the name of, and con-
trolled by, the Portfolio Manager andfor its affiliates 1o be
used for the purpose of purchasing Investment research
services from brokers or other third party research pro-
viders. The Research Payment Account waill be funded by
the research charge and payable out of the assets of the
subfund. The research charge shall be subject to 8 maw-
mum annual imit calculated by reference 1o the research
budget agreed in wnting between the Portfolio Man-
ager and the Management Company on an annual basis.
Shareholders may obtain information on the budgeted
amount for research and the amount of the estimated
research charge for each subfund from the Management
Company upon request,

Operation and administration expenses of the
Company

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

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

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

- the fees, expenses and all reasgnable out-of-pocket
expenses praperly iIncurred by the Company;

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

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

Mty Bdanager Acees
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not printing} annual and semi-annual reports and such
other reports or documents as may be required under
applicable laws or regulations;

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

Performance Fee(until 11 February 2022)

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

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

For each Calculation Period, the performance fee rate
will be equal to 20 per cent of any New Net Relative
Appreciation as at the end of such Calculation Period.
The “New Met Relative Appreciation” calculated ateach
valuation date with respect 1o the relevant subfund
shall equal the amount by which the total net assets of
the relevant Portfolio Manager's sub-account (after the
deduction of any fixed portfolio management fee and
befare the deduction of any accrued perfformance fee)
{the “Total Met Assets") exceeds the Aggregate Bench-
mark Amaount, adjusted for any Loss Carry Forward.

13
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The “Aggregate Benchmark Amount” attributable 1o
the relevant Portfolio Manager's sub-account, {either
during such Calculation Period at each valuation date
or as at the end of such Calculation Period), shall be
equal to the sum of the Benchmark Capital Amount
and the Period Benchmark Amount.

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

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

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

Mult Managir AcCess
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valuation date in the first Calculation Penod and at the
end of the first Calculation Period shall be zero.

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

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

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

Multi Manager Share cass Amournt Currency Fee
Arcess

= LIS Equaties F-aic! 34141 D DA%
= LI5 Equities =L dast! AL L] 000
* om0

MNote 3 - Taxe d’abonnement

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

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

Mote 4 — Distribution Policy

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

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

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

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

summarised as follows:

a) Financial Futures

Multi Manager Access Financial Futures Financial Futures
on bonds on bonds
[bought) {sold)
—Green, Soosl and
Sustainaie Bonds 32 ETETIN26USD 457 203 655,30 LSD
Multi Manager Arcess Financial Futures Financial Futures
on indices on indices
(bought) {=ald]
— ENIL Equitnes Suftamable™ 3 850 C30.00 EUR - ELIR
= Green, 5ol and
Sustanable Bondd 206 BTS00 LISD - LE0
= LS Equaties 206 61500 IS0 - LS50

* Ry Mk MR A = EMU Eguies

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

size*market price of the futures),
b} Swaps
Mult Manager Arcess Credit-Default Credit-Default
SR -Swaps
[Beug! (=]
=Green, 5ocal and
Sustainable Bondd -USD 85977 21262 UAD
Bull Manager Atcest Swaps and forwend  Swaps and torward
swaps on interest swaps on interest
rates [bought) rates (sold]
= Gareen, Sooal and
Sustainable Bonds 28 300 000.00USD 19 373 350.00 USD

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

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

Average of net assets during the period
under review

&7
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The portfolio turnover statistics are the following for the
penod under review,

For the financial vear ended on 31 July 2022, the fund
incurred transaction costs relating to purchase or sale
of investments in securities and similar transactions as

Bt Mansger Accedd PR follows:

= EPAL) Equities Suftanatie™ 5544%

= Eurcpean Equiies S6.06%  pauld Manager Arcess Transacticn costs
= Gfeen, Socrl dnd Sertanable Bondd 19,53% — ENAL Equities Sustamabie® 1 625 BO7,82 ELR
= U5 Equities MLEE g moean Equities 321 BS5.6A ELR
* b ety MabiMarm gt oo MU Byuie — GMeen, Socal and Sustainable Bonds 107 £53.31 LBD

Mote 7 - Total Expense Ratio (TER)

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

TER for the last 12 months:

Pulti Manager Access Total Expense Ratlo (TER)

— EML Eiibies Sustamabie® F-acc! 0.16%
= EMIU Equities Sustamable™ CHF-hedped F-acc! 0B1%
— EMAL Bquites Sustamabie™ GBP-hidged F-acc! 0. &5%
= EMU Bguities Suftamable™ LISD-hedged F-acc! 0Bl
= EMU Equities Sustainable™ F-LiKdist . 78%
= Eurgpean Equites F-ace! 0.90%
= (areen, Social and Sustamable Bonds Facc 58%
— Grpen, Social and Susisinable Bonds

CHF-hedged F-acc 058%
= areen, Socil and Sustainable Bonds

EUR-hedged F-ace 0.58%
= (ween, Social and Sustainable Bomds

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

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

CHF-hedged F-dst 59%
= UE Equities F-ace’ 0.56%
= U5 Equities CHF-hedged F-aco' o0
- L% Equities ELIR hidged F-ace! 1.00%
= LI5 Equities GBP-hedged Facc' 1.03%
— LIS Equeties F-UsCdist! 0 09%

™ e raerly b A i et oo, - DML Equsitios
" S e B0

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

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

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

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

1]

= L% Equities 1 798 F37.65 LISD

* femranly Mg b MR g Motwa - BN E i

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

MNote 9 = Investment in other UCITS and/or UCls

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

Investrment Fund
SPDR S&F 500 ETF TRUSES

managerment fees
09 %

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

Mote 10 - Subfund and share cdass name change

1) Subfund narme change

The following subfund name change occured:

Previous name Newy name Date
Multi Manager Arcess Mulli Manager Ares

= EMIL Equitiees = EhLI Eguities Sustainable 29,10 2021
2} Share class name change

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

Previous name NiEw name
MUl Manager Acess It Manager Aess
= EML) Equaties B = ENL Equities Suslaenable Face

Iuls Manager Aooes
—EMUI Etjurties B (CHF hedie o}

Iyl Parager Aceds
— EAL Egisties Sustanabln
CHF-hedged Facc

il Marager Aoeds

PAUll Manager ALCE S

= EML Equeties Sustainabie

- P
EML Equeties B (GEP hedged) GBP-hedged -acc
Pully Manager Aoces Myt Manager Aess
= EML Equities B (LUSD hedged) = Bl Equaties Sustainable
LISD-hedged Facc

BALlE Mananer Aoress
= EMLI Equities A

Iviuhi PAanager Aoess
= EMIL Equities Sustainable F-UK dist

Ml Managier Acciss
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Previous name Mews name
ML Mananir Ao It BAananger Acoiss
—EBuropean Eguilies B —Eurmpean Eguitios F-acoc
Mt Manager Afcesd MUl Banager Acteds
=5 Equiies B =15 Equrties F-ag
ML Mananee A00ess hut BAanager Acoess
=S Equities B (CHF hedged) = LIS Equities CHF-hedged F-ao
Rt Manager Acesd Iyl P e ACoiss
=% Bguilies B{ELR hedged) = LI% Equitsgs ELIR-hedged F-ac
Mulli Manager Access Iuth Blanager Access
= Li5 Bguilies B {GBP hedged) = % Equities GEP-hedged F-ac
Multi Manager Access hdult Manager Acoess
— 5 Egudties A = W15 Equities F-Udis

Mote 11 - Defaulted securities

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

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

Multi Manager Access — US Equities

Share Currency Humber
COPMONWEALTH REIT [1:7) 75 D000
FIRET HICRIZ0N MATICIMAL CORF-CiR, T:7) 115 861.00
Mote 12 = Event

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

The necessary measures were put in place to at all time
comply with applicable laws and regulations, in particu-
lar but not imited 1o the most recently enacted sanc-
tion regimes in the EU, Switzerland, UK, US and United
Nations (LN} As serious trading limtations beyond sanc-
tioned Russian securities have been experienced, fair
value pricing is apphed for all relevant securties where
price quotes {if available) are not considered reflective of
their current market value, The subfund Multi Manager
Access — LS Fguities*  was impacted by the fair value
decision taken.

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

* L B B e e FIF
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Mote 13 — Applicable Law, Place of Performance and
Authoritative Language

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

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

If the Company enters into OTC transactions, it may be exposed to rsks related to the creditworthiness of the
OTC counterparties: when the Company enters into futures contracts, options and swap transactions or uses other
denvative technigues it is subject to the risk that an OTC counterparty may not mest (or can not meet) its obligations
under a specific or multiple contracts. Counterparty risk can be reduced by depositing a security. If the Company
1s owed a security pursuant to an applicable agreement, such security shall be held in custody by the Depositary in
favour of the Company. Bankruptcy and insolvency events or other credit events with the OTC counterparty, the
Depositary or within their subdepositarycormespondent bank network may result in the rights or recognition of
the Company in connection with the security to be delayed, restricted ar even eliminated, which would force the
Company to fulfill its obligations in the framework of the OTC transaction, in spite of any secunty that had previoushy
been made available to cover any such obligation.

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

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

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

Subfund uUnrealized gain Collateral
Counterparty (leas) received
BAulti Manager Access = EMU Equities Sustainable*=
UBS AG -H27 305.27 EUR 0.00 ELR
Bulti Manager Access — Eurcpean Equities
Citibank <2549 EUR Lo EUIR
Mult Manager Access — Green, Sodal and Sustainable Bonds
Bank of Amenica 534 023,52 USD D00 S0
Banthays 9538 IO USD .00 Ush
Bedh Secunties Eurg 1801641277 LISD 20 390 000,00 LISD
Citibank BAS BES A0 LUSD 000D
Goldman Sachs 4 063 337.55 USD 4 364 108 D0 UED
IF hicrgan 7815 295,20 U50 7 73% 143 50050
Mg an Stankey 33 21276350 0.00 S0
State Street 06 B05.73 USD S50 000.00 uUsh
LIBS &G 27 816 73564 LISD .00 UsD
Pulti Manager Access = US Equities
LIBS AG 5535 986,35 USD .00 5D
D bt o il o ol sl e vk P e ] o8 (P L ke i i o Jusl s By e ) B e e O] b Ot fe e lnal v e e B B iageren | P rad ol ks
*= bpmedy Wl Masages Amest = A0y Eguities
Compesiton of collateral recelved by type of assets Welghtis
Pulti Manager Access — Green, Sodal and Sustainable Bonds
Boda Sequrities Euo
Cash 10000
Bends .00
Equity Qo0
Goidman Sachs
Cash 16000
Bonds (1]
ity 11+
JF Morgan
Cash 10000
Bends ]
Equity 0.0o
State Street
Cash OO0
Beonds e
Equity .00
Multi hdan aner Aocess
Al report and sdited finanaal satemients as of 31 July 2082
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Securities Lending

Counterparty Exposure from Coflateral Breakdown
Securities Lending as of 31 July 2022* (Weight in %) as of 31 July 2022
Multi Manager Acoess hMarket value of Collateral
securities lent (UBS Switzerland AG) Equities Bonds Cath
= EML Equities Sustanable™™ 204 22958378 EUR 213 420 457 83 EUR 21.29 a.n Xk W]
— ELroperan EQuities 14 672 531,07 ELIR 15 337 #3584 ELIR 21.29 | 000
= LI5 Equeties B8 067 441,85 USD 92 (30 708.54 USD 21.29 8. 000

* Tha pricieg weed snchasge s mfarmation bor e Cowtie pa iy Lipatare & obls e diecily Dom e secud e bnding sgenl os 1 kily 2002 and Aeece. & maghi diler oo ihe cbning e ad sxcRange mim o bor i
om0l ther fini v e et wnol B9 0y 2022
= lyrmady ki bl niger Axess - FA Fgutes

Muki Mansger Avcess Mulki Manager coess Mubki Manager dcoess

- EMU Equities - European Equities = U% Equities
Susainahle”

Secusities Lending
reeRLES 1 308 704 35 LR 7066053 ELR 335 0T 10 LD
Setitied Lt ing
o 550 481 TS ELR 28 28421 ELR B34 23084 LeD
Wit Securities Lending
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2023 10
2,173,277,016.43 319,623,851
20,926,477.43 3,077,657
2,152,350,539.00 316,546,194

7,868,986.6910

234,655

91.49 13,455

9,054
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9,992,394.1040 803,083.9110 9,189,310.1930
2022
240,685 18,200 222,485
811,666.4480 1,715,773.4340 8,285,203.2070
2023
7,030 45,070 184,445
247,345 3,540 243,805
2022
247,345 3,540 243,805
11,770 15,660 239,915
2023
11,770 15,660 239,915
2022 10 2022 10
2022 13
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1993
2002
2007
2010
1915
2013
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2023
1993
2002 12 20
2007 13
2010 12 17
1915 10
2013 12
2011 61
2009 65
2013 39
2010 2009
65
2010

Registre de Commerce et des Sociétés

Recueil Electronique des Sociétés et des Associations
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1959 2023

1,199 9,133 300 124 3,194
1959 1960
Pan Holding
Selected Risks Investments

Commonwealth and European Investment Trust
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27

1967 1968
United States Trust Investment Fund
2023 27
2,105 2,353 5,300
684 519
2023 27 1,643 5,300
834 947
2023 11 30 161.51
https://www.cssf. lu/en/Document/basic-statistical-data-on-ucis-fe
bruary-2023/
1965 19
1972 12 22
1983 20
30 1998 22
1999 1998 12 23
1.1
1988 1983
25 1915 10 1915
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1.2
1983 25 1988 30 1988
30 1988 30 85 611
2002 12 20 2002
2001 107 2001 108 2002
2002 12 31 2003
2002 1988 30 1988 30
2004 13 2007 13
2010 12 17 2010
2009 13 2009 65
2010 2010 12 24 2011 2012
2002 2002 2011
2010
2010 2013 15
2013 12 2013
2014 23 2014 91
2016 10 2016 12
2016
2021 26 561
2019 1160 2021 21 2021 12 845
2021 12
2021 26 2022 82 2010
2009
65 2021 12 15 2021 2261 2022
25 2023 2022 12 23
1.3
1991 19 1991
2007 13 2007 2007
13 1991
2007 2013 2007 2013 15
2017 2019 11 238
2019

1.4
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2016 23
2013 2010

2019 18 514
European Venture Capital fund
European Social Entrepreneurship Funds

European long term investment fund

2019 16
2010 12 17

2.1.
2.1.1. 2010

2010

2010 2013
2013
2.1.2. 2010
2.1.3. 2010
2010 41

2.1.4. 2010
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2010
2.1.5.

2010

2002
2.1.6. 2010
2.2.

94
2.2.1.
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2003 22 03 88 2002
41 2010 41
20
20
25
2002
2010
fonds commun de placement FCP , common fund
investment companies
2010 1915
2010 11 23 27 28 66
96 98 99 125
fonds commun de placement
2010 41
1134 1710 1779

1984 2010
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2010 12
2010 11

1,250,000

2,500,000

2010

2.2.1.1.
2010

2010 41 52

10
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10

2018 18 02

50

50

12
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14

11 512

11 512

10,000,000
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2011 30
11 512 2010 28 2011
2010 12 22 10

2010

2013 34

20 20
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10
10
10
20
59
2019 11 27
2019 2162
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2010
10
10 12 13
10
20
40
20
35
2009 65 2014
2019 2162

2022
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25

10

40

2013 34

20
11 15

12 10
100

10

35

10

20

35

11

30
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2022

80

10
10

35



13

14

30

20

212/280

35

2010

181
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10

11



15

16

17

13
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10
10
2010
25
10
10 13
16
10 11 12
10 11 13
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13

10

2010

15



2010
18
19
20
2010
2010

50

41
4

17

15

42
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10

10
15

2010

85
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21

10
2010
2010
1997 21 02 77
2021 18
2007 2007 19
2007 16 2007 16
2002 2008
2008 11 26
08 380 2008 19 08 339
08 339 2002
2008 11 512
08 356
08 356

08 380 2008 11 26
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08 339
07 044
08 380
08 380
2011
19 10 049
2009 65
2010 43 2010 12 20
2010 12 20 No.10 2022
2009 65 2010
2010 12 20 No.10 5
2011 15
11 509 2021 28
10
2011 30 11 512
18 698
2012
22 14 591
2014 30
2014 937
13 559 2012
2012 832
14 592
10 049
14 598
2015 27 15 609

2015 12
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2007
21
2010
2010
No.10
27 No.22 05
2010 44
11 509
21 778
11 512
12 540
2014
14 592
2015 2365
2014 12
15 627



2015 12 28
2010
2016 10 11
2018 23 18 697
23 18 698
2019 30
2019 15
2019 12 20
19
10 20 740
2004 11 12
2010
2020 20 744
12 18 20 764
1
2021 30 21 779
2021 12 22 21 788
2021 12 22 21 789
d"entreprises agréés
346 2013 1286 2014
2010 1156
1272 22 795
22 805
2022 22
2019 02

12 22 810
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15 631

16 644

2018

2018 10

19 718

19 719

19 733
2020

17 650

2020

35 36 1952

réviseurs

345 2013

2019 20

34 45

2022 22

22 806

2022
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2022 16 22 811
2022 10 27 22 822
28
2023 24 22 831
2002 2010
2011 30
11 512 16 698
2011 12 31
14 592
2014 937
2010
2010 91
2010 1991 21
91 75 02 80
2.2.1.2.
2010 15
2010 16
2010 16 15

2.2.1.2.1 2010 16
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125 125
2010
2010 125
2010 125
2011 61
2011 61
2010
2010

30

126
125

89

88
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16

2013
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2010
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125

88
2013

2011 61
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16

125,000
625,000

2010 129
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16
12
16
2010
2010
2010 125
2010 88
2011 61 2010
125 2013
2013
2013
2013
2010 16
2010 104 2.2.1.2.2. 17
18
2.2.1.2.2 2010 15
101 124 15
15

1915 2010
2010 15
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2009 65
2009 65
2010
1993
1993
2011 61
15
2013
2013 2010
101
2013
2013
1993 37 37
575 2013
2006 26
2013 36

125,000

250,000,000
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10

11

250,000,000
2013 92
129

10,000,000

95

50
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0.02
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575

2010

15



12

13

14

15
16

17

18

2013 36

12

2010
2010

1915

1993

2010

2010

900

2010

116

18

16
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1993

2010

16

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

2010 15

2010
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50

50

60
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2009 65
14
2010 53
1993
2010
1993 37
37
2010
16
2010 15
2010
2018 23 18 698
18 698

18 698
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2010 15
2010 16 125 125
2010 17 2010 27
2013
2013
2012 10 24 12 546
18 698

18 698

2.2.1.3.

1993
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2010

2009 65
14 587 2014 11 14 587
14 587 91 75
14 587 16 644
2014 23 2016 18
2015 12 17 2016 10 13
2016 10 2010 2013
2016 10 11
16 644 16 644
14 587 2010
2018 23 2010
18 697
18 697 2010
16 644 1998 30

91 75 05 177
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18

18

2016 10 11

19

2010
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16 644

2010
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2010 17

18

1993

2010
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16 644 18 697
2010 2013 2013
2010 88
2010 2018
2018 2018 27
2010
2010 2016
2010
2.2.1.4.
2.2.1.2.2
2.2.2.
1915 sociétés
anonymes

1915
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2010
2.2.2.1.
2010 société d"investissement a capital variable
société anonyme
1915 2010
11
24
1915
2010
30
1,250,000 60
250
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2.2.2.2.

2.2.2.3.
2.2.1.1.

2.2.2.4.
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2010 33

2010 34

2010

2013 2010 95

2.2.2.5.

2.2.1.4.

2.2.2.6
2010 27
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23

12

2010

2010
2.2.1.2.2. 21 22

2009 65
18 698
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2009 65
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2.3.
1983
1983 25 1988 30
2002 2003 2007
13 1988 30
2010 2011 2012 2002
2.3.1.
2.3.1.1. 1915
1915
2010
société anonyme
2.3.1.1.1. 1915 420
30,000.00
2.3.1.1.2. 1915 420 15

1915

2.3.1.1.3. 1915 420 17
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2.3.1.1.4. 1915 420 19 420 23
25
2.3.1.2. 2010
2010
2.3.1.2.1.
2.3.1.2.2.
2.3.1.1.2.
2.3.1.3.
2010 129 130
2010 87
2013 58
2013
2011 61
2010 87

tribunal administratif

2.3.1.3.1. 1972 12 22 fonds d"investissement
1991 21 91 75
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2010 25 38 89 93 97
2.3.1.3.2. 1945 10 17 1983 20
Institut Monétaire Luxembourgeois
1998 22 1998 12 23
2010 2010 133
2.3.1.3.3. 2010 21
2010 150
2010 159
2014 11 26 1286 2014
1286 2014
55 159
163 2010

163
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1286 2014
55 159 163

2010 54

2010 21 2010 155 156
2.3.1.4. 2010
2010 129
2010 129
2013
2010 2010 88
2010 88
129 2013
2010 88

2005 05 177 2002 2010
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2010
2010 153
1915
2010 154
réviseur d"entreprises agréé
2004 02 81 réviseur
d"entreprises agréé
02 81
2010 155
97 136 08 348 15 627
2002 2010
1915 2010 fonds

d"investissement

2.4.
2010
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2010

2010 67

2009 65 78

2010 70 2010 69 2010

2009 65 41 2010 69
2009 65

20

2010 66

73

2010 73
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2010
2010 75

1915

2.5.
2.5.1.
2010

2.5.1.1

2.5.1.2.

72
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75
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40
2.5.1.3.
2.5.2.
2.5.2.1.
2010 145
1915 1100 14
Caisse de Consignation
““Caisse

de Consignation’”

2.5.2.2.
2010 143
2.5.2.1.

2.6.
2.6.1.
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2.6.1.1. droit d"apport
2002 128 2002 2008 12 19 2010
75
2.6.1.2.
2010 174
0.05
2010 174 0.01
2010
2010 174 2010 41
2003 14
12
2010 174 2020
18 2020 852 2019 2088
2020 852
2010 174
2020 852
2016 23 62 Institut des

Réviseurs d" Entreprises
2010 154 réviseur d* entreprises
agréeé réviseur d*

entreprises agreéeé

réviseur d" entreprises agréé
taxe d"abonnement
Administration de 1" Enregistrement et des Domaines et de la TVA
2010 177
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2020 852

2010 175

2010 174 2007 68 46

90

2.6.2.

2.6.3.

10
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15

2010

2.6.4.

2016 30
781 781
781
781

781

2.6.5.

2014 107 2015 12 18

2014 10 29 2016
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administration des contributions directes

30

2.6.6.
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3.1.

2007

2007

13

2007

13
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30

2015

2007

1991

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

24

30

19

2007
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2017 1129
2007
125,000
2013 36
2014 65
2009 65
3.2.
3.2.1.
3.2.1.1.
2007 fonds commun de placement
2.2.1
2.2.2
2007 2010
2007
2007 1915
2007
3.2.1.2

2007
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3.2.1.3.

3.2.2

3.3.

3.4
3.4.1

2007

12

1,250,000
2010
2010

2007

2010
2010 2007
2007

07 309
2007
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2010

2010

2007

2007 2013

2013
2013 2007
3.4.2
1993
2013 19
2013 19
24
1993 26

2007 2010

3.4.3

3.4.4
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3.4.5
3.4.6
3.4.7

2007

2018 1286 2014
2014 65
2018
2019 31
3.5
0.01 2010 0.05

2010
2007

2007 68 2010 174 46
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10

0.01

90

2016

125,000
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2007
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UBS

2013 34 EU
2013 26 2013 34 EU

EPM

FATCA

CSSF

1GA

KID

OECD

OECD OECD

over-the-counter

2004 21 2004 39 EEC
EEA

258/280



SFDR

SFDR

UBS

uclt

Ucl

UcITs

UCITS

R

TS

EU 2019 2088

EU 2022 1288

2

EU

020

UCl

UCITS

2009

18

Ucl

UCITS

13

EU

EU 2019 2088

UCITS
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2019 11 27

2022

EU 2020 852

UCITS
2009 65 EC

2010

CSSF

UCITS

EU 2019 2088
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Audit report

To the Shareholders of
Multi Manager Access

Our opinion

In our opinion, the accompanying financial statements give a true and fair view of the financial position of Multi
Manager Access (the “Fund”) and of each of its sub-funds as at 31 July2023, and of the results of their operations and
changes in their net assets for the year then ended in accordance with Luxembourg legal and regulatory requirements
relating to the preparation and presentation of the financial statements.

What we have audited

The Fund's financial statements comprise:

the combined statement of net assets for the Fund and the statement of net assets for each of the sub-funds as at 31
July2023;

the statement of investments in securities and other net assets as at 31 July2023;

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

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

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

Basis for opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession (Law of 23 July 2016) and
with International Standards on Auditing (ISAs) as adopted for Luxembourg by the “Commission de Surveillance du
Secteur Financier” (CSSF). Our responsibilities under the Law of 23 July 2016 and |SAs as adopted for Luxembourg by
the CSSF are further described in the “Responsibilities of the “ Réviseur d entreprises agréé” for the audit of the financia
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 Fund is responsible for the other information. The other information comprises the
information stated in the annual report but does not include the financial statements and our audit report thereon.

Our opinion on the financial statements does not cover the other information and we do not express any form of
assurance conclusion thereon.
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In connection with our audit of the financial statements, our responsibility is to read the other information identified

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

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

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

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

The objectives of our audit are to obtain reasonable assurance about whether the financial statements as awhole are free
from material misstatement, whether due to fraud or error, and to issue an audit report that includes our opinion.
Reasonable assurance is a high level of assurance, but is not a guarantee that an audit conducted in accordance with the
Law of 23 July 2016 and with 1SAs as adopted for L uxembourg by the CSSF will always detect a material misstatement
when it exists. Misstatements can arise from fraud or error and are considered material if, individually or in the
aggregate, they could reasonably be expected to influence the economic decisions of users taken on the basis of these
financial statements.

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

identify and assess the risks of material misstatement of the financial statements, whether due to fraud or error,
design and perform audit procedures responsive to those risks, and obtain audit evidence that is sufficient and
appropriate to provide a basis for our opinion. The risk of not detecting a material misstatement resulting from fraud
is higher than for one resulting from error, as fraud may involve collusion, forgery, intentional omissions,
misrepresentations, or the override of internal control;

obtain an understanding of internal control relevant to the audit in order to design audit procedures that are
appropriate in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the Fund's

internal control;

evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related
disclosures made by the Board of Directors of the Fund;
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conclude on the appropriateness of the Board of Directors of the Fund's use of the going concern basis of

accounting and, based on the audit evidence obtained, whether a material uncertainty exists related to events or
conditions that may cast significant doubt on the Fund's or any of its sub-funds ability to continue as a going
concern. If we conclude that a material uncertainty exists, we are required to draw attention in our audit report to the
related disclosures in the financial statements or, if such disclosures are inadequate, to modify our opinion. Our
conclusions are based on the audit evidence obtained up to the date of our audit report. However, future events or
conditions may cause the Fund or any of its sub-funds to cease to continue as a going concern;

evaluate the overall presentation, structure and content of the financial statements, including the disclosures, and
whether the financia statements represent the underlying transactions and events in a manner that achieves fair
presentation.

We communicate with those charged with governance regarding, among other matters, the planned scope and timing of
the audit and significant audit findings, including any significant deficiencies in internal control that we identify during
our audit.

We also provide those charged with governance with a statement that we have complied with relevant ethical
requirements regarding independence, and communicate to them all relationships and other matters that may reasonably
be thought to bear on our independence, and where applicable, actions taken to eliminate threats or safeguards applied.

PricewaterhouseCoopers, Société coopérative
Represented by
Alain Maechling

Luxembourg, 28 November 2023
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Audit report

To the Shareholders of
Multi Manager Access

Our opinion

In our opinion, the accompanying financial statements give a true and fair view of the financial position of Multi
Manager Access (the “Fund”) and of each of its sub-funds as at 31 July 2022, and of the results of their operations and
changes in their net assets for the year then ended in accordance with Luxembourg legal and regulatory requirements
relating to the preparation and presentation of the financial statements.

What we have audited

The Fund's financial statements comprise:

the combined statement of net assets for the Fund and the statement of net assets for each of the sub-funds as at 31
July 2022;

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

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

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

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

Basis for opinion

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

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

We are independent of the Fund in accordance with the International Code of Ethics for Professional Accountants,
including International Independence Standards, issued by the International Ethics Standards Board for Accountants
(IESBA Code) as adopted for Luxembourg by the CSSF together with the ethical requirements that are relevant to our
audit of the financial statements. We have fulfilled our other ethical responsibilities under those ethical requirements.
Other information

The Board of Directors of the Fund is responsible for the other information. The other information comprises the
information stated in the annual report but does not include the financial statements and our audit report thereon.

Our opinion on the financial statements does not cover the other information and we do not express any form of
assurance conclusion thereon.
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In connection with our audit of the financial statements, our responsibility is to read the other information identified

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

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

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

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

The objectives of our audit are to obtain reasonable assurance about whether the financial statements as awhole are free
from material misstatement, whether due to fraud or error, and to issue an audit report that includes our opinion.
Reasonable assurance is a high level of assurance, but is not a guarantee that an audit conducted in accordance with the
Law of 23 July 2016 and with 1SAs as adopted for L uxembourg by the CSSF will always detect a material misstatement
when it exists. Misstatements can arise from fraud or error and are considered material if, individually or in the
aggregate, they could reasonably be expected to influence the economic decisions of users taken on the basis of these
financial statements.

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

identify and assess the risks of material misstatement of the financial statements, whether due to fraud or error,
design and perform audit procedures responsive to those risks, and obtain audit evidence that is sufficient and
appropriate to provide a basis for our opinion. The risk of not detecting a material misstatement resulting from fraud
is higher than for one resulting from error, as fraud may involve collusion, forgery, intentional omissions,
misrepresentations, or the override of internal control;

obtain an understanding of internal control relevant to the audit in order to design audit procedures that are
appropriate in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the Fund's

internal control;

evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related
disclosures made by the Board of Directors of the Fund;
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conclude on the appropriateness of the Board of Directors of the Fund's use of the going concern basis of

accounting and, based on the audit evidence obtained, whether a material uncertainty exists related to events or
conditions that may cast significant doubt on the Fund's or any of its sub-funds ability to continue as a going
concern. If we conclude that a material uncertainty exists, we are required to draw attention in our audit report to the
related disclosures in the financial statements or, if such disclosures are inadequate, to modify our opinion. Our
conclusions are based on the audit evidence obtained up to the date of our audit report. However, future events or
conditions may cause the Fund or any of its sub-funds to cease to continue as a going concern;

evaluate the overall presentation, structure and content of the financial statements, including the disclosures, and
whether the financia statements represent the underlying transactions and events in a manner that achieves fair
presentation.

We communicate with those charged with governance regarding, among other matters, the planned scope and timing of
the audit and significant audit findings, including any significant deficiencies in internal control that we identify during
our audit.

PricewaterhouseCoopers, Société coopérative
Represented by
Alain Maechling

Luxembourg, 24 November 2022
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