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2022

2023

2024

212,590,490.47

32,921,342.78

85,422,083.95

212,590,490.47

32,921,342.78

85,422,083.95

212,590,490.47

32,921,342.78

85,422,083.95

2,508,527,924.69

2,365,959,041.40

2,292,311,511.36

9,189,310.1930

243,805

8,285,203.2070

239,915

7,526,386.3410

206,185

2,508,527,924.69

2,365,959,041.40

2,292,311,511.36

2,537,477,140.99

2,403,032,918.52

2,311,732,874.20

94.81 93.31 100.18
9,989 9,377 9,472
4.85 1.97 6.90
2.55 8.59 3.71
33,171.77 695,941.82
98.86 98.46 99.16
5.19 1.58 7.36
0.11 6.13 1.01
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2006 14

Recueil Electronique des Soc
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UBS Asset Management Europe S.A.

L 1855 J.F.
33A
2024 10
UBS Fund Management Luxembourg S.A.

UBS Asset Management Europe

S.A.

2006 30
2002 12 20 SICAV
115445
2006 14
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2006 30

Multi Manager Access

2017 31
UBS Asset Management

Europe 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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2024 10

202 9,189,310.1930
2,508,527,925| 378,135

243,805

2003 8,285,203.2070
2,365,959,041| 356,645

239,915

2004 7,526,386.3410
2,292,311,511| 345,543

206,185

7,625,842.4250
2024 10 2,292,993,100| 345,646

203,925

2022 10 2022 10

2022 13

1993 41
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30

UCITS

USbh

EU 2019 2088 SFDR

50
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70

www.theice.com
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CSSF EU
1.1
EU
EU
EU
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CSSF
CSSF
1,000 2013 34 EU
10 1.1
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40
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EPM
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OECD EU
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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
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CRS CRS
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EU 2018 822
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2024 10
331,040,764.73 14.10
321,431,215.56 13.69

233,313,788.89 .94

156,420,203.68 .66

148,011,339.23 .30

145,913,585.90 .21

142,345,636.34 .06

102,164,299.53 .35

60,957,244.76 .60

45,011,177.14 .92

39,792,119.92 .69

39,443,640.82 .68

39,091,714.11 .66

38,511,492.84 .64

37,874,934.10 .61

35,216,047.47 .50

31,449,180.61 .34

24,191,700.02 .03

19,602,323.45 .83

18,930,575.58 .81

17,857,965.97 .76

17,822,018.51 .76

14,920,662.50 .64

14,887,551.11 .63

14,497,005.80 .62

11,623,346.71 .49

11,182,823.28 .48

6,883,421.50 .29

6,743,579.79 .29

5,770,900.00 .25

4,910,625.00 .21

4,170,269.00 .18

4,082,580.70 .17

3,543,311.00 .15

[l Noll Holl Noll HNoll HNoll Holl Nol NoR Hol Holl Hol ol Holl No B K= <R B i Bl Bl B Bl Bl B i I e IS B (e B o> B B el I e R (o]

3,487,050.00 .15
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3,026,763.97 0.13

2,523,057.71 0.11
2,369,667.18 0.10
2,318,799.60 0.10
2,099,407.28 0.09
2,084,806.26 0.09
2,020,625.00 0.09
1,902,275.93 0.08
1,738,668.47 0.07
1,524,448.02 0.06
1,507,411.57 0.06
1,331,281.25 0.06
1,213,125.00 0.05
1,015,500.00 0.04
991,510.00 0.04
794,152.97 0.03
651,552.85 0.03
477,116.61 0.02
421,466.04 0.02
200,938.00 0.01
2,183,308,669.26 92.97
3,954.81 0.00
43,964.77 0.00
47,919.58 0.00
12,379,243.68 0.53
2,195,639,993.36 93.50
152,724,163.59 6.50
2,348,364,156.95 100.00
55,371,056.59 2.36

2,292,993,100.36
345,646

97.64
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2024 10
1,000
INTL BK FOR RECONSTR & DEVT WORLD
BANK 0625005 20-22.04.25 0.6250| 2025 22 |18,200.00| 17,359,966.53| 17,866,279.70| 0.76
INTL BK FOR RECONSTR & DEVT WORLD 1.1250| 2028 13 |20,000.00| 18,243,416.77| 17,829,589.00| 0.76
BANK 1.12500% 21-13.09.28 : haan [t [thaas :
BIP PARIBAS SA-144A 1.67SH/VAR 21- 1.6750| 2027 30 |16,000.00| 14,702,028.93| 15,165,193.43| 0.65
30.06.27
CAISSE D*AMORTISSEMENT DE LA DETTE-
144A 1. 375000 21.90 01.31 1.3750| 2031 20 |16,400.00| 14,825,657.41| 13,710,847.06| 0.58
CHILE, REPUBLIC OF 2.55000% 20- 2.5500| 2032 27 |14,300.00| 12,975,545.61| 12,226,500.00| 0.52
27.01.32
SEGRO CAPITAL SARL-REG-S 1.25000% 1.2500| 2026 23 |11,500.00| 12,422,020.14| 12,171,602.13| 0.52
22-23.03.26
FRANCE, REPUBLIC OF-BTF TB-REG-S
0.00000% 16.10.24-22.01.25 0.0000| 2025 22 |10,650.00| 11,434,898.17| 11,485,175.60| 0.49
VONOVIA SE-REG-S 0.62500% 21- 0.6250| 2031 24 12,300.00| 11,836,521.51| 11,021,547.46| 0.47
24.03.31
BELGIUM, KINGDOM OF-REG-S 1.25000% 1.2500| 2033 22 |11,300.00] 12,901,959.12| 10,842,321.41| 0.46
18-22.04.33
CREDIT MUTUEL ARKEA SA-REG-S
10 | e VAR 20-11.06.2 1.2500| 2029 11 |10,700.00| 11,351,590.32| 10,797,260.38| 0.46
11 |NATWEST GROUP PLC-REG-S 0.780%/VAR 0.7800| 2030 26 |10,700.00| 10,737,329.92| 10,405,834.52| 0.44
21-26.02.30
SPAIN, KINGDOM OF-144A-REG-S
12 (1" 00004 21-30.07 42 1.0000| 2042 30 |14,100.00| 11,229,719.89| 10,322,876.97| 0.44
13 |NATWEST GROUP PLC-REG-S 3.575%/VAR 3.5750| 2032 12 9,103.00| 10,085,254.20]  9,830,965.81| 0.42
24-12.09.32
PRAEMIA HEALTHCARE SACA-REG-S
14 [ 0w 20-17.09 30 1.3750| 2030 17 |10,300.00| 10,659,721.45|  9,741,928.28| 0.41
15 | BANKINTER SA-REG-S 0.62500% 20- 0.6250| 2027 10 9,600.00 9,837,348.14 9,708,254.03| 0.41
06.10.27
16 |CATXABANK SA-REG-S 5.3T5H/VAR 22- 5.3750| 2030 11 14 8,200.00|  8,564,037.89|  9,668,000.62| 0.41
14.11.30
17 |VANULIFE FINANCIAL CORP 3.70300% 22- 3.7030| 2032 16 |10,300.00| 10,308,023.35|  9,526,407.67| 0.41
16.03.32
BANK OF IRELAND GROUP PLC-144A
18 [ e nir 22-16.00.26 6.2530| 2026 16 9,400.00|  9,420,347.67|  9,483,109.35| 0.40
19 |COCA-COLA FEMSA 1.85000% 20-01.09.32 1.8500| 2032 11,800.00|  9,923,402.70|  9,352,208.00| 0.40
20 |BNC BANK NV-REG-S 3.00000% 23- 3.0000| 2033 1 8,400.00 8,903,147.09 9,270,042.35| 0.39
11.01.33
CASSA DEPOSITI E PRESTITI SPA-REG-S
21 | 0000 20110230 1.0000| 2030 11 9,500.00|  9,899,154.48]  9,122,445.54| 0.39
2p |SUZANO AUSTRIA-144A 5.75000% 16- 5.7500| 2026 14 9,000.00| 9,064,317.89|  9,088,587.00| 0.39
14.07.26
)
23 |EUROPEAN INVESTHENT BANK 0.87500% 0.8750| 2030 17 |10,700.00|  9,533,344.29|  8,942,522.97| 0.38
20-17.05.30
24 | INVERSIONES CIIPC SA-REG-S 4.37500% 4.3750| 2027 9,050.00|  9,224,110.90]  8,892,530.00| 0.38
17-04.04.27
JOHNSON CONTROLS INTERNATIONAL PLC
5 | 000 20-15.00.30 1.7500| 2030 15 |10,500.00| 9,351,314.74|  8,868,972.84| 0.38
KREDITANSTALT FUER WIEDERAUFBAU
26 |1 000k 19-14.09.29 1.7500| 2029 14 9,800.00|  9,394,083.97|  8,750,390.01| 0.37
27 |EUROPEAN INVESTHENT BANK 3.75000% 3.7500| 2033 14 9,000.00| 8,536,980.63|  8,671,236.93| 0.37
23-14.02.33
STANDARD CHARTERED PLC-REG-S
28 | 0000k 19-02.07.27 0.9000| 2027 8,200.00|  8,746,008.08|  8,584,819.49| 0.37
29 [VEXICO, UNITED STATES OF 2.25000% 2.2500| 2036 12 |10,150.00|  9,681,321.65|  8,553,768.49| 0.36
21-12.08.36
30 2:NOZ'EQNCE B V-REG-S 0.50000% 21- 0.5000| 2029 16 8,500.00|  8,622,594.76]  8,209,103.39| 0.35
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2022 2,537,477 382,499 2,508,528 378,136 94.81 14,292 9,989
2023 2,403,033 362,233 2,365,959 356,645 93.31 14,066 9,377
2024 2,311,733 348,471 2,292,312 345,543 100.18 15,101 9,472
2023 11 2,266,061 341,586 2,245,805 338,533 94.66 14,269 9,319
12 2,336,367 352,184 2,319,526 349,645 97.66 14,721 9,557
2024 2,290,511 345,272 2,280,382 343,745 97.75 14,735 9,516
2,285,092 344,455 2,273,318 342,680 96.93 14,611 9,391
2,289,796 345,164 2,278,744 343,498 98.04 14,779 9,452
2,227,489 335,772 2,199,171 331,503 96.70 14,577 9,275
2,249,681 339,117 2,233,211 336,634 97.55 14,705 9,313
2,280,470 343,758 2,249,052 339,022 98.23 14,807 9,338
2,311,733 348,471 2,292,312 345,543 100.18 15,101 9,472
2,355,239 355,029 2,347,270 353,827 101.13 15,244 9,514
2,394,664 360,972 2,375,507 358,084 102.36 15,430 9,590
10 2,348,364 353,992 2,292,993 345,646 101.33 15,274 9,444

2022 10 2022 10

2022 13
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2022 5.19 0.11
2023 1.58 6.13
2024 7.36 1.01
100x
100 10,000
2022 10 2022 10
2022 13
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UBS SuMi TRUST

UBS SuMi TRUST

2025 2026 30

50

12

0.001
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Caisse de
Consignation
Caisse de Consignation
ucl
o 2010
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1915 10
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328

23 103

2024 11 29
150.74
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2024 31
2024 31
2,277,380,819 343,292,385
(48,527,976) (7,315,107)
2,228,852,843 335,977,278
48,517,284 7,313,495
9,607,932 1,448,300
12,791 1,928
184,412 27,798
22,075,658 3,327,685
2,481,956 374,130
2,311,732,874 348,470,613
(142,552) (21,488)
(4,321,495) (651,422)
(2,608,203) (393,160)
(10,132,254) (1,527,336)
(1,113,032) (167,778)
(1,056,858) (159,311)
(19,310) (2,911)
(27,660) (4,170)
(1,103,828) (166,391)
(19,421,363) (2,927,576)
2,292,311,511 345,543,037
2024 31 97,389.00 6,840,663.00
1,558,224.00
10,821.00 5,280,000.00
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2023 2024 31
3,101,770 467,561
57,832,228 8,717,630
1,100,943 165,956
903,822 136,242
62,938,762 9,487,389
(615,365) (92,760)
(12,469,978) (1,879,724)
(224,981) (33,914)
(144,945) (21,849)
(474,340) (71,502)
(13,929,608) (2,099,749)
49,009,154 7,387,640
(47,429,026) (7,149,451)
773,340 116,573
828,420 124,876
(11,549,928) (1,741,036)
(49,372,977) (7,442,482)
2,065,221 311,311
2,201,991 331,928
(102,482,959) (15,448,281)
(53,473,805) (8,060,641)
99,908,993 15,060, 282
(46,116) (6,952)
10,634,972 1,603,116
3,538,879 533,451
26,607,485 4,010,812
(1,748,323) (263,542)
138,895,889 20,937,166
85,422,084 12,876,525

64/286



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2024 31

50
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UCITS
UCl
UCITS Ucl
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0TC

2024 31

2024 31

1.082100
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2023 31
2023 31
2,453,328,331.19 369,814,713
(159,025,824.62) (23,971,553)
2,294,302,506.57 345,843,160
70,487,265.10 10,625,250
13,222,228.35 1,993,119
906,434.20 136,636
19,862,021.88 2,994,001
22,183.85 3,344
4,230,278.57 637,672
2,403,032,918.52 362,233,182
(3,681,431.03) (554,939)
(30,928,979.00) (4,662,234)
(145,126.11) (21,876)
(1,127,716.44) (169,992)
(1,111,515.34) (167,550)
(19,930.68) (3,004)
(59,178.52) (8,921)
(1,190,624.54) (179,475)
(37,073,877.12) (5,588,516)
2,365,959,041.40 356,644,666
2023 31 11,025.50 6,226,005.00

2,436,635.50
1,616,338.30
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2022 2023 31
2,317,804.08 349,386
51,148,636.43 7,710,145
1,988,671.78 299,772
668,303.71 100,740
56,123,416.00 8,460,044
(1,116,840.97) (168,353)
(13,171,592.04) (1,985,486)
(233,230.38) (35,157)
(163,091.40) (24,584)
(628,126.47) (94,684)
(15,312,881.26) (2,308,264)
40,810,534.74 6,151,780
(102,012,769.66) (15,377, 405)
293,029.65 44,171
(1,305,893.15) (196,850)
6,450,229.40 972,308
102,222,571.96 15,409,030
(5,798,883.85) (874,124)
(452,423.41) (68,198)
(604,139.06) (91,068)
40,206,395.68 6,060,712
74,428,999.42 11,219,427
16,114.88 2,429
1,701,430.93 256,474
11,129,316.80 1,677,633
(97,952, 162.00) (14,765,309)
3,391,247.07 511,197
(7,285,052.90) (1,098,149)
32,921,342.78 4,962,563
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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

2024 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
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UCITS 2013
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2010
UCITS
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2009 13
CSSF
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EU

UCITS
2009 65 EC

771286

AlF

2010
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2010

41
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CSSF
CSSF

CSSF

CSSF CSSF
CSSF

1915 10 (

RESA

78/286



12

79/286

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

50



0.001

20

80/286

10

10

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

20



50

81/286

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao



50

12

82/286

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2018

2016 27 EU 2016 679

FATCA CRS
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EEA
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EEA
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L 4361
EU

2004 11 12

EU
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Caisse de Consignation

2010
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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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ICE
ICE ICE

ICE

UBS

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

93/286



31

11

94/286

31

EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

31



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

95/286



2024 11 13,742,000
2024 11 29
159.20
1915
2010
2024 11 10,000,000
2024 11 29
170.98
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2024 11 100
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2024 11
45 6,871 100
CH-8001
UBS Asset Management AG
2024 11
45 100,000,000 100
UBS AG CH-8001
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2024 11
. 2022
Michael Kehl
o 2019 12
Francesca Gigli
Prym
2022
Eugene del Cioppo
2022
Ann-Charlotte
Lawyer
2024 11

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
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Claudia Dill

2023 11

Damian Vogel

2023 11
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2024 11 466

575,559,292.02
2,821,732,213.06
17,732,814,692.46
2,882,274,541.31
4,271,375,707.34
466 67,013,020,848.84
3,546,282,496.52
208,236,075.17
960,721,514,016.03
53,083,216.33
138,131,978,322.59

2024 11 57
10
Multi Manager Access Il - Emerging
2013 12 5,388,915,378
Markets Debt
Multi Manager Access Il - US Multi
. i 2007 11 27 5,169,849,478
Credit Sustainable
Multi Manager Access Il - European
2007 21 3,977,839,860
Multi Credit Sustainable
UBS(Lux)Equity Sicav - Long Term
(LwOEquity J 2016 28 3,906,119,155
Themes (USD)
Multi Manager Access Il - High
2016 13 3,204,682,754
Yield
Multi Manager Access - Green,
2022 10 2,112,092,388
Social and Sustainable Bonds
UBS(Lux)Strategy Fund - Balanced
. 1994 1,958,149,826
Sustainable (CHF)
UBS(Lux)Strategy Fund - Yield
. 1991 10 1,730,798,187
Sustainable (CHF)
Multi Manager Access - EMU
L i 2014 1,538,478,414
Equities Sustainable
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10

Global Opportunities Access -

Sustainable Equities

2019

13

1,214,734,124
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2024 11 446,001,000 710

1973

Societas Europaea

Northern Trust Global Services SE

2024 11 393,067,791 626
Societas Europaea 1915 10 2001 10
EC 2157 2001 1993
2024 11 500,000 8,549

UBS SuMi TRUST

2024 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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328

23 103

2024 11 29
150.74
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2024 31
2024 31
2,277,380,819.25 343,292,385
(48,527,976.45) (7,315,107)
2,228,852,842.80 335,977,278
48,517,283.73 7,313,495
9,607,931.57 1,448,300
12,790.75 1,928
184,411.61 27,798
22,075,658.00 3,327,685
2,481,955.74 374,130
2,311,732,874.20 348,470,613
(142,552.03) (21,488)
(4,321,494.50) (651,422)
(2,608,202.70) (393,160)
(10,132, 253.89) (1,527,336)
(1,113,031.67) (167,778)
(1,056,857.54) (159,311)
(19,310.24) (2,911)
(27,660.27) (4,170)
(1,103,828.05) (166,391)
(19,421,362.84) (2,927,576)
2,292,311,511.36 345,543,037
2024 31 97,389.00 6,840,663.00
1,558,224.00
10,821.00 5,280,000.00
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2023 2024 31
3,101,769.50 467,561
57,832,228.33 8,717,630
1,100,942.85 165,956
903,821.66 136,242
62,938,762.34 9,487,389
(615,365.04) (92,760)
(12,469,977.52) (1,879,724)
(224,980.87) (33,914)
(144,944.92) (21,849)
(474,339.68) (71,502)
(13,929,608.03) (2,099,749)
49,009,154.31 7,387,640
(47,429,025.56) (7.149,451)
773,340.37 116,573
828,419.99 124,876
(11,549,928.47) (1,741,036)
(49,372,976.58) (7.,442,482)
2,065,220.52 311,311
2,201,990.53 331,928
(102,482,959.20) (15,448,281)
(53,473,804.89) (8,060,641)
99,908,992.82 15,060, 282
(46,116.45) (6,952)
10,634,971.80 1,603,116
3,538,879.00 533,451
26,607,484.50 4,010,812
(1,748,322.83) (263,542)
138,895,888.84 20,937,166
85,422,083.95 12,876,525
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2023 2024 31
2,365,959,041.40 356,644,666
329,045,918.28 49,600,382
(487,419,590.45) (73,473,629)
(158,373,672.17) (23,873,247)
(695,941.82) (104,906)
49,009,154.31 7,387,640
(102,482,959.20) (15,448,281)
138,895,888.84 20,937,166
85,422,083.95 12,876,525
2,292,311,511.36 345,543,037
2023 2024 31
8,285,203.2070
938,445.1490
(1,697,262.0150)
7,526,386.3410
239,915.0000
0.0000
(33,730.0000)
206,185.0000
ISIN 2024 31 2023 31 2022 31
2,292,311,511.36  2,365,959,041.40  2,508,527,924.69
LU2421069035
7,526,386.3410 8,285,203.2070 9,189,310.1930
100.18 93.31 94.81
100.18 93.31 94.81
LU2442822453
206,185.0000 239,915.0000 243,805.0000
9,472 9,377 9,989
9,472 9,377 9,989

110/286



EDINETOOOO

OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

[N
[$2]

[N
N

=

=N
© N WS

[=NelNelelNeNeNoNe e NoNoNo oo NoNo oo NoNo oo e Ne N o sl o) S ) SIS RGO RN |

.22
.51
.05
.03

31

.72
.91
.14
.70
.18
.96

17
11
98

.84
.82
.74
.73
.69
.63
.62
.53
.49
.43
.41
.40
.35
.30
.24
.23

18
18

.16
1
.08
.06
.02

©
~

.23

©

NO OO O O OO O0ODO0ODO0ODO0ODODO0ODO0DO0ODO0DO0DO0OD OO0 O0ODO0DO0ODO0ODO0DO0DO0DO0DO0ODO0DO0DO0OO0DO0DO0ODOCOORFRRFRPREPEPPRPPPEPNMNNMAEOOOODNO

111/286



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2024 31

50
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UCITS
UCl
UCITS Ucl
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0TC

2024 31

2024 31

1.082100
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0.90 0.53

0.90 0.55
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KID

KID

UCl UCITS

KIDs
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0.05

0.01 0.01
0.05

2024 31
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327,787,837.54 343,503,215.89

6,614,318.75

20,783,955.00 26,813,400.00

PTR

PTR

46.16
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TER
AMAS TER
12 TER
TER
0.56
0.58
12 TER
TER
2024 31
160,528.73
UCITS Ucl
2024 31 UCITS UCl
SPDR S&P 500 ETP TRUST-S1 0.09

10
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11

12

13 0TC

0TC 0TC

0TC

oTC

0TC
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0TC
0TC

77,917.21 0.00

-7,014,507.35 0.00

-262,839.39 0.00

2,535,153.52 0.00

-137,783.80 0.00

-1,729,840.37 0.00

-53,197.78 0.00

-10,403.40 0.00

16,361.61 0.00

-943.83 0.00

4,612,813.09 0.00

2024 31 2024 31

418,184,592.83 450,608,698.12 68.04 31.96 0.00

2024 31

2024 31
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1,506,369.43

451,910.83

150,636.94

903,821.66

30
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2024 31

EUR

EUR ACCOR SA-REG-S 2.37500% 21-29.11.28 200 000.00 207 711.91 0.01
EUR ACEF HOLDING SCA-REG-S 1.25000% 21-26.04.30 1 800 000.00 1 689 543.33 0.07
EUR ACHMEA BV-REG-S 3.62500% 22-29.11.25 400 000.00 433 006.21 0.02
EUR AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 2.87500% 23-21.01.30 2 000 000.00 2 149 444 .48 0.09
EUR AMPRION GMBH-REG-S 3.45000% 22-22.09.27 1 300 000.00 1 413 414.79 0.06
EUR AMPRION GMBH-REG-S 3.97100% 22-22.09.32 300 000.00 336 056.97 0.02
EUR ANDALUCIA, COMMUNIDAD AUTONOMA DE-REG-S 3.95000% 23-30.04.33 3 000 000.00 3 410 465.39 0.15
EUR ASML HOLDING NV-REG-S 0.62500% 20-07.05.29 3 000 000.00 2 930 172.06 0.13
EUR AUSTRIA, REPUBLIC OF-144A-REG-S 2.90000% 23-23.05.29 7 900 000.00 8 676 536.75 0.38
EUR BANQUE OUEST AFRICAINE DE DEV-REG-S 2.75000% 21-22.01.33 3 500 000.00 3 060 489.37 0.13
EUR BASQUE GOVERNMENT-REG-S 3.50000% 23-30.04.33 950 000.00 1 059 229.60 0.05
EUR BERTELSMANN SE & CO KGAA-REG-S 3.50000% 22-29.05.29 1 500 000.00 1 634 710.07 0.07
EUR CAPGEMINI SE-REG-S 1.12500% 20-23.06.30 1 000 000.00 968 592.04 0.04
EUR CASSA DEPOSITI E PRESTITI SPA-REG-S 1.00000% 20-21.09.28 3 800 000.00 3 734 705.83 0.16
EUR CBRE GLOBAL INVESTORS OPEN-ENDED-REG-S 0.50000% 21-27.01.28 800 000.00 775 753.16 0.03
EUR CBRE GLOBAL INVESTORS OPEN-ENDED-REG-S 0.90000% 21-12.10.29 3 000 000.00 2 804 751.26 0.12
EUR CHILE GOVERNMENT INTERNATIONAL BOND 1.30000% 21-26.07.36 4 550 000.00 3 758 826.53 0.16
EUR CHILE, REPUBLIC OF 3.87500% 24-09.07.31 1 800 000.00 1 969 083.84 0.09
EUR CIE GEN ETABLISSEMENTS MICHELIN-REG-S 0.62500% 20-02.11.40 1 600 000.00 1 153 575.74 0.05
EUR DIGITAL DUTCH FINCO BV-REG-S 1.00000% 20-15.01.32 600 000.00 528 530.10 0.02
EUR DIGITAL EURO FINCO LLC-REG-S 1.12500% 19-09.04.28 2 000 000.00 1 980 502.70 0.09
EUR E.ON SE-REG-S 3.37500% 24-15.01.31 2 700 000.00 2 941 961.00 0.13
EUR E.ON SE-REG-S 3.75000% 24-15.01.36 1 300 000.00 1 422 372.84 0.06
EUR ELIA GROUP SA/NV-REG-S 3.87500% 24-11.06.31 2 400 000.00 2 620 932.77 0.11
EUR ELIA TRANSMISSION BELGIUM SA-REG-S 3.75000% 24-16.01.36 1 400 000.00 1 528 841.09 0.07
EUR EQT AB-REG-S 2.37500% 22-06.04.28 1 600 000.00 1 659 158.82 0.07
EUR EQT AB-REG-S 2.87500% 22-06.04.32 2 000 000.00 1 999 958.86 0.09
EUR ERAMET SA-REG-S 6.50000% 24-30.11.29 1 200 000.00 1 314 102.24 0.06
EUR FORVIA SE-REG-S 2.75000% 21-15.02.27 1 200 000.00 1 249 974.83 0.06
EUR GIVAUDAN FINANCE EUROPE BV-REG-S 1.62500% 20-22.04.32 1 000 000.00 968 104.01 0.04
EUR HUNGARY, REPUBLIC OF-REG-S 4.00000% 24-25.07.29 1 900 000.00 2 058 045.99 0.09
EUR ICADE-REG-S 0.62500% 21-18.01.31 4 100 000.00 3 592 083.55 0.16
EUR INDONESIA, REPUBLIC OF 1.30000% 21-23.03.34 9 200 000.00 7 939 367.70 0.35
EUR JAB HOLDINGS BV-REG-S 4.37500% 24-25.04.34 700 000.00 783 616.35 0.03
EUR KELLANOVA 0.50000% 21-20.05.29 2 800 000.00 2 659 434.75 0.12
EUR KONINKLIJKE AHOLD DELHAIZE NV-REG-S 3.50000% 23-04.04.28 1 300 000.00 1 430 530.46 0.06
EUR KONINKLIJKE AHOLD DELHAIZE NV-REG-S 3.37500% 24-11.03.31 1 950 000.00 2 139 330.37 0.09
EUR KREDITANSTALT FUER WIEDERAUFBAU-REG-S 2.00000% 22-15.11.29 3 900 000.00 4 101 729.27 0.18
EUR MADRID, COMUNIDAD DE-REG-S 1.72300% 22-30.04.32 4 000 000.00 3 924 491.03 0.17
EUR MADRID, COMUNIDAD DE-REG-S 2.82200% 22-31.10.29 2 000 000.00 2 153 110.64 0.09
EUR MERLIN PROPERTIES SOCIMI SA-REG-S 1.87500% 19-04.12.34 3 800 000.00 3 382 226.91 0.15
EUR MEXICO, UNITED STATES OF 2.25000% 21-12.08.36 10 150 000.00 8 488 043.13 0.37
EUR MEXICO, UNITED STATES OF 4.48990% 24-25.05.32 1 700 000.00 1 842 789.25 0.08
EUR MONDELEZ INTERNATIONAL HOLDINGS N-REG-S 1.25000% 21-09.09.41 600 000.00 452 599.15 0.02
EUR NED WATERSCHAPSBANK NV-REG-S 2.62500% 24-10.01.34 900 000.00 954 947.84 0.04
EUR NETFLIX INC-REG-S 3.87500% 19-15.11.29 3 200 000.00 3 565 064.15 0.16
EUR NEXI SPA-REG-S 1.62500% 21-30.04.26 160 000.00 166 506.96 0.01
EUR PERU, REPUBLIC OF 1.95000% 21-17.11.36 4 100 000.00 3 473 033.75 0.15
EUR POSTNL NV 0.62500% 19-23.09.26 1 800 000.00 1 833 320.66 0.08
EUR PRAEMIA HEALTHCARE SACA-REG-S 1.37500% 20-17.09.30 10 300 000.00 9 659 928.68 0.42
EUR PROLOGIS EURO FINANCE LLC 0.37500% 20-06.02.28 800 000.00 785 554.39 0.03
EUR PVH CORP 4.12500% 24-16.07.29 600 000.00 657 126.43 0.03
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EUR REPUBLIC OF UZBEKISTAN BOND-144A 5.37500% 24-29.05.27 1 600 000.00 1 731 360.00 0.08
EUR SACHSEN-ANHALT, FEDERAL STATE-REG-S 2.95000% 23-20.06.33 1 900 000.00 2 091 205.00 0.09
EUR TAKEDA PHARMACEUTICAL CO LTD 1.37500% 20-09.07.32 2 000 000.00 1 855 893.24 0.08
EUR TERNA RETE ELETTRICA NAZIONALE-REG-S 0.75000% 20-24.07.32 4 900 000.00 4 349 574.54 0.19
EUR TEVA PHARMACEUTICAL FINANCE 11 BV 7.37500% 23-15.09.29 800 000.00 969 561.60 0.04
EUR THAMES WATER UTILITIES FINANCE-REG-S 0.87500% 22-31.01.28 900 000.00 672 014.13 0.03
EUR TRITAX EUROBOX PLC-REG-S 0.95000% 21-02.06.26 900 000.00 925 809.05 0.04
EUR VERBUND AG-REG-S 3.25000% 24-17.05.31 2 300 000.00 2 528 272.98 0.11
EUR VF CORP 0.25000% 20-25.02.28 5 400 000.00 5 060 478.52 0.22
EUR VONOVIA SE-REG-S 1.87500% 22-28.06.28 900 000.00 917 926.39 0.04
EUR VONOVIA SE-REG-S 2.37500% 22-25.03.32 1 900 000.00 1 867 636.65 0.08
EUR WABTEC TRANSPORTATION NETHERLANDS BV 1.25000% 21-03.12.27 3 100 000.00 3 149 884.89 0.14
152 543 006.99 6.65

GBP
GBP BURBERRY GROUP PLC-REG-S 1.12500% 20-21.09.25 2 200 000.00 2 688 270.10 0.12
GBP BURBERRY GROUP PLC-REG-S 5.75000% 24-20.06.30 1 000 000.00 1 263 564.84 0.05
GBP MARKS & SPENCER FINANCE PLC-REG-S STEP-UP 19-10.07.27 200 000.00 251 723.43 0.01
GBP PEARSON FUNDING PLC-REG-S 3.75000% 20-04.06.30 200 000.00 239 752.09 0.01
GBP UNITED KING OF GREAT BRIT & N IRL-REG-S 3.75000% 23-22.10.53 600 000.00 672 990.66 0.03
GBP WORKSPACE GROUP PLC-REG-S 2.25000% 21-11.03.28 1 200 000.00 1 343 348.72 0.06
6 459 649.84 0.28

usD
usD AES CORP 5.45000% 23-01.06.28 1 600 000.00 1 615 344.53 0.07
usD AIR PRODUCTS AND CHEMICALS INC 4.85000% 24-08.02.34 2 075 000.00 2 080 578.66 0.09
usb ALEXANDRIA REAL ESTATE EQUITIES INC 2.00000% 21-18.05.32 9 800 000.00 7 863 167.39 0.34
usb ALEXANDRIA REAL ESTATE EQUITIES INC 2.95000% 22-15.03.34 5 000 000.00 4 162 638.40 0.18
usD ALIBABA GROUP HOLDING LTD 2.70000% 21-09.02.41 1 300 000.00 899 574.00 0.04
usb AMERICAN HOMES 4 RENT LP 5.50000% 24-01.02.34 2 300 000.00 2 315 042.62 0.10
usD AMGEN INC 3.00000% 22-22.02.29 2 500 000.00 2 337 895.68 0.10
usD APTIV PLC 3.25000% 22-01.03.32 2 900 000.00 2 561 313.38 0.11
usb ARCOS DORADOS BV-REG-S 6.12500% 22-27.05.29 1 150 000.00 1 131 312.50 0.05
usD AVANGRID INC 3.20000% 20-15.04.25 5 000 000.00 4 920 066.90 0.22
usD AVANGRID INC 3.80000% 19-01.06.29 2 800 000.00 2 663 039.26 0.12
usD BNG BANK NV-144A 3.50000% 23-19.05.28 3 400 000.00 3 317 856.48 0.15
usD BOSTON PROPERTIES LP 2.55000% 21-01.04.32 2 700 000.00 2 169 143.74 0.09
usb BOSTON PROPERTIES LP 6.50000% 23-15.01.34 1 700 000.00 1782 929.11 0.08
usb BRAZIL, FEDERATIVE REPUBLIC OF 6.25000% 23-18.03.31 3 900 000.00 3 940 482.00 0.17
usD BRAZIL, FEDERATIVE REPUBLIC OF 6.12500% 24-22.01.32 200 000.00 199 194.00 0.01
usb BROOKFIELD FINANCE 1 UK PLC 2.34000% 21-30.01.32 1 500 000.00 1 246 765.81 0.05
usD CAISSE D = AMORTISSEMENT DE LA DETTE-144A-1.37500% 21-20.01.31 16 400 000.00 13 822 402.98 0.60
usD CBRE SERVICES INC 2.50000% 21-01.04.31 300 000.00 255 409.85 0.01
usb CELULOSA ARAUCO Y CONSTITUCION SA-REG-S 4.20000% 19-29.01.30 4 700 000.00 4 372 598.00 0.19
usD CHILE, REPUBLIC OF 2.55000% 20-27.01.32 14 300 000.00 12 244 375.00 0.53
usD CHILE, REPUBLIC OF 2.55000% 21-27.07.33 5 000 000.00 4 140 650.00 0.18
usb CHILE, REPUBLIC OF 3.50000% 19-25.01.50 5 000 000.00 3 681 250.00 0.16
usD CHILE, REPUBLIC OF 3.10000% 21-07.05.41 3 950 000.00 2 956 338.00 0.13
usD CHILE, REPUBLIC OF 4.95000% 23-05.01.36 7 400 000.00 7 231 206.00 0.32
usb CIGNA GROUP/THE 4.37500% 19-15.10.28 4 100 000.00 4 043 094.59 0.18
usb CLEAN RENEWABLE POWER MAURITIUS-144A 4.25000% 21-25.03.27 250 000.00 205 061.71 0.01
usD COCA-COLA FEMSA 1.85000% 20-01.09.32 8 100 000.00 6 482 511.00 0.28
usb COLOMBIA, REPUBLIC OF 8.00000% 23-14.11.35 3 232 000.00 3 370 976.00 0.15
usD COLOMBIA, REPUBLIC OF 8.75000% 23-14.11.53 375 000.00 398 812.50 0.02
usD COMCAST CORP 4.65000% 23-15.02.33 900 000.00 888 853.12 0.04
usb CONSORCIO TRANSMANTARO-REG-S 4.70000% 19-16.04.34 4 650 000.00 4 395 703.12 0.19
usD COSTA RICA, REPUBLIC OF-REG-S 6.55000% 23-03.04.34 760 000.00 786 128.80 0.03
usD CSX CORP 3.35000% 19-15.09.49 3 800 000.00 2 748 560.86 0.12
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usb DELL INTERNATIONAL LLC / EMC CORP 6.20000% 21-15.07.30 3 000 000.00 3 200 133.75 0.14
usD DOMINICAN REPUBLIC-144A 6.60000% 24-01.06.36 1 000 000.00 1 029 000.00 0.05
usD DOMINION ENERGY INC 2.25000% 21-15.08.31 6 200 000.00 5 202 712.95 0.23
usb ECOLAB INC 2.12500% 21-01.02.32 5 800 000.00 4 897 046.78 0.21
usD EQUINIX INC 2.50000% 21-15.05.31 4 600 000.00 3 950 183.25 0.17
usD EUROPEAN INVESTMENT BANK 0.87500% 20-17.05.30 10 700 000.00 8 970 404.38 0.39
usb EXPORT-IMPORT BANK OF KOREA 5.12500% 23-11.01.33 2 450 000.00 2 516 909.50 0.11
usD FINANCE DEP GOVT OF SHARJAH-REG-S 6.50000% 23-23.11.32 4 200 000.00 4 406 062.50 0.19
usD FORD MOTOR CO 3.25000% 21-12.02.32 1 450 000.00 1217 174.57 0.05
usb GATX CORP 5.40000% 24-15.03.27 300 000.00 303 723.60 0.01
usD GENERAL MOTORS CO 5.40000% 22-15.10.29 1 975 000.00 2 002 692.27 0.09
usD GENERAL MOTORS CO 5.60000% 22-15.10.32 5 000 000.00 5 100 047.35 0.22
usb GUATEMALA, REPUBLIC OF-REG-S 5.37500% 20-24.04.32 2 500 000.00 2 418 750.00 0.11
usD GUATEMALA, REPUBLIC OF-REG-S 6.55000% 24-06.02.37 1 250 000.00 1 253 287.50 0.06
usD HANA BANK-144A 3.25000% 22-30.03.27 4 800 000.00 4 624 992.00 0.20
usb HANWHA ENERGY USA HOLDINGS CORP-144A 4.12500% 22-05.07.25 4 000 000.00 3 959 680.00 0.17
usD HEALTHPEAK OP LLC 2.12500% 21-01.12.28 8 200 000.00 7 343 496.56 0.32
usD HOME DEPOT INC/THE 4.20000% 13-01.04.43 4 100 000.00 3 581 871.56 0.16
usD HOST HOTELS & RESORTS LP 3.50000% 20-15.09.30 1 000 000.00 909 822.43 0.04
usD HOST HOTELS & RESORTS LP 2.90000% 21-15.12.31 3 900 000.00 3 334 372.43 0.15
usb HUDSON PACIFIC PROPERTIES LP 3.25000% 19-15.01.30 800 000.00 601 264.00 0.03
usD HUMANA INC 4.87500% 20-01.04.30 4 100 000.00 4 106 546.96 0.18
usD INDIA GREEN POWER HOLDINGS-144A 4.00000% 21-22.02.27 250 000.00 219 325.50 0.01
usb INTEL CORP 4.15000% 22-05.08.32 6 000 000.00 5 750 936.52 0.25
usD INTERN BK FOR RECONSTR & DEVELP 3.50000% 23-12.07.28 1 650 000.00 1 616 186.99 0.07
usD INTERNATIONAL BK FOR RECONST& DEVELOP 1.62500% 21-03.11.31 2 000 000.00 1 691 811.48 0.07
usb INTL BK FOR RECONSTR & DEVT WORLD BANK 3.62500% 22-21.09.29 2 800 000.00 2 753 765.11 0.12
usD INVERSIONES CMPC SA-REG-S 4.37500% 17-04.04.27 9 050 000.00 8 781 305.50 0.38
usD IVORY COAST, REPUBLIC OF-REG-S 7.62500% 24-30.01.33 1 000 000.00 971 375.00 0.04
usb JOHNSON CONTROLS INTERNATIONAL PLC 1.75000% 20-15.09.30 10 500 000.00 8 902 545.86 0.39
usD JORDAN, KINGDOM OF-REG-S 7.50000% 23-13.01.29 4 850 000.00 4 806 350.00 0.21
usD JSW HYDRO ENERGY LTD-REG-S 4.12500% 21-18.05.31 1 000 000.00 683 525.00 0.03
usb KB KOOKMIN CRD CO LTD-REG-S 4.00000% 22-09.06.25 1 100 000.00 1 087 968.75 0.05
usD KELLANOVA 3.40000% 17-15.11.27 1 600 000.00 1 535 450.55 0.07
usD KENYA, REPUBLIC OF REG-S 9.75000% 24-16.02.31 200 000.00 189 750.00 0.01
usb KILROY REALTY LP 2.65000% 21-15.11.33 900 000.00 681 185.62 0.03
usD KIMCO REALTY OP, LLC 2.70000% 20-01.10.30 600 000.00 532 086.89 0.02
usD KOREA HOUSING FINANCE CORP-144A 4.62500% 23-24.02.33 2 000 000.00 1 961 620.00 0.09
usb KOREA WATER RESOURCES CORP-REG-S 3.50000% 22-27.04.25 2 200 000.00 2 172 082.00 0.10
usb KREDITANSTALT FUER WIEDERAUFBAU 1.75000% 19-14.09.29 9 800 000.00 8 787 111.79 0.38
usD LENOVO GROUP LTD-144A 6.53600% 22-27.07.32 3 500 000.00 3 744 825.00 0.16
usb LG ENERGY SOLUTION LTD-144A 5.37500% 24-02.07.29 2 800 000.00 2 819 600.00 0.12
usD MANULIFE FINANCIAL CORP 3.70300% 22-16.03.32 10 300 000.00 9 562 698.60 0.42
usD METALSA S A P I DE CV-144A 3.75000% 21-04.05.31 600 000.00 489 937.50 0.02
usD MEXICO, UNITED STATES OF 4.87500% 22-19.05.33 2 000 000.00 1 882 500.00 0.08
usD MEXICO, UNITED STATES OF 6.33800% 23-04.05.53 1 490 000.00 1 429 655.00 0.06
usb MICRON TECHNOLOGY INC 2.70300% 21-15.04.32 7 800 000.00 6 625 253.93 0.29
usD MOODY = S CORP 2.55000% 20-18.08.60 150 000.00 81 769.37 0.00
usD NIAGARA MOHAWK POWER CORP-REG-S 1.96000% 20-27.06.30 6 000 000.00 5 129 261.70 0.22
usb NORINCHUKIN BANK/THE-144A 5.43000% 23-09.03.28 3 500 000.00 3 534 803.20 0.15
usb PEIDMONT OPERATING PARTNERSHIP LP 3.15000% 20-15.08.30 400 000.00 330 655.89 0.01
usD PEPSICO INC 2.87500% 19-15.10.49 5 850 000.00 4 031 746.99 0.18
usb PERTAMINA GEOTHERMAL ENERGY PT-REG-S 5.15000% 23-27.04.28 2 500 000.00 2 494 531.25 0.11
usD PERU, REPUBLIC OF 3.00000% 21-15.01.34 4 000 000.00 3 318 750.00 0.15
usD PERUSAHAAN PENERBIT SBSN IND-144A 5.50000% 24-02.07.54 2 400 000.00 2 430 120.00 0.11
usb PERUSAHAAN SBSN INDONESIA 111-REG-S 4.70000% 22-06.06.32 8 106 000.00 7 926 148.13 0.35
usD PHILIPPINES, REPUBLIC OF THE 5.50000% 23-17.01.48 1 200 000.00 1 223 625.00 0.05
usD PROLOGIS LP 1.25000% 20-15.10.30 4 800 000.00 3 934 540.94 0.17
usb PUBLIC SERVICE CO OF COLORADO 5.75000% 24-15.05.54 1 200 000.00 1223 173.74 0.05
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usb PUBLIC SERVICE ELECTRIC AND GAS CO 4.65000% 23-15.03.33 100 000.00 98 653.71 0.00
usD PUBLIC SERVICE ELECTRIC AND GAS CO 5.12500% 23-15.03.53 6 000 000.00 5 822 886.84 0.25
usD RABOBANK NEDERLAND NV-REG-S 1.00400% 20-24.09.26 6 200 000.00 5 916 584.30 0.26
usb RAYONIER LP 2.75000% 21-17.05.31 100 000.00 85 525.89 0.00
usb RENEW WIND ENER AP2 / RENEW POWER-REG-S 4.50000% 21-14.07.28 200 000.00 183 376.00 0.01
usD RENEW WIND ENERGY AP2 / RENEW POWE-144A 4.50000% 21-14.07.28 250 000.00 229 220.00 0.01
usb SERBIA INTERNATIONAL BOND-144A 6.00000% 24-12.06.34 800 000.00 797 504.00 0.04
usD SERBIA INTERNATIONAL BOND-REG-S 6.00000% 24-12.06.34 3 940 000.00 3 927 707.20 0.17
usb SK BATTERY AMERICA INC-REG-S 2.12500% 21-26.01.26 1 640 000.00 1 554 408.40 0.07
usD SK HYNIX INC-144A 2.37500% 21-19.01.31 1 900 000.00 1 596 627.00 0.07
usD SK HYNIX INC-144A 6.37500% 23-17.01.28 1 700 000.00 1 767 609.00 0.08
usb SMURFIT KAPPA TREASURY ULC-144A 5.20000% 24-15.01.30 1 000 000.00 1 016 430.00 0.04
usD SOCIEDAD DE TRANSMISION AUSTRAL-144A 4.00000% 22-27.01.32 5 000 000.00 4 464 500.00 0.20
usD SOUTHWESTERN ELECTRIC POWER 3.25000% 21-01.11.51 1 000 000.00 655 145.89 0.03
usb STAR ENERGY GEOTHERMAL WAYANG-REG-S 6.75000% 18-24.04.33 1 000 000.00 789 851.25 0.03
usD SUMITOMO MITSUI FIN GP INC 2.47200% 22-14.01.29 3 500 000.00 3 186 553.76 0.14
usD SUZANO AUSTRIA GMBH-REG-S 5.75000% 16-14.07.26 4 750 000.00 4 767 907.50 0.21
usb SUZANO AUSTRIA-144A 5.75000% 16-14.07.26 5 000 000.00 5 032 990.01 0.22
usD SUZANO INTERNATIONAL FINANCE B.V. 5.50000% 17-17.01.27 2 883 000.00 2 886 603.75 0.13
usD SYSCO CORP 2.40000% 20-15.02.30 2 100 000.00 1 859 801.92 0.08
usb TELEFONICA EMISIONES SA 4.10300% 17-08.03.27 2 900 000.00 2 851 553.04 0.12
usD VERIZON COMMUNICATIONS INC 3.87500% 19-08.02.29 2 500 000.00 2 420 133.45 0.11
usD VERIZON COMMUNICATIONS INC 1.50000% 20-18.09.30 7 800 000.00 6 527 197.63 0.29
usb VERIZON COMMUNICATIONS INC 2.85000% 21-03.09.41 9 250 000.00 6 657 779.72 0.29
usD VISA INC 0.75000% 20-15.08.27 4 900 000.00 4 412 201.13 0.19
usD VMWARE LLC 1.80000% 21-15.08.28 1 400 000.00 1 247 645.77 0.05
usb WHIRLPOOL CORP 2.40000% 21-15.05.31 4 000 000.00 3 370 716.64 0.15
usD WISCONSIN POWER AND LIGHT CO 4.95000% 23-01.04.33 3 600 000.00 3 585 171.78 0.16
usD WISCONSIN PUBLIC SERVICE CORP 2.85000% 21-01.12.51 800 000.00 510 301.71 0.02
usb XYLEM INC/NY 1.95000% 20-30.01.28 3 000 000.00 2 738 164.05 0.12
usD XYLEM INC/NY 2.25000% 20-30.01.31 4 300 000.00 3 679 046.63 0.16
392 138 227.10 17.11
551 140 883.93 24.04

EUR
EUR KOREA INTERNATIONAL BOND 0.00000% 22-15.10.26 3 200 000.00 3 220 641.24 0.14
3 220 641.24 0.14
3 220 641.24 0.14

EUR
EUR A2A SPA-REG-S-SUB 5.000%/VAR 24-PRP 3 108 000.00 3 388 390.55 0.15
EUR AIB GROUP PLC-REG-S 5.750%/VAR 22-16.02.29 5 868 000.00 6 841 374.15 0.30
EUR CNP ASSURANCES-REG-S-SUB 2.000%/VAR 19-27.07.50 500 000.00 481 742.80 0.02
EUR COMMONWEALTH BANK OF AUSTRALIA-SUB 4.266%/VAR 24-04.06.34 2 600 000.00 2 857 468.58 0.13
EUR EDP-ENERGIAS DE PORTUGAL SA-REG-S-SUB 1.700%/VAR 20-20.07.80 5 400 000.00 5 704 326.94 0.25
EUR ING GROEP NV-REG-S 2.125%/VAR 22-23.05.26 600 000.00 640 759.89 0.03
EUR ING GROEP NV-REG-S-SUB 4.125%/VAR 22-24.08.33 1 000 000.00 1 087 812.41 0.05
EUR KONINKLIJKE KPN-REG-S-SUB 6.000%/VAR 22-PRP 986 000.00 1 122 485.38 0.05
EUR LA BANQUE POSTALE SA-REG-S-SUB 5.500%/VAR 22-05.03.34 1 900 000.00 2 156 702.67 0.09
EUR MUENCHENR RUECKVR AG-REG-S-SUB 1.250%VAR 20-26.05.41 500 000.00 461 734.23 0.02
EUR ORSTED A/S-REG-S-SUB 1.750%/VAR 19-09.12.3019 4 500 000.00 4 420 121.51 0.19
EUR ORSTED A/S-REG-S-SUB 1.500%/VAR 21-18.02.3021 1 100 000.00 958 437.61 0.04
EUR RAIFFEISEN BANK INTL AG-REG-S-SUB 1.375%/VAR 21-17.06.33 2 000 000.00 1 866 735.04 0.08
EUR REDEIA CORP SA-REG-S-SUB 4.625%/VAR 23-PRP 3 600 000.00 3 957 655.23 0.17
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EUR  STANDARD CHARTERED PLC-REG-S 0.800%/VAR 21-17.11.29 1 500 000.00 1 447 849.80 0.06
EUR  TELEFONICA EUROPE BV-REG-S-SUB 2.5020%/VAR 20-PRP 6 500 000.00 6 725 927.81 0.29
EUR  TELEFONICA EUROPE BV-REG-S-SUB 2.376%/VAR 21-PRP 1 600 000.00 1 553 895.60 0.07
EUR  TELEFONICA EUROPE BV-REG-S-SUB 7.125%/VAR 22-PRP 200 000.00 235 627.27 0.01
EUR  TELEFONICA EUROPE BV-REG-S-SUB 5.7524/VAR 24-PRP 1 300 000.00 1 448 580.22 0.06
EUR  TELIA CO AB-REG-S-SUB 1.375%/VAR 20-11.05.81 5 800 000.00 5 981 651.43 0.26
EUR  TELIA CO AB-REG-S-SUB 2.750%/VAR 22-30.06.83 1 500 000.00 1 532 292.54 0.07
EUR  TENNET HOLDING BV-REG-S-SUB 2.374%/VAR 20-PRP 6 600 000.00 6 967 741.45 0.30
EUR  TENNET HOLDING BV-REG-S-SUB 4.625%/VAR 24-PRP 1 500 000.00 1 620 147.18 0.07
EUR  TERNA - RETE ELETTRICA NAZIONALE-REG-S-SUB 2.375%/VAR PRP 1 000 000.00 1011 774.32 0.04
EUR  TERNA - RETE ELETTRICA NAZIONALE-REG-S-SUB 4.750%/VAR 24-PRP 5 002 000.00 5 385 059.61 0.24
EUR  UNIBAIL-RODAMCO-WESTFIELD-REG-S-SUB 7.250%/VAR 23-PRP 4 700 000.00 5 414 295.14 0.24
75 270 589.36 3.28

GBP
GBP  NATWEST GROUP PLC-REG-S 2.057%/VAR 21-09.11.28 2 200 000.00 2 588 971.84 0.11
2 588 971.84 0.11

usD
USD  ABN AMRO BANK NV-REG-S 2.470%/VAR 21-13.12.29 8 000 000.00 7 155 987.41 0.31
USD  AES ANDES SA-144A-SUB 8.150%/VAR 24-10.06.55 200 000.00 203 000.00 0.01
USD  AES CORP-SUB 7.600%/VAR 24-15.01.55 1 700 000.00 1 729 887.84 0.08
USD  ING GROEP NV-REG-S 1.400%/VAR 20-01.07.26 6 200 000.00 5 982 720.13 0.26
USD  JPMORGAN CHASE & CO 6.070%/VAR 23-22.10.27 6 000 000.00 6 155 795.10 0.27
USD  MIZUHO FINANCIAL GROUP INC 3.261%/VAR 22-22.05.30 2 900 000.00 2 690 346.72 0.12
USD  NBK SPC LTD-144A 5.500%/VAR 24-06.06.30 1 300 000.00 1 317 472.00 0.06
USD  SWISS RE FINANCE LUXEMBOURG-144A-SUB 5.000%/VAR 19-02.04.49 4 200 000.00 4 087 167.00 0.18
29 322 376.20 1.29
107 181 937.40 4.68

EUR
EUR  A2A SPA-REG-S 1.00000% 19-16.07.29 7 400 000.00 7 173 891.03 0.31
EUR  A2A SPA-REG-S 1.00000% 21-02.11.33 4 100 000.00 3 497 956.43 0.15
EUR  A2A SPA-REG-S 2.50000% 22-15.06.26 2 818 000.00 3 001 763.43 0.13
EUR  AB IGNITIS GRUPE-REG-S 1.87500% 18-10.07.28 1 500 000.00 1 508 084.90 0.07
EUR  ABN AMRO BANK NV-REG-S 4.25000% 22-21.02.30 1 000 000.00 1 128 017.83 0.05
EUR  ABN AMRO BANK NV-REG-S 4.00000% 23-16.01.28 800 000.00 885 129.24 0.04
EUR  ACCIONA ENERGIA FINANCIA FILIALES-REG-S 3.75000% 23-25.04.30 500 000.00 534 633.69 0.02
EUR  ACEA SPA-REG-S 0.25000% 21-28.07.30 5 800 000.00 5 218 894.72 0.23
EUR  ACEA SPA-REG-S 3.87500% 23-24.01.31 1 600 000.00 1 761 381.78 0.08
EUR  ACTION LOGEMENT SERVICES-REG-S 1.37500% 22-13.04.32 1 500 000.00 1 428 331.43 0.06
EUR  ACTION LOGEMENT SERVICES-REG-S 3.12500% 22-28.09.37 1 400 000.00 1 451 285.24 0.06
EUR  ACTION LOGEMENT SERVICES-REG-S 3.62500% 23-25.05.43 800 000.00 850 167.88 0.04
EUR  ACTION LOGEMENT SERVICES-REG-S 4.12500% 23-03.10.38 1 000 000.00 1 142 324.27 0.05
EUR  ADIF ALTA VELOCIDAD-REG-S 0.55000% 20-30.04.30 3 100 000.00 2 897 052.12 0.13
EUR  ADIF ALTA VELOCIDAD-REG-S 0.55000% 21-31.10.31 4 000 000.00 3 575 219.45 0.16
EUR  ADIF ALTA VELOCIDAD-REG-S 3.50000% 22-30.07.29 2 500 000.00 2 748 341.93 0.12
EUR  AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 0.01000% 21-25.11.28 4 100 000.00 3 899 616.02 0.17
EUR  AIR LIQUIDE FINANCE SA-REG-S 0.37500% 21-27.05.31 1 000 000.00 904 506.83 0.04
EUR  AIR LIQUIDE FINANCE SA-REG-S 2.87500% 22-16.09.32 2 000 000.00 2 123 577.97 0.09
EUR  AKZO NOBEL NV-REG-S 1.50000% 22-28.03.28 1 100 000.00 1 118 400.76 0.05
EUR  AKZO NOBEL NV-REG-S 2.00000% 22-28.03.32 1 100 000.00 1 079 135.05 0.05
EUR  ALLIANDER NV-REG-S 0.87500% 19-24.06.32 2 300 000.00 2 124 706.70 0.09
EUR  ALLIANDER NV-REG-S 2.62500% 22-09.09.27 950 000.00 1 016 911.16 0.04
EUR  AMPRION GMBH-REG-S 3.87500% 23-07.09.28 2 800 000.00 3 099 976.28 0.13
EUR  AMPRION GMBH-REG-S 3.62500% 24-21.05.31 2 400 000.00 2 635 299.58 0.10
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EUR AMPRION GMBH-REG-S 4.12500% 23-07.09.34 1 300 000.00 1 470 777.01 0.06
EUR AMPRION GMBH-REG-S 4.00000% 24-21.05.44 900 000.00 971 163.11 0.04
EUR ANDORRA INTERNATIONAL BOND-REG-S 1.25000% 21-06.05.31 2 000 000.00 1 869 345.07 0.08
EUR AP MOLLER - MAERSK A/S-REG-S 4.12500% 24-05.03.36 700 000.00 787 140.10 0.03
EUR ASIAN DEVELOPMENT BANK 2.55000% 24-10.01.31 4 400 000.00 4 718 046.03 0.21
EUR ASSICURAZIONI GENERALI SPA-REG-S-SUB 2.12400% 19-01.10.30 1 600 000.00 1 569 076.16 0.07
EUR ASSICURAZIONI GENERALI SPA-REG-S-SUB 2.42900% 20-14.07.31 8 500 000.00 8 238 698.21 0.36
EUR ASSICURAZIONI GENERALI SPA-REG-S-SUB 5.39900% 23-20.04.33 1 913 000.00 2 237 268.24 0.10
EUR ASSICURAZIONI GENERALI SPA-REG-S 3.21200% 24-15.01.29 2 050 000.00 2 216 348.46 0.10
EUR ASTRAZENECA FINANCE LLC-REG-S 3.12100% 24-05.08.30 3 400 000.00 3 688 289.04 0.16
EUR ASTRAZENECA FINANCE LLC-REG-S 3.27800% 24-05.08.33 3 750 000.00 4 071 306.57 0.18
EUR AUCKLAND COUNCIL-REG-S 3.00000% 24-18.03.34 600 000.00 645 967.93 0.03
EUR BANCA INTESA SPA-REG-S 0.75000% 21-16.03.28 2 000 000.00 1 980 076.36 0.09
EUR BANCO BILBAO VIZCAYA ARGENT-REG-S 1.00000% 19-21.06.26 2 300 000.00 2 386 927.34 0.10
EUR BANCO BILBAO VIZCAYA ARGENT-REG-S 3.50000% 24-26.03.31 800 000.00 874 311.69 0.04
EUR BANCO SANTANDER SA-REG-S 1.12500% 20-23.06.27 7 700 000.00 7 882 232.82 0.34
EUR BANK OF AMERICA CORP-REG-S 4.13400% 23-12.06.28 1 200 000.00 1 340 206.39 0.06
EUR BANQUE FEDERATIVE CREDIT MUTUEL-REG-S 4.12500% 23-18.09.30 2 200 000.00 2 485 943.40 0.11
EUR BANQUE FEDERATIVE DU CREDIT-REG-S 0.10000% 20-08.10.27 3 100 000.00 3 045 995.72 0.13
EUR BANQUE FEDERATIVE DU CREDIT-REG-S 0.25000% 21-29.06.28 1 500 000.00 1 448 054.32 0.06
EUR BANQUE FEDERATIVE DU CR MUTUEL-REG-S 4.00000% 22-21.11.29 1 600 000.00 1 786 216.41 0.08
EUR BANQUE FEDERATIVE DU CREDIT MUTUE-REG-S 3.50000% 24-15.05.31 800 000.00 873 723.90 0.04
EUR BELFIUS BANK SA-REG-S 0.37500% 21-08.06.27 1 300 000.00 1 296 862.98 0.06
EUR BERLIN HYP AG-REG-S 1.50000% 18-18.04.28 500 000.00 510 719.82 0.02
EUR BERLIN HYP AG-REG-S 1.12500% 17-25.10.27 2 000 000.00 1 994 483.43 0.09
EUR BNG BANK NV-REG-S 0.12500% 21-19.04.33 2 300 000.00 1 974 239.51 0.09
EUR BNG BANK NV-REG-S 0.25000% 21-22.11.36 3 200 000.00 2 489 384.04 0.11
EUR BNG BANK NV-REG-S 0.25000% 22-12.01.32 2 000 000.00 1 796 342.27 0.08
EUR BNG BANK NV-REG-S 2.87500% 24-11.06.31 600 000.00 654 035.31 0.03
EUR BNG BANK NV-REG-S 3.00000% 23-11.01.33 8 400 000.00 9 208 959.70 0.40
EUR BPIFRANCE SACA-REG-S 2.12500% 22-29.11.27 4 900 000.00 5 170 262.98 0.23
EUR BRITISH TELECOMMUNICATIONS PLC-REG-S 3.87500% 24-20.01.34 600 000.00 661 605.03 0.03
EUR CAISSE D = AMORTIS DE LA DETTE SOC-REG-S 2.75000% 22-25.11.32 7 000 000.00 7 459 216.12 0.33
EUR CAISSE D = AMORTIS DE LA DETTE SOC-REG-S 3.12500% 23-01.03.30 2 000 000.00 2 195 602.54 0.10
EUR CAISSE D ” AMORTIS DE LA DETE SOCAL-REG-S 3.00000% 23-25.11.31 3 200 000.00 3 484 905.65 0.15
EUR CAISSE D = AMORTIS DE LA DETTE SOCI-REG-S 2.75000% 24-24.09.27 2 000 000.00 2 159 546.97 0.09
EUR CAISSE D = AMORTISSEMENT DE LA DE-REG-S 2.87500% 22-25.05.27 1 600 000.00 1 732 500.98 0.08
EUR CAISSE D = AMTISEMT DE LA DTE SCIL-REG-S 1.75000% 22-25.11.27 1 500 000.00 1 568 096.00 0.07
EUR CAISSE DES DEPOTS ET CONSIGNAIONS-REG-S 3.00000% 22-25.11.27 1 000 000.00 1 086 587.46 0.05
EUR CAISSE FRANCAISE DE FINANCEMENT-REG-S 3.62500% 23-17.01.29 1 200 000.00 1 338 114.47 0.06
EUR CAIXABANK SA-REG-S 3.75000% 22-07.09.29 1 500 000.00 1 671 097.85 0.07
EUR CARREFOUR SA-REG-S 4.37500% 23-14.11.31 3 000 000.00 3 399 103.34 0.15
EUR CASSA DEPOSITI E PRESTITI SPA-REG-S 1.00000% 20-11.02.30 9 500 000.00 9 003 180.21 0.39
EUR CASSA DEPOSITI E PRESTITI SPA-REG-S 2.00000% 20-20.04.27 2 800 000.00 2 931 599.78 0.13
EUR CASTELLUM AB-REG-S 0.75000% 19-04.09.26 1 500 000.00 1 531 773.15 0.07
EUR CBRE GLOBAL INVESTORS OPEN-ENDED-REG-S 4.75000% 24-27.03.34 2 400 000.00 2 726 663.46 0.12
EUR CIE DE SAINT-GOBAIN SA-REG-S 3.37500% 24-08.04.30 6 100 000.00 6 606 948.74 0.29
EUR CIE DE SAINT-GOBAIN SA-REG-S 3.62500% 24-08.04.34 2 900 000.00 3 156 212.47 0.14
EUR CIE GENERALE DES ETABLISSEMENTS-REG-S 3.12500% 24-16.05.31 2 700 000.00 2 922 824.07 0.13
EUR COMMUNAUTE FRANCAISE DE BELGIQUE-REG-S 1.62500% 22-03.05.32 3 000 000.00 2 920 722.08 0.13
EUR COOPERATIEVE RABOBANK UA-REG-S 3.29600% 23-22.11.28 4 200 000.00 4 655 777.23 0.20
EUR COUNCIL OF EUROPE DEVELOPMENT BK-REG-S 2.87500% 23-13.04.30 2 000 000.00 2 188 677.75 0.10
EUR COUNCIL OF EUROPE DEVELOPMENT BK-REG-S 2.75000% 24-16.04.31 1 000 000.00 1 086 140.56 0.05
EUR COVESTRO AG-REG-S 4.75000% 22-15.11.28 900 000.00 1 032 176.35 0.04
EUR COVIVIO HOTELS SACA-REG-S 4.12500% 24-23.05.33 2 000 000.00 2 156 971.57 0.09
EUR COVIVIO SA/FRANCE-REG-S 4.62500% 23-05.06.32 3 200 000.00 3 592 128.77 0.16
EUR CP1 PROPERTY GROUP SA-REG-S STEP UP 19-23.04.27 1 700 000.00 1 644 538.78 0.07
EUR CPPIB CAPITAL INC-REG-S 3.12500% 24-11.06.29 1 600 000.00 1 756 236.18 0.08
EUR CREDIT AGRICOLE ITALIA SPA-REG-S 3.50000% 24-15.07.33 1 000 000.00 1 114 664.72 0.05
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EUR CREDIT AGRICOLE SA 0.12500% 20-09.12.27 7 200 000.00 7 017 944.84 0.31
EUR CREDIT AGRICOLE SA-REG-S 4.37500% 23-27.11.33 1 800 000.00 2 051 246.08 0.09
EUR CREDIT MUTUEL ARKEA SA-REG-S 0.37500% 19-03.10.28 2 800 000.00 2 691 672.67 0.12
EUR CREDIT MUTUEL ARKEA SA-REG-S 0.87500% 21-11.03.33 1 900 000.00 1 653 618.36 0.07
EUR CREDIT MUTUEL ARKEA SA-REG-S 4.25000% 22-01.12.32 1 800 000.00 2 035 761.22 0.09
EUR CTP BV-REG-S 0.50000% 21-21.06.25 208 000.00 218 252.47 0.01
EUR CTP BV-REG-S 0.75000% 21-18.02.27 4 500 000.00 4 549 906.95 0.20
EUR CTP NV-REG-S 0.87500% 22-20.01.26 300 000.00 310 896.21 0.01
EUR CTP NV-REG-S 4.75000% 24-05.02.30 1 100 000.00 1 229 308.13 0.05
EUR DEUTSCHE BAHN FINANCE GMBH-REG-S 3.62500% 23-18.12.37 1 000 000.00 1 122 086.84 0.05
EUR DEUTSCHE WOHNEN AG-REG-S 0.50000% 21-07.04.31 1 000 000.00 871 393.49 0.04
EUR DEUTSCHE WOHNEN SE-REG-S 1.30000% 21-07.04.41 1 100 000.00 798 749.19 0.03
EUR DEVELOPMENT BANK OF JAPAN INC-REG-S 0.01000% 21-09.09.25 3 060 000.00 3 194 518.53 0.14
EUR DEVELOPMENT BANK OF JAPAN-REG-S 3.50000% 23-13.09.27 1 200 000.00 1 321 870.98 0.06
EUR DS SMITH PLC-REG-S 4.37500% 23-27.07.27 2 750 000.00 3 062 551.59 0.13
EUR DS SMITH PLC-REG-S 4.50000% 23-27.07.30 5 450 000.00 6 209 290.09 0.27
EUR E.ON AG ECP-REG-S 0.60000% 21-01.10.32 5 400 000.00 4 776 813.58 0.21
EUR E.ON SE-REG-S 0.35000% 19-28.02.30 2 700 000.00 2 531 077.78 0.11
EUR E.ON SE-REG-S 0.87500% 20-20.08.31 2 900 000.00 2 687 843.12 0.12
EUR E.ON SE-REG-S 1.62500% 22-29.03.31 2 300 000.00 2 266 169.31 0.10
EUR E.ON SE-REG-S 3.87500% 23-12.01.35 1 800 000.00 1 995 142.23 0.09
EUR EAST JAPAN RAILWAY CO-REG-S 4.11000% 23-22.02.43 3 833 000.00 4 302 467.50 0.19
EUR EAST JAPAN RAILWAY CO-REG-S 3.97600% 23-05.09.32 2 250 000.00 2 567 839.17 0.11
EUR EAST JAPAN RAILWAY CO-REG-S 4.38900% 23-05.09.43 4 122 000.00 4 798 163.26 0.21
EUR EDP SERVICIOS FINANCIEROS ESPANA-REG-S 4.37500% 23-04.04.32 3 585 000.00 4 097 071.34 0.18
EUR ELECTRICITE DE FRANCE SA-REG-S 4.75000% 22-12.10.34 4 200 000.00 4 896 334.56 0.21
EUR ELECTRICITE DE FRANCE SA-REG-S 3.75000% 23-05.06.27 1 000 000.00 1 096 797.08 0.05
EUR ELLEVIO AB-REG-S 4.12500% 24-07.03.34 1 400 000.00 1 568 705.22 0.07
EUR ENBW INTERNATIONAL FINANCE BV-REG-S 4.30000% 23-23.05.34 1 000 000.00 1 135 378.28 0.05
EUR ENEXIS HOLDING NV-REG-S 0.62500% 20-17.06.32 3 000 000.00 2 687 556.60 0.12
EUR ENEXIS HOLDING NV-REG-S 0.37500% 21-14.04.33 2 500 000.00 2 140 085.40 0.09
EUR ENEXIS HOLDING NV-REG-S 3.62500% 23-12.06.34 1 400 000.00 1 566 048.02 0.07
EUR ENEXIS HOLDING NV-REG-S 3.50000% 24-30.05.36 1 100 000.00 1 203 870.01 0.05
EUR ENGIE SA-REG-S 3.87500% 23-06.12.33 2 500 000.00 2 772 610.72 0.12
EUR ENGIE SA-REG-S 4.25000% 24-06.03.44 1 400 000.00 1 534 400.92 0.07
EUR ENGIE SA-REG-S 4.50000% 23-06.09.42 4 000 000.00 4 554 017.85 0.20
EUR EPH FINANCING INTERNATIONAL AS-REG-S 5.87500% 24-30.11.29 700 000.00 780 194.10 0.03
EUR ERG SPA-REG-S 0.50000% 20-11.09.27 3 100 000.00 3 061 325.83 0.13
EUR ERG SPA-REG-S 1.87500% 19-11.04.25 1 300 000.00 1 387 847.46 0.06
EUR ERSTE GROUP BANK AG-REG-S 0.12500% 21-17.05.28 2 800 000.00 2 737 251.16 0.12
EUR ESB FINANCE DAC-REG-S 1.12500% 19-11.06.30 1 200 000.00 1 154 667.36 0.05
EUR ESB FINANCE DAC-REG-S 4.25000% 23-03.03.36 1 900 000.00 2 177 083.70 0.08
EUR ESSITY CAPITAL BV-REG-S 3.00000% 22-21.09.26 550 000.00 594 157.52 0.03
EUR EUROFIMA EURO RAILROADMAT FIN CO-REG-S 0.15000% 19-10.10.34 900 000.00 744 359.71 0.03
EUR EUROFIMA-REG-S 0.01000% 21-23.06.28 1 300 000.00 1 264 388.62 0.05
EUR EUROGRID GMBH-REG-S 3.27900% 22-05.09.31 1 900 000.00 2 033 518.03 0.09
EUR EUROGRID GMBH-REG-S 3.59800% 24-01.02.29 400 000.00 437 507.75 0.02
EUR EUROPEAN COMMUNITY-REG-S 2.62500% 22-04.02.48 7 500 000.00 7 297 656.42 0.32
EUR EUROPEAN  UNION-REG-S-2.75000% 22-04.12.37 2 550 000.00 2 677 374.57 0.12
EUR EUROPEAN UNION-REG-S 1.12500% 22-04.06.37 1 050 000.00 910 510.37 0.04
EUR EUROPEAN UNION-REG-S 3.25000% 24-04.02.50 700 000.00 751 221.63 0.03
EUR EUROPEAN UNION-REG-S 0.20000% 21-04.06.36 3 000 000.00 2 364 241.33 0.10
EUR FERROVIE DELLO STATO-REG-S 0.37500% 21-25.03.28 6 000 000.00 5 869 699.95 0.26
EUR FERROVIE DELLO STATO ITALI S.P.A-REG-S 4.12500% 23-23.05.29 2 000 000.00 2 237 059.96 0.10
EUR FERROVIE DELLO STATO ITALIANE SPA-REG-S 4.50000% 23-23.05.33 3 808 000.00 4 364 619.71 0.19
EUR FLEMISH COMMUNITY-REG-S 1.50000% 19-11.04.44 2 600 000.00 2 028 130.47 0.09
EUR FLEMISH COMMUNITY-REG-S 3.50000% 24-22.06.45 200 000.00 217 399.51 0.01
EUR FLEMSH COMMUNITY-REG-S 0.87500% 21-21.03.46 600 000.00 392 642.58 0.02
EUR FLEMSH COMMUNITY-REG-S 3.25000% 22-12.01.43 1 400 000.00 1 466 174.08 0.06
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EUR FLUVIUS SYSTEM OPERATOR CVBA-REG-S 0.25000% 20-02.12.30 2 000 000.00 1 802 782.92 0.08
EUR GLOBALWORTH REAL ESTATE INVEST-REG-S 6.25000% 24-31.03.30 477 067.00 452 506.53 0.02
EUR H LUNDBECK A/S-REG-S 0.87500% 20-14.10.27 2 000 000.00 1 995 414.03 0.09
EUR HEIDELBERG MATERIALS AG-REG-S 3.95000% 24-19.07.34 200 000.00 219 103.60 0.01
EUR HYPO NOE LANDESBANK FUER NIED AG-REG-S 4.00000% 23-01.02.27 2 000 000.00 2 190 157.42 0.10
EUR IBERDROLA FINANZAS SA-REG-S 1.37500% 22-11.03.32 2 000 000.00 1 917 498.51 0.08
EUR IBERDROLA FINANZAS SA-REG-S 3.62500% 23-13.07.33 1 800 000.00 1 993 319.10 0.09
EUR IBERDROLA FINANZAS SA-REG-S 3.62500% 24-18.07.34 4 300 000.00 4 753 237.65 0.21
EUR ILE DE FRANCE-REG-S 0.50000% 16-14.06.25 1 700 000.00 1792 592.17 0.08
EUR ILE DE FRANCE-REG-S 3.20000% 24-25.05.34 2 000 000.00 2 154 309.60 0.09
EUR ILE-DE-FRANCE MOBILITES-REG-S 3.05000% 23-03.02.33 5 800 000.00 6 215 552.10 0.27
EUR ILE-DE-FRANCE MOBILITES-REG-S 3.70000% 23-14.06.38 1 200 000.00 1 322 014.12 0.06
EUR ILE-DE-FRANCE MOBILITES-REG-S 3.45000% 24-25.06.49 400 000.00 418 298.30 0.02
EUR IMERYS SA-REG-S 1.87500% 16-31.03.28 3 000 000.00 3 049 382.69 0.13
EUR ING GROEP NV-REG-S 2.50000% 18-15.11.30 1 300 000.00 1 340 233.87 0.06
EUR INMOBILIARIA COLONIAL SA-REG-S 1.35000% 20-14.10.28 6 500 000.00 6 475 002.34 0.28
EUR INSTITUTO DE CREDITO OFICIAL-REG-S 2.65000% 22-31.01.28 5 000 000.00 5 372 464.18 0.23
EUR INSTITUTO DE CREDITO OFICIAL-REG-S 3.05000% 23-31.10.27 2 250 000.00 2 454 046.98 0.11
EUR INTERNATIONAL BANK FOR RECONS & DEV 2.90000% 23-19.01.33 4 400 000.00 4 812 137.66 0.21
EUR INTERNATIONAL BK FOR RECONST & DEV 0.10000% 20-17.09.35 5 700 000.00 4 559 055.03 0.20
EUR INTERNATIONAL DEVELOP ASSOCIATION-REG-S 1.75000% 22-05.05.37 5 000 000.00 4 692 093.81 0.20
EUR INTERNATIONAL DEVELOPMENT ASSOC-REG-S 2.50000% 22-15.01.38 2 000 000.00 2 027 742.86 0.09
EUR INTERNATIONAL DEVELOPMENT ASSOCIA-REG-S 3.20000% 24-18.01.44 600 000.00 645 872.16 0.03
EUR INTESA SANPAOLO SPA-REG-S 4.75000% 22-06.09.27 4 793 000.00 5 400 765.03 0.24
EUR INTESA SANPAOLO SPA-REG-S 5.62500% 23-08.03.33 4 352 000.00 5 277 334.87 0.23
EUR INTESA SANPAOLO SPA-REG-S 4.87500% 23-19.05.30 1 300 000.00 1 509 798.29 0.07
EUR INTESA SANPAOLO SPA-REG-S 3.62500% 24-16.10.30 300 000.00 327 136.79 0.01
EUR INTL BK FOR RECONSTR & DEVT WORLD BANK 3.45000% 23-13.09.38 1 000 000.00 1 132 782.31 0.05
EUR INTL BK FOR RECONSTR & DEVT WORLD BANK 2.90000% 24-14.02.34 5 000 000.00 5 450 532.29 0.24
EUR IREN SPA-REG-S 1.50000% 17-24.10.27 5 800 000.00 5 970 040.49 0.26
EUR JAPAN FINANCE ORG FOR MUNI-REG-S 0.01000% 21-02.02.28 800 000.00 782 384.67 0.03
EUR JAPAN FINANCE ORG FOR MUNI-REG-S 2.87500% 24-23.01.29 800 000.00 862 991.59 0.04
EUR JDE PEET 7S NV-REG-S 0.50000% 21-16.01.29 100 000.00 95 226.09 0.00
EUR JUNTA DE CASTILLA Y LEON-REG-S 3.50000% 23-30.04.33 600 000.00 660 086.41 0.03
EUR KBC GROUP NV-REG-S 3.00000% 22-25.08.30 1 800 000.00 1 905 045.71 0.08
EUR KBC GROUP NV-REG-S 3.75000% 24-27.03.32 900 000.00 990 208.50 0.04
EUR KERING SA-REG-S 3.37500% 24-11.03.32 1 300 000.00 1 391 903.07 0.06
EUR KOMMUNINVEST I SVERIGE AB-REG-S 0.87500% 22-01.09.29 2 100 000.00 2 086 226.90 0.09
EUR KOMMUNINVEST 1 SVERIGE AB-REG-S 3.37500% 23-15.03.27 500 000.00 550 076.88 0.02
EUR KOMMUNINVEST 1 SVERIGE AB-REG-S 3.12500% 23-08.12.27 1 400 000.00 1 537 636.83 0.07
EUR KREDITANSTALT FUER WIEDER-REG-S 2.75000% 23-15.05.30 3 250 000.00 3 550 164.50 0.15
EUR LA BANQUE POSTALE SA-REG-S 1.37500% 19-24.04.29 6 500 000.00 6 380 638.91 0.28
EUR LA BANQUE POSTALE SA-REG-S 0.75000% 21-23.06.31 8 000 000.00 7 150 101.28 0.31
EUR LA BANQUE POSTALE SA-REG-S 4.37500% 23-17.01.30 1 800 000.00 2 020 315.33 0.09
EUR LA BANQUE POSTALE SA-REG-S 4.00000% 23-03.05.28 900 000.00 996 630.33 0.04
EUR LA POSTE SA-REG-S 2.62500% 22-14.09.28 2 000 000.00 2 122 500.20 0.09
EUR LA POSTE SA-REG-S 3.12500% 22-14.03.33 1 000 000.00 1 062 353.84 0.05
EUR LANDESBANK BADEN-WUERTTEMBERG REG S-0.37500% 21-21.02.31 2 800 000.00 2 478 593.33 0.11
EUR LANDESBANK BADEN-WUERTTEMBERG-REG-S 0.25000% 21-21.07.28 3 000 000.00 2 889 531.63 0.13
EUR LANDESBANK HESSEN-THUER GIRO-REG-S 2.62500% 22-24.08.27 1 000 000.00 1 059 172.46 0.05
EUR LANDWIRTSCHAFTLICHE RENTENBANK-REG-S 3.25000% 23-26.09.33 1 700 000.00 1 921 596.43 0.08
EUR LEASEPLAN CORP NV-REG-S 0.25000% 21-23.02.26 7 700 000.00 7 944 157.51 0.35
EUR LEASEPLAN CORP NV-REG-S 0.25000% 21-07.09.26 6 200 000.00 6 306 478.80 0.27
EUR LOGICOR FINANCING SARL-REG-S 2.00000% 22-17.01.34 1 000 000.00 901 486.69 0.04
EUR MEDIOBANCA BANCA DI CREDITO-REG-S 1.00000% 20-08.09.27 6 900 000.00 6 962 091.28 0.30
EUR MERCEDES-BENZ GROUP-REG-S 0.75000% 20-10.09.30 2 000 000.00 1 896 809.84 0.08
EUR MERCEDES-BENZ GROUP-REG-S 0.75000% 21-11.03.33 5 400 000.00 4 792 380.25 0.21
EUR MERCEDES-BENZ INTERNATIONAL FIN-REG-S 3.50000% 23-30.05.26 1 600 000.00 1 744 644.73 0.08
EUR MERCEDES-BENZ INTERNATIONAL FIN-REG-S 3.70000% 23-30.05.31 1 900 000.00 2 126 382.98 0.09
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EUR MERCK FINANCIAL SERVICES GMBH-REG-S 1.87500% 22-15.06.26 1 600 000.00 1 689 578.82 0.07
EUR MOTABILITY OPERATIONS GROUP PLC-REG-S 0.12500% 21-20.07.28 1 700 000.00 1 633 155.53 0.07
EUR MOTABILITY OPERATIONS GROUP PLC-REG-S 3.50000% 23-17.07.31 3 900 000.00 4 254 960.15 0.19
EUR MOTABILITY OPERATIONS GROUP PLC-REG-S 3.62500% 24-24.07.29 3 186 000.00 3 488 641.50 0.15
EUR MOTABILITY OPERATIONS GROUP PLC-REG-S 3.87500% 24-24.01.34 1 950 000.00 2 141 408.81 0.09
EUR MUNICIPALITY FINANCE PLC-REG-S 0.05000% 20-10.09.35 4 300 000.00 3 394 082.93 0.15
EUR NATIONAL GRID ELECTRICITY DISTRIB-REG-S 3.53000% 22-20.09.28 1 300 000.00 1 417 885.37 0.06
EUR NATIONAL GRID PLC-REG-S 3.87500% 23-16.01.29 1 000 000.00 1 106 209.18 0.05
EUR NATIONAL GRID TRANSCO PLC-REG-S 0.25000% 21-01.09.28 1 700 000.00 1 628 530.85 0.07
EUR NATIONALE-NEDERLANDEN ~BANK-REG-S 1.87500% 22-17.05.32 300 000.00 300 553.49 0.01
EUR NATIONALE-NEDERLANDEN BANK NV-REG-S 3.25000% 23-28.05.27 1 000 000.00 1 091 639.80 0.05
EUR NATIONALE-NEDERLANDEN BANK NV/THE 0.50000% 21-21.09.28 2 600 000.00 2 518 910.43 0.11
EUR NE PROPERTY BV-REG-S 2.00000% 22-20.01.30 2 800 000.00 2 666 294.40 0.12
EUR NEDERLANDSE WATERSCHAPSBANK NV-REG-S 1.25000% 17-07.06.32 1 000 000.00 965 169.36 0.04
EUR NEDERLANDSE WATERSCHAPSBANK NV-REG-S 2.75000% 22-09.11.27 1 550 000.00 1 678 514.62 0.07
EUR NEDERLANDSE WATERSCHAPSBANK NV-REG-S 2.75000% 23-17.12.29 3 000 000.00 3 249 870.93 0.14
EUR NESTE OYJ-REG-S 3.87500% 23-16.03.29 1 000 000.00 1 102 789.76 0.05
EUR NESTE OYJ-REG-S 3.87500% 23-21.05.31 1 000 000.00 1 098 671.28 0.05
EUR NESTE OYJ-REG-S 4.25000% 23-16.03.33 1 700 000.00 1 904 322.86 0.08
EUR NORDEA BANK ABP-REG-S 0.50000% 21-19.03.31 1 300 000.00 1 183 330.02 0.05
EUR NORDEA BANK ABP-REG-S 1.12500% 22-16.02.27 2 400 000.00 2 467 616.52 0.11
EUR NOVO NORDISK FINANC NETHERLAND BV-REG-S 3.37500% 24-21.05.26 4 150 000.00 4 509 126.93 0.20
EUR NOVO NORDISK FINANC NETHERLAND BV-REG-S 3.25000% 24-21.01.31 1 850 000.00 2 027 302.93 0.09
EUR NRW BANK 0.10000% 20-09.07.35 5 100 000.00 4 079 706.36 0.18
EUR NTT FINANCE CORP-REG-S 3.35900% 24-12.03.31 1 700 000.00 1 852 568.59 0.08
EUR OESTERREICHISCHE KONTROLLBANK AG-REG-S 3.12500% 23-15.11.28 2 000 000.00 2 201 958.80 0.10
EUR ONTARIO TEACHERS = FINANCE TRUST-REG-S 0.05000% 20-25.11.30 3 300 000.00 2 961 872.18 0.13
EUR ORANGE SA-REG-S 0.12500% 20-16.09.29 7 800 000.00 7 288 318.78 0.32
EUR ORSTED AS-REG-S 2.25000% 22-14.06.28 3 450 000.00 3 606 389.33 0.16
EUR ORSTED AS-REG-S 3.62500% 23-01.03.26 800 000.00 869 953.86 0.04
EUR ORSTED AS-REG-S 3.75000% 23-01.03.30 800 000.00 880 555.84 0.04
EUR ORSTED AS-REG-S 4.12500% 23-01.03.35 4 000 000.00 4 536 059.32 0.20
EUR P3 GROUP SARL-REG-S 4.62500% 24-13.02.30 1 750 000.00 1 936 528.86 0.08
EUR POLAND, REPUBLIC OF-REG-S 2.00000% 19-08.03.49 2 200 000.00 1 711 594.36 0.07
EUR PROLOGIS INTERNATIONAL FUNDING I1-REG-S 0.87500% 19-09.07.29 2 800 000.00 2 675 250.72 0.12
EUR PROLOGIS INTERNATIONAL FUNDING I1-REG-S 1.62500% 20-17.06.32 1 300 000.00 1 215 400.66 0.05
EUR PROLOGIS INTERNATIONAL FUNDING I1-REG-S 0.75000% 21-23.03.33 2 100 000.00 1 792 840.59 0.08
EUR PROLOGIS INTERNATIONAL FUND Il SA-REG-S 3.62500% 22-07.03.30 1 700 000.00 1 847 349.54 0.08
EUR RCI BANQUE SA-REG-S 4.87500% 23-14.06.28 2 496 000.00 2 824 083.63 0.12
EUR RED ELEC FINANCIACIONES SAU-REG-S 3.00000% 24-17.01.34 1 900 000.00 2 022 181.30 0.09
EUR RED ELECTRICA FINANCIACIONES SAU-REG-S 0.50000% 21-24.05.33 2 800 000.00 2 463 110.65 0.11
EUR REGIE AUTNOM TRNSPRT PARIS EPIC-REG-S 3.25000% 24-25.05.34 1 200 000.00 1 304 425.67 0.06
EUR REGIE AUTONOME DES TRANSPORTS PA-REG-S 0.87500% 17-25.05.27 500 000.00 511 073.67 0.02
EUR REGIE AUTONOME DES TRANSPORTS PA-REG-S 0.35000% 19-20.06.29 2 500 000.00 2 387 126.13 0.10
EUR REGION OF ILE DE FRANCE-REG-S 2.90000% 23-30.04.31 1 900 000.00 2 028 781.03 0.09
EUR REGION WALLONNE BELGIUM-REG-S 3.50000% 23-15.03.43 3 200 000.00 3 391 661.52 0.15
EUR REGION WALLONNE BELGIUM-REG-S 3.00000% 24-06.12.30 1 700 000.00 1 837 162.00 0.08
EUR REGION WALLONNE BELGIUM-REG-S 0.25000% 19-03.05.26 1 200 000.00 1 235 674.23 0.05
EUR REN FINANCE B V-REG-S 0.50000% 21-16.04.29 8 500 000.00 8 139 260.25 0.35
EUR SAGAX AB-REG-S 4.37500% 24-29.05.30 400 000.00 442 380.66 0.02
EUR SANOFI-REG-S 1.37500% 18-21.03.30 3 000 000.00 2 994 581.90 0.13
EUR SBAB BANK AB-REG-S 1.87500% 22-10.12.25 2 300 000.00 2 441 024.55 0.11
EUR SCHAEFFLER AG-REG-S 4.50000% 24-28.03.30 900 000.00 966 579.00 0.04
EUR SCHNEIDER ELECTRIC SE-REG-S 3.25000% 22-09.11.27 1 000 000.00 1 092 298.79 0.05
EUR SCHNEIDER ELECTRIC SE-REG-S 3.12500% 23-13.10.29 1 600 000.00 1 745 268.01 0.08
EUR SCHNEIDER ELECTRIC SE-REG-S 3.37500% 23-13.04.34 1 000 000.00 1 096 455.14 0.05
EUR SEGRO CAPITAL SARL-REG-S 1.25000% 22-23.03.26 11 500 000.00 12 024 782.14 0.52
EUR SEGRO CAPITAL SARL-REG-S 1.87500% 22-23.03.30 1 600 000.00 1 596 130.39 0.07
EUR SERBIA INTERNATIONAL BOND-REG-S 1.00000% 21-23.09.28 7 100 000.00 6 609 703.52 0.29
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EUR  SFIL SA-REG-S 3.12500% 24-17.09.29 1 100 000.00 1 198 685.02 0.05
EUR  SIEMENS FINANCIERINGSMAATSCHAPPIJ-REG-S 3.37500% 23-24.08.31 1 400 000.00 1 552 147.23 0.07
EUR  SIEMENS FINANCIERINGSMAATSCHAPPIJ-REG-S 3.50000% 23-24.02.36 1 800 000.00 1 992 485.45 0.09
EUR  SKANDINAVISKA ENSKILDA BANKEN AB-REG-S 4.37500% 23-06.11.28 1 082 000.00 1 217 677.19 0.05
EUR  SKF AB-REG-S 0.87500% 19-15.11.29 3 800 000.00 3 653 543.57 0.16
EUR  SNCF RESEAU-REG-S 1.00000% 16-09.11.31 100 000.00 93 476.13 0.00
EUR  SOCIETE DES GRANDS PROJETS EPIC-REG-S 1.12500% 18-22.10.28 1 300 000.00 1 307 623.06 0.06
EUR  SOCIETE DES GRANDS PROJETS EPIC-REG-S 0.30000% 21-25.11.31 1 500 000.00 1 334 826.62 0.06
EUR  SOCIETE DES GRANDS PROJETS EPIC-REG-S 1.62500% 22-08.04.42 2 000 000.00 1 612 887.36 0.07
EUR  SOCIETE DES GRANDS PROJETS EPIC-REG-S 3.50000% 23-25.05.43 1 300 000.00 1381 911.05 0.06
EUR  SPAREBANK 1 SR-BANK ASA-REG-S 3.75000% 23-23.11.27 1 300 000.00 1 429 479.64 0.06
EUR  SSE PLC-REG-S 1.37500% 18-04.09.27 1 300 000.00 1 335 358.15 0.06
EUR  SSE PLC-REG-S 4.00000% 23-05.09.31 2 000 000.00 2 241 087.53 0.10
EUR  STANDARD CHARTERED PLC-REG-S 0.90000% 19-02.07.27 10 800 000.00 11 134 928.47 0.49
EUR  STATKRAFT AS-REG-S 2.87500% 22-13.09.29 800 000.00 856 291.70 0.04
EUR  STATKRAFT AS-REG-S 3.12500% 23-13.12.26 2 350 000.00 2 544 730.31 0.11
EUR  STATKRAFT AS-REG-S 3.37500% 24-22.03.32 1 100 000.00 1 206 079.22 0.05
EUR  STATKRAFT AS-REG-S 3.75000% 24-22.03.39 400 000.00 448 005.42 0.02
EUR  STATNETT SF-REG-S 3.50000% 23-08.06.33 1 150 000.00 1 269 664.18 0.05
EUR  STATNETT SF-REG-S 3.37500% 24-26.02.36 2 000 000.00 2 159 274.28 0.09
EUR  STEDIN HOLDING NV-REG-S 0.50000% 19-14.11.29 2 800 000.00 2 640 604.04 0.11
EUR  STELLANTIS NV-REG-S 4.37500% 23-14.03.30 2 800 000.00 3 154 256.57 0.14
EUR  SUEZ SACA-REG-S 4.50000% 23-13.11.33 400 000.00 456 946.59 0.02
EUR  SUEZ SACA-REG-S 4.62500% 22-03.11.28 5 800 000.00 6 568 034.92 0.29
EUR  SVENSK EXPORTKREDIT AB-REG-S 2.00000% 22-30.06.27 3 200 000.00 3 377 426.29 0.15
EUR  TDC NET A/S-REG-S 5.05600% 22-31.05.28 2 300 000.00 2 569 751.81 0.11
EUR  TDC NET A/S-REG-S 5.61800% 23-06.02.30 900 000.00 1 020 529.59 0.04
EUR  TELEFONICA EMISIONES SA-REG-S 4.18300% 23-21.11.33 2 400 000.00 2 705 824.81 0.12
EUR  TELEFONICA EMISIONES SA-REG-S 3.69800% 24-24.01.32 6 700 000.00 7 338 448.36 0.32
EUR  TELEFONICA EMISIONES SA-REG-S 4.05500% 24-24.01.36 2 600 000.00 2 874 990.37 0.13
EUR  TENNET HOLDING BV-REG-S 2.00000% 18-05.06.34 2 800 000.00 2 693 430.00 0.12
EUR  TENNET HOLDING BV-REG-S 0.12500% 20-30.11.32 2 800 000.00 2 386 728.58 0.10
EUR  TENNET HOLDING BV-REG-S 1.62500% 22-17.11.26 1 450 000.00 1 514 395.16 0.07
EUR  TENNET HOLDING BV-REG-S 2.75000% 22-17.05.42 6 200 000.00 5 989 813.06 0.26
EUR  TENNET HOLDING BV-REG-S 3.87500% 22-28.10.28 1 100 000.00 1 220 191.54 0.05
EUR  TENNET HOLDING BV-REG-S 4.25000% 22-28.04.32 2 000 000.00 2 286 098.57 0.10
EUR  TERNA - RETE ELETTRICA NAZIONALE-REG-S 3.87500% 23-24.07.33 2 814 000.00 3 136 502.08 0.14
EUR  UNEDIC ASSEO-REG-S 0.25000% 20-16.07.35 1 000 000.00 802 690.96 0.03
EUR  UNEDIC ASSEO-REG-S 3.12500% 23-25.04.33 1 000 000.00 1 095 745.28 0.05
EUR  UNICREDIT BANK AUSTRIA AG-REG-S 3.12500% 23-21.09.29 1 600 000.00 1 743 718.44 0.08
EUR  UNICREDIT BANK AUSTRIA AG-REG-S 2.87500% 24-10.11.28 1 000 000.00 1 076 897.26 0.05
EUR  UNIPOL GRUPPO FINANZIARIO SPA-REG-S 3.25000% 20-23.09.30 400 000.00 437 940.59 0.02
EUR  VALEO SE-REG-S 4.50000% 24-11.04.30 2 200 000.00 2 359 418.20 0.10
EUR  VESTEDA FINANCE BV-REG-S 0.75000% 21-18.10.31 600 000.00 532 082.85 0.02
EUR  VF CORP 4.25000% 23-07.03.29 4 187 000.00 4 462 841.24 0.19
EUR  VOLKSBANK WIEN AG-REG-S 4.75000% 23-15.03.27 1 100 000.00 1 230 632.94 0.05
EUR  VONOVIA SE-REG-S 0.62500% 21-24.03.31 12 300 000.00 10 881 877.42 0.47
EUR  VONOVIA SE-REG-S 1.37500% 22-28.01.26 1 900 000.00 1 991 834.89 0.09
EUR  VONOVIA SE-REG-S 4.25000% 24-10.04.34 1 200 000.00 1 315 946.14 0.06
EUR  VONOVIA SE-REG-S 4.75000% 22-23.05.27 2 500 000.00 2 807 508.45 0.12
EUR  WESFARMERS LTD-REG-S 0.95400% 21-21.10.33 2 100 000.00 1 854 022.96 0.08
EUR  ZF FINANCE GMBH-REG-S 2.75000% 20-25.05.27 1 000 000.00 1 032 718.36 0.04
EUR  ZF FINANCE GMBH-REG-S 2.25000% 21-03.05.28 1 500 000.00 1 495 813.88 0.06
792 782 620.62  34.58
GBP
GBP  ANGLIAN WATER SERVICES FINANCING-REG-S 5.75000% 24-07.06.43 600 000.00 744 817.88 0.03
GBP  ENEL FINANCE INTERNATIONAL NV-REG-S 2.87500% 22-11.04.29 1 900 000.00 2 245 018.48 0.10

134/286



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

2024 31
GBP  INTER-AMERICAN DEVELOPMENT BANK 5.00000% 23-20.07.30 400 000.00 539 551.22 0.02
GBP  INTERCONTINENTAL HOTELS GROUP PLC-REG-S 3.37500% 20-08.10.28 200 000.00 242 399.35 0.01
GBP  INTESA SANPAOLO SPA-REG-S 6.62500% 23-31.05.33 3 300 000.00 4 548 753.28 0.20
GBP  ORSTED AS-REG-S 5.12500% 22-13.09.34 900 000.00 1 151 313.93 0.05
GBP  PLACES FOR PEOPLE TREASURY PLC-REG-S 6.25000% 23-06.12.41 1 000 000.00 1 370 818.99 0.06
GBP  SEVERN TRENT UTILITIES FINANCE-REG-S 5.25000% 23-04.04.36 1 100 000.00 1 375 464.59 0.06
GBP  SEVERN TRENT UTILTIES FINANCE PLC-REG-S 5.87500% 24-31.07.38 800 000.00 1 046 056.08 0.05
GBP  SOUTH EASTERN POWER NET-REG-S 1.75000% 21-30.09.34 200 000.00 192 107.99 0.01
GBP  THE BRITISH LAND CO PLC-REG-S 2.37500% 17-14.09.29 200 000.00 224 737.65 0.01
13 681 039.44 0.60
usp
USD  ADANIREN KODSOPAR WARSOM-144A 4.62500% 19-15.10.39 200 000.00 142 743.75 0.01
USD  AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 4.00000% 22-21.09.27 3 000 000.00 2 957 341.26 0.13
USD  BANK MANDIRI PERSERO TBK PT-REG-S 2.00000% 21-19.04.26 900 000.00 849 654.00 0.04
USD  BANK OF THE PHILIPPINE ISLANDS-REG-S 2.50000% 19-10.09.24 3 500 000.00 3 465 000.00 0.15
USD  BNG BANK NV-144A 1.50000% 19-16.10.24 3 000 000.00 2 976 318.00 0.13
USD  CAISSE D~ AMORTIS DE LA DETTE SOC-REG-S 4.00000% 23-25.01.26 1 850 000.00 1 834 541.88 0.08
USD  CAISSE D~ AMORTIS DE LA DETTE-REG-S 3.75000% 23-24.05.28 1 500 000.00 1 475 208.33 0.06
USD  EUROPEAN INVESTMENT BANK-REG-S STEP 18-13.06.25 2 000 000.00 1 967 053.20 0.08
USD  HONG KONG MORTGAGE CORP LTD-REG-S 4.87500% 23-13.09.28 2 500 000.00 2 540 600.00 0.11
USD  INTER-AMERICAN DEVELOPMENT BANK 3.50000% 23-12.04.33 5 000 000.00 4 757 602.35 0.21
USD  LINK FINANCE CAYMAN 2009 LTD-REG-S 2.87500% 16-21.07.26 1 200 000.00 1 153 635.60 0.05
USD  MASDAR ABU DHABI FUTURE ENERGY CO-REG-S 5.25000% 24-25.07.34 2 000 000.00 1 997 400.00 0.09
USD  MASDAR ABU DHABI FUTURE ENERGY CO-REG-S 4.87500% 24-25.07.29 2 500 000.00 2 479 250.00 0.11
USD  MTR CORP CI LTD-REG-S 2.50000% 16-02.11.26 1 200 000.00 1 146 595.20 0.05
USD  MTR CORP LTD-REG-S 1.62500% 20-19.08.30 2 900 000.00 2 485 552.30 0.11
USD  NEDERLANDSE FINAN-MAATSCHAPPIJ-REG-S 4.75000% 23-15.11.28 1 100 000.00 1 119 975.76 0.05
USD  NEDERLANDSE WATERSCHAPSBANK NV-144A 4.00000% 23-01.06.28 3 700 000.00 3 673 495.49 0.16
USD  PUBLIC SERVICE ELECTRIC & GAS CO 3.10000% 22-15.03.32 3 100 000.00 2 764 809.37 0.12
USD  QATAR, STATE OF-144A 4.62500% 24-29.05.29 2 000 000.00 2 015 625.00 0.09
USD  SHINHAN BANK CO LTD-144A-SUB 5.75000% 24-15.04.34 1 500 000.00 1 525 785.00 0.07
USD  SHINHAN BANK CO LTD-144A-SUB 4.37500% 22-13.04.32 1 300 000.00 1 219 569.00 0.05
USD  SWIRE PROPERTIES MTN FINANCING-REG-S 3.50000% 18-10.01.28 2 000 000.00 1 915 454.00 0.08
USD  UDR INC 1.90000% 20-15.03.33 1 000 000.00 777 376.27 0.03
47 240 585.76 2.06
853 704 245.82  37.24
EUR
EUR  EUROPEAN INVESTMENT BANK-REG-S 0.00000% 20-15.05.28 3 000 000.00 2 945 251.12 0.13
EUR  EUROPEAN UNION-REG-S 0.00000% 20-04.07.35 2 000 000.00 1 583 328.72 0.07
EUR  HONG KONG GOVERNMENT INTERNATI BD-REG-S 0.00000% 21-24.11.26 4 100 000.00 4 125 347.14 0.18
EUR  KREDITANSTALT FUER WIEDERAUFBAU-REG-S 0.00000% 21-15.09.31 6 000 000.00 5 409 887.53 0.24
EUR  LSEG NETHERLANDS BV-REG-S 0.00000% 21-06.04.25 400 000.00 422 171.79 0.02
EUR  NORTH RHIEN WESTPHALIA, STATE OF-REG-S 0.00000% 20-12.10.35 1 800 000.00 1 418 909.04 0.06
EUR  UNEDIC ASSEO-REG-S 0.00000% 20-25.11.28 5 000 000.00 4 797 539.04 0.21
EUR  UNEDIC ASSEO-REG-S 0.00000% 20-19.11.30 5 400 000.00 4 892 757.14 0.21
25 595 191.52 1.12
25 595 191.52 1.12
EUR
EUR  AIB GROUP PLC-REG-S 0.50000% 21-17.11.27 4 800 000.00 4 857 820.46 0.21
EUR  AIB GROUP PLC-REG-S 2.250%/VAR 22-04.04.28 8 200 000.00 8 603 917.77 0.38
EUR  AIB GROUP PLC-REG-S 4.625%/VAR 23-23.07.29 1 200 000.00 1 356 524.89 0.06
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EUR  AIB GROUP PLC-REG-S-SUB 4.625%/VAR 24-20.05.35 3 750 000.00 4 106 115.02 0.18
EUR  AUSTRALIA & NEW ZEALAND BK-REG-S-SUB 0.669%/VAR 21-05.05.31 4 100 000.00 4 188 288.51 0.18
EUR  AXA SA-REG-S-SUB 0.000%/VAR 21-07.10.41 5 600 000.00 5 123 977.56 0.22
EUR  BANCO DE SABADELL SA-REG-S 5.125%/VAR 22-10.11.28 900 000.00 1 024 653.04 0.05
EUR  BANCO SANTANDER SA-REG-S 0.625%/VAR 21-24.06.29 4 500 000.00 4 386 176.57 0.19
EUR  BNP PARIBAS SA-REG-S 0.375%/VAR 20-14.10.27 1 000 000.00 1 011 315.51 0.04
EUR  BNP PARIBAS SA-REG-S 4.250%/VAR 23-13.04.31 4 000 000.00 4 478 305.48 0.20
EUR  BPCE SA-REG-S-SUB 4.875%/VAR 24-26.02.36 1 000 000.00 1 114 557.59 0.05
EUR  BPCE SA-REG-S-SUB 5.750%/VAR 23-01.06.33 600 000.00 688 293.51 0.03
EUR  CAIXA GERAL DE DEPOSITOS SA-REG-S 2.875%/VAR 22-15.06.26 900 000.00 966 439.75 0.04
EUR  CAIXABANK S.A-REG-S 4.625%/VAR 23-16.05.27 2 300 000.00 2 540 876.41 0.11
EUR  CAIXABANK SA-REG-S 0.750%/VAR 20-10.07.26 5 100 000.00 5 371 614.30 0.23
EUR  CAIXABANK SA-REG-S 0.750%/VAR 21-26.05.28 2 300 000.00 2 320 953.44 0.10
EUR  CAIXABANK SA-REG-S 0.625%/VAR 22-21.01.28 2 800 000.00 2 847 444.86 0.12
EUR  CAIXABANK SA-REG-S 5.375%/VAR 22-14.11.30 8 200 000.00 9 614 027.40 0.42
EUR  CAIXABANK SA-REG-S-SUB VAR 21-18.06.31 6 500 000.00 6 696 456.83 0.29
EUR  COMMERZBANK AG-REG-S 0.750%/VAR 20-24.03.26 1 900 000.00 2 015 552.79 0.09
EUR  COMMERZBANK AG-REG-S 4.625%/VAR 24-17.01.31 800 000.00 901 726.05 0.04
EUR  CREDIT AGRICOLE SA-REG-S 4.000%/VAR 22-12.10.26 6 100 000.00 6 630 546.65 0.29
EUR  CREDIT MUTUEL ARKEA SA-REG-S 1.250%/VAR 20-11.06.29 10 700 000.00 10 607 267.94 0.46
EUR  DANSKE BANK A/S-REG-S 0.750%/VAR 21-09.06.29 2 000 000.00 1 955 008.43 0.09
EUR  DE VOLKSBANK NV-REG-S-SUB 1.750%/VAR 20-22.10.30 7 200 000.00 7 565 333.34 0.33
EUR  DEUTSCHE BANK AG-REG-S 4.000%/VAR 24-12.07.28 1 000 000.00 1 092 961.04 0.05
EUR  DNB BANK ASA-REG-S 4.000%/VAR 23-14.03.29 4 300 000.00 4 768 727.60 0.21
EUR  DNB BANK ASA-REG-S 4.625%/VAR 23-01.11.29 1 700 000.00 1 930 231.37 0.08
EUR  IBERDROLA FINANZAS SA-REG-S-SUB 4.871%/VAR 24-PRP 1 100 000.00 1 220 484.36 0.05
EUR  ICCREA BANCA SPA-REG-S 4.250%/VAR 24-05.02.30 1 500 000.00 1 665 335.66 0.07
EUR  ING GROEP NV-REG-S 4.000%/VAR 24-12.02.35 1 900 000.00 2 119 221.98 0.09
EUR  ING GROEP NV-REG-S-SUB 0.875/VAR 21-09.06.32 6 500 000.00 6 475 248.54 0.28
EUR  KBC GROEP NV-REG-S 0.375%/VAR 20-16.06.27 2 300 000.00 2 360 904.14 0.10
EUR  LLOYDS BANKING GROUP PLC-REG-S 3.875%/VAR 24-14.05.32 2 300 000.00 2 535 159.57 0.11
EUR  LLOYDS BANKING GROUP PLC-REG-S 3.500%/VAR 24-06.11.30 900 000.00 972 571.35 0.04
EUR  NATWEST GROUP PLC-REG-S 0.780%/VAR 21-26.02.30 10 700 000.00 10 235 082.64 0.45
EUR  NATWEST GROUP PLC-REG-S 4.067%/VAR 22-06.09.28 3 700 000.00 4 082 824.44 0.18
EUR  NATWEST GROUP PLC-REG-S 4.699%/VAR 23-14.03.28 1 150 000.00 1 285 362.47 0.06
EUR NN GROUP N.V-REG-S-SUB 5.250%/VAR 22-01.03.43 1 300 000.00 1 490 979.06 0.07
EUR NN GROUP NV-REG-S-SUB 6.000%/VAR 23-03.11.43 5 163 000.00 6 209 998.45 0.27
EUR  NORDEA BANK ABP-REG-S-SUB 4.125%/VAR 24-29.05.35 1 800 000.00 1982 216.75 0.09
EUR  SOCIETE GENERALE SA-REG-S-SUB 5.250%/VAR 22-06.09.32 3 200 000.00 3 580 348.59 0.16
EUR  UNICREDIT SPA-REG-S 0.800%/VAR 21-05.07.29 5 000 000.00 4 907 128.72 0.21
EUR  UNICREDIT SPA-REG-S 5.850%/VAR 22-15.11.27 2 641 000.00 3 007 647.63 0.13
EUR  VOLKSWAGEN FIN SERVICES AG-REG-S 3M EURIBOR+78BP 24-10.06.27 2 500 000.00 2 715 386.57 0.12
EUR  VOLKSWAGEN INTERNATIONAL-REG-S 3M EURIBOR+65BP 24-27.03.26 2 000 000.00 2 172 720.46 0.10
167 783 735.49 7.32

GBP
GBP  ING GROEP NV-REG-S 1.125%/VAR 21-07.12.28 200 000.00 228 938.82 0.01
GBP  NORDEA BANK ABP-REG-S 6.000%/VAR 23-02.06.26 2 800 000.00 3 617 909.28 0.16
3 846 848.10 0.17

usD
USD  BANK OF AMERICA CORP 2.456%/VAR 19-22.10.25 9 200 000.00 9 133 554.84 0.40
USD  MORGAN STANLEY 0.864%/VAR 20-21.10.25 12 300 000.00 12 170 368.46 0.53
USD  UNITED OVERSEAS BANK LTD-REG-S-SUB 2.000%/VAR 21-14.10.31 1 600 000.00 1 496 318.47 0.06
22 800 241.77 0.99
194 430 825.36 8.48
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CAD
CAD CANADA, GOVERNMENT 2.25000% 22-01.12.29 2 000 000.00 1 393 364.94 0.06
1 393 364.94 0.06
DKK
DKK DENMARK, KINGDOM OF 2.25000% 23-15.11.33 31 000 000.00 4 488 488.83 0.20
4 488 488.83 0.20
EUR
EUR AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 0.12500% 21-29.09.31 5 900 000.00 5 182 886.11 0.23
EUR AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 3.50000% 22-25.02.33 3 100 000.00 3 441 975.51 0.15
EUR AUSTRIA, REPUBLIC OF-144A-REG-S 1.85000% 22-23.05.49 400 000.00 342 072.59 0.01
EUR BANCA MONTE DEI PSCHI DI SENA SPA-REG-S 3.37500% 24-16.07.30 5 672 000.00 6 192 468.32 0.27
EUR BANKINTER SA-REG-S 0.62500% 20-06.10.27 9 600 000.00 9 556 089.16 0.42
EUR BASQUE GOVERNMENT-REG-S 1.12500% 19-30.04.29 3 200 000.00 3 198 355.18 0.14
EUR BELGIUM, KINGDOM OF-REG-S 1.25000% 18-22.04.33 11 300 000.00 10 829 195.60 0.47
EUR BELGIUM, KINGDOM OF-144A-REG-S 2.75000% 22-22.04.39 1 000 000.00 1 034 203.01 0.04
EUR BERLIN, STATE OF 2.75000% 23-14.02.33 2 600 000.00 2 820 938.18 0.12
EUR BNP PARIBAS-REG-S 1.12500% 19-28.08.24 2 000 000.00 2 160 088.02 0.09
EUR CHILE GOVERNMENT INTERNATIONAL BOND 1.25000% 20-29.01.40 3 850 000.00 2 895 429.07 0.13
EUR COTY INC-144A 4.50000% 24-15.05.27 1 100 000.00 1 200 958.51 0.05
EUR CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 2.87500% 24-12.01.34 1 100 000.00 1 179 006.81 0.05
EUR DH EUROPE FINANCE 11 SARL 0.75000% 19-18.09.31 1 800 000.00 1 654 565.10 0.07
EUR DIGITAL INTREPID HOLDING BV-REG-S 0.62500% 21-15.07.31 3 200 000.00 2 788 355.28 0.12
EUR EQT AB-REG-S 0.87500% 21-14.05.31 1 300 000.00 1 157 880.87 0.05
EUR EUROPEAN INVESTMENT BANK 1.50000% 17-15.11.47 3 000 000.00 2 402 262.00 0.10
EUR EUROPEAN INVESTMENT BANK-REG-S STEP-UP 20-15.11.35 2 800 000.00 2 202 843.95 0.10
EUR EUROPEAN INVESTMENT BANK-REG-S 1.50000% 22-15.06.32 1 900 000.00 1 883 397.86 0.08
EUR EUROPEAN UNION-REG-S 0.10000% 20-04.10.40 2 000 000.00 1 352 430.22 0.06
EUR EUROPEAN UNION-REG-S 0.30000% 20-04.11.50 6 800 000.00 3 686 895.63 0.16
EUR EUROPEAN UNION-REG-S 2.75000% 22-04.02.33 2 250 000.00 2 428 151.24 0.11
EUR FEDEX CORP 0.45000% 21-04.05.29 6 500 000.00 6 214 229.77 0.27
EUR FORVIA SE-REG-S 5.50000% 24-15.06.31 2 000 000.00 2 201 099.61 0.10
EUR FRANCE, REPUBLIC OF-OAT-144A-REG-S 1.75000% 17-25.06.39 5 100 000.00 4 577 284.30 0.20
EUR GERMANY, REPUBLIC OF-REG-S 1.30000% 22-15.10.27 2 000 000.00 2 099 825.87 0.09
EUR GERMANY, REPUBLIC OF-REG-S 2.30000% 23-15.02.33 3 500 000.00 3 809 381.02 0.17
EUR HANA BANK-REG-S 3.75000% 23-04.05.26 2 500 000.00 2 726 540.31 0.12
EUR HESSEN, STATE OF 2.87500% 23-04.07.33 4 400 000.00 4 820 374.61 0.21
EUR INVESTITIONSBANK BERLIN-REG-S 3.12500% 23-13.09.28 1 700 000.00 1 869 882.44 0.08
EUR IRELAND, REPUBLIC OF-REG-S 3.00000% 23-18.10.43 1 900 000.00 2 062 836.45 0.09
EUR ITALIAN REPUBLIC-REG-S-144A 1.50000% 21-30.04.45 10 200 000.00 7 141 210.74 0.31
EUR ITALY, REPUBLIC OF-144A-REG-S 4.00000% 23-30.10.31 7 102 000.00 8 026 368.34 0.35
EUR JYSKE BANK A/S-REG-S 5.50000% 22-16.11.27 750 000.00 846 217.08 0.04
EUR KOMMUNEKREDIT-REG-S 0.62500% 19-21.11.39 1 100 000.00 843 620.31 0.04
EUR MERCIALYS-REG-S 1.80000% 18-27.02.26 1 500 000.00 1 568 199.88 0.07
EUR NEDERLANDSE WATERSCHAPSBANK-REG-S 0.12500% 20-03.09.35 1 100 000.00 872 488.89 0.04
EUR NEDERLANDSE WATERSCHAPSBANK NV-REG-S 3.00000% 23-20.04.33 1 600 000.00 1 758 549.28 0.08
EUR NETHERLANDS, KINGDOM OF THE-144A-REG-S 0.50000% 19-15.01.40 2 800 000.00 2 188 921.65 0.09
EUR NETHERLANDS, KINGDOM OF THE-144A-REG-S 3.25000% 23-15.01.44 900 000.00 1 046 588.94 0.04
EUR ONCOR ELECTRIC DELIVERY CO LLC-REG-S 3.50000% 24-15.05.31 1 600 000.00 1 744 241.32 0.08
EUR PEARSON FUNDING PLC-REG-S 1.37500% 15-06.05.25 3 000 000.00 3 189 100.20 0.14
EUR PROLOGIS EURO FINANCE 1.50000% 22-08.02.34 900 000.00 813 653.93 0.03
EUR SELP FINANCE SARL-REG-S 0.87500% 21-27.05.29 1 100 000.00 1 046 978.83 0.05
EUR SKANDINAVISKA ENSKILDA BANKEN AB-REG-S 4.00000% 22-09.11.26 1 500 000.00 1 643 991.25 0.07
EUR SLOVENIA, REPUBLIC OF-REG-S 3.62500% 23-11.03.33 1 850 000.00 2 105 621.08 0.09
EUR SMURFIT KAPPA TREASURY ULC-REG-S 1.50000% 19-15.09.27 2 500 000.00 2 565 307.42 0.11
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EUR SOCIETE NATIONALE SNCF SA-REG-S 3.12500% 22-02.11.27 2 400 000.00 2 604 119.53 0.11
EUR SOCIETE NATIONALE SNCF SA-REG-S 3.37500% 23-25.05.33 2 000 000.00 2 199 545.72 0.10
EUR SPAIN, KINGDOM OF-144A-REG-S 1.00000% 21-30.07.42 14 100 000.00 10 219 989.66 0.45
EUR SPAREBANK 1 SMN-REG-S 0.01000% 21-18.02.28 2 300 000.00 2 230 365.00 0.10
EUR SVENSKA HANDELSBANKEN AB-REG-S 3.75000% 24-15.02.34 2 200 000.00 2 441 825.74 0.11
EUR VIA OUTLETS BV-REG-S 1.75000% 21-15.11.28 200 000.00 197 228.74 0.01
EUR VMED 02 UK FINANCING 1 PLC-REG-S 5.62500% 24-15.04.32 1 300 000.00 1 390 411.93 0.06
158 656 448.06 6.92

GBP
GBP BERKELEY GROUP PLC/THE-REG-S 2.50000% 21-11.08.31 200 000.00 205 190.88 0.01
GBP DERWENT LONDON PLC-REG-S 1.87500% 21-17.11.31 200 000.00 206 706.03 0.01
GBP UNITED KINGDOM TREASURY GILT-REG-S 4.37500% 24-31.07.54 1 900 000.00 2 372 366.30 0.10
GBP VMED 02 UK FINANCING I PLC-REG-S 4.50000% 21-15.07.31 200 000.00 216 429.82 0.01
GBP WEIR GROUP PLC-REG-S 6.87500% 23-14.06.28 1 900 000.00 2 564 251.96 0.11
5 564 944.99 0.24

usD
usD ASIAN INFRTRUCTURE INVESTMENT BANK/THE 4.87500% 23-14.09.26 3 200 000.00 3 235 101.88 0.14
usD CENTERPOINT ENERGY HOUSTON ELEC LLC 5.30000% 23-01.04.53 2 100 000.00 2 048 827.64 0.09
usb CK HUTCHISON INTERNATIONAL 24-144A 5.37500% 24-26.04.29 1 500 000.00 1 545 064.85 0.07
usD COLOMBIA, REPUBLIC OF 5.62500% 14-26.02.44 4 300 000.00 3 345 400.00 0.15
usD COUNCIL OF EUROPE DEVELOPMENT BK 3.75000% 23-25.05.26 4 000 000.00 3 951 812.40 0.17
usb DTE ELECTRIC CO 1.90000% 21-01.04.28 900 000.00 819 046.04 0.04
usD DTE ELECTRIC CO 3.65000% 22-01.03.52 350 000.00 264 963.19 0.01
usD DTE ELECTRIC CO 4.05000% 18-15.05.48 3 285 000.00 2 705 000.89 0.12
usb DUKE ENERGY CAROLINAS LLC 3.95000% 18-15.11.28 1 500 000.00 1 469 871.71 0.06
usD DUKE ENERGY PROGRESS LLC 5.10000% 24-15.03.34 500 000.00 507 654.68 0.02
usD EUROPEAN INVESTMENT BANK 2.12500% 16-13.04.26 4 800 000.00 4 622 001.84 0.20
usb EUROPEAN INVESTMENT BANK 1.62500% 19-09.10.29 7 900 000.00 7 022 330.23 0.31
usD EUROPEAN INVESTMENT BANK 3.75000% 23-14.02.33 17 200 000.00 16 723 032.64 0.73
usD INTL BK FOR RECONS & DEV WORLD BK 3.87500% 23-14.02.30 4 000 000.00 3 977 063.16 0.17
usb INTL BK FOR RECONSTR & DEVT WORLD BANK 0.62500% 20-22.04.25 18 200 000.00 17 644 093.93 0.77
usD INTL BK FOR RECONSTR & DEVT WORLD BANK 0.87500% 20-14.05.30 1 600 000.00 1 342 219.03 0.06
usD INTL BK FOR RECONSTR & DEVT WORLD BANK 1.12500% 21-13.09.28 20 000 000.00 17 794 221.40 0.78
usb JAPAN INTERNATIONAL COOPERATION AGENCY 4.00000% 23-23.05.28 3 000 000.00 2 960 283.24 0.13
usD KREDITANSTALT FUER WIEDERAUFBAU 0.75000% 20-30.09.30 3 300 000.00 2 717 739.16 0.12
usb MIDAMERICAN ENERGY CO 3.95000% 17-01.08.47 2 000 000.00 1 605 217.36 0.07
usD MIDAMERICAN ENERGY CO 3.65000% 18-01.08.48 750 000.00 577 337.42 0.02
usD MIDAMERICAN ENERGY CO 2.70000% 21-01.08.52 4 000 000.00 2 490 196.76 0.11
usb NORTHERN STATES POWER CO 2.90000% 19-01.03.50 5 000 000.00 3 301 380.70 0.14
usD NORTHERN STATES POWER CO 3.20000%21-01.04.52 3 400 000.00 2 355 420.72 0.10
usD NORTHERN STATES POWER CO/MN 5.40000% 24-15.03.54 2 100 000.00 2 091 162.63 0.09
usb PACIFIC GAS AND ELECTRIC CO 6.70000% 23-01.04.53 1 000 000.00 1 072 605.95 0.05
usD PACIFICORP 5.35000% 22-01.12.53 800 000.00 743 539.74 0.03
usD PACIFICORP 5.50000% 23-15.05.54 2 200 000.00 2 089 695.74 0.09
usb PERU PENER SBSN INDO I11-REG-S 2.30000% 20-23.06.25 1 800 000.00 1 751 625.00 0.08
usb PERUSAHAAN PENERBIT SBSN IND-144A 3.55000% 21-09.06.51 5 000 000.00 3 701 550.00 0.16
usD PERUSAHAAN PENERBIT SBSN IDN I11-REG-S 3.55000% 21-09.06.51 3 400 000.00 2 517 054.00 0.11
usb PUBLIC SERVICE CO OF COLORADO 3.20000% 19-01.03.50 1 200 000.00 815 210.98 0.04
usD PUGET SOUND ENERGY INC 5.68500% 24-15.06.54 1 100 000.00 1 124 824.88 0.05
usD RENEW PVT LTD-REG-S 5.87500% 20-05.03.27 840 000.00 817 672.80 0.04
usb SAN DIEGO GAS & ELECTRIC CO 2.95000% 21-15.08.51 7 250 000.00 4 874 774.79 0.21
uSsD SOUTHERN CALIFORNIA EDISON 2.75000% 22-01.02.32 5 100 000.00 4 415 507.63 0.19
131 040 505.01 5.72
301 143 751.83 13.14
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EUR
EUR GERMANY, REPUBLIC OF-REG-S 0.00000% 20-15.08.30 3 000 000.00 2 854 098.27 0.12
EUR GRAND-DUCHY OF LUXEMBOURG-REG-S 0.00000% 20-14.09.32 2 300 000.00 2 003 956.14 0.09
EUR THERMO FISHER SCIENTIFIC FINANCE 0.00000% 21-18.11.25 800 000.00 829 501.50 0.04
5 687 555.91 0.25
5 687 555.91 0.25
EUR
EUR AIB GROUP PLC-REG-S-SUB COCO 7.125%/VAR 24-PRP 1 500 000.00 1 655 613.00 0.07
EUR BANCO DE SABADELL SA-REG-S 1.125%/VAR 20-11.03.27 6 200 000.00 6 478 082.12 0.28
EUR COMMERZBANK AG-REG-S 5.250%/VAR 23-25.03.29 1 000 000.00 1 142 475.77 0.05
EUR COMMERZBANK AG-REG-S 3.000%/VAR 22-14.09.27 1 600 000.00 1 712 443.16 0.07
EUR DEUTSCHE BANK AG-REG-S 3.250%/VAR 22-24.05.28 800 000.00 858 647.21 0.04
EUR ERSTE GROUP BANK AG-REG-S 4.000%/VAR 23-16.01.31 1 500 000.00 1 684 307.04 0.07
EUR MUENCHENER RUECKVERSICHERUN-REG-S-SUB 1.000%/VAR 21-26.05.42 3 600 000.00 3 168 251.16 0.14
EUR SOCIETE GENERALE SA-REG-S 0.875%/VAR 20-22.09.28 1 300 000.00 1 291 732.64 0.06
EUR SOCIETE GENERALE SA-REG-S 0.625%/VAR 21-02.12.27 6 000 000.00 6 071 593.84 0.27
EUR SOCIETE GENERALE SA-REG-S 4.750%/VAR 23-28.09.29 4 200 000.00 4 725 222.08 0.21
EUR STOREBRAND LIVSFORSIKRING-REG-S-SUB 1.875%/VAR 21-30.09.51 800 000.00 724 889.27 0.03
29 513 257.29 1.29
GBP
GBP YORKSHIRE BUILDING SOCIETY-REG-S 3.511%/VAR 22-11.10.30 2 400 000.00 2 856 275.65 0.12
2 856 275.65 0.12
usb
usb CEMEX SAB DE CV-REG-S-SUB 9.125%/VAR 23-PRP 3 500 000.00 3 777 900.00 0.17
uUsb ING GROEP NV-REG-S-SUB COCO 4.875%/VAR 20-PRP 250 000.00 221 653.74 0.01
usb NWD FINANCE BVI LTD-REG-S 6.150%/VAR 22-PRP 1 700 000.00 1 656 862.49 0.07
5 656 416.23 0.25
38 025 949.17 1.66
T-note
EUR
EUR FRANCE, REPUBLIC OF-0AT-144A-REG-S 3.00000% 24-25.06.49 3 100 000.00 3 129 073.51 0.14
3 129 073.51 0.14
T-note 3 129 073.51 0.14
T-note
usb
usb AMERICA, UNITED STATES OF 1.50000%/CPI-LINKED 23-15.02.53 2 100 000.00 1 927 861.42 0.08
usb AMERICA, UNITED STATES 1.37500%/CP1 LINKED 23-15.07.33 4 200 000.00 4 187 234.35 0.18
6 115 095.77 0.26
T-note 6 115 095.77 0.26
usb
uUsb CALIFORNIA HEALTH FACILITIES FINANCING 4.19000% 22-01.06.37 2 900 000.00 2 734 652.44 0.12
2 734 652.44 0.12

2 734 652.44 0.12

2 092 109 803.90 91.27
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usb
usD AES CORP 1.37500% 21-15.01.26 5 000 000.00 4 735 985.45 0.21
usD AES CORP-SUB 2.45000% 21-15.01.31 8 902 000.00 7 492 265.83 0.33
usD AUTODESK INC 2.40000% 21-15.12.31 1 200 000.00 1 019 995.70 0.04
usD BMW US CAPITAL LLC-144A 2.55000% 21-01.04.31 1 100 000.00 965 402.35 0.04
usb BMW US CAPITAL LLC-144A 1.95000% 21-12.08.31 300 000.00 248 576.06 0.01
usb COOPERATIEVE RADOBANK UA-144A 1.00400% 20-24.09.26 4 100 000.00 3 912 579.94 0.17
usb ENEL FINANCE INTERNATIONAL NV-144A 1.87500% 21-12.07.28 2 800 000.00 2 516 333.34 0.11
usD GOODMAN US FINANCE FIVE LLC-144A 4.62500% 22-04.05.32 2 800 000.00 2 661 970.14 0.12
usD HAT HOLDINGS 1 LLC-144A 8.00000% 23-15.06.27 2 900 000.00 3 033 678.40 0.13
usD HOST HOTELS & RESORTS LP 5.70000% 24-01.07.34 700 000.00 707 068.52 0.03
usD HUDSON PACIFIC PROPERTIES LP 5.95000% 22-15.02.28 500 000.00 451 048.15 0.02
usD INVERSIONES CMPC SA-144A 6.12500% 23-23.06.33 6 000 000.00 6 150 000.00 0.27
usD JDE PEET =S NV-144A 2.25000% 21-24.09.31 1 200 000.00 982 729.48 0.04
usD LIBERTY UTILITIES FIN GP 1-144A 2.05000% 20-15.09.30 1 400 000.00 1 176 863.65 0.05
usb NEW YORK STATE ELECTRIC & GAS CORP-144A 2.15000% 21-01.10.31 3 750 000.00 3 077 011.16 0.13
usb NIAGARA MOHAWK POWER CORP-144A 1.96000% 20-27.06.30 8 000 000.00 6 839 015.60 0.30
usb NIAGARA MOHAWK POWER-144A 5.78300% 22-16.09.52 1 020 000.00 1 023 314.53 0.04
usD NXP BV / NXP FUNDING LLC / NXP USA 2.50000% 22-11.05.31 4 200 000.00 3 588 060.00 0.16
usD PUBLIC SERVICE CO OF OKLAHOMA 2.20000% 21-15.08.31 2 700 000.00 2 240 257.09 0.10
usD SCENTRE GROUP TRUST 1 / 2-144A 4.37500% 20-28.05.30 5 400 000.00 5 273 850.28 0.23
usD SOLAR STAR FUNDING LLC-144A 5.37500% 13-30.06.35 2 000 000.00 1 457 865.81 0.06
usD WEIR GROUP PLC/THE-144A 2.20000% 21-13.05.26 2 300 000.00 2 178 708.14 0.10
usD WISCONSIN POWER AND LIGHT CO 5.37500% 24-30.03.34 1 900 000.00 1 941 615.36 0.09
UsD ZF NORTH AMERICA CAPITAL INC-144A 6.75000% 24-23.04.30 300 000.00 305 603.70 0.01
63 979 798.68 2.79
63 979 798.68 2.79

usD
usD BANK OF AMERICA CORP 6.204%/VAR 22-10.11.28 6 000 000.00 6 247 236.60 0.27
usD BANK OF IRELAND GROUP-144A 6.253%/VAR 22-16.09.26 9 400 000.00 9 481 413.50 0.41
usD BNP PARIBAS SA-144A 1.675%/VAR 21-30.06.27 16 000 000.00 14 977 431.03 0.65
usD ING GROEP NV-144A 1.400%/VAR 20-01.07.26 6 200 000.00 5 982 720.13 0.26
usD RABOBANK NEDERLAND NV-144A 1.106%/VAR 21-24.02.27 6 200 000.00 5 828 139.63 0.26
UsD SANTANDER HOLDINGS USA INC 5.807%/VAR 22-09.09.26 3 500 000.00 3 521 309.54 0.16
46 038 250.43 2.01
46 038 250.43 2.01

AUD
AUD WORLEY FINANCIAL SERVICES PTY LTD-REG-S 5.95000% 23-13.10.28 800 000.00 527 989.68 0.02
527 989.68 0.02

usb
uSsD SHRIRAM FINANCE LTD-144A 6.62500% 24-22.04.27 1 300 000.00 1 305 687.50 0.06
1 305 687.50 0.06
1 833 677.18 0.08

EUR
EUR ARDAGH METAL PACKAGING FINANCE-144A 2.00000% 21-01.09.28 500 000.00 476 124.00 0.02

476 124.00 0.02
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usD
USD  ANDREW W MELLON FOUNDATION/THE 0.94700% 20-01.08.27 600 000.00 544 333.40 0.02
USD  NATIONAL RURAL UTILITIES COOPERATIVE 1.35000% 20-15.03.31 300 000.00 242 718.97 0.01
USD  NORTHERN STATES POWER CO 4.50000% 22-01.06.52 1 050 000.00 912 858.24 0.04
USD  SCE RECOVERY FUNDING LLC 4.69700% 23-15.06.40 1 350 000.00 1 260 916.56 0.06
USD  SOUTHWESTERN PUBLIC SERVICE 3.75000% 19-15.06.49 7 500 000.00 5 557 834.88 0.24
USD  TRUST FIBRA UNO-144A 7.37500% 24-13.02.34 1 300 000.00 1 296 100.00 0.06
9 814 762.05 0.43
10 290 886.05 0.45

usD
USD  BPCE SA-144A 2.045W/VAR 21-19.10.27 5 000 000.00 4 657 497.15 0.20
4 657 497.15 0.20
4 657 497.15 0.20
126 800 109.49 5.53

AUD
AUD  VICINITY CENTRES TRUST-REG-S 4.92700% 22-02.06.28 1 500 000.00 963 563.54 0.04
963 563.54 0.04
963 563.54 0.04

usp
USD  SAEL/SPREPL/SSSPL/JGPEPL/SKREPL/UBE144A 7.80000% 24-31.07.31 300 000.00 302 532.00 0.02
302 532.00 0.02
302 532.00 0.02
1 266 095.54 0.06

usp
USD AP MOLLER - MAERSK A/S-144A 5.87500% 23-14.09.33 2 800 000.00 2 923 337.90 0.13
USD  HANNON ARMSTRONG SUSTAINABLE INFRA-144A 6.37500% 24-01.07.34 2 300 000.00 2 280 085.93 0.10
USD  NEW YORK STATE ELECTRIC & GAS CORP-144A 5.65000% 23-15.08.28 300 000.00 309 429.15 0.01
USD  NEW YORK STATE ELECTRIC & GAS CORP-144A 5.85000% 23-15.08.33 2 000 000.00 2 079 236.02 0.09
USD  STARWOOD PROPERTY TRUST INC-144A 7.25000% 24-01.04.29 900 000.00 925 601.60 0.04
8 517 690.60 0.37
8 517 690.60 0.37

usD
USD  ADANI GREEN ENERGY UP LTD-144A 6.70000% 24-12.03.42 300 000.00 286 875.00 0.01
286 875.00 0.01
286 875.00 0.01
8 804 565.60 0.38
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EUR
EUR MORGAN STANLEY/SWAPTION IRS CALL 2.65000% 24-12.08.24 -600 000.00 -3 123.62 0.00
EUR MORGAN STANLEY/SWAPTION IRS PUT 2.91000% 24-12.08.24 -600 000.00 -6.21 0.00
EUR GOLDMAN SACHS/SWAPTION IRS CALL 2.59000% 24-15.08.24 -500 000.00 -2 837.77 0.00
EUR GOLDMAN SACHS/SWAPTION IRS PUT 2.86000% 24-15.08.24 -500 000.00 -67.11 0.00
EUR BARCLAYS/SWAPTION IRS PUT 2.76000% 24-02.09.24 -800 000.00 -1 625.19 0.00
EUR BARCLAYS/SWAPTION IRS CALL 2.48000% 24-02.09.24 -800 000.00 -3 287.40 0.00
-10 947.30 0.00

usD
usD BOA/SWAPTION IRS CALL 3.85000% 24-01.08.24 -700 000.00 -14 526.72 -0.01
usb BOA/SWAPTION IRS PUT 4.25000% 24-01.08.24 -700 000.00 -0.01 0.00
usD GOLDMAN SACHS/SWAPTION IRS CALL 3.79500% 24-02.08.24 -700 000.00 -11 351.72 0.00
usD GOLDMAN SACHS/SWAPTION IRS PUT 4.19500% 24-02.08.24 -700 000.00 -0.01 0.00
usb MORGAN STANLEY/SWAPTION IRS PUT 4.11500% 24-05.08.24 -700 000.00 -0.01 0.00
usD MORGAN STANLEY/SWAPTION IRS CALL 3.71500% 24-05.08.24 -700 000.00 -7 273.56 0.00
usD GOLDMAN SACHS/SWAPTION IRS CALL 3.64500% 24-05.08.24 -700 000.00 -4 183.70 0.00
usb GOLDMAN SACHS/SWAPTION IRS PUT 4.04500% 24-05.08.24 -700 000.00 -0.19 0.00
usD GOLDMAN SACHS/SWAPTION IRS PUT 4.02900% 24-09.08.24 -700 000.00 -10.79 0.00
usD GOLDMAN SACHS/SWAPTION IRS CALL 3.67900% 24-09.08.24 -700 000.00 -6 488.91 0.00
usb GOLDMAN SACHS/SWAPTION IRS CALL 3.56900% 24-12.08.24 -600 000.00 -2 892.44 0.00
usD GOLDMAN SACHS/SWAPTION IRS PUT 3.91900% 24-12.08.24 -600 000.00 -143.24 0.00
usD GOLDMAN SACHS/SWAPTION IRS CALL 3.59500% 24-15.08.24 -700 000.00 -4 654.85 0.00
usb GOLDMAN SACHS/SWAPTION IRS PUT 3.94500% 24-15.08.24 -700 000.00 -213.75 0.00
usD GOLDMAN SACHS/SWAPTION IRS CALL 3.53200% 24-16.08.24 -700 000.00 -3 183.40 0.00
usD GOLDMAN SACHS/SWAPTION IRS PUT 3.88200% 24-16.08.24 -700 000.00 -474.58 0.00
usb GOLDMAN SACHS/SWAPTION IRS CALL 3.55800% 24-19.08.24 -700 000.00 -4 240.81 0.00
usD GOLDMAN SACHS/SWAPTION IRS PUT 3.90800% 24-19.08.24 -700 000.00 -521.44 0.00
usD GOLDMAN SACHS/SWAPTION IRS CALL 3.61300% 24-20.08.24 -700 000.00 -5 970.38 0.00
usb GOLDMAN SACHS/SWAPTION IRS PUT 3.96300% 24-20.08.24 -700 000.00 -353.86 0.00
usD GOLDMAN SACHS/SWAPTION IRS CALL 3.64300% 24-26.08.24 -700 000.00 -7 807.08 0.00
usD GOLDMAN SACHS/SWAPTION IRS PUT 3.99300% 24-26.08.24 -700 000.00 -482.73 0.00
usb GOLDMAN SACHS/SWAPTION IRS PUT 3.94900% 24-26.08.24 -700 000.00 -669.91 0.00
usD GOLDMAN SACHS/SWAPTION IRS CALL 3.59900% 24-26.08.24 -700 000.00 -6 381.65 0.00
usD BARCLAYS/SWAPTION IRS PUT 3.95500% 24-26.08.24 -300 000.00 -274.73 0.00
usD GOLDMAN SACHS/SWAPTION IRS CALL 3.61100% 24-26.08.24 -700 000.00 -6 753.05 0.00
usD GOLDMAN SACHS/SWAPTION IRS PUT 3.96100% 24-26.08.24 -700 000.00 -613.30 0.00
usb BARCLAYS/SWAPTION IRS CALL 3.60500% 24-26.08.24 -300 000.00 -2 813.87 0.00
usD GOLDMAN SACHS/SWAPTION IRS CALL 3.55500% 24-26.08.24 -1 000 000.00 -7 332.03 0.00
usD GOLDMAN SACHS/SWAPTION IRS CALL 3.56500% 24-26.08.24 -700 000.00 -5 400.79 0.00
usb GOLDMAN SACHS/SWAPTION IRS PUT 3.91500% 24-26.08.24 -700 000.00 -856.38 0.00
usD GOLDMAN SACHS/SWAPTION IRS PUT 3.90500% 24-26.08.24 -1 000 000.00 -1 313.29 0.00
usD GOLDMAN SACHS/SWAPTION IRS CALL 3.51400% 24-30.08.24 -1 100 000.00 -7 300.61 0.00
USD GOLDMAN SACHS/SWAPTION IRS PUT 3.86400% 24-30.08.24 -1 100 000.00 -2 300.64 0.00
-116 784.43 -0.01
-127 731.73 -0.01
-127 731.73 -0.01
2 228 852 842.80 97.23
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EUR EURO BTP ITALY GOVERNMENT FUTURE 06.09.24 -45.00 -121 736.25 -0.01

EUR EURO-BUND FUTURE 06.09.24 -957.00 -2 372 298.66 -0.10

EUR EURO-BOBL FUTURE 06.09.24 -820.00 -756 658.43 -0.03

EUR EURO-SCHATZ FUTURE 06.09.24 60.00 54 213.21 0.00

EUR EURO-BUXL FUTURE 06.09.24 -160.00 -1 054 268.39 -0.05

EUR EURO-OAT FUTURE 06.09.24 151.00 299 124.91 0.01

GBP LONG GILT FUTURE 26.09.24 -170.00 -513 394.66 -0.02

usD US 10YR TREASURY NOTE FUTURE 19.09.24 270.00 789 361.72 0.03

usb US 2YR TREASURY NOTE FUTURE 30.09.24 324.00 539 158.03 0.02

usD US LONG BOND FUTURE 19.09.24 16.00 61 749.92 0.00

usb US 10YR ULTRA NOTE FUTURE 19.09.24 -212.00 -559 501.06 -0.01

usD US 5YR TREASURY NOTE FUTURE 30.09.24 1 275.00 2 470 539.46 0.11

usb US ULTRA LONG BOND (CBT) FUTURE 19.09.24 265.00 964 476.59 0.04

AUD AUSTRALIA 10YR BOND FUTURE 16.09.24 63.00 56 681.58 0.00
-142 552.03 -0.01
-142 552.03 -0.01

usD CITIGROUP/INTEREST RATE SWAP TP PAY 1.75000% 22-15.06.32 -6 800 000.00 883 108.17 0.04

usb CITIGROUP/INTEREST RATE SWAP TP REC SOFR O/N 22-15.06.32

usb CITIGROUP/INTEREST RATE SWAP TP PAY 1.75000% 22-17.06.52 -5 200 000.00 1 652 045.35 0.07

usb CITIGROUP/INTEREST RATE SWAP TP REC SOFR O/N 22-17.06.52

EUR LCH/INTEREST RATE SWAP PAY TP 2.50000% 24-18.09.54 -6 200 000.00 -185 978.19 -0.01

EUR LCH/INTEREST RATE SWAP TP REC 24-18.09.54

GBP LCH/INTEREST RATE SWAP PAY TP 3.70000% 24-28.03.34 -300 000.00 1 206.24 0.00

GBP LCH/INTEREST RATE SWAP TP REC SONIA O/N 24-28.03.34

usD LCH/INTEREST RATE SWAP PAY TP 4.08000% 24-05.06.34 -700 000.00 -26 079.15 0.00

usb LCH/INTEREST RATE SWAP REC SOFR O/N 24-05.06.34

usD LCH/INTEREST RATE SWAP PAY TP 3.99400% 24-03.07.34 -1 000 000.00 -31 285.18 0.00

usb LCH/INTEREST RATE SWAP REC SOFR O/N 24-03.07.34

usb LCH/INTEREST RATE SWAP TP REC 3.80000% 23-10.03.28 900 000.00 -4 408.07 0.00

usb LCH/INTEREST RATE SWAP TP PAY SOFR O/N 23-10.03.28

usb LCH/INTEREST RATE SWAP TP REC 3.50000% 23-24.06.30 2 500 000.00 -19 334.38 0.00

usD LCH/INTEREST RATE SWAP TP PAY SOFR O/N 23-24.06.30

usD LCH/INTEREST RATE SWAP TP REC 3.80000% 23-22.08.30 400 000.00 -2 148.13 0.00

usD LCH/INTEREST RATE SWAP TP PAY SOFR O/N 23-22.08.30

usD LCH/INTEREST RATE SWAP TP REC 3.94000% 24-22.02.29 2 000 000.00 9 608.56 0.00

uSsb LCH/INTEREST RATE SWAP TP PAY SOFR O/N 24-22.02.29

usD LCH/INTEREST RATE SWAP TP REC 3.97000% 24-27.02.29 700 000.00 4 528.75 0.00

usD LCH/INTEREST RATE SWAP TP PAY SOFR O/N 24-27.02.29

EUR LCH/INTEREST RATE SWAP TP REC 2.75000% 24-18.09.29 17 100 000.00 180 552.02 0.01

EUR LCH/INTEREST RATE SWAP TP PAY 6M 24-18.09.29

EUR LCH/INTEREST RATE SWAP TP REC 2.77000% 24-16.04.29 700 000.00 3 273.70 0.00

EUR LCH/INTEREST RATE SWAP TP PAY 6M 24-16.04.29

EUR LCH/INTEREST RATE SWAP TP REC 2.77000% 24-28.04.34 400 000.00 7 088.29 0.00

EUR LCH/INTEREST RATE SWAP TP PAY 6M 24-28.04.34

EUR LCH/INTEREST RATE SWAP TP REC 2.95000% 24-12.06.29 600 000.00 9 777.76 0.00

EUR LCH/INTEREST RATE SWAP TP PAY 6M 24-12.06.29

2 481 955.74 0.11

2 481 955.74 0.11
2 339 403.71 0.10
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EUR 31 462 936.98 GBP 26 588 292.91 2.8.2024 -105 288.72 0.00
EUR 1 334 633.31 AUD 2 148 250.20 2.8.2024 41 399.32 0.00
usD 200 000.00 EUR 186 423.12 2.8.2024 -1 728.46 0.00
usD 265 422 509.99 EUR 247 548 286.00 2.8.2024 -2 449 490.29 -0.11
usb 461 565 598.66 EUR 430 700 000.00 7.8.2024 -4 594 208.94 -0.20
EUR 87 745.74 JPY 15 040 077.00 2.8.2024 -5 010.96 0.00
usD 2 000 000.00 EUR 1 867 010.07 2.8.2024 -20 291.60 0.00
EUR 4 879 440.39 usD 5 227 000.00 2.8.2024 53 042.45 0.00
GBP 777 000.00 EUR 917 014.12 2.8.2024 5 716.67 0.00
usD 663 162.70 EUR 618 838.00 2.8.2024 -6 481.90 0.00
usb 180 861 163.58 EUR 168 834 413.00 2.8.2024 -1 834 554.73 -0.08
usD 2 300 000.00 EUR 2 133 438.01 2.8.2024 -8 593.27 0.00
usD 2 531 000.00 EUR 2 347 568.51 2.8.2024 -9 303.88 0.00
usb 2 900 000.00 EUR 2 701 783.64 2.8.2024 -23 600.08 0.00
EUR 4 496 262.12 usD 4 826 000.00 2.8.2024 39 405.24 0.00
usD 7 350 000.00 EUR 6 821 155.79 2.8.2024 -31 172.68 0.00
usb 1 950 000.00 EUR 1 805 387.72 2.8.2024 -3 610.05 0.00
EUR 5 745 984.32 usD 6 228 000.00 2.8.2024 -10 270.37 0.00
usD 3 000 000.00 EUR 2 764 520.62 2.8.2024 8 512.24 0.00
usD 2 000 000.00 EUR 1 846 684.38 2.8.2024 1 702.83 0.00
EUR 4 381 302.80 usD 4 745 000.00 2.8.2024 -3 992.24 0.00
EUR 4 693 633.92 usb 5 092 000.00 2.8.2024 -13 018.74 0.00
usD 5 200 000.00 EUR 4 793 184.24 2.8.2024 13 295.33 0.00
usD 6 185 646.27 EUR 5 700 000.00 7.8.2024 16 361.61 0.00
EUR 6 674 964.43 usD 7 264 000.00 2.8.2024 -41 020.99 0.00
usD 7 500 000.00 EUR 6 891 757.60 2.8.2024 42 429.10 0.00
usD 7 380 000.00 EUR 6 759 595.53 2.8.2024 65 441.68 0.00
AUD 24 451 138.23 usD 16 600 000.00 23.8.2024 -624 357.45 -0.03
CHF 708 050 149.80 usD 795 900 000.00 23.8.2024 10 486 955.66 0.46
GBP 107 974 125.65 usD 140 180 000.00 23.8.2024 -1 463 753.32 -0.06
JPY 1 889 885 331.00 usD 12 030 000.00 23.8.2024 570 966.88 0.02
EUR 474 446 540.07 usD 518 200 000.00 23.8.2024 -4 287 861.89 -0.19
GBP 200 000.00 EUR 237 846.55 2.8.2024 -483.75 0.00
usb 27 236.48 GBP 21 000.00 2.8.2024 263.03 0.00
usD 55.79 MXN 1 000.00 18.9.2024 2.52 0.00
usD 1 635 765.00 EUR 1 500 000.00 2.8.2024 12 615.00 0.00
EUR 4 107 005.08 usD 4 480 000.00 2.8.2024 -35 809.80 0.00
usD 1 945 000.00 EUR 1776 211.26 2.8.2024 22 961.80 0.00
usD 3 000 000.00 EUR 2 739 678.49 2.8.2024 35 393.91 0.00
CHF 18 554 613.00 usb 21 000 000.00 23.8.2024 131 551.06 0.01
EUR 12 141 007.30 usD 13 300 000.00 23.8.2024 -149 074.67 -0.01
JPY 45 154 682.00 usD 290 000.00 23.8.2024 11 072.58 0.00
GBP 2 913 317.31 usD 3 800 000.00 23.8.2024 -57 210.33 0.00
AUD 651 571.92 usD 440 000.00 23.8.2024 -14 282.39 0.00
EUR 5 218 312.96 usb 5 653 000.00 2.8.2024 -6 263.55 0.00
usD 2 000 000.00 EUR 1 843 572.84 2.8.2024 5 069.83 0.00
AUD 2 207 675.68 EUR 1 334 633.31 2.8.2024 -2 594.48 0.00
EUR 1 334 633.31 AUD 2 209 205.17 3.9.2024 2 493.54 0.00
EUR 87 745.74 JPY 14 550 153.00 3.9.2024 -2 054.10 0.00
JPY 14 598 355.00 EUR 87 745.74 2.8.2024 2 075.15 0.00
GBP 25 610 739.70 EUR 30 308 076.31 2.8.2024 99 345.22 0.00
EUR 30 308 076.31 GBP 25 641 678.19 3.9.2024 -101 800.01 0.00
usD 1 392 653.13 CAD 1 926 000.00 30.8.2024 -2 685.72 0.00
usb 517 893 923.49 EUR 478 200 000.00 30.8.2024 -260 147.35 -0.01
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USD 2 496 843.38 GBP 1 942 000.00 30.8.2024 1 741.89 0.00
USD 4 545 840.16 DKK 31 315 000.00 30.8.2024 -2 692.04 0.00
USD 70 000.00 EUR 64 725.73 2.8.2024 -39.71 0.00
EUR 4 372 267.22 UsD 4 737 000.00 2.8.2024 -5 769.64 0.00
EUR 398 986.62 GBP 336 000.00 2.8.2024 168.22 0.00
USD 700 000.00 EUR 646 285.05 3.9.2024 -350.88 0.00
EUR 398 986.62 GBP 337 014.62 3.9.2024 -644.19 0.00
USD 6 400 000.00 EUR 5 900 384.91 23.8.2024 8 806.96 0.00
USD 267 406 960.06 EUR 246 597 849.82 3.9.2024 179 642.58 0.01
USD 7 153 443.00 EUR 6 600 000.00 6.9.2024 -413.63 0.00
T4 321 494.50  -0.19

58 125 215.30" 2.54

-2 608 202.70  -0.11

9 923 746.75 0.43

2 292 311 511.36  100.00

2024 31 97,389.00 6,840,663.00
1,558,224.00
10,821.00 5,280,000.00
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Statement of Net Assets

uso
fszets 31.7.2024
Investments e socurities, cost 2277 38081925
Investments in securites, uniealized approcatan [depreciation) JA8 B2T 976 4%
Tertal iPWEStTEnts & secuities (habe 1) 2 228 BE52 842 80
Cash at banks, deposits on demand and deposit accounts 4B 51T 283 .‘-".!'
Quher liquid asopts {Margins) 9 60T 93157
Fecrivable on sodyriios sales {(Mabe 1) 12 TR0 TS
Fecenable on subsonphons 184 411.681
Interest rereivable on secunties 22075 658.00
Unrealized gan on Swaps (Mate 1) 2481 95574
TOTAL Assats 2311732 874.20
Liabilities
Unepahzed loss on financial futunes (Mote 13 142 55203
Unreahzed lods on fonvand foresgn cachange contracks (Nate 1) =4 321 404 50
Bank crverdraft -2 608 202,70
Payable on secunties purchases (hHate 1) 10132 25389
Fayable on redemglions -1 113 031.67
Frowisions Sor flat fop (Maote 2) 1 055 857 54
Fronsaons for tane d"abonmemant (Mote 3) -1931024
Provessons for other commessons and 2ees (Note 2) 27 6B 2T
Total provsons -1 103 823.05
TOTAL Liabilities ~19421 362,84
Net assets at the end of the finandial year 229231151136

" Anar 31 Juby 2024, cash amounts serves as collateral for the counterparty Bank of Amenica for an amount of USD 97 389 00, Barclays Londion for an amount
af S0 & 840 66300, IP Mnrgan for an amaunt of USD 1 558 224 0D, r.1l:ﬂ'i;-aﬂ Stanley for an amount of S0 10 82100 and State Straet tar an mount of

USD 5 280 00000

MMulti Manager Access ~ Green, Social and Sustainable Bonds  Annual report and audited finandial statements as of 31 July 2024 38

The notes are an integral part of the finandal stalements.
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usiD

Inecame

1.8.2023-31.7.2024

Interest on ligued assets

3700 TR 50

Intorest on Socunhes

STEI A2

Interest naoivind on Swaps (Nate 1) 1100 94285
Mot income on secuties lending (Nate 130 oo 33 B
TOTAL incame 62938 762.34
Expanses

Invterest pasd on svaps Mabe 1) -615 365.04
Flat fee (Nate 23 A2 489 977 52
Taxe o abonmement (Mate 3) =224 O@0 8T
Other commissans and fees (Note 2) 144 944,92
Interest on bank ovendra’t =474 333 68
TOTAL expenses -13 929 608.03
Met income floss) on investments 43 009 154.31

Realized gain {lass) (Note 1)

Realized gan fosshon market-priced secunties without options

AT 425 025 56

Reahzed gam fossh on aptions

T72 34037

Realized gam (osshon yeeld-pvalwated secunties and money market irstruments

E2B 419299

Reilized gamn (vl on fmancua futunes

11 840 928 47

Realized gain fasshon forwand foreign exchange conteacts -49 372 976.58
Raalized gan (k) on daape 2065 27052
Fealied gain floss) on foesign exchange 1 30 953
TOTAL realized gain (Joss) =102 482 959,20
Het realized gain (loss) of the financial year -53 473 804.89
Changes in unrealized apprediation (depreciation) (Note 1)

Uinepahzed approciaton (deprocastion) on market-priced socuntics withaut options O OOE b2 32
Uineealized appeocianon (depresaton on opiions A6 11645
Unepalized appreciaton (deprecistion) on yekd=ovaluted seourities and money market insbuments 10 634 971,80
Unrealized apprecianon (deprecabonk on finanos futues 3538 87900
Uneealized approcaton (deprecssbont on fonward fonmgn exchange contracts 26 60T 484 50
Uinrealized apprenianon (depreation) on swaps -1 748 32243
TOTAL changes in unrealized appraciation (depreciation) 138 B9S 856,84
Met increase (decrease) in not assets as a result of operations B5 422 083,95
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Staternent of Changes in Net Assets

usiD
1.8.2003-31.7.2024
Met assets at the beginning of the financial year 2 365 566 041,40
Submonphors 120045 01828
Redemiptions -487 419 5H0.A5
Tatal net suibscnptions (redemptions) 158 ITTET2AT
Divtdend paid -695 941.82
Mot incomie (ks) on insestmients A0 009 154 31
Total realized gam (oss) 102 182 95320
Total changes in unnealioed apprecation (depreciabion) 138 8595 858 84
IRet nCrease {dieChidrse) in et Z55015 45 4 nesull of eperanond B5 422 08395
Met assets at the end of the finandial year 2292311 511.36
Changes in the Number of Shares outstanding
1.8.2023-31.7.2024
Class F-acc
Murber of shanes outstandineg at the beginmning of the fmanaal pear 8 285 203.3070
Murmber of shares msued G328 445 1490
Number of shares redecmied -1 697 262 0150
Numbar of shares outstanding at the end of the financial year 7 526 386,3410
Class AUD:hedged F-acc
Number of shanes autstanding at the beginneng of the finanal year 0.0000
Rurmber af shanes msucd 277 014 7750
Number of shanes redeemed -5 539.0000
Number of shares outstanding at the end of the financial year 271475.7750
Class CHF-hedged F-acc
Mumber of shares outstanding at the beginning of the financal year 75181395110
Mumber of shanes sseed 1 310331 4300

Mumber of shares redecmed

=1 295 916.0830

Mumber of shares outstanding at the end of the finoneial year 7 532 5553180
Class EUR-hedged F-acc
Number of shares autstanding at the beginning of the fmancial year & 026 7788170
Number of shanes issued 631 704 8050
Nurnbeer of shares redeermed -1 572 319.9450
Numbaer of shares cutstanding at the end of the financal year 5 085 1636770
Class GEP-hedged F-ace
Nurnber of shares autstanding at the beginning of the financal year 1 259 5061510
Mumber of shanes mgusd 139 357.2040
Mumber of shanes redesmed -238 922 6550
Number of shares outstanding at the end of the finandial year 1 159 940,7900
Class IPY-hedged F-acc
Mumnber of shares outstanding at the beginnng of the finanaal year 230515 0000
Number of shanes ssued 0.00:00
Mumber of shares redeermed - 33 T 30,0000
Humber of shares outstanding at the end of the financial year 206 185.00:00
Class CHF-hedged F-dist
Murnber of shares autstanding at te beginning of the fnancal year 398 215.0000
Murmber of shares Esued 37 1464840
Nurmber of shares redeemied -61 309 4840
Number of shares outstanding at the end of the finandal year 374 052.0000
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Multi Manager Access - Green, Social and Sustainable Bonds Ex-Diate Pay-Date Curmency Amaount per share
CHFhedged Fodist 168 1023 2182083 CHF 1.5361

s note 4
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Multi Manager Access

— Green, Social and Sustainable Bonds

Three-year comparison
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Date ISIN 31.7.2024 372023 31.7.2022
Mar assers i LS 2 392 311 51136 2365950 041,40 2508 527 92469
Clags F-acc LUZ42 1069035

shares outstanding 7 526 3863410 8 285 203 2070 9189 3101930
Net asset vahie per share in S0 100.18 wn #Ma
g and redempnon poce per shane in USD° 10018 93N LR
Class AUD-hedged F-acct LUZTEER28573

shares outstanding 271 4753750 - -
Net asset vakse ppr share in AUD Lo el =
e and redemphon proe per shane in AUD' 10224 - -
Shares cutstanding T 532 555 1180 751B 1399710 7480842 4130
Mot asset vahue per share in CHE o257 B995 w527
Issue ared redempticn prce per shane in CHF a3 87 849 95 GL27
Class EUR-hedged F-acc LUZAZ2 1069118

Shares outstarding 5085 163 £T70 S026TIEE1T0 T2 174 3500
Nt asspe vahie pef thare in EUR 9595 H1.00 498
e andd redemphon price per share in LR 9595 G100 w198
Class GBP-hacgad F-aee LU242 1069464

Shares outstanding 1 159 940, 7900 125% 5061510 1 215 694 0350
Mot asapt vahie poy share in GEP 9964 9315 w375
Issue and redemption prce per shate in GEP' 9964 93.15 9575
Class IPY-hedged F-acc LUZ442B22453

Shares cutstanding L6 185 Q00T 235 915 0000 243 505 DO
Mot et vahie por share in IPFY 472 SI3IT o oE0
Issue are redemption prce per shane in IFY 2472 LER 9933
Shares outstanding 374 052 0000 398 215.0000 393 {05.0000
Mgt assot vakie por shane in CHF o0 89 29 87 oo 2T
s aned redemphon pioe per shane in CHF S0 ED 2987 w527

b ot 1
¥ Farst hAY: 8.4 2024
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Structure of the Securities Portfolio

Geographical Breakdown as 8 % of net assets Economic Breakdown a4 a % of net assets

Linited SRates 15 55 Banks & cnpxlif instihutions .22
France 14.24 Finance & holding companies 1351
Thie Nethersnds 10.56 Energy & water supgply 1205
Supranationals T3 Coundries & central govermaments 903
Spain 571 Supeanaticnal organsatons 13
Itaky 6.52 Feal Estate 472
Gormarny B6.27 Pulblic, non-profit indtfummons 391
United Kirngdom 4.06 Tratfic & transportation R L]
Chile 2.74 Telecommunicaian 270
Ineland 2.00 Ingurance 2.18
Lumernbourg 1.85 Cantons, ‘oderal states 1 O
Denemark 167 Electncal dmaces & components 117
Eelgium 1.65 ehides (R
Aystna 157 Mortgage & funding mstitutions 058
Sweden 152 Foeesiry, paper & pulp produects 084
lapan 1.48 Electronecs & semiconcctons 082
Inthoneua 1.2 Fharmaceuticals, cosmencs & medical prodicts 0.7
Sauth Kanea 1.1%9 Buildng vty & rmatenals 073
Memco i.12 Foewd & 2of1 elrinlies OB
Manaury 0Es Meeilanoome: Wi 0E3
Fnland 073 Teatides, garmenits & leather goods OB
Canada 0,68 Rt trahe, depattment stones 0,53
Australia OBl Chermicaks G549
Hong Kong 0.65 Mechanical engineering & industnal equepment 0.43
Serbia 0.4% Fackaging mdustry 041
Fetu 049 Fetrclevm 040
United Asah Dmirates 0.39 Inrestrnent funds 035
Colombsa 0.3 Inteenet, saftwans & 1T senaces 0.30
Forugal 029 Lodigen, catenng & lewsure 024
Jrdan ox Miscellaneows consumer goods 0.23
Fhilppines i lei] Hgalthcare & social sorvices 018
Branl 018 Rubiber & tyres RS
Mltinationals 018 Computor hardware & network equipment providiens 016
Incha 017 Graphic design, publishmng & media an
Cayrman tslands oaz Mizcellaneous trading companies .08
Guarernala 016 Nan-ferrous metaks 006
Jersmy o1 Micsllaneous unclasshied companies 0.02
Bratish Viegn Istands on TOTAL 97.23
Slenenea oo

Husugary 0.0

Catar 0.0

Andora Q.08

Ughekistan Q.08

Foland 0.08

Lithisania 0.0

SirgEpone 007

Kiniat 0.08

Daminican Republic 0.05

ey €t 0.04

China 0.04

Ciowta Bica Q.03

Caech Republic 0.03

New Zealand 0.03

Guernsey 002

Manbius Qoo

Kerya 0.01

TOTAL 97.23
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Notes to the Financial Statements

Note 1 — Summary of significant
accounting policies

The financial statements have been prepared in accordance
wath the generally accepted accounting pringiples for invest-
ment funds in Luxembourg, The significant accounting policies
are summarised as follows:

a) Calculation of the Net Asset Value

The Met Asset Value and the issue and redemptlion pnce

per share in any subfund or share class are expressed in the
currency of account of the subfund or share class concermed
and are — unless stated otherwise in relation 1o 8 subfund -
calculated on every day of business by dividing the overall net
assets of the subfund attributable to 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 busi-
ness days in Luxembourg (i.e. each day on which the banks
are open dunng normal business hours) with the exception

of individual nan-statutony rest days in Luxembeourg and days
on which exchanges in the main countries in which a subfund
invests are closed or 50% or more subfund investrnents can-
not be adequately valued.

The percentage of the Net Asset Value which is attnbutable to
each respective share class of a subfund is determined, taking
into account the commission charged to that share class, by
the ratio of the outstanding shares in each share class to the
total number of cutstanding shares in the subfund, and waill
change each time shares are issued or redeemed.

b) Valuation principles

— The value of any cash — either in hand or on depost as well
as hills and demand notes and accounts recevable, prepaid
expenses, cash dwidends and iterest declared or accrued
a5 aforesaid and not yet received is deemed to be the full
amount thereof, unless in any case the same is unlikely to
be paid or received in full, in which case the value thereof is
arrived at after making such discount as may be considered
apprapriate in such case to reflect the true value thereof,

— Securities, derivatives and other investments listed on
a stock exchange are valued at the last known market
prices, If the same secunty, denvative or other investment
is guoted on several stock exchanges, the last available
guotation on the stock exchange that represents the major
market for this investment will apply,

- In the case of securities, derivatives and other investments
little traded on a stock exchange and for which a second-
ary market among secunities traders exists with pricing
in line with the market, the Comparny may value these
securities, dervatives and other investiments based on these
prices_ Securities, denvatives and other investments that
are not listed on a stock exchange, but which are traded
on another regulated market which is recognised, open to
the public and operates in a due and orderly fashion, ane
valued at the tast available price on this market,

- Secuntes and other investments that are not listed at a
stock exchange of traded on another regulated market, and
for which no appropriate price can be obtained, will be

Multi Manager Access — Annuad report and audited finandal statements as of 31 July 2024

valued by the Company according 1o other pringples 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 denvatves) is made by reference to inde-
pendent pricng sources. In case only one independent
pricing source of a derivative is available, the plausibility of
the valuation price obtained will be versfied by emnploying
methods of calculation recognised 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 invest-
ment in transferable securities (UCITS) andfor undertakings
for collective investrment (UCIs) will be valued at their last
net asset value. Certain units or shares of other UCITS and/
o UCE may be valued baged on an estmate of the value
provided by a reliable price prowider independent from the
target fund’s investment manager or investment adviser
{Estimated Pricing).

- For money market instruments, the valuation price will
be gradually adjusted to the redemption price, based on
the net acquisition price and retaining the ensuing yiekd.

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

- Securities, money market instruments, denvatives and other
investments that are denominated in a currency other than
the currency of account of the relevant subfund and which
are not hedged by means of currency transactions are val-
ued at the meddle currendy rate (Midway between the bid
and offer rated known in Lusembourg or, if not available,
an the most representative market for this currency.

- Time deposits and fiduoary investments are valued at their
nomenal value plus accumulated interest.

- The value of swap transactions is calculated by an external
service provider, and a second independent valuation is made
available by another external senice prowider, The caloula-
tion 5 based on the net present value of all cash flows,
bath inflows and outflows. In some specific cases, internal
calculations based on models and market data available from
Bloomberg andfor broker statement valuations may be used.
The valuation methods depend on the respective security and
ane determined pursuant o the LUBS Valuation Palicy.

The Company is authonsed to apply other generally recog-
nised and auditable valuation criteria in good faith in order to
achieve an appropriate valuation of the net assets if, due to
extraordinary circurmstances, a valuation in accordance with
the abowve-mentioned regulations proves to be unfeasible or
inaccurate,

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

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

78
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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
1" Swing Pricing™).

Shares will in principle be ssued and redeemed on the basis of
a single price, i.e., the net asset value per share, However - to
mitigate the effect of dilution - the net asset value per share
will b= adjusted on any valuation date in the manner set out
befow depending on whether or not a subfund is in a net
subscription positicn of in a net redemption position on such
yaluation date. Where there is no dealing on a subfund or
share class of a subfund on any valuation date, the applicable
price will be the unadjusted net asset value per share, The
Board of Directors retains the discretion in relation 1o the
arcumstances under which to make such a dilution adjust-
ment. As 3 general rule, the requirement to make a dilution
adiustment will depend upon the volume of subscriptions or
redemptions of shares in the relevant subfund. The Board of
Derectors may make a dilution adjustment if, in its opinion,
the existing shareholders {in case of subscriptions) or remain-
ing shareholders (in case of redemptions) might otherwise be
adversely affected. In particular, the dilution adjustment may
be made where, for example but without limstation:

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

ib) & subfund is experiencing large levels of net subscriptions
relevant to its size;

ic) a subfund is experiencing a net subscription position or a
net redemption position on any valuation date; or

(d) in any other case where the Eoard of Directors is of the
aminion that the interests of shareholders require the
imposition of a dilution adjustment.

The dilution adjustment will involve adding to, when the
subfund is in a net subscription position, and deducting from,
when the subfund is in a net redemplion position, the net
asset value per share such figure as the Board of Directors
considers represents an appropriate figure to meet duties

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

per share of the relevant subfund wall be adjusted {upwards

or downwards) by an amount which reflects (i) the estimated
fiscal charges, (i) dealing costs that may be incurred by the
subfund and (i) the esumated bidfofier spread of the assets in
which the subfund invests. As certain stock markets and juris-
dictions 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 gen-
erally be limited to a maximum of 2% of the then applicable
net asset value per share. The Board of Directors may decide,
in respect of any subfund andfor valuation date, to apply on

a temporary basis a dilution adpustment greater than 2% of
the then applicable net asset value per share in exceptional
circumstances (e.g. high market volatility andfor illiquidity,
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 inter-
ests of shareholders. Such dilution adjustment is calculated in
conformity with the procedures established by the Board of
Directors. Shareholders shall be notified at the introduction of
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the temporany measures a5 well 25 a1 the end of the tempo-
rary measures via the usual communication channels,

The net asset value of each thare dazs 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 adjustrment will be applied
on the capital actvity at the level of the subfund and will not
address the specific circumstances of each indwidual investor
transacticn.

For all subfunds the swing pricing methodology is applied.

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 information of
the subfunds. The ssue and redemption price per sharafunit
represents the adjusted net asset value,

When applicable, the swing pricing income is disclosed 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 fonward
exchange rates prevailing at valuation date.

d) Valuation of financial futures contracts

Financial futures contracts ane valued based on the latest
available published price applicable on the valuation 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
FIFO method, i.e. the first contracts acquired are regarded as
the first to be sokd.

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

f) Valuation of options

Qutstanding options traded on a regulated market are valued
on the settlement price or the last available market price of
the instruments. OTC options are marked to market based
upon daily prices obtained from Bloomberg option pricer func-
tionality and checked againgt third party pricing agents, The
realized gains or lnsses on options and the change in unreal-
ized appreciation or depreciation on options are disclosed in
the statement of operations and in the statement of changes
in net assets respectively under the category realized gains
{lesses) on options and Unrealized appreciation (depreciation)
on ophons.

g) Conversion of foreign currencies

Bank accounts, other net assets and the valuation of the
investrments in securities held denominated in currencies
other than the reference currency of the different subfunds
are corverted at the mid closing spot rates on the valuation
date, Income and expenses denominated in currences other
than the currency of the different subfunds are converted at

Multi Manager Access — Annuad report and audited finandal statements as of 31 July 2024 3
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thie mid closing spot rates at payment date. Gain or logs on
foreign exchange is included in the statement of operations.

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

h) Accounting of securities” portfolio transactions
The secunties’ portfolio transactions are accounted for the
bank business day following the transaction day.

i} Combined financial statements

The combined finanaal statements of the Company are
expressed in EUR. The various items of the combined statement
of net assets, combined statement of operations and the com-
bined statement of changes in net assets as of 31 July 2024 of
the Company are equal to the sum of the corresponding items
in the financial statements of each subfund,

The following exchange rate was used for the conversion
of the combined financial statements as of 31 July 2024:

Exchange rate

EUR 1 = USD 1082100

) Receivable on securities sales,

Payable on securities purchases

The position "Receivable on securities sales” can also indude
receivables from foreign currency transactions, The position
"Payable on secunties purchases” can also include payables
from foreign currency transactions.

Recevables and payables from foreign eschange transactions
are netted.

k) Income recognition

Dividends, net of withholding taxes, are recognized as income
on the date upon which the relevant securities are first listed
as “ex-dividend ", Interest income is accrued on a daily basis,

Iy Swaps

The Company may enter into interest rate swap contracts, for-
ward rate agreements on interest rates swaptions and credit
default swaps, if they are executed with first-clags financial
mstitutions that spedalize in transactions of this kind,

Changes in unrealized profits and losses are reflected in the
staternent of operations under the changes in “Unrealized
apprediation (depreciation) on swaps”, Unrealized profits and
losses include sccrued interests payable or receivable,

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

Note 2 — Fees and expenses

The Company and, more specifically, its 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:
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Maximum Effective
Flat Fee Flat Fea

Multi Manager Access {per annum)  (per annum)
— EMU Equinies Sustainable F-acc 0 90% 0.70%
= EMLI Equaties Sustainable CHF-hedged F-acc 090% 073%
- EML) Equaties Sustainable GAP-hedged F-acc 09H0% 0.73%
- EMLI Equaties Sustainable USD-hedged F-acc 090% 073%
= EML Equibies Sustainable F-UKdist 90% 0.70%
= European Equities F-acc 090% 0383%
= Green, Socal and Sustanabie Bonds Faace 090% [+ L
= Green, Social and Sustainable Bonds

AUD-hedged F-ace 090% D1E%
= Green, Sooal and Sustainsbie Bonds

CHF-hedged Facc Q9% 09.55%
= Green, So0al and Sustainable Bonds

EUR-hodged F-acc 090% 055%
= Groen, Social and Sustainable Bonds

GEP-hedged F-acc 090% 055%
- Green, Sooal and Sustainable Bonds

IPy-hesdged F-aoc 390% 55%
= Green, So0al and Sustainabie Bonds

CHF-hedged F-dist B SH0% 055%
= LS Equities F-acc 1.30% 093%
= Ur Equities CHF-hedged Face 1.30% 093%
= PS5 Equatied ELAR hoedhged Fracc 1.30% D95%
= LiS Equities GAP-hedged F-ace 1.20% 098%
= S Equaties F-LIK kst 1.30% 092%

In accordance with the table above, the Maximium Flat Fee
covers the following fees, costs and expenses of the Company,
each subfund and class:

- fees, costs and expenses of the Depositary;

- fees, costs and expenses of the Administrative Agent;

- fees, costs and expenses of the Management Company;

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

— fixed fees, costs and expenses of the Portfolio Manager and
any delegate(s) of the Portfclio Manager (excluding any
performance fee remuneration);

- fees, costs and expenses in relation to distribution activities
relating to the shares of the Company (including the costs
and fees incurred in maintaining registration of the
Comparny in foreign countries with competent authorities),

Certain Portfolio Managers are authorised to open and main-
tain research payment accounts {each, a “Research Payment
Account ) established in the name of, and controfled by, the
Portfolio Manager andéor its affiliates to be used for the pur-
pose of purchasing investment research services from brokers
or other third party research providers. The Research Payment
Account will be funded by the research charge and payable
out of the assets of the subfund. The research charge shall be
subject to a maamum annual imit calculated by reference to
the research budget agreed in writing between the Portfo-

lio Manager and the Management Company an an annual
basis. Shareholders may obtain information on the bud-
geted amount for research and the amount of the estimated
research charge for each subfund from the hManagement
Company upon request.

Multi kanager Access — Annual report and audited finandal statements as of 31 Juby 2024 EQ
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Operation and administration expenses of the Company
In addition to the fees, costs and expenses covered by the Flat
Fee, the Company bears all expenses which are operational
and administrative expenses, which will include but not be
limited to:

~ all taxes which may be due on the assets and the income of
the Comgany (including the applicable subscription tax);

- wsual banking fees due on transactions invahang securities
or other assets (including denvatives) held in the portfolio
of the Company (such fees to be induded in the acquisition
price and to be deducted from the selling pricel;

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

- legal fees and expenses incurred by the Company, the
Management Company, the Investment Manager or the
Fortfolic 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 or any of its subfund(s));

— the costs of prepaning, in such [anguages a5 ane necessary
for the berefit of the shareholders (including the benefical
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
raquiations;

- the cost of preparing notices to the sharsholders and all
costs of transactions (broker’s normal commission, fees,
taxes, etc.) connected with admenistration of the Company’s
assets;

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

= ¢osts and expenses of printing of the Articles of Incorpora-
tion, Prospectus, KID() and annual and semi-annual reports
and of preparing andfor filing and printing the Articles
of Incorparation and all other documents concerning the
Company (in such languages as are necessary), includ-
ing registration statements, prospectuses and explanatory
memoranda with all authorities (induding local securities
dealers’ assodations) having jurisdiction over the Company
or the offering of shares of the Company;

~ gosts and expenses related 1o the publications of the net
asset value and the publication of notices 1o investors,;

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

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

- audit fees, costs and expenses (including the fees and
expenses of the Auditos);

- fees and expenses in relation to KID production, translation
and filing to requlators;

- fees, costs and expenses payable to the Board of Directors
fincluding reasonable out-of-pocket expenses, insurance
over, 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 2 subfund
in connection with registering, reporting, claiming relief,
recovery, or exemption from foreign wathholding tax.
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The Company may accrue in its accounts administrative and
other expenses of a regular or recurning nature based on an
estimated amount for yearly or other periods.

All costs which can be allocated accurately to individual sub-
funds andfor individual share classes will be charged to these
subfunds and share classes. Costs pertaining 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 basks reasonably determined by
the Company or the Management Company.

In the subfunds that may invest in Other UCHor UCITS under
the terms of their investment polices, fees may be incurred
both 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 such are invested amounts
1o a maximum of 39, taking into account any trail fees. In
the case of investments in units of funds managed directly
or indirectly by the Management Company itself or another
company refated to it by common management or contral,
or by a substantial direct or indirect holding, the subfund’s
making the investment may not be charged with any of the
target fund's isswe or redemplion COMMISSIONS.

Details on the costs (or ongoing charges) of the subfunds
can be found in the KIDs,

The costs involved 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-
utors 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
requlatory restrictions and conditions, the distributor may
pay retrocessions to cover the distribution activities of the
Company.

Note 3 — Taxe d'abonnement

The Compary is subject to the Grand Duchy of Luxembourg's
"faxe d'abonnement”, which is payable at the end of every
quarter, This tax is calculated on the total net assets of each
class at the end of every quarter, The tax is levied at a rate

of 0.05% p.a. of the total net assets. The rate is reduced to
0.01% p.a. in respect of classes reserved to institutional inwes-
tors such as Class F shares, In the event that the conditions to
benefit fram the reduced 0.01% rate are no longer satisfied,
all Class F shares may be taxed at the rate of 0.05% p.a.

The value of the assets represented by shares held in other
Luxermbourg undertakings for collective investment that
already pay a taxe d'abonnement will be exempted from any
tave d'abonnement,
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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 closing the annual accounts per subfund,
whether and to what extent distributions are 1o be paid out
by each subfund andfor share class, The payment of distribu-
tions must not result in the net assets of the Company falling
below the minimum volume of assets prescribed by law. If 2
distribution is made, payment will be effected no later than
four months after the end of the finandal year.

The Board of Directors is authornised to pay interim
diidends and to suspend the payment of distributions.

Mote 5 — Commitments on Financial
Futures, Options and Swaps
Commitments on Financal Futures, Options and Swaps per

subfund and respective currency as of 31 July 2024 can be
summansed as follows:

a) Financial Futures
Financial Futures Financial Futures
on bonds on bands
Multi Manager Access (bought) {sald)

= Gneen, Socnl and

Sustanabde Boads 327 78T B37 4 UED 343 503 21583 UsD
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Note & — Portfolio Turnover Rate (PTR)

The portiolio turnover has been caloulated as follows:

(Total purchases + total sales) -

{total subscriptions + tota! redemptions)

Average of net assets during the penod

under review

The portiolio turnover statistics are the following for the

period under review:

Multi Manager Access

— EML! Cuaties Sustanabile

46.75%

- Eurcpean Equitaes

&1.00%

= Green, S0l and Saetanable Bonds

46 16%

= U5 Equitees

508 Bl

Note 7 — Total Expense Ratio (TER)

This ratio was caloulated in accordance with the Asset
Management Association Switzerland (AMAS) “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 angoing basis to the net assets (operating experses) taken

retrospectively as & percentage of the net assets,

TER for the last 12 months:

y Multi Manager Aocess Total Expense Ratio (TER)
Fnandal Futures  Financlal Futures g 0o ol e Foace R
on indices on indices
Multi Manager Access {baught) {sold) = EMU Equities Sustamable CHF-hedged F-ace 0.76%
= EML) Equities Sustainshle & 514 240,00 CLIR SEUR - EMIU Coqueties Sustamabie GBP-hedged F-aco 0.76%
= U5 Equities 185 060,00 LRD - S0 = EMALN Equstios Sumtanable USD-hodged F-acc 0.75%
= EMU Equsties Sustamable F-LiKdist 0.73%
The commitments on Financial Futures on bonds or index (if — Exifespean Equites F-aoc 0.BE%
any) are calculated based on the market value of the Financial = Geoen, Social and Sustainabie Bonds Face 0.56%
Futures (Number of contracts* notional contract size*market — Geven, Sonal and Susainabie Bonds AUD-hedged F-ace 0.56%
price of the futures). — Gireen, Social and Susainable Bonds CHi-hedged F-ace 0 5E%
. = Geven, Social and Sustanabie Bonds EUR-hedged Facc 0 5%
b} Options
= Geeen, Sodial and Sustainable Bonds GBP-hedged F-ace 0.58%
PR o - Geeen, Socal and Sustanable Bonds JPY-hedged F-ace 0.56%
v rate swaps, = Grpgn, Social angt Samtainable Bonds CH-hedged Fdist 0.58%
classic-styled = U5 Equitses F-ace 0.95%
Muki Manager Access (s0k) T pouines CHE-hedged Face 0.06%
— {xneen, Sooal and Sistanable Bonds 8614 1875 U0 =15 E'-'I'-"m ELR hc'd-gﬂd F-ac 0 DE
= U5 Equitees GBP-hdged F-acc 1.00%
0 Swaps ~ IS Equiteess F-Ueisn 0.95%
S, nd forward 5§ nd forwand i
wops on interest  swaps eninterest  TER for classes of shares which were active less than a
Multi Manager Access rates (bought) rates (sold) 12 month pened are annualised.

= Gargen, Soceal and

Sustanabile Bonds 20 783 955.00 UsD 26 B13 400.00 USD

Transaction costs, interest costs, securities lending costs and
any other costs incurred in connection with currency hedging

are not included in the TER,
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MNote 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 pur-
chased and sold.

For the financial year ended on 31 July 2024, the fund
incurred transaction costs relating to purchase or sale of
investments in securities and similar transactions as follows:

Multi Manager Access Transaction costs
- EMIL) Equemes Sustanable & 299 444 65 EUR
~ Durtipedan Copnters 326 170.74 EUR
= Gregn, Socal and Sustainable Bonds: V& 528,73 15D
- U5 Equities 1.214 104 68 U2D

Not all transaction costs are separately identifiable. For figed
income investments, fonvand currency contracts and other
derivative contracts, transaction costs will be included in the
purchase and sale price of the investment. Whilst not sepa-
rately identifiable these transaction costs will be captured
within the performance of each Fund.

Note 9 - Investment in other UCITS and/
or UCls

Az at 31 July 2024 Mulu Manager Access has investments
in ather UCITS andior UCIKS ("target funds® ), Fees may be
mcurred both at the level of the subfund and at the level of
the target funds, The maximum proporticn of management
fees charged to the target funds are as follows:

Investment Fund
SPOR S&P SO0 ETF TRUSES1

Management fees
O09%

Management fees are not applied to holdings in Real Estate
funds.

Note 10 — Defaulted securities

In the event a bond is in default (hence not paying a coupony/
principal as specified in the offering documents) but a pricing
quote exists, a final payment is expected and the bond would
therefore be kept in the porticlio,

Furthermore, there are securities that have defaulted in the
past where no prang guote exists. These securities have

been fully written off by the fund. They are monitored by the
management company that will allocate any return that might
still arise {ie dividend) to the subfunds, They are not shown
wathin the portfolio but separately in this note,

Multi Manager Access - US Equities
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Note 11 - Subsequent event

There were no events after the year-end that require adjust-
ment to or disclosure in the Financial Statements.

Note 12 — Applicable Law, Place of
Performance and Authoritative Language

The Luxembourg District Court is the place of performance for
all legal disputes between the shareholders, the Company and
the Depositary, Luxembourg law applies. However, in matters
concerming the claims of investors from other countries, the
Company andfor the Depositary can elect to make themselves
subject to the junsdiction of the countries in which Company
shares were bought and sold.

The English version of these financial statements is the
authontative version and only this version was audited by
the auditor. Howeyer, in the case of Company shares sold 1o
investars from the other countries in which Company shares
can be bought and sold, the Company and the Depositary
may recognise approved translations (i.e. approved by the
Company) intg the languages concerned as binding upon
itsell,

Shares Cumrency Mumber
COMNMONWEALTH RDT Lis0 75 00000
FIRST MORIZON NATIONAL CORP-OR 5D 115 861,00
Multi kanager Access — Annuad report and audited finandal statements as of 31 July 2024 B3
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Note 13 — OTC-Derivatives and Securities Lending
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If the Company enters into OTC transactions, it may be exposed to risks related to the creditworthiness of the OTC counterpar-
ties: when the Company enters ino futures contracts, options and swap transactions or uses other derivative technigues it is
subject to the risk that an OTC counterparty may not meet (or can not meet) its obligations under a specific or multiple contracts,
Counterparty nsk can be reduced by depositing a security, f the Company is owed a secunty pursuant to an applicable agreement,
such security shall be held in custody by the Depositany in favour of the Company. Bankruptcy and insobvency events or other credit
events with the OTC counterparty, the Depositary or within their subdepositary’correspondent bank network may result in the
rights or recogniton of the Company in connection with the security to be detayed, restricted or even eliminated, which would
force the Company to fulfill 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
recagnized clearing houses such as Clearstream International or Euroclear, or through the intermediary of prime financial
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 to the market value of

the securities loaned.

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

OTC-Derivatives*

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

Subfund Unrealized gain Callateral
Counterparty (loss) resteivied
Multi Manager Access = EMU Equities Sustainable

UIBS Eurape SE 5514 626.04 CUR Q00 DUR
Multl Manager Access - Green, Seclal and Sustainable Bonds

Bark of America TFOIT 2 usD Q.00 LSD
Barclays -7 014 507 35 80 000 USD
GNP Faribas -262 §39.3% 130 000 UsDh
Citibanik 2 53515352 u8D 0.00 UsSD
Goldman Sadhi 437 7RI B0 LED .00 LS
IF Morgan -1 729 B40.37 LD 0.00 USD
LCH Groug Holdings -53 197 78 U 000 S0
Margan Stankey =10 403 40 USD 000 usDH
Socicte Genorakn 16 381 61 UED 0.00 LS
State Siroet -043 B3 USD 0.0 LISDr
L85 Eunope 5E 4812 B13.0% UsSD 000 LISD
Multi Manager Access - US Equities

LB% Europs SE A7 757 BEUED 000 LSD

* Demetrees raded onoan official exchange are nat mcheded in this Babie ax they are quaranteed By a deanng bawse. In the everit of & counterparty default the dieanng

Bt dssurmes the ik of koss
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Securities Lending
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Counterparty Exposure from

Securities Lending as of 31 July 2024*

Collateral Breakdown
{Wieight in %) az of 31 July 2024

Market value of Callateral
Multi Manager Access securities lant (UES Switzerland AG) Equities Bonds Cash
— EhAL Eqyemios Sustainalle 152 971 251 48 EUR 162 471 26620 EUR 2126 TE T4 0,00
= Europoan Equities 16 540 548.73 [UR 18402 903 .81 EUR 2126 T8 74 0.00
= Gyreen, So0al and Sustanable Bonds 416 184 592 83 USD 450 608 65512 UsD 6304 31.96 0.00
= U5 Couiities B 147 216.33 UsD & 290 64668 UsD 2126 TET4 Q.00

* The priong and exchange rate infermanon for the Counterparty Expasure s obtaned directly fram the securines ending agent on 31 July 2024 and hence, it meghit
differ frem the closing prices and exchange rates used for the preparation of the financial staterments a5 0f 31 July 2029

Muilti Manager Acoess Multi Manager Aoess

= EMU Equities Multi Manager Access = Green, Sodal and Multi Manager Access

Sustainable = Eurcpean Equities Sustainable Bonds = US Equities

(EUR) (EUR) {wsD) (UsD)

Securities Lending revenues 592 549.78 88 766.08 1 506 369.43 163 113.78
Spcuritics Lending cost®

L85 Switzerland AG 177 764 B3 EUR 2662082 EUR 451 M0EIUSD 48934 13 USD

U35 Europe SE, Lumermbourg Eranch 59 254 98 EUR 47661 EUR 150 636 %4 USD 16 311,38 UsD

Mot Secunifing Lsnding revenisss 355 52087 CUR 53 25065 EUR 903 821 .66 USD 97 H5E 27 UsSD

* 3% of the gross revenue ane retained as costsfees by UBS Switzedand AG acting as secunities lending service prosider and 10% are retaned by L85 Europe SE,

Limernbourg Branch acting as secuntics kending sgent
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Statement of Investments in Securities and other Net Assets as of 31 July 2024

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

Valuation in USD
Unrealized gain (logs) on
Futures) Forwand aza %
Quantity! Exchange Contracts/ of net
Daseription Mominal Swaps (Mate 1) assets
Notes, fixed rate
EUR
ELR ACCCR 58.FEG5 7 ATS00% T1-29.11.28 0 {000 O 07 ThESE ]
TUR AL PO S ARG |, FR000% 1 1-340 0450 ¥ B0 000 ) | 449 %4353 Q07
L] Sl il TR G ) BSOS R0 1106 Ao 00 040 AL GG 2 00
ELR AGENCE FRANCASE DF DEVELOPPREMENT-FEG-S 7 BFS00 % 23-1 1 0830 2 0 () O 2 147 444 48 00
EUR AWFRION GhEHFEGS 3AS000% 2220557 § 30 0. O | 48341479 006
LLIR ANPRICH GHIGREG-E 1 SPT00% 2702 0. 0 S0 K0 ) I O%E 5 .07
LR ANIAL U A, CORMUMIDAD SUTGNGRA D RG-S 1 S%000% 2150410 1 R 0 ) 1 410 45 1 [N}
FLIR A5 HOC DG MY-REGES D GO0 % P07 0505 3 L0 00 ) 2 AT O 013
ELIR AlSTRA REPISUC OF-144A-REG.S 2 900004 13.79. 0629 G 00 0} B 676136 75 238
TLIR AN CUSST APRCANE Oof DHW-REG-5 2 TS000%: 21-22.01.23 ) 00 ) A} 1 D5 435 17 .13
[IE ] AN GEVDRNIT R G 1 S0000% 2 3- B0 30 by {0 () 1 ARG 324 60 0 5
R SERTELSKANN SE & OO KGAS-RHGS 3 SO0 27-29 05 7% 1 G000 O I 634 Th0o? 007
ELH CAPGERSNE SEREGS 105000 J0:23 0630 § {08 Do) O 058 15204 08
LLIR L aNSE DEPONE [ PRESEIE SPR-FEGS 1 QOO0 % JC-11 05 28 _J B ) ) 1 734 oh B LN
L IR GGLEAAL IS OO O O DO 0 OO0 T2 T 0 B0 1 D) IS 150 ;.- a0
ELIR CBRE GUOSAL INVESTORS O - NOE DR G5 Q000000 1810 102 3 06 Do) ) 2 B4 751 26 aiy
ELIR CHLE GOMERMIVENT BMTERMATONAL S0N0 1 0000% 7126 07 36 o 000 O 3 TS &R S3 1k
LLIR UL BRI O B ATLO0 24-00 07 58 B B0 A0 G} | T Ga0 2 .04
({0} N TSN NS BACHTLHR] G 060 5007 20-02.11,40 1 a3 (0 () 1 |-\._|-,a-;. H 005
EUR LA DT H PG ShREGS 100000 M0-1501.37 5l 00 00 78 530 40 03
FLR DRGIIAL FURD FNCO LLC-REG-S 1.1.1500% 1500 04 18 3 a0 () 1 530502 M) ol
FLIR O SE-HLGS 3 800 18-1%. 00,31 4 QG () O} £ 941 55100 .13
[LIR O SEREG-5 ) TO000% 16-15. 00 36 1 W00 0] 00 12 e 0 (i
FLHR Foid GRCF SARMLERGS 3 ATO00M F4-11 06.38 3 0 D0 ) 2 B3R LE]
ELVR LS IMW&{N EE.G'_lr' SAREGS 3PSO T4 160135 i QCIJ-EI:IZIE i 528 B41.06 LRy
LLIR D0 A8-FE -5 F FPA00%. 20-06.04 13 1 a0 00} O} V135 134 87 L
Ltk DR ARG BTS00 000 0 0 o 0 ) A G S L)
ELR FRAKET 55 Fb5-5 6 S0000N. 1M-30.11.29 8 e Do) O} ELCR L] 006
EIR FORVS SEREGRS 2. PRO00A 2115 0837 | T D000 0 } 4057433 i 06
ELHR EaTVRLFAN FNANCE LURCPE I-REGe5 | '.n_!':W"-.“J-.'J'D-lJ! B {0 O] A} S 104,01 0.4
IR USRI, RPIEC ORG-S & D000 % 7475 07 7% 1 G000 000 00 2 N 5 ang
IR A ADE-REG-S OOaPS00 J0-1B 00 31 A 0o 00 3 557 083 55 L
ELR \JDHS'AE“PLE.{'(Frm*&JI-J#{I_B.H i 0 e Ok 7 039 36770 II.EI
[LIR LAH B0 RNGS (T-REG-5 A T7500%, 728.3% 040 34 O U] ) 783 G R0 15 .03
LLIR DL AN ) SO0 212008 19 o B0 0o D6 G 0k
ELHR EOMNRELUKE AHOLD DELHARE ShAREG-5 3 00005 13-04.04 28 B 350600 a0 O | &30 530 456 006G
IR EOHMEIIKE AHOLD DELHACE Mv-REG-5 3 37500% 24110331 § G5 0.0 213933037 .09
ELIR ERECKTAMETALE FIER W DERALF LALLEE -5 300000 12-1% 11,219 3 o 00 O} A 101 F20.37 .18
TLIR LERIRD, CORMLPSDAD CH-REG-S 173 N0 2 2-B000H 37 - {0 K] ) 1 574 45100 . bF
FUIR BEADRD, COMLPADAD OF-REGS 2 A2 00, 2131 1020 2 O ) ) 2 153 11058 009
EUR ERLIN PROCPERTES SOOI SAFEGS 1. 3TS00% 15041234 3 B0 00 0 337 165 415
LLIR UFI(D..NIEJ!-IME'EG--?!":I‘J'KJI-EMJ‘.- T 150 000 O} B 438 0 .37
LLIR WG, UNETED S TATES OF 4 SIS0 26505 40 Qi () G F g T s 408
FUR AACMCHELER INTERMATIOM AL BOUDNGS RBFG-5 1. 0008 71040 00 41 0 00 O 57 L0005 L
ELR HED WATERSCHAFSAANE “V-REGS J 62500% 2410000 34 e () O b ] 008
ELIR METRLD NC-REGS 387 S00% 19151079 00 D00 ) 3 5% el 1%, LN
LR e e L T ) ]l 00 ) 16l s Gl .0
ELER PER, BEPLELE OF | S5000% 21-17,11.36 o 1 3 ) O 3873033715 LRE
EUR PESINL W 0B SO0, 1923 00 16 § B0 00 O} 1 833 32055 08
ELIR [PRAERAL HEALTHCARE SATA-FEGAS 1 37N 50070 05 30 10 5040 {00 06} 3 6%5 528 68 a4z
FLIR PROLODGS LURG PMANCE LLC 0.37 W0% MHEO 28 B0 () A} a5 55409 .03
[LR Pt CORP & V500 % P01 607 29 0 D00 0 657 12643 003
ELR BEFSEC OF UPSECSTAN SOM0-1444 & 375004 34150537 § G0 o0 04 B ¥ 35000 008
ELIR SACRSEMN AR FEDERSL STATE-FEDS 7. T80 ?.11‘|JIE- 3 W 5060 Do) o} 2 G 305 O .09
LLIR BRI D PR ELITIC AL OO L1010 3500 JO-0 00 10 o 0L 0 O} S B30 0 08
(0] Tiiaa Rl T TG A seahOMas B-R0-500 PR000% Mo-J4 560 i A Tl B 20 A MR LEL]
ELWR FEVA PHARLALD BT AL FAANCE 1B T 375000 731509 29 FRa Do) ) T Th] & 004
EIR THAMES WATER UMIITIES FSAMCERFGS 0 BTS00% F2.31.01 78 A0 D00 Do G732 08413 003
ELHR ERTaN LLARCHECHK PR  ( SA000%, 2100 (6 M S0 (0] A L S G 0 01
[T \qumu.q_,-uu.m;wﬁ;u-lrmn- 2 B 000 00 25817 ol
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Valuation in USD
Unrealized gain {loss) on
Futures) Forwand asahs
Quantity/ Exchange Contracts! of net
Description Mominal Swaps (Mote 1) BS5RTS
EIR___ V5 COAP 0.JS000% 2050773 % 00 040000 5 D61 47852 [FH
IR e SREGS | ATS00%N R0 e 0001 00 R [T
[N} SO, S G- P TS 22900 0 1 S 050 ) i D E6 A5 ol G
IR WGASTEC TRANSPCRTATICH METHERLANCH S | IS000% 71031327 3100.000 00 1145 £24 &5 [T
TEFIAL EUR 152 543 00699 665
Gap
GEF GURSERKE GROUR PLCREGS 1| 2BN0% 0.1 06 35 EE 2 6282700 [TH
GIP BRSEREW GROUF PLCREGS 5 70000% 14-201.06 30 1 06000 060000 § 363 6d 24 005
GEP L K PN IR FNENC L PLCRLG S STEPAP 15-10 00 17 00 000 00 4 A am
[ g P AESC FUSDOG PUC -GS T 7S000%. -Gl 0 30 T 630 50 TG 2 O L]
GEF WPMTIED EING OF GREST BET & M RG-S 3 75000% F9-22 1053 500 D400 £ 672 550 66 003
GER__WOSKSPACE GROUR PLCSEGS 2.75000% 21.11 6328 § 00 00 04 133 MA T il 04
.o e =
usD
USD  AFS CORP 5 4%000% J3411.06 75 1 6600 0600 00} 1615 24453 [T
U AR PRECKAC TS AND EREROCALS N 4 B000% 1008 0034 2075 60000 2 0405 10 6 004
[1.5:1 A MRS A PR TATE DRLETIS E 3 0ot J1-1808 12 G 00 0 AT g [T
U0 AUPGSNDRS BEAL ESTATE BGURTIES M0 2 05000 22-1503 14 5 0000 040004 A4 162 638410 [T
USD  AIAARA GGROUE 0L DONG (100 2. OO0 7106 0741 1 300 D00 04 B 574 00 004
U0 ANTRCAN FORES 4 BENT LP S S0000% 2-01.100 94 2 300000 00 2 308 04 62 a1
WD ket e 100000% 11-02000 15 3 S0 000 00 FE 1
B APIWRLC 375000% 22401033 3 50 0500 ) 1551 31338 ali
USD  ARCIS DORATNS BVUREGS & 17500% 22.07.06 24 1 150,000 00 § 13131250 005
WD avkNGRD M LI0000% M-15.0.78 & 00060 00004 A G G 50 [
WD avasGRD M ) 80000 150006 15 2 b 60 00 2 0 0 2 aid
UGG G BAME Mv-1404 3S0000% FI-1905.08 3 400000050 3317 856,48 015
USD  GOSTCA PROPERTES LF I S500CS, T80 08 37 3 00 00000 2168 14374 04
UGl BE1ON PROPERTLS LF 4 SO000% F1-15.01 34 1 o 0000 I T2 S .04
Wl AR O DERATAE REPUILC G 050000 2180001 00 020 00 1 540 4 00 air
LD BRATY FEDERATWVE REPLELIC OF 6125004 243201 32 00 00014 156 154 Cak [
USD  ERCOKFIELD FMANCE | UK PLC 2 3000% 313001 32 1 500 000 0 | 246 765 1 005
WS DA CrARCETSSEMENT DF LA CHTTE 144013905000 210001 1 165 L0006 30 13827 40 58 [
WD R SERGCES NE T SO000% 210104 11 B0 000 00 145 40 85 an
USD  CELLLCSS ARAUCO ¥ ECASTIILCON SA-RFGS 4 30000% 19-15.01.30 4 00 000,00 4 317 86800 o
USD  CHAE BERSEC OF 3 55000% 20.27.01 32 14 300 000 00 12 744 375 00 153
WD Chel BRI GF 7 SS000% 2104003 5 §060 000 04 A4 140 )0 [T
[1.5:] i, PR G L Sh000 15-1%.01 A0 & {0 O e I 350 G0 0
USD  ChaE, RERSSC OF 3 10000% 7140705 41 3 4500 00 04 1 056 33000 013
ST CHE BERUERC OF 4 G5000% F106 O) 35 7 000 0600 04 7 231 206 00 032
U0 CaMA GROUPITHE 4 17500% 19151078 41000600 00 4 043 05435 018
WD CURAN BESEWAILE POVWEE MR TAS-1448 4.25000% 71-25 000 000 B0 205 061 1 am
D COCASCOLA FEMGA 1ESDOMS 201 .06 32 2 1100000 530 5 432 611 8 028
USD  COUDMEA RERELC OF SO000% 1314 11 16 3 332 00000 3 370 5760 015
WS COUOMSA BERUSUC O B7S000% 211401 53 24 000 00 T B8 [T
WD COMCAST COR LGS000% 2115 03 12 ) 0001 0 LT a0
LS CONSORDAD TRANSMANTARDREGSS 4. OGO 11-16 (8 34 4 /50 000 50 A4 35 70302 019
USD  COSTA RCA BERUSLAC OF-REG-S 6.55000% 230304 34 Tl (40000 725 128 80 003
U0 C8 CORP 1 IS000% 151500405 3500 000 040 2 M 50 25 [TH
WD CHLL STERMATAOMAL LLE IR CORP 6.I0000% 71-1%.07 30 1 000 060 000 10013818 a18
G0 CWOINSIE A REPUEL 1448 6500005 M-01 05,35 1 00 30 040 1412 0100 005
UED DOkSNOR ENERGY N0 3 I5000% 21-15 (8 21 & 100 0600 ) 5 307 71145 023
USD  RCOLAN S 2 1E00% 31000 K & 00000 00 A B O TR 031
UBD DO M 2 A0000% 21-15.0% 1 A 00000 06 1550 181 3% [T
LS FoROREAN ANMESTMENT BANE Q75004 3041705 30 110 T 000 ) BI040 18 (e
USD  EXPORTANRCRT BANE 06 KOREA 5 17500% 231000 33 2 850 000 00 2 515504 50 [T
UG UINANCE P TV SHARIRNREGS G S0000% J3:52 11 37 A 0000004 A 00 057 30 [T
WD FORD MOBOR CO 3 25%000% 21-1202 33 1 &% 50000 B3N ATANT aos
GG GeATH CORP 5 H0000% 24-15.01.27 00000 50 i 123 60 a0
USD  GEMERA! MCICHS OO S 00005 27.15 125 1075 000 00 2 002 §52 27 004
USD  GEMRAL MODORS CO 5.60000% 2315 10 13 & (6000 0001 04 5 100 047 18 [FH
WD CATEMALE, RIPUEUE DREGS b 10 S00% 20-14.04.02 2 400000 00 2418 000 an
LED GJATEMALS, REPUBUE GF-REG-S 6 S5000% M-D6.0) 37 1 5000000 1 153 JaT. 50 1106
USD  HANA SAME-1448 3 75000% 13-30.03 37 4 B0 000,00 A 614540 00 020
USD BANWIA ENERGY SR HELDMES CORP.1444 8.02500% 22050725 A QU060 0400 ) 3555 &30 00 017
WD MLaLTERLAK OF LLC 2125000 210112 48 2 100 000 00 7 M3 4505 [EH
LSO 10N DEPOT MCTHE 4. 0000% 130104 43 4100000 50 1 541 &71 56 .16
USD OS] HOTELS & RESCRES LP 3 S0000% 20-15.090.30 § 00 050 34 0 227 43 04
USD  BST LS B RESORTS LP 2 S0000% 21-1%.14.31 2 500 D400 4 133437243 [T
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Valuation in USD
Unrealized gain {loss) on
Futures) Forwand asa %
‘Quantity/ Exchange Contracts! of net
Description Mominal Swaps (Mote 1) BE5RTS
LG U0 PACFIC PROPERTES L 3.25000% 151501 30 ENDH0 R0 N} G0 264 O 003
100 BIURSANA M A B0 SO0 HR0104 30 A1 G 00 04 A 108 546,54 L]
LD SA8 CHRE Y T R R i - LS, A OO0 1120 0327 TH0/050 00 209 325 50 a1
LED MWTEL CORP 4 1 S000% 2205 0832 5 (NN 100 4 5 TS0 93650 025
LED STER'E SKE FOR RECOMSTE & DEVELP 3. SOO00 23.1.1.07.33 B &S0 R0 0} ¥ 616 13655 Ll
I WTERWATCMAL BE R BICCAETA CUVILGE 1,60 W0 20,00 11 11 2 e 00 ) Y il 1148 007
LD Sl A RO RECOAGTR & DEWT WO, D RANE T62500% 172-21.00 29 2 B 00 00 PR any
LED R ERSOMES CPC S4:-REHG-5 4 37500% 1 704.04.77 5 i D) 04 8 T2k 3550 438
L&D -‘\.I'EH’G"IIL‘-‘GLEPRH-.C OGS 7.EXS00% PM-30u01 .33 § [BCAN (a0 e 571 375 0l o 04
[1:30) JORERON CORTIRO S NTLRMRT O PLE 1. PN SO 5 06 3G 10 5008 00K D) B S0F AN B 0.1
1.5:] oA AN, EAGHOR OF-REGS 7 S0000% 23110130 o B G A JG P G0 [ ¥l
L&D BEW HDRD FMERGY LFREG-S 4. 125000 111805 31 RO Do) ) B33 L2050l 003
LED B3 KOOEAEM (RO OO LPD-REGRS 4.00000% 12406 06 25 B 10600 00 O 1 (E7 558,75 i 05
LB AN 3 0000 % | F-15%.90. 27 B (a0 (N] DA) B0 A0 Y AL
WD YA, PG OF RIG-S 9 IR000 241600 31 10 0K 00 185 150 00 Q01
LED FA RO REALTY UF T E5000% 21:15.110.33 a0 A0 ) Bal 18562 LvE]
LED DO REALTY CR LLT 3. 00007 2001 ICIJ_II 0 (000 O 'E.?l:\&l:-aﬁ 0F
WS LORLA WOLRNIG FNANCE ©OFP- 14614 467 500% 224,00, 10 o 0y K] ) 156 &0 00 LR ]
LED DORDS WRTER BSOS CORPREG-S 3500000 2327 .04.25% 2 T G0 (40 21703 G G0 0.1
LD FRECFTAMSTALT FUER WEDERALF AL | TSO00N. ¥0-14.00.39 5 BB (o) O B JaF 18179 438
LED LEMCRD GROAP LD 1E4A 6. 53600°% 17370037 3 SO D0 O 3 M4 83500 116
L&D 8 ENERGY SOULITICN LED- DEAL $. 3 S00% 14-00 00 29 o B0 Q0 ) 2 BIG 00 O LUNF
LEG RRAMLE A PRANC L CORP 8, TR0 22160837 6 B0 00 563 G 547 A58 B0 a4z
L&D LETALSA 5 A4 P DE O 1444 2 70000 210405 310 B0 N0 ) 439 937 50 L
LIS ERICD, UMTIED S TATES OF 4 BPS00% A0 16.05. 33 23 R0 0 04 1 B33 £00 00 oo0d
LB WEEL L URETED S TRTES OF f EIB00W. 23-04 (7. 53 8 &5 {N) CA} | A0 &S5 D {104
WED RGN TECINGLDGY M 2 0000 Fi-85 04 07 ¥ B 0 () 625 153 50 .24
LD LACO0 S DORP 2 S5000% 20.13.02 60 150 L0001 043 a1 768 37 L0
LD HIAGARS WOHANK POWER CORP-REG:S | G000 M3 706 30 5 000 {00} 5 124 3610 02F
LB HORNC AN B! BAAE % 4000 % L1-06 0028 . SO0 000 0 3 504 BGA M L]
LD ST OO RAT G AR RSl LI 115000 20- 14,08 10 B0 000 00 A 55 9 001
LD FEFETO NC 2 ETE00% 10151040 5, B 000, O 4 031 T46.% LT
LD FEARAKSMA GEOTHERMGA EMERGY PEREGSS 5 15000% 13.37.04 28 3 S0 D0 04 1 &1 531.25 a1
L PERE FEPALE G0 3 QOO0 21-15.00.34 <A {30 0] 04 J 208 50 0aF LN
LB PIRUSAMAAN PENERET SISNN0-PAA % SO000%. J8-000F 54 2 B 1 00 2 40120 60 a1
L&D P RSAHAAN SE5N INDOMES A 1REFS 4 P00 1240606 32 &1 O D00 04 7026 14893 035
LED FHUPPNES, RERUE:IC OF THE 5 SD000% 7317 0043 B i a0 (03 1 223625 & L]
L0 PROLOGS LP 1. 1S000%: 20-1%.10.30 A B0 ) G} 1934 5403 9.7
B0 POILC SERVCE €00 GF COUDRADE § 75000 515 05 54 1 0 000 00 [(FTEREENL] 005
LED L SERGCE ELECTRGC AND GAS 00 465000 131503 33 s a3 4 Ga&sa
L&D !’JE.{ SERACE 1-.H'E1’. A GAS 00 5 IJE".NJH-I‘.-UT&_S 5 0 () O 5 B27 EE6 B4
LED FANILANG MEHELAND W-REG-H | O0HI0% 224009200 ¥ OO 0N 0} 5 915 484 1
LD FAVIMILE LP 2, P00 21-1 70 A1 104 ) CH) B Sl B
LED REMEVY VWMD) ENER AFD FBENEY POVWER-REG-S 4 S000G0% 71-14 07 18 0 () O 183 37600
LED FEMEW WIND ENERG Y APD FREMERY POWE- 1444 & S0000% 711400 32 FE0 000 O 225 2300
LB SRS A ERNATONAL DOMH 146, G ODC0. 2410 0 3 B0 (0] A} P S
W SLREA MIRNATDNAL BONC-FE G-d £ D000 % F4-17 O B T R 0o i 1537 A
LED SF SATTERY AWCERCA N REGS 2 12500% 3 1760026 1 i D000 1 553 408 M)
L) S R M EA D 3500 215013 § a1 O I 5565 627 0
R3] S NCTN - BEAA G 3 P00 23-17.01.28 QA O] ) T SO
LD SN AP THEASIRY LLC- D8R S 0000% M-15 01 W) 8 G (0 80 108G A G
LD SOCEDAD OF TRAMNSN 0N AUSTRAL- 1444 & 00000W F2-37 .41 .37 5. O 0 O A &5 L0000
LG SOUTHWESTERY ELECTRC POAWER 3. 35000% 21401.11.51 B R0 00N O 655 145 29
L&D SHAR EMERG Y GIOTHERMAL WEYANG-REGS 6T S000% 18-24 04,13 B 00 D00 .04 T30 BN 0%
L SURITORAC RATSLE PN GP NC 7 47I00% 27-14.01.75 1 S0 ) R} 1 185 553 0
L&D FFAND AUSTRA GMAH-REGS 5 750006 16-14.07 26 = P 000 00 A 757 W7 o
LIS SUTANC AUSTRA 1444 5 TR000%. 15140005 500 D00 0 5 032 950 01
LD SANAN NTERHATONAL FRAMEE B3 % SO0 170170127 -"H:l_'[l:lJDﬂ @ B 0 TS
LD STHC0 CORP 2 A0000% MO-15 00 .30 o G0 000 G LR R
LD PLLEFCRES DRSS Sa ok 1000% 1 1-60.00.37 P 2 B 5500
LD SERIOMN COMMUSMCATONS INC 3 ATS00% 1508 07 19 500 0 O 243345
LD WERION COMMUMICATONS B 1. SO000 20«18 09 3¢ ¥ B0 R0 N 5 517 157 63
1,34 WITRITH COMRBUMEATCINS BE 2 BEO00N JE-00I0H 4] 5 W 000 00 B 043 T
LB VR NG OTSO00% J0-15% 0807 A S0 G0 6300 Ad12 3108
LED WARE LLC 1LBOO00 111508 18 B 800 00 O 1 7577
LED Stioks POCH CORP 2.400007% J8-1505 31 . iC 0 04 3 3 Thh e
LB PERCOMETN FOWER ANGH LT 0 4. 9%000% J3-01.04 31 3 {0 O] CA} 158507178
LD WO PULE ST CORP § BS00% 11-00.12.51 00 000 00 S50 031
LD EWLEIA CAR 1 G5000% R3O0 13 3 o 0 6 2 738 164 05
L&D EVLERS HICATY 725000 % ?'I-%_IJIZ-I 34 o 0 ) O} 3 679 046 53
TOTAL LSD 350 138 JITA0
Torsl Kotes, Tioed rate 551 140 833,93
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Valuation in USD
Unrealized gain {loss) on
Futures) Forwand asa %

‘Quantity/ Exchange Contracts! of net
Description Mominal Swaps (Mote 1) BESRTS
Motes, zeno coupon
EUR
FLH EORTA STERMATSN AL B O O000dMe 3115 w Fid i Jdﬁ‘ﬂ 1 P &A1 3e 14
TOTAL EUR 3004124 L]
Tatal Kales, tevo coupan 3 X0 E41.24 .14
Motes, floating rate
EUR
FLIR ATA APA-EFG-5-RAT S GOORSAAR 2E-PRP ¥ 1l O O 1 XA T 55 0%
FUR AR GROUP PLC-REGS 5. TSR 12 1600 29 5 B D000 & B4 37405 .30
EJR NP RS ULIRAMCES-REG-550E F OIAAR 0.1 7.07.50 G000 D00 0 H3) T2 20 007
(%] ORI AT R O LR TRAL A58 4 PAALAMAR PA-04 06, 1 3 i 00 G 2 BT 4GRS [ EE]
Pl EDP-EaERuas D PORTUGAL SA-RFG-5-500 | MINRRAGR J0- 10 00, 30 5 o (2.0 5 4 6 405
EUR MG GROEP MYREG-S 2. LISAAR 220300 7 B0 D00 0 B0 7509 25 003
FLIR S GRIEP MREGSSUS A 125WAER 12,04 08 33 § RO {CACN) A [ E-’a-l.i‘dl 'Dl}_'h_
[ EOMAELIKE K REG-S-500 SO00NNaR 2141 Salihe (K1 6 1 132 485 38 i 0%
[LH A AR ISR Sa-R G- S0 G SRR 1005 08 34 1 R0 5 (300 2155 g &7 04
FLH MALENCHENR BUECKVE AG-REGSSE | IS0 VAR 10-165.05 41 S0 (00 O &51 73423 00F
ELIR CRSTED ASRE0G5LE | TSOIER 150517 3015 o S0 D00 O A 021 51 L)
T CRSTLD A Gn S | SO0%NAR 2114 02 300 1 1160 0 34 A8 AT 81 i 08
FLi AT TSN HAMNE T AG-REGS-408 1 315 55ER J1-17.068 10 & 00 000 0 1B TG 0 ol 6
FUR BECEIA CORF SAREG-55.8 A.525%NAR 1 3FRF 3 G0 000040 3957 635 23 0ir
ELR STAMIARD CHARNERED FLCBEGRS DB00NSAR T-17 01 5 § L0 A0 043 § 847 349 3 o105
Lm TELE PO ll.ﬂ'.; 01 G-5500 0 SOSAVAR MR # 500 000 00 & RS 8 029
Ll B LRGN & FUMROPT e G550 § IR6anvaR 21 1 0 0 030 1 5531 i ik 007
ELHR FELEFONCA EROPE BVBEG-5.508 T_FFSSAAR 1IFRF S0 a0 () FI5 62727 i3
ELtR FELEFOMC & EUROPE BVBEG-55UH 5 75 AR 24FFF § 060 Do) 0o} | &48 580 27 106
L FELUA £ ARG o) 3075 S 11 06 ] 5 B0 050 040 5 a1 45141 [
L B L €0 Al G-5-R00 3 FRhAMAR 0 0 A Sk B0 i 542 30 54 i OF
ELR FENMET HOL DN BVAREG-5-58 7 37 8%AAR 20-FRP 5 B0 00 O B0 T A5 0.3
IR FENRIET HOLCubG BVABEG-5.510 4 62 5%AMR J4:PRP § S0 000 O} | 620 14718 07
LR TR - RETE UL TTRCA MO R AU 2 TS Wt B (A O] L) L LR A0
[ FE RS - BETE 0 LETTRG A meatsnas B-Fl v -0 0 A S i ai Ja-pie 5002 G0 G 5 8RS 0549 61 024
IR B EAL RODARCOSNESTREL D= RHGS-508 7 J50%A8R 11 PRP o .TCI}EII_I:IIII 5 a1 G55 54 024
TOTAL EUR TS 270 589 36 128
Gap
i‘? HATWEST GROUP PLC-REG-S 10T SSMR T100 11 73 J.‘IIJ}EIE Jﬁ@?la—i LN ]]
TOTAL GEF 1538 ¥71.34 o
UsDh
LED AN ARRD BARE MAREGS T ATONAME 710300 15 & a0l S0 () 7 155 937 41 431
L&D AES AHDES 58 1444-5008 B 150% AR 7. B0 06 55 00 (000 O 0 a0 Ok L]
WD AFS DORPSUE T 0SVAR 24-15 41 5% 1 00 000 04 | TG B 008
D G GISIEP MG 1, A00RAR 200007 e V08 () 0 § &g 100 [
L&D FFRACRGAN CHASE & 00 607 0%54R 2327 027 5 O ) O & 155 795 10 a7
1] LoD FNANC U GROUR INC 3 D60 %AAR 2007 05 30 3 R0 00 O 2 1130 246 72 LE
LD MISE SPT LT 1848 Y SN OAR: 7 A-Dd Do W) B SO0 Q0] D) IR 40 ] 04x
LD SRS R AN T LG RSO IR 1A SIS S OO AR R 1500 Ok 45 A 0 00 G illﬁn"m'l- i
JorkL L F X2 37630 128
Tatal Hﬂ".l'l..“ﬂ!'m rate O TR ]
Medium term notes, fixed rote
ELUR
L ATA PR 1 D000 1318 00 M T 0 D ) SRYEE 1] a1
FUIR ALA SPAREGES 100000 JB02.11.33 o 1 o D 0 1 457 ¥56.43 015
ELIR AT SPA-REGES 1. GOO0C 121506 26 2 B18-000 00 3001 163 43 .13
ELIR A HYT S GRUTE-FEGS 1 AP0 % 18-00.07 T8 8 5000 o) A} | 508 0ad 50 .07
Tt AT ARG AN PERTGeS A7 S000% 2.2 07 0 R i () 1 IR 04
FUR AR AMRD BANE MVFEG-S 400000 J3-6 04 13 e 00 ) B35 12924 04
FLH ﬁl".'*}'\h!\ﬂh-‘u- SR LA F ﬁ:E‘r—E{:-h?im% FE05 04 2l S0 {0 O ‘ﬂﬂb.'l!é'.l 0F
ELIR Al LS PAARE Gl O 74000 7 8-28 07 30 5 B0 000 D) padl-1-s Nr L]
LUk el PR Gt PO 22T T B 000 000 OO b ad e, an8
ELR ALTOM LOGERMENT SERGCES-REG-5 § 375005 201304 37 B 50 Do) ) ¥ 478 33143 0L0G
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Valuation in USD
Unrealized gain {loss) on

Futures) Forwand asa %

‘Quantity/ Exchange Contracts! of net

Description Mominal Swaps (Mote 1) BESRTS
ELIR A T3 LOHRERENIT SERVCESRE G5 3.12500% 2253 09,37 § 0 00 04} Va5l 185 1 i 0465
LUk Sl 150 DG NT S VTS RGeS LS00, 2005 40 BT ] D) B0 160 {04
(i1} AT VOGN S R E-REG-S A1 2500% 2300 10 R 1 o0 050 360 (R E] ul.'-.' 0k
EUR ALF ATa VEOQCHADREGS (55000% 10-30.04 30 3 1000 00 0} 2 BE7 05207 013
ELIR AL ALTA VELOCIATREGS . V50005 J1.35. 14 31 o (i 00 0 3575 11945 k5
LR Al A1TA VILGODED-RIG-S 1 S0000S, J2-3007.29 oS00 00K CH) 4 M8 3151 L rs
FLI AN Rl OF DT LOPPER T RGeS ) D000 % 11-05.10.18 A4 1000 00 ) 10 6 67 [T
ELHR AR LOUE0E FINANCE SA-REG-5 037 500% 31-J7 05 31 § Lol a0 O} G0 S5 33 o 04
ELR AR UNDE FHANCE H-R_[G-SJ&H_O]% o J'DIIJ-EIIIJIE 2123 %77 57 L6
LLIR AT MOSE MRS 1 S0 % P JH 00 R 1 100 0 00 § 1§ 4N T 0
(1A ] ARG My, M-S 3 OO000%. RI-JRAR D LR 0¥ S 65 fL05
ELR ALUANDER Wy-BEG-5 COBTS00N 19-24.06 37 3 30 o) O} 2124 106 T 005
ELIR ALUANDER My-RE (e S 3 EIS00% 12005.08. 27 G D00 D) FOIGSE] 16 i 04
LR ANIPRION bR G- D00 2 800 OFF S 2 B0 (K] L) 1 GG Wi Y a1l
FL APRION Gl ER-REG-S 3 AS00%. 2R & 850 000 00 2605 3SR [N
R ANPRICH GREEHEERS 4 0 7500% 2307 063 B 300 0N O} | &30 7700 .06
ELHR AWFROH GASHEE G5 4 00000% 24-2 1081 SR (00K O g7k 15_3 i1 o 08
[UR ANDORRA N1 EMATCAAL BOND-RLGS 1,.7%000% J1-00 08 11 7 D00 00 00 § 364G 14 07 004
TL Gl RACHLER - RIS SSRGS A1) SO0 280,00 o £ ) TP 14000 00
ELHR ASAN DEVELOPRAENT SANK 3 S5000%. 24- 1000831 o} A0 o) o A THE 6 03 021
EUR ASSCURANON GENERAL SPA-REGSSLE .1 2400'% 19401, 1030 § 0 00 O} § 555 0766 .07
LLIR SO TR DO G MEALT SRR G- SLET A OO0 AO-14 07 3 . S0 Q00 0N W 1H 658 21 036
(1% SO URA R (RS SR G S IR 2 20 R 14 ) G o) 2307 Jen e 0.
ELIR AESCURANON GENERAL SPAREGS 3.71200°% J4-15.04 2% 2 P a0 ) 2 71634845 L1
ELIR LASTRATENECA FNAMCE LL C-REGS 3 171009 1M-06 08 30 3 B0 000 0 3638 129 04 016
TLIR A TRASTNEL A FISANLE LLE-FEG-S B 2 FENOS J4-05 03 X1 JJ P40 000 GE 4071 306 %) .18
TR ALK LA COUMC BT G TO0000% Ja- 15 0314 A ) £ 115 i 5 0
EUR BANC S NTESE SPA-RE G5 0 750005 21-1603 28 3 A 1 ) ) T80 076 36 0
FLHR SAMC O 30 340 VIFCAYA ARGENT-REG-S 100000 151106 26 1 3000 {0} O 2 M? 34 010
LLIR SN CF B el WL, ARG LR Gl 3 SO000%: 241000 11 00 (0] G} LICEIIN ] .04
(] B O CANTANI RN Sa-B1 G5 1,130 J-2 00 27 e G0 340 ¥R 30 0.4
ELHR AN OF AWERCS CORPEEG-S 4.13400% F3-17 06 78 8 06 Do) ) | 340 106 30 006
ELIR BAMOLE FEDERATNVE CRESHT WAFTUIELREGeS 4 12500% 231805 30 31 0 D0 ) 1 &35 543 40 0l
LLIR FANA FECERATAYE T8 CRLCHT-RECHS O OO0 SO-08. 1007 ) 0 0 ) 3OS 555 17 a3
e AL PTG RATRT S0 CRIDRIGA 0 2 S000%. 7129 06 _Ja 0 S O ) ¥ 0N 1 104
EUR EAMOUE FEDERATNE D0f CR WUTUEL-REGS 4 O0000% 12.79,11.29 § 0 00 00 | T35 21641 {08
ELR SANOUE FEDERSAME Dkl CREDIT RAITLE-FEG-S 3 50000 141505 31 B0l a0 () B3 72350 o 4
FLIR BELFILUS BaNE 548G 01 IS00% 2 10800 4 7 B SO0 () CA) 1 o0 B 58 ol 04
T SERL P 1Y AR 1 SO0 1100 R Sbi 000 ) SH0 THY A 0
FLIR SERLA B P AGREG-S 0.1 3500% 1738 16.27 3 a3 ) ¥ e 433 43 o0
ELPR a&aﬁmmmﬁunm:hmmu JW}O:IJIE | 974 13 51 009
LLIR B LML ANERE S 0L S000% JE-25 11 36 . 100 00 O & A3 1A T L]
Ltk SR HLE N NI it QL0 SO0 2 -1 T (I (K] LH) i Py 30 L)
ELIR B BANE, MREG-S 2 ATS00N 14-11.0631 =0 Do) O 654 035 31 003
R S RANE MVLRED-S 3 00000% 13-11 04 33 B 0 D00 O G 108 550 7 040
LLHR PRGN A0 B-RE Gl 2. 135000 22300 1147 & ‘S {0 A 5 170 263 58 023
FLIR BRI FILLCON RPECATIONS POC-BLCGES LRS00 J4-00 0. 4 A E) e & 0 001
IR CASSE OV AMCERTS, O L& DETTE SOC-REG-S 3 75000 20-25 1137 00 TN O 74559 316.12 033
ELIR CASEE DV AMCETS O L& DETTE SOC-REGS 3 1FS00% 3301 .03 30 3 el ) O 2 155 50754 0k
ILIR CASEE DFANSCIRTS Df La T L 500 &1 -FE G5 3 00000 % 73-25.11.31 I 0 i G 3 A3 G0N &5 L]
LLIR CAALE OV ANACETS Ol L D0 TR SOCEREG-S 2, TS000%, 24. iR 2 T 200 (00 () 2155 546 50 009
ELHR CASSE DPAMCETSSENWENT OF L& DF-REG-S T AT500% 23-35.05.37 B 080N o) O | 733 SO0 %8 00s
IR CASSE DPAMTSRENT DE LA OFTE SCLFEGS 1, TR0 72-25.11.27 1 S0 00 i) 1S58 OF DA L7
ELIR CASSE DFS DEPOTS BE COMSGMACHE-REG-S 100000 2205 1127 B 0 D00 0 Lo ] 0%
[L'R Al FRANCANE O PNANCERENTFREG-S 100 500% 23-11.01.79 § POy D) i} | A1 nig 4 L
FUIR CAMARANE SA-REG-S 3. TSRO0 F207.00.20 B S0 ) ) I &1 7 85 007
EUR L ARREFCCR SA-REG-5 4. 305009 73.14.11.31 3 00 00 O3 3 359 103 34 015
FLIR CASSE DEPCNTE PRESEIT SPR-FEGAS 100000 J0-11 02 30 S SO0 000 O ‘!m;i'liﬂll .35
LLIR a5 DEPONTI [ PRESTIE SPR-FEGS 1 OO0 % PO-20.04 377 o B 0 D) & 911 3 E L]
IL CARTILLUM SH-E G5 i PO B0000 2 [ BT TS a0r
ELIR CBRE GLOSAL BIVESTORS CFf N NDE DREG-S 4. TROD0S 14-77.03 34 800 D) O 2 TG EE3 46 oy
ELIR CE OF SANFGOEE N S4:RF G5 1 37500% 2408 04,30 &5 | QD00 ) 5 606548 74 .29
LUk L O SNPGRS e S0 20 0 o 'SR R ) 118628247 014
LR OO G FALE OO AR AR S IR0 T8 0 3 O 00 00 FE RN R ol
EUR CORWMLPALTE FRANC ASE DF 36 ECUE-REG-5 | 615007 17080 05 37 3 (a0 a0 06} 20072208 0.§3
ELIR COCPERAT BVE RASCAANE LIARECES 3. 35600% 2323 11.28 o ik 0 ) A4 855 77733 i 2)
FLIR LML OF EURCR. DEVELORRAENT SE-REG-S 2 B7 W00 2310, 04 30 o TR0k () A} 2 188&/ 7 1Y 0.1
LA UG, OF FURCRT DRV LOPWT NT BK-RIG5 2 000 J9-16 04,31 1 N 50 () 1 5 1) S 005
ELIR COVESTRC AG-REG-S 4 75000% 73-15. 10 38 Ealas D00 () 37 17635 L]
ELR R0 HOTELS SACARE(S 4 125000 J4.33 06 K_.'l J{!'Il-tl:l:llﬂ 2 156571 57 05
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Valuation in USD
Unrealized gain {loss) on

Futures) Forwand asa %

‘Quantity/ Exchange Contracts! of net

Description Mominal Swaps (Mote 1) BE5RTS
ELIR LU0 SATRANC E«RE G5 4 G500 % #3405 06, 37 3 J00 00 0} 3 5% 128 71 .16
LUk L1 PROPLETY GO SR G STEF P 8020027 Qs 0 OO (ECEENURT a0r
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ELIR CRED AGRCOLE 54 O IGO0 H0-04.02 27 i 30 0 043 7087 544,34 431
TLR ORI AGRCOLL SA-RLG-5 4 P00% 202711 00 0 e 0 ) 2T 246 0049
FUIR CRE WEUTILATL AREES Sa-RE G5 O F7500% SRH0L 10,38 2 R G001 000 2 EL AT A7 aty
ELHR CRED(N WA ML AREES SA-REG-5 (27500 71-10.03 33 § Sl o041 O} | #53 610 35 007
EUR CRENEMUILEL ARKES SAREGS 4 1S000% 2201, 12.32 § ES0H £ 04 2035 751 22 05
LLIR 1P VRGeS € SO0ONS 1 -2 100G 15 00K ) ) S IS7 AF L]
(1A ] W TP il G- b TS000rR Fi-aidd ¥ i S i A GG Sae 55 i 2
EUR TP SLBEG-5 OIS0 2220 1 26 B 3N0EH2 1 a1
ELIR TP MRREGAS 4. 750008 205 07 30 § 10 00 O} ) 725 308 13 i 05
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FL SELERC ] VWO N ACHREGS O SO0 J1-07 08 I 1 O ) ) W1 15345 004
R DELITSCHE WiOEMEN SEREG-S | 30000% 21-07.04.41 B 1 0o 0N O} P 74010 003
ELH: DEVELOPISEMT BANG 0F BARAM HNC RG-S 0.0 D004 2| 40505 75 3 b 30 4 319451843 a.14
IR OUVILGPENT RANG OF BARas BEGeb 3 S0000% 23-1 105,27 ¥ 00 66 00 L 004
TLI O ST PGS A TRO0N 2R 000 0 2 PR G0 ) 102 55155 [RE]
ELH 05 ST PLCGE GRS 4 SO000% 232707 30 5, L0 (300 ) £ 0 20 04 027
EUR EOM Al BCP-FEG-S O GO0 1101 10-32 G BN O O A 776 &35 021
LLIR P SE-RLG-5 O RS000 19-28.07 30 o 00 0 ) JSIRET T L)
(1% O S -RG-% GRS 2000 Ol 3 T 00 GH) EE vy TR F] [ EE]
ELIR O SE-REG-5 LA25S000 17-757 0231 2 30 0 ) 2 M6 1649 31 1
ELIR LOM SERFG.S 3015000 23:10.0.35 | B0 00 0} § 055 1472 23 il 04
ELPR AT BAPN AN COREG-S 4, 110000 1300 00 43 1B G0 (6 LR 015
Tif LRST BAPAN RATWEY CO-RIG-S 197600 JI-0% 0 17 2 S0 00 2 55T RIS atl
EUR [EAST IAPSM RANWAY CORFG-S 4 220000 13-05 00 43 o 122 00 4 78 163 26 02l
ELH EDP SERGCHDS DAARCERITS FSPAMABEGSS 4 75005 J3-04 04 32 3 LB (00 4067 071 3 [INT:]
LLIR WULC TRCTIL D FRAMLE SaAR1G-5 4, P 50% 271210 34 &) 00 O ) A B30 1A Y .21
L DULETIECTE Bl PRANET S REG-5 0 Sno0i J008.00 0 F B {03 N A1 | A T el 0%
B LA AB-REG-S 4.12500% 28070334 § 00 0N 04 1 553 i35 22 007
ELIR ESE MTERMATAOMAL FRSANTE MSRbGS & J0000% F3.23.05 34 § R0 a0 04} } 135 378 28 005
LLIR MR HOL O S REG-5 0 SR M- 1 O 3 ) {30 R0 ) 2 BT US0 a8k
e M P S RG-S O TR0 211404 0 FE T T FRETT ang
EUR EMERS HOLDG i REGES 360 S00% 73-17 D634 § 800 00 0} ¥ 556 04800 07
ELR BRSO Dot W REGLS 3 S0000% 8. 3005 35 § 1 0ol a0 O3 § 303 E0.00 0 05
FUIR  EMGE SA-REG-S 1H7S00m 2306 12 23 3 S0 0K 8 FrrLa ] a7
TR TG Aa-REGeS 4 P00 20 00 44 1 48080 000 040 1S4 4052 0
FLIR A E SAREG-5 4 G000 13-06 09 47 o Ealal a1 () A4 554 41735 4.2
EUREPH FISANCG NTERMATOMAL AS-FEG-S 5§ BTS00% 743011 39 000004 7l 154 4 a03
LLIR ERG Sha-FEGrh 0.50000r% J0=11.09.77 3 Q0 0 O 3061 325 83 .13
Db ) SPaqni s LHPROGR 1511 0408 8 0 0 I BT BT AR 0 06
ELUR  FRSEE GROUP 44K AG-BEG-S (1125000 111705 28 2 B £ () 2 737 15196 [H
R 53 RRANCE DACFEG-S | DFR00% 191 Las 3k B 300 00 O} ¥ 154 &57 35 005
DL P Egaatn Ol G 8 250009, P 0000 B 2 Sk 0K 04 1Y oA .08
FLIR L3517 CAPTA Pe-FLG-S 8OO0 % 75-21 0600 O ) S 157 38 00
IR FURDAMA FURC RAS ROATASAT Fisg CO-REG-S 0U15000% 15-1010.34 a2 0.0 T44 3501 003
ELIR FaRDAMAREG-S GOIDO0S 1-1306 28 § 320 Do) 01 ¥ M4 388 &2 0 05
MR BUROGRO GMEICREGS 1RO 1304 06 1) § 508 00N ) RN 005
LLIR VR0 GREREGS T SSR00 140100 29 L0 O ) AL S0 TS Ly
ELHR EROPEAM COMMUSITEREG-S 261500 JI-04 00 48 7 i 0K 7 7 ES6 AT [T
IR EURDPEAMN UNPOMERE (- 5.2, PEOO0G 2204 12 37 2SS D000 P TEETL LT LT
ELIR LURCPEAN UBPOMRRECS S | 12500°% 2204 06,31 B P00 0 IS HLAT ) 04
LR MO AN USCNHRE G- IS 000% 24000750 P 00 0 4122161 .08
FUIR FURDPE AN URPOMHRE G5 GUID000S, 2 104 06 36 3 (0 ) ) 2 354 241.33 4L+
EUR FERRCWCE DELLD STATOSREGS O3 TR00 18-35 03 18 o5 I8N N0 ) 5 B&T &5 55 026
LR SHERCTE DIELLC STAND (1AL % Pl BEG-S & 12500% 231100 7% 2 R0 500 2 217 08 56 01
LLIR IERIAL DELID STATD ITALANE 506 RO 4 S0 % £ 32 ) 05 21 1 0 00 0 A LI T .19
L PLLRAGH ORI T RG-S | SO0 10-10 04 44 2 i 0500 1360 2008 10 4Y 000
ELH FLEWESH COMMSLMITY.REG-S 1500004 24.10 05 45 00 D000 217 35951 a1
ELIR FLEWEH COWMUNMTERERS D BTS00% 31-21.03 46 0 00 03 Fid 54258 002
LUk TLEIERH CORARR BT =REGS 12 SO0 % &1 - 17 G A0 B B 600 OO I &G 174 0 {1 Ddx
LR ILLALES STk CR RATOR © WILa BEG-S O 000N 1000 12 10 3 a0 0 06 (. rR ] ana
EUR O DAAIWTATH REAL ESTATE ISWVESHREGS 6750000 14-31.03 3 AT D70 A5 7 S0 53 00F
ELIR M LUNMDEECK ASREGS QBTS00 J0-14 k27 3 a0k 00 ) § 165 45403 o
FUR BRI RG MATIRAL S A6-810-0 A0 J4-15.07 14 O 00K 0 209 160 80 .01
TLIR TN SO LA AN TR NI AR o 0000 20 00 37 2 000K €500 00 2 1515042 1
ELIR SEROROLA FHAMNTAS S5 8E0-5 5. 375000 12-11.0337 3 a0 () F 87 458.51 008
iR SERORCLA FIMANPAS SAREGS 3. 61S00% F3-13.07 33 1 BO0 000 06 (RCEETVEL] 049
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Valuation in USD
Unrealized gain {loss) on

Futures) Forwand asa %

‘Quantity/ Exchange Contracts! of net

Description Mominal Swaps (Mote 1) BESRTS
ELIR BERIROLA FHANTAS S4-8E G5 3.6 500r% M- 18 07 34 o S0 D00 O A 753 137 &5 07l
LUk UL D PN E-RGA O SO0 14-14.08.0% 1 O 0 OO | M sl {08
[ L o FRENCE-BEG-A TI0000% -5 08 M 3 e 60 £ 3154 A 0 0%
EUR LEDE FRAMNCE MOSLESREGS 3.05000% 23403.07.33 5 B0 D) O 5 215 552 80 017
ELIR LEDEFRANCE MOEUTES.REG-S 3. TOO0% 23.14.06.38 § 0 600 043 § 333 QB4 A7 ol 1065
LR |- RAMNCT RAGIEUTI-AEG-t 1 ASKE S 2475 0 85 £ ] (A} A58 150 {1 05
i) WALAOT S i 1 SO 16=11 G3 IR T 00 00 1045 F 65 [T
ELHR b5 GROEP MG 3 S0000% 12-15.0 1 30 § 35000 a0 0} I 340 333387 o 06
ELR ’I._‘G!Z-AR-‘-\LG.L’HN. SSRGS 'I.J_SJZI}Z-‘& Jo=14.10.73 650]-1:0]'2 & -'H'EII;? 14 028
LLIR ST DF C R0 00 Gl RG-S 5000%. 2211 0118 5 (IO ] D) 5 17 46418 .28
(1A ] ST T D D0 Ol o - RG-S B O5000% 200 10 3T A F 60 0 2 S Gl SR @i
ELR MTER'SATIONAL BANK FOR BECDMS B DY 2 G000 J3-10 0133 o 00 ) O 4 BiZ 137 &6 a2l
ELIR MTERSATOMAL B FOR RECOMET & DEV 0 10000% 201 7,05 3% T TN D00 D A 55505503 .20
LR STERMATION AL DEVILER SlS DA N Rl G5 1 P00 21 24005 47 5 (I (K] A A D LR E .20
i) SiEReRanindal D VIELGRVEST AS500-BG-5 7 S0000% 73-15 01 74 3 00 ) ) 2037 TR 04
R SITERSATICMAL DEVELCPSFNT ASSOCIAREG-S 3 0000 14- 18 01 44 008 A0 O} BS E72 16 003
ELHR SITESS, SANPRCLT SPARECES . TROO0%, 13006 05 27 4@@0} 5 B0 755 03 028
I TSR SANPRGLD SPA-RECS %00 900 2108 01 10 A 542 000 00 5 377 B ar 028
L Ml|m§aw:q:5m1-:m4umm:3-wl;.lu 1 0 O (300 1 S G 20 07
ELHR STESA SANPRCLD SPAREG-5 1AIS00% 24-16 b0 30 3200 () O ERrRE L] L]
EUR MFL 8K FOR RECOMSTR & SEWT WORLD BANE 3450000 7313 0938 R0 0. O} ) 132 78231 nos
LLIR MTL UK TOE RECONS TR & DEWT W0EL D BANE 2 000 14-14 07 54 5 (00 Q0 0N & 1572 2T 0.4
[ RN PR-R 05 1 S0000% 15-24,10.3) % i (00 ) & G S0 it [
ELIR JAPSY FINENCE ORG FOR W FE-REG-S 000 000 210000 38 DA o0 ) Ta2 3B &7 003
ELIR LAPSN FINEMCE ORG FOR WAP-RE .S 2 37000 2M-23.01 15 B0 00 0} BE2 951 50 i 4
TLIR JOE PUET 5 Wv-REG-S 0SOONG J1-P00F 29 1 0 {000 G} 9% 241005 {1 04}
Tt KITA 1 CASTHLS, ¥ UPGNHEE G5 1 SO000% 23-20.04,.3 A €K1 £ i} G A 1 i
EUR B0 GRCCH MREG-S 3.00000% 17.J4.08 30 1 B0 00 O3 1 05 045 71 {08
FLHR B3 GROUP WREG-5 3 T5000% J14.77.03 3F T Do} DA TG0 208 5 o 08
LLIR ARG Sa-FEGrS 3 ATH00% 74-11 6302 § R00 00 G} | 50 S o7 .04
L DO M UMARIST | S RGE A8-RIG- (R TS00 2200 08 2 o 100 I D) & 0 12650 .04
ELHR FOMMUBPANEST | SVERGE AS-REG-S 1 37500% 23150327 S0 (). O SE00M6 SR 00F
ELIR BOMMUSAEST | SVERIGE ASREG-S 3.12500% 2348 1227 § 0 00 04} | 537 636,83 007
LLIR R CKTANSTALR FIER W DR O 3, PRO00% 21-1% 04 30 ) S 0 04 3 550 1 S .k
] L BARUN POSERL AA-FRG-S 1 TS00% 153404 35 S ) ) IR0 IR 5 .28
EUR LA SANCKIE POSEAE S8-REG-S O 7O 71-73 06 38 & 00N D0 O 715010128 031
ELR LA BANCKIE POSLALF SA-RE(eS 4 3 7500% 31700 30 § Bl a0 03 2 31533 o
FLIR i !-lv}:l'! FUSTRLE R-FEOS & DO0O0% 33-00 0% 18 G () CA} e 63011 o1 08
ILIR L PEIAL Sl e 2S00 2014005 2H o 0 G ) 2142 500 i 0
FLIR LA POSTE SA-RFG-5 3. 100005 311403 33 i ol o) 6 §BET 383 34 05
ELPR _A‘DIE!-!-"\K‘!JDHI-\'I'..!FIHIJEFR'EHFI&'S-I]l?mh}l-?lﬂ_? 31 JWJ-EIIIIE 2 478 %53 33 a1
LLIR LM SELAME, HRDH NIRRT T MBERGAREG-S O SS000M T121.00 28 Y 000 00 O 2 B39 %11 .13
Ltk AN LN PSS TR G -RE G5 P 42500, 2 i T B (s (N] OH) DRSS 147 M L]
ELIR LANDAN RN SC RAFTLOCHE RENTEREANE-REG-S 32 5000% 13-16.00.33 8 0 Do) O} |2 50643 008
R LEASEPLAN CORP ANCREGSS O JR000 T1-23 0F 25 7 700000 O 7 54 157 %) 435
LLHR ULASEPLAN CORP MRE G O SSO0NMS: F 10T 0620 o O (0. A o 00 4B 02r
I L, PALANC M SARL RGeS 1 DOGCD % J2-17 01 34 § (000 060 00 1 B 8 004
IR AEDODAANCA AANCA O CREDITC-REG-5 | O0000% M-8 0% 27 o5 a0 1) 6 062 Ol 2B {30
ELIR R RCEDES-BEND GROCHP-RE G5 L PEOOIAE 0 11 005 3 el ) O | B &0 24 08
ILIR TR D S-BENE GROUP-RES O PS000S: 21-11.03.13 S 0 D00 L} A 75 _lﬂl.":\ 0l
LLIR IR L QI N TERMATIOR AL | - PGS 3 SO000%. 20 Ml 6 1 000 (KX 00 I g 1 008
ELHR B RCEDES-SENE INTERSADCNAL FA-REG-S 3 70000% 733005 31 e o 2 126387 %8 009
IR MERCE ANANCIAL SERVCES GWEH-REGSS 1.B7S00S 17-15 06 26 1 00 00 O | 6859 STRE L7
ELIR SACTATELITY CFERATIONS CROUP PLC-REGe5 O ] 25000, ) 13007 28 § QK D000 433 155 53 .07
[L'R S TARLITY CPERATIONS DROLP PLUL-HEG-5 1 S0000% 4 3-1707.01 | S0 ) G} A 754 S 1% .19
FUIR BAOTATLTY OPFFRATIONS GROLP PC-REGS 3675004 14-24.07. 29 3 185 O ) 18354150 015
EUR AACTAZUTY CPERATIONS GROLE PLC-REG-S 3 BTS00 142001, 34 1 S 00 O 2 141 408 31 00
FLIR (LR PRI FMANC E PLE RG-S LS00 % 0= 10051, ol J0d {00 O 1 J'Eﬂl:ﬂ;? 5 1%
LLIR MR G, (R0 LLEC RRCTTY DrsTRIE-RECGRS L SI000% 2220 0978 1 R0 {00 G} LRS- 4 06
[ ApETIGAL G0 PLCRGS T AISO0N PR 16G1 30 1 {50 50 3 1 1060 204 1R 04
ELIR SEATIOAAL GO TRANGC O FLCREG-S O R 5000 11401 04928 8 06 Do) O3 | 628 530 25 007
ELIR MEATa0MAL EMETERL ANDEM BANK-REGES 1.B7500r% 2217 05 32 S0 D00 () 00553 49 i
LUk MR E-ME DR ANCIEM BN MV-RECGS B PSO00S. 112008 27 B {0 650 OO § AR 1 40 B .05
LR SRR - ORI AN AN AT O SO0 31 -3 1,09 2 3 e 00 £ 2 SEAYI0A0 aii
EUR HE FROFERTY SVAREG-S 300000 122001 3 2 B0 D0 ) 2 56 15 ik 0.kF
ELIR HECERANOASE WATERSCHAPSANK MEREG-S | FE00C 1 707.06 32 § o0 600 043 GES 160 35 o 0§
FLIR P CRERAMOS] Wl OIS AN MR G 2 PR 120500137 &% O] A} | 678 514 & AL
TLi A AN WIS LA LA AT J P00 JE-1T 07 20 1 00 () 1 245 0 50 i 1a
ELIR HESTE D kRG-S 3 BFS00% 33160315 § ol a2 06} I 1637 T30 76 005
ELR ‘lblIDThﬂﬁ-LJE?Iﬂ'ﬁ F2.11 0530 IWJ-EIIIIE I-E-HIJH IEIIJ_'h_
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Valuation in USD
Unrealized gain {loss) on

Futures) Forwand asa %

Quantity/ Exchange Contracts! of net

Description Mominal Swaps (Mote 1) BE5RTS
IR MESH OVRREG:S 4 25000% 231603 33 § TiodD 000 0 1 50 137 25 008
IR NORDES LA A0P-RE G5 0 S0000% 11500100 § 8560 000 00 [RCTRI ank
(1K1} MOEDES AN ATP-RFG-5 1.1 2500% 21600 ¥ 3 Al 000 0 2 SE7ERRSY ai
EUE  MOCAD NORDNSK PHANC NETHERLAND BWeREG-S 3.37500° 24:-70.05 26 A 1500 000 14} A 59 126,53 020
ELH MO HCRDCSK FAMANE METHERLANG SVCREG-S 3. FS0004% J420.01.31 § L 000 00 2027 12 53 ]
TUR M AN 0 BO000% 0-06.07 1 1060 (080 000 A 074 106 16 a1
Uk ST FIWANG I OORPEECGS 3, 15500 M-1F 0331 1 000 00 152 AR 50 006
EUR  OESTERRBCHSCHE KOMIROLLUEMK A5G-REGS 3.12500% 23.45.11.28 2 00 0010 4 2 0k 55A.80 L
EUR_ ONTARO TEACKERS FMANCE TRUSHREG-S DOSO00% J0.75 11.30 3 00 0] 04} 7 551 57798 [NE]
IR CRANGE Sa-RECH 0.1 500 M-16.05.29 ¥ B 000 00 [FC NI [T
(1401 SR af-miG-5 F 35000 23 -14 0 F i e 0 3 b i LG
FUR  CRSTED ASBEGS 361500% FE-GL0E 16 Bl D01 () e 543 35 004
EUR__ CRSTED ASHEGS 3 70000% 3300 (3.3 BCAD 000 4 EA{} 655 24 004
Ll ORSTED Ab-FLG-S & 1PS00% 31010004 A €3 30 000 4 50049 37 Q.20
[ ] 5 GROLI Sa00 81 -5 465000 J4-1507F 30 5 G 86 S {0
EUR POLAND, REPUBLC OFREGS 7 00000% 1908.03 &5 2 00 00 [EOE [T
R PROLOGS MTERNATONA. SUMCING BREG.S 0 S7500% 1940807 35 2 B0 000 ) 2695 15077 Qiz
MR PROLOGE BILENATIONAL FUNDNG B-RLG-S | 62 900% 20-17 0602 1 BR300 00 | 705 400 86 ans
LR lﬁ?)._l:}ch’,!\lll,!“ml:t:u; I PRI PRGSO, TS0 21-FLOnAR 3G B0 040 1 G2 B050 {108
EUR FROLOGS MTERMATIONAL FUMND) £ 58 -REG:S 3 62500% 21407 {830 § Tcs 000 0 B BA7 34654 008
EUR B SANGLE SARFGRS 4B7S00% 23140628 2 e 00 ) 2 A24 083 53 [TH
[Uf ELO ELLC FSANC LAE NS SaL-REG-S B 0000 74-07 01 14 8 Sack 0400 0 2403 1810 ]
(181} WGP TRE & Fa A S AL -G % 0 S0000%. 21-74 05, 1 2 R 000 G A REIE [ N1
FUR  BEGCE AUTNOM TRMGPRT PARSS ERC-REG-S 3050004 247505 34 1 Jical 0060 04 | 304 42567 [
EUR__ BEGE AUTCMCNE DES TRANSPCRTS PA-REGS 0.87500% 17050827 5504 0001 04 ETITET [T
LR EEGE ALBOMONT DS TRASMACRTS Pib-FE G 0 1%000% 19:20.06. 75 3 800 0000 000 FETAFIRT] 0.1
TR BN OF LF O PRANCT-REG-S 2 S0000% 2 3-0004 11 B G 0 () 2 08 T 08 0048
EUR BEGUON WALLONAE BEL GLleFEG-5 3 S0000% 73-15.03 .43 3 sl 000 0 1 ¥l 661 5 [T
EUR BEGAOMN WALLOMAE AL GRS G5 3 00000% P4-05 12 30 § T4 D0 04 § B37 162 00 oo8
LR BEGOOM Wl LLOMAE (ELGAMG LGS £ 25000% 150008 7% 1 1k 0060 0 [FICLALFE] 0%
L M LG O S0000% 211604 3% B 50 000 00 1 26038 ans
EUR  SAGAX A3-REG-S 4. 375000 2420 05 30 800 000 04 #47 180 66 [T
LR SANOFIREG.S 1 ITS00% 131 09 30 3 (oD 0001 06 2 5 53150 [TE]
[UR 5348 HANE AS-FEGS 1ATS00% 210002 1% 1 800 000 00 2841 02498 ail
(IR0 v_l-'.nll:-|-u ARG S & S0000%. JE- 300005 Sy O 0 40 G 0
EUR  SCHNEIDER ELECTRC SE-REG-5 3 15000% 21400 11 27 § 0 0001 06 107 29879 Qs
ELR SCHMEIDER ELECTRC SE-REG-S 3 17500% 313107 § 6040 D00 04 § 745 368 01 008
IUR  SCHMDMRELECTRE S -REG-5 3 17%00% 25-1004. 34 ¥ 80K 001 06 | (ra 455 18 004
TR SIGRG CAMEAL Sai -RIG-S 1 .2%000% 2121 00 16 18 500 000 00 13 024 T2 14 a5z
FUR SEGRO CAPEAL SAR: -REG-S 1 B7500% 2323 03 30 [ | 5 130 3 [T
EUR  SER3GA MTERNATONAL BOMD-FEG-S 1 00000% 71730978 7 100 0030 00 5 609 703 57 0249
[UR 50 ShREGS B L0 M-1009.0 8 1660 000 04 1 158 65 02 [T
LR S A EEGAM AT  aP RG-S 1 TS00% 1104 08 1 § 450 000 00 I 543 14730 [T
EUR  SEWENG FHANC FRNGSMAATSCHAPPHREG-S 3 S0000% J3-24 00 36 § B 001 (6} | T2 485 45 006
EUR SEANDRMAWSES ENSKLDA RANKEN A8-REGS 4 IT500% 23406 1138 § (&7 000 06 } 7 &77.00 s
LR ST ARSEGS 0 BTM0% 15-15.11 35 1 B 0060 00 1684 54157 [
IR SO RESALHREGS 1 00000 % 14001101 168 000 00 G461 a0
EUR  SOCETE DES GRAMDS PROSES ERCEEG-S 1.1 7%00% 18221078 § 35060 0000 06 1 307 63106 06
EUR SDCETE DES GRAMDS PROEES ERCAEG-S 0 30000% 125113 § 5icel 000 04 | 334 B36.67 0.
LR SOCETE DES GRANDS PROETS ERC-REGS 1.65%00% 11-08.04 43 7 0300 000 00 } 617 BET MG [T
[l SOCETL CAS (RaNDS PROBTS DRCREGS LS0000% T1-25 08 40 8 0 000 0 | ) S 1
EUR SPARFAAMK | SR-3AM SAA-RFG-S 1 TS000% 23.7311.27 1 35060 000 0 1425 47064 006
FUR S5 PLC-REGSS 1.37500% |80 0637 1 3806 000 04 | 335 358,95 QL6
LR 58 PLCREGS 4 D0000% 7308 06,11 {00 00 00 FETTERE 01}
IR STANOARD CHARTERED FUC-REGS 0 S0000% 1900 07 27 10 800 000 001 11 104 528 47 045
FUR  SEAEERAFT A5-REGRS JBTSO0MN 131100046 BaCa 00 06 56 2 i [T
EUR SEAFERAFT S5-FEGS 3 17S00% FRA31216 EE e 2 544 73031 ail
PR STAVERAFD &5-FiGeS 117800% M-203 0050 § 1080 06000 04 | i 07922 o5
IR STATERATD ab-FE(S 0 15000% 420 001 B0k 0000 06 A4 005 42 anr
(1] SRARNETE S0 5% 0 SOn00 208 08 11 1800 600 00 ¥ s A G4
EUR  STATMETE SF-BFG-5 3 37500% 14-36.00 36 2 03000 00000 40 2156527428 0045
EUR STECRN HOLORNG MREGS 0500 19:14 1129 2 B0 00 1 2 640 604 08 [T
[LR STELLAMTIS M- RLG- 4 07 500% 23140050 3 1800 000 00 1154 J56.%7 [T
[N ST LA AT G-S A SO000% 2810011 00 e 0 50 a6 Y (1]
EUR  SUF7 SACARFGS 4 61500% 22431128 5, 0 000 1) £ 5AE 034 57 029
ELR  SVENSE EXPORTKRED( AJ-REG-S 7 00000% 2330006 77 3 1000 010 14} 3137743629 [
EUR  TDC MUT &Rl Gt 5 05600% 21110878 1 B0 000 ) 2 844 15181 ail
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Valuation in USD

Unrealized gain {loss) on
Futures) Forwand asa %
‘Quantity/ Exchange Contracts! of net

Description Mominal Swaps (Mote 1)
EUR_ TELEFONCA EMISAOMES SAREGS 369800% Ma2400 32 15 T (000 0 7 338 446 36 03z
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Uk TEARET bl Do NGl B RPR 12 -20 00, 28 1 1600000 00 § 120 1915 Q05
EL TENRET BOCOMNG BVBEG-S 4. JS000%. 1028 04 17 2 a0 1 4 2 185 R i
R TERSA - RETE ELETTRCA MAPCMAE-REG.S 3 BTON0% 73.04.07 33 7 B4 O 00} 3 135502 08 [T ]
TR P00 SO~ G5 0.2 5000% 10-06.07 15 8 000K 000 06 O 4500 i
(1401 Wil el ASSRO-REG-S 30 S0 225 0d X 1 i 30 il (8 T8 38 05
EUR  LPICREDON ALANK S.S5TRUA AG-REG-S 3.17500% 23.31 05.20 8 e 00K 4} [EERITET [T
EUR UCRED BANK SIFTR AG-REGS 2 BTS00 J8:10:11 28 8 CaCel 0000 06 | 076 #5726 [l
Lt PO GRUPRG) | iasirand SPa RG-S 3P0t -0 06 90 i 600 000 a7 a0 0 [0
[ ] WA B S-S A S0000% J4-11,04. 50 A i GG G 2 W9 AR 3 i
EUR VESTEDS FISANCE BVaRiG:S 0 75000% J1-18.10031 60 D008 537 0D 35 [T
LR W DORP A.1%000% 23070829 41 &7 00 0 4853 54124 L]
IR VOLKSIANE WEN AG-ALG-S 4, F000% 23130077 3100 000 G0 UFA AR ans
LR WA, RG-S 0 ATRO0N M-Jd00 1,2 i (0 00 A0 EEL ET7 4 QAr
ELHR DML SEREGHS | ITS00% 22-28.01 16 8 Gacsl 0000 06 |k 83 25 [T
EUR WOMOWA SEREGS 4 JS000% 24-10.00 34 1100 020.00 1 305 546,14 oG
[UR VOMOA SRS & 000N 20-2108 10 3 800 000 00 2 BT A8 iz
LR S ARRST RS LTRG-S 6 95400 % 21-21,00.00 4 100 000 0 TS 022 56 0 na
EUR 27 FNANCE GMVAH-REG-S 2. TS0 20250507 § 0808 0200 .04 1 037 71,36 (1]
EUR I FHANCE SAAHBEGS 3. PSO0NY J1.03 05 28 § 5yl 0001 04 1 455 513 28 [
TOTAL EUR 790 7D 620 61 3458

GEr
G2P ANGUAN WATER SERVICES FINANEC MG-REG.S § IS000% 1407 05 43 G040 D01 041 EEETEE] 003
IR L FPRANCE PITENATONAL My RG-S T RTS00% 23-1 104 05 0 550 0 0 2 M5 OIRAN .
[ STER-aR] R A ST LOPRENT Base 5.00000% 23 /007 30 00 000 00 SR SS1. 3 a0y
G MIERCOMTMEMTAL HOTELS GROUP PLCREG-S 3 T7500% M08 1008 i 05061 (4 MI ¥ Qi
GEP SITESA SANPACLD SPAREGS 66500 23:31.05 33 3 35060 D004 4548 753 78 020
GIF ORSTED ASFEGS S 1I400% 22-11.08. 3 0K 06000 04 1151 30053 L]
3P AL S VOE P OPE TRLASUHY PUC-REG5 6 2 S000% & 14001 41 N N0 0K X)) 1 NN 5 L
G3P SEVERM TRENT UTLITES SMANCE-REGS 5 I5000% 220004.36 8 1108 0001 06} 1 375 46450 005
GER_SEVERM TBEMT LIPATES FMANCE PCREGSS § BTS00 14.31.07.38 B0 ) 6 } 046 %6 08 0k
GEP  SOFTH RASTERN POVWER SERREGS | P00 21000534 T 000 00 153 10799 L]
[P EHL MRS AN CO NG E % 7 In“lz'i 1 F-0A.0% 3% ,:-'r.-f.'m_m FEL AN i
TOTAL GEP 'I!I‘IH_I.H- ﬂ-.!
UsD

Wl ADENEEN KOOSR WARKOL- 1046 4 62500% 15-15 1015 o 00 o0 142 111 am
LED  AGENCE FRAMCASE DE DEVELOMERSENT-REG-S 4 00000% 73-71 06,07 3 0% 0301 04 2T M6 [NE]
UGS AN WANDHR PERSERC T2K PLREGS FO0OM% 21-15.04.76 Saca] D061 04 B4 654 00 [ |
WSD SANK OF THE PREUPPAE SLANDTREGES 2 S0000% 15-10.09.24 21 500 010000 1 5% 000 L]
LD AN ADE TR 1 SO0000% 19-16.10.M 14300 0600 00 FRHRITT o
USD  CASSE DPAKORTS Dof LA DETTE SOC-FEGS 4 DO000% 2325 01 16 § B 000 04 ¥ H3A 541 28 ]
UG CASSE PAMCRTS Df L& SETTE-REG-S 3. TE000% J3-24 05 28 1 50 000,00 1 475 Joa.33 006
WSS LURCHEAN ANTSTMENT BANE-SECS STER 18-13.06 28 0300 0600000 1B OR300 g
LD e NOMG MORTGAGE CORPUID-REGS & BFS00% JR1105.08 1 S 00 000 2 A0 4000 00 an
UGD  ASITER-AMFREC AN OFVELOPRENT SA5K 3 50000% 73.12.04.33 {000 00300 300 A 757 60035 a
LED LK FAAMICE CAWRLAN 000 | TOLBFG-S J BTS00 16-21 0025 § i 0061 (4 } 153 &35 & s
LD WRASDMAR AT OHAS SILRE ENERGY COREGS 5 25000% 2805.07.3 2 8000 00K ) 1 400 0 09
U0 WRSDAR GBS OHGAR FUITURE ENERGY OO0 4 BTS00% 2090015 2 5001000 00 2 475 250 00 an
LED  WATR CORP £ (TD-6EG-5 1 S00000 1550 1136 § 1 01 () 1 145 545 3 [T
UGG TR CORP LTO-RFGRS |L60500% J0-15.08 30 3 50 ) 34} 2 435 552 W) a1
USD MEDERLAMCSE PMANNARTSC HAFPU-REG5 4 15000% 23151078 1 18 0000 04 1 106 575 75 L]
LS MO O W 1A AN W 1 6 0000 % T30 06 18 A i 000 06 167 495 45 i
U0 PUSUC SERVCE ELECTRC B GAS OO 3 10000% 22-15 03312 1 1128 0301 04 kT [
LSS OaTaR STATE OF- 1448 4 625005 14.75.05 7 3 800 0 0 20015 £I5 0o (1]
LD Sl BANE 00 [F0= 146000 5 000%. 24150484 § 5040 000,00 108 T ) it
USD SIHAM AN OO LF-DAAS0 4 I M00% 18- 1004, B 3G 00 00 1209 $50.00 a0
LSD SuEE PROPERTIES ITM FALANOMG-REGS 150000, 18100178 3 00 00 0300 1015 454 00 008
LASD LAOR IR 1. GD000% P0- 15 03 33 § Cace O0K) ) 771 37637 003
TOTAL LSD &7 240 585.76 106
Tatah Medinm teim mote, fioed e 53 T 245 42 1724
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Valuation in USD
Unrealized gain {loss) on
Futures) Forwand asa %
‘Quantity/ Exchange Contracts! of net
Description Mominal Swaps (Mote 1) BESRTS
Medium term notes, 2en CoUpon
EUR
Fiii RO AN SRS TR EMNT BANC-IEG-S O 00000 F-1505 28 & O {000 ) 255 15107
EIR FURDPEAN UPPOMAREG 5 QuDD000S: 200407 35 2 a0 D00 ) ¥ 533 378 72
ELER BSING RS GOVERMBAEMT NTERMAT) S0: PG5 0 00000 % 21.24.10.74 o 180 €600 40 4135 14704
(1] ERECHTAMETALE IR ':':I IR0 B ALY -:.-*;.ql;n-:r:-: JUAS09 0 o 005 O 00 5 800 g7 53
LR S 5 ST R ANCHS. VRIS O 000K 1106 (0 5 00000 10 A2
ELH: MORTH FHEMWESTPHALLS, SIATE OF-FEGS 0 00000 1017 10,35 0 ECe 00K 04 | 418 S04
FUR APEDOC ASSEOSFEGS 000000% pO25 1128 % [0 D00 04} A 757 539 04
ILIE LR K M6 ) DONG0% T80 11 1 5, 00 EH0) (00 A B2 1Y
TOTAL EUR TS 1918
Total Medlem jemm notes. teo coupon a5 535 191,53
Maedium term notes, floating rate
ELR
[ite Al THBCHA P G O SO000 21171127 o B i) 00 A BT B2 4G 0.1
LM A0 GROUR PGS 2 ISOSLAMA 1204 0 28 & 00 600 1300 Rsa et [
ELH A8 GROUP PLCREG-S 4 6255AMR F3.23 07 29 § P00 D00 04 | 345 504 25 006
ELIR A GROUP FLCREG5S508 4 6 SAAR 2800000 75 3 L 00 00 A 106 1 15 07 .18
TLE ALGTRALLA & NUW PLALAMO KM G5 L 0 (R valt 2108 08, 21 <A 1160 63000 1340 A 108 Jua s [RT]
(1 A, S8R S-SR DO0SSCAR PO B0 AT 5 600 000 00 ERFEL 0a2s
FUR SAMCO O SAHADELL SAREG-S 5.125%AR 32101128 L LR T § 24 65304 005
ELR SANT O BANTANTHER SA-FEG-S DuAI 3SR 7114 .06 35 o B0 00 ) A 335 11657 k3
L P T RLAL LA PRGN O TR R M0-14 10,27 1 {0 O 00 pank TS s e
[ P P lRAS She G5 4 2 HPNAER 251 B0 1 4 (5K 50 00 A A1 D AR 020
ELHR BPCE SAFEG-5-500 A B TS SAMR H-26 OF 36 § Lol o0 03 B 104 557 55 005
FLiR SPCE S8 FEG5-5003 5 PRI F1.01.06 33 S0 DK 4 528153 51 03
LR Canta GERAL D CHCSITES Sa-diies 2 AP SAAR 211506 26 00 00 00 A 75 i
L Cadiihg 4 S-RiG-5 8 A SWAAR 33-160% 3T FR e ] 2 S0 ETR A i
EUR CABAHANE SA-REG-5 L 7S0AAMR J0- LT 26 % 10 €600 £} 5371 51430 033
IR CAMCARANT SA:REGS (L TSNAR 112608 28 3 B0 D00 O 2 2553 44 LI
(1] i A R - - (D SRR 302 01 3R 3 el D 06 2 BAT A a1y
[ L ACARANE SR Ol 5 B0SAGN J0-14 01 0 & 00000 O B RNa 02 Al a4r
R CAMARANT SA:REG-5508 VAR 71-13.0531 5 S0 D00 O 6 656 496,33 029
EUR COWMERTIAME AG:REG-S 0. TSO%AAR 224.03 26 § 3K 0K 04 2085 L5719 0.0
e CONLERFLAN '-.I'r-.',-}-df-p“;;ﬂn',l'ill 241701 11 R 0 00 00 FAn 08 0
B RPN ACRCOLUE Sa-REG-5 4 O00WAGE 221 10,26 160 G500 (00 60 S0 65 0.2
ELHR CREDO] ML ARFEA SA-REGS | ISO%MAR 201106 29 1 0 D00 0 10} B07 267 54 045
EUR THMEEE BANE &% -FEG-5 0 TRUNAAR 2 146,060 29 3 e N0 0o § 55 00843 {09
I 56 OLICHiRE, MR LG SL08 1. JS0 Sl 2023 10,30 ¥ P 000 (30 ¥ EA% X0 FRE]
L S UESER FLasse SG-R10-5 4 (000l M1 P 00 38 B 0 00 0 152 %51 04 005
FUR O ANE ASAREG-S 4 D0DHAMR 13- 1408 29 o 30 D0 O A 753 727 E 021
EUR DA ZAMK ASAREG-E 4 615HAMA T30 81 M | 00000 0 | 30 213137 08
[ BEEDRDLA FAARMETAY u:.r-:,ﬂ-s._lmg.'lmm.'amr ) O ) 1 330 A4 34 m}-s.
(1] WO A, Al & SRR S 4 TR M-06 O I S G0 ) 1G5 15 A5 0 0F
EUR G [TRCER MYLREG-S 4 ODIAGAAE 2E17 00 3 G0 000 O3 211932158 00
L 56 GROER MGREGS.08 (TSR 71415 06 32 £ L ) 5 475 24 54 028
TR WO CRRCH Sv-REGeS O TP SRR R 2014 (3 2T 2 o ) 260 2 3 50 14 113
L TR B e G LG TR 8105 1 P 3 LIS 18y 60 a1l
ELH LTS BAMK MG GROUP PLE-REGSS 3 SOIARE 24406 11.30 Sal) D) 040 gL 35 004
ELIR HATWEST GROLW PUCREGSS (. TEFSSER T1-26 00 36 10 70 00 03 10 235 087 &4 045
LR HATWEST r-_RL'”‘J-Il'f-J:J'{F--'\-'-'ﬂ.U-D'JD'J 24 J T R ) ﬂlldy.-'-b\.-'ﬂ“ 018
L SEATHEST GBOUP PLC -GS 4 650 0 1-14 00,20 LRET T T | PAS 32 A7 1 0d
EUR He GROUE NOVGREG-S-5008 S 250%5AR 1200 02 43 § 300 00 04 ¥ 0506 007
ELIR NA GROUI ShAREG S50 6 00N~ UA 2303 11 43 5 153 00008 5 06 558 45 027
ILIE ML LA, &P (- 25 SR -2 06 15 0 B0 0K 6 & FITN 009
TLR SR Gl NIRRT S~ 05-50 0 5 3 SVl 2206 (917 1 {0 030 040 1 S0 J0H 45 16
FLIR JAICRE DT SPAREG-S O BDDRAAR PT05 07 35 . a0l a0 () A4 5l 2812 a7l
ELIR A RE D SPBEG-S § BEIARAAR 7305 1137 2640 D00 00 3 007 &47 53 043
LLIR WOLESARGEN TN SERVCES &O-RLGeS Th ELESIOR ! BEF P B00 2 7 o SO0 000 ) 2 FI% 1865 qLE7
[ U IS Dl O RS PN SRS T | LIRS P2 G N0 0K ) 2173 T M i1 M}
TOTAL IR W7 TRE TASA% raz
GEF
[%7) S 0L P MRS 1 AR 201 00 000 Gi) FIRGOR A [
GEP HIOREDEA BARE ARP-REG-S 6 COOAGNVAR 2300 06 16 Fl E‘}-Il:lltl'l 3 617 909 28 i Hi
TOTAL GEF 3 B45 24810 0ir
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Valuation in USD
Unrealized gain {loss) on
Futures) Forwand asa %
Quantity/ Exchange Contracts! of net
Description Mominal Swaps (Mote 1) BS5RtS
usD
LED a0 OF AWERCA CORP 1 456 %5AR 1517 1025 T 0 ). O 0113554 24 {40
LD LACAGAN STANLEY O 254N AR M2 0 1075 13 3000000 ) 2 053
TR PO AR A AN, L1 P A8 2 COOMAR 2114 10 11 8 080 0 140 ) a5 THE AT .04
TOIAL LSD 33 B0 41T 039
Total Mediem term notes, Tlosting rate 15 &30 #3535 BAaB
Bonds, fixed rate
CAD
Lk} L ANADR, GEVERNIENT F 25000%. 2208, 11. 75 00 0 DA} 150 G 54 o 14y
TOTAL CAD 1 333 16454 008
DEK
[EE T MR, KN DO C3F 2 1%000%. 221518 23 3 8 {30 00 0 A L35 458 21 0.2
TOTAL DEK 4438 498 93 oa0
EUR
ELIR AGLNCE SRANCASE O DEVLLOPPEMENT-PS Gn5 0.0 R0 % 311-249.05G. 38 . Sali D00 0} 5 182 20 01 023
Fiii EGERCT FRANCAST OF DEVELGMPERTNT-REG-S 3 50000% 23-15.00. 33 1100 000 O 1819550 ais
[LR ALGTRA, REPUSLIC OF-1444-RFG-5 1 BS000% 22-73 0540 0 D00 0 MHIaTEE L+
ELHR TANT A LADHTE  FLCH CF SEMA S0 RS 3 1L Ma1600 50 % 72 D00 O b 152 468 37 027
ELVR MK TER 5 &-FE DS OGS0 % F0-00 5077 5 a0 (00X O} 3 5505 089 16 a4z
] BAGORN GENWTRAM PSR G5 1,12 500% 19- P04 19 1 0 00 04 1 198 35518 [NL]
FLift BELGAM, KSGDIR OF RG-S 1 20000 187 04 33 i 300 (0 ) 1 B3 A58 &0 047
ELIR BELG :'_1_"' EREGDON OF 144 8-REG:S 2. T5000% 27.22 0435 {00 Do) 0o} | 134 203 i 004
LR FERLPML STATE OF 2. PSS F3-14 07 33 o S0 D0 O 2 B} 538 18 k7
[N el T Rl AS ] G5 0 135000 1"|-JIM & o ) (3 F m’u [+ i
ELIR CHE (OAVERNATENT INTERNATDCAL 300§ FOO00 W20 01 Al ¥ B 00 Qi) 2 BIS 42007 LRE]
EUR COTY SNC eI 4. 50000% 23-15 05 27 1 100000000 } 00558 %1 005
ELHR CRERT AGRTULE HOME LOAN 35 S8R (-5 F 3500 24-12.01 3 B 100 () 0o} § 175 0o L]
FLii v ELIDCPE FANCT B SAR O PS000% 1018 00 31 1 B ) ) 1 654 585 1 anr
IR O AL, IATIRE IR a0 Dovds Aveiab (-50 BT 21-15.07.31 F 0 00 ) 2 TEa IS5 2R [
ELHR B0 ARFEG-5 0 FTS00% 211405 31 03206 a0 ) | I'n'%é-? 05
FUR SUROFEAN PVESTIENT BANE 1 S0000°% 17151147 3 {0y 00 0} 2 0P I O 010
ELIR LURCPE AN AL TENT BANCEEG-S STEP-LP J0-1% 1104 o B0 000 O & P07 84155 LR
ELtR RO AN ARESTRENT BANCREG-S 1, SO000% 70 -15 0637 B e T ) i B33 307 86 L
FUIR RO AN UNOSHRE G5 O 100004% 200H 1040 2 R 0 ) 1 352 43022 o 4
ELIR FLUROPE AN UNPOMERE G 5 G B0000% =04, 11.50 i B 000 0} 3§30 55 £3 LI
ELIR AR AN UNOREG-5 2, TR0, 22RO 13 o 0 00 GA) 2428 1%] 14 ol
ELIR FFDER CORP (AS000% 21-04.05. 70 B S0y D) ) &1 22077 a7
FLIR HORYS SERFG-S 500000 24- 15 06 31 2 D0 000 O P | LiNTS
FLIR FRAMLE. REPUSLC OF-DAR PSR FEG-S 1. P5000% 1/-05 0639 5 7 0k 00N O 4 577 184 30 20
LR T ERMANY, EEPUILT OF -REGeS 1 300007 37-15 12T 2 G0 00 0 2099 82 &7 0ao0a
R GERRAANY, BEPUELE OF REG-S 230000 J3-15.03 3% 3 500 00 04 I B 33 AR Qe
ELtR HAMNA BANKREG-S 3 i‘am?"lml.ﬁ)ﬁ S ) O .".-'Jﬁ‘.-_lll]l aiF
ELIR HESTIM, STATE OF P27 500% 230407 33 o A0 e 0} GRSl 021
LLIR SRR TTTONSRANS BERDUNEEG-S 30 LW FI-02 00 28 00y 00 00 BT R 4 008
A% RELARD, BEPE I OF 8 G-5 3 00000% J3-18 1043 B e O ) 2063 B35 45 L
FUIR TALLAMN REPUSOC-REG-5- 1444 1 SO000% 21-30.04 45 1 0 00 0 7148 2074 L]
ELHR ALY, REPIET OF . [ANASE Gl 4 D000 3330 10 31 ¥ 102 000 04 8026 JG8 14 035
ELR IVSKE Qani &%REGS S S0000% 27- 1610 77 T4 (00 0} BiG 117 08 04
[UR R LI REDTHRE GG QUi SO0, 19-F1,11.39 1100 30 ) B3 &2030 L]
FLift e Rl AR -5 | BODOGA 1B-3T01 38 Sl o) 04 | GER 1540 &3 007
ELR MEDER_AMOSE WATERSOHAPSHANE -FE-5 {1 7500 % .'-l'.hI}_JW 35 N 1060 Do O B73 488 29 00
ELIR DRSO W RSO HAP B MVGREGeS 100000 73-00 01 11 B a0 00 O} } FRH A5 08 .08
FLi ATl AN, KGO0 OF THeF-1444-RFG-5 0 5000545 19-1%.04.40 3 Bl a3 (31 3 188531 85 o)
FLIR HETHERLANCS, K8GOOM OF THE-1448-REG-5 3 750000 131501 44 e (0 O 1 D465 SER. o
EUR DNCOR BLECIRC DELVERY OO 11 CaREGS. 2 50000% Ji=15 0521 § G000 0000 § 14 34132 .08
ELHR FEARSUN FLIMDN PLE-RE GRS 1 TS0 150605 1% 3 {0 () A} 1 1849 1040 40 a4
FLik PR O BLRD FANCE 1 S0000% 370800 34 e 0. 0 RIF &5 %3 003
FLIR SFLP FMANCE SAR REG-5 0 BTS00 F1-27.08 1 100 670 Cd) 1 {K5 S7RET .05
LR SEAMN AV TS ENSELDS SANKEN A5 Geb 4 O0000%. 22-405.11 26 B 500 D0 O} b B33 551 2% 0L0F
EUR FOWEMLA, FERSEC OF -REG-B 362 500% 23.11,02.33 B 00 00 2105 62108 .09
FLIR SRAURICT AR TREAS Y LALC-BECG-5 1 SOO00A 19-15.040 37 2 S 0 ) 2 BES WP A2 0.l
FLHR SOCETE NATOMNALE SHCF S4-8F0-5 31 1500% 2207 11,37 3 {0 O 260 11053 ot
EUR SOCETE MAPCNALE SSICF S8-8F G-5 3 375009 13,25 015 37 o 0N ) 0 2199 845 77 .10
ELIR SRAM, ERGGO0R O 1408 RE G5 B QD000 11300747 14 Q0 00 00 10 F G 580 & 044
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Valuation in USD
Unrealized gain {loss) on
Futures) Forwand asa %
Quantity/ Exchange Contracts! of net
Description Mominal Swaps (Mote 1) BESRTS
EUR__ SPARFRANE | SKHMMREGSS (OIS 211502 28 FET 3 230 365 06 [T
(1503 5\1:h.li.l B W | SR ARG 0 P00 18- 1500, MW o 100000 00 LMY T atl
[ A OIS Inv-RlGes 1 7 000% J-15 11 J8 S0 000 00 P JIR T L]
EUR _VIVED O LIC FMAMCNG | PLCBEGS & EIS00% 415 04 32 1 500000 00 TR 006
TOTAL EUR 158 656 44806 (X7
GEP
GEF BERRELEY GROUP PLEJTREREGSS 3 SO00 F1H 0831 00 D400 05 1528 ]
GEF _ OERWNENT LOPIDON PUCAREG:S | B7500% 21:17.11.31 008 0400100 706 70603 00
[ \ﬂ?ﬁt.‘fp‘:ﬁ:h‘ TREASURY GOURRPEGS A PS00% J4-01 G0 44 1 S0 00 00 £ 032 W W 0
[ SO0 LA EANE G | PG A SO000%. FI-1% 07 T T B0 20 TU6 420 &) L]
GEF WWER GROLP PLCBEGS 6ATS00% 131406 28 § 00000 0100 1EeaIsiae [T
TOTAL GEP 5 564 544 11 018
usD
LS  ASAN SFRTRSCTURE ARESTIENT BANETHE 4875005 23-14.05.26 3 10000000 3 135 101 23 .14
USD  CENTERPONT ENERGY HOLISTOMN FLEC 10 5 30000% 730004 53 21100 0600 00} 2 48 52764 005
Ul CRMLIDCRLON INTERNATEAL M-1443 & NG00 JA-0 0 20 1 500 060000 1 45 el oot
1.5 COROMIEA, BEPEC OF §A2500% 14-20 02 44 A i 0 06 1 S i o
U0 COUNCE OF EURCRE DEVELCRMENT BK 3 75000% 30505 15 A 000K 040004 3551 ER2AR air
5D OO BECTRE OO 150000% 1101 04 13 Sa06) 400 4 BT 046 04 004
WD AL IR DO 365000% 2140 0152 40 000 00 A 56015 0
L&D I I T €0 A 000 % |5-|‘.m-1.-¢|. 7S 000 00 2 O ) o
LB OUKE EMERGY CARGUMAS LT 3 55000% BE-15.10.28 1 500 000 04 | 860 &1 71 006
USD  CKAKE ENERGY PROGRESS LLC § 10000 24.15.0334 5008 00004 57 £54 60 00z
U0 ROPEAN SIVESIMENT RANE 2 12500% RT3 0 25 A B0 000 04 A4 623 1 24 a0
WD LA ATV Bakn 162500 1905 10 29 ¥ i i 20 1033 100 20 aa
UGG FURCPESM AWESTMENT BANE 3 TS000% 23-14 07 33 17 00 000 56 16 723 637 64 073
USD T BK RO RECOMS & DEV WORLD 8K TRTSO0% J3-14 07 30 A 0600 04000 3677 05316 air
UGD  TLAK BB RECOMG TR & DIWT WO D BANK O6I%00% J0-23 (425 14 100 00000 17 644 0550 o7
(5.0 ST UK O RECOMNS TR & DWT W0m D [LANE QLRS00 J0-14 04 30 N 4060 00 D Mg e 0
LSO T B0 FCE RECOMS TR & DEWT WaORLD BANE 1.12500% 21-13 09 28 200 00 0430 17 754 221 4ib 078
LS LAPASINTERMATION AL COOPERATION AGENCY 4.00000% 3333 05 28 3 00060 D400 04 2 56038334 013
WS ERECKTAMEIALT FURR WIEDERALE Ral 0. IS000% 20300530 2 300 000 030 2717 Fanae [T
[1.51] ORI AN PR OO 1 S5000%. | 700 OF 47 3 O 00 06 TEOS T 00
LG GADSMERC SN FRERGY 00 3 65000% 101 08 45 5000 00 517 33742 [T
USD  MADANERCAN ENERGY 00 2 70000% 71000257 4 0600 0400 24 2 550 196,76 ot
LD MOIRINLRN SIATES POVGER £0 3 SO000% 1501 0140 5 £0060 000 04 3 31 480 10 [T
(1.5 TR BN S TATES POWIR €0 B 20000% 2 100 04 %) ¥ 5 00 G 2 WS A0 T i
USD  SeORTHERN STATES POWER DO 5 A0000% 141503 54 211000 0630 24 200 162 53 00
ST PACENC GAS AND EUECTRSE C0.6 FOOO% 7201 (4 53 § 000 0600 4 10173 605 55 005
U0 PCHCORP S J5000% 210112 43 B0 000 00 743 439 1 004
WD TRCECORP S S0000% 2315 055 2 100000 50 2085 & 1 a0
S0 PER PESER SE5M DK DG 0 30000 003 06 25 1 B 060 00 |71 2500 [
USD  PERUFAIAAN PENERST S5t NI LA 3 S000% 210 06 51 5 L0040 54 3 701 550 00 016
UBD  PERFSAHAGN PERERAT 5354 0 FHREGeS 3 G900 21450651 1 80000000 2 517 om0 il
WD P SERVCE GO ©F COUORADG LABONMN 154010150 | i 000 00 BES 31054
LS PET SCLIND BMERGY INC 5 S5O0 2M-15 06 54 111060 050000 | 124 &34 88
USD  BENEW P LIDFEGSS 5BTS00% 20405 03 37 B 000 0 N7 572 8}
UBD San (MRG0 GAS B ELECTERS £0 1 G5000% J1-15 08 %1 ¥ U 000.040 ABM TS
L[ SOLFTHLEY O & :F’JHI.F1'\':;HJ |"\I|.|==rh 3 0 0 1 % II'J|'|-=== (1] J|="1 07 &1
131 040 50501

Total Boands, fixed rate BON TR TR

Bonds, zero coupon

EUR

L cimeaary. BERLC OF ARG 00000 J0-15 08 30 1 0 0000 2 B G T [H
FUR  GRANDOUCHY OF LU heEoLRG-REG-S 0 00000% 30-14.00. 1) 3 300000 50 2 003 956,14 0
LR THERRAD SSHER SCENTFC AMANCE OO0O00% 2118 1| 25 B0 04001 00 RIG S0 50 il 4

— —

TOTAL EUR 5 BA7 55551 035
Tatsl Bahils, Ber coupan 5 47 55591 035
Bonds, flaating rate

EUR

R A8 GROUP P REG-5508 COCD 7 1I5%NAR 24PRF [ | 55 613 00 [T
PR SO0 DE SALADELL SAREGS LI1IS%VAR 20110337 0 00 0400 00 & 18 g 92 [FT]
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Valuation in USD

Unrealized gain {loss) on

Futures)/ Forwand

Quantity/ Exchange Contracts!

Description Mominal Swaps (Mote 1)

ELIR CONWWEFTEANE &0 REG:S 5 250%AAR 13,7502 79 W 0K} R0 0} B 143 475 77

T COMMIFDIANE, Al RIG-% 1 000%AGH 22140927 1 i K ) 1 P02 44000

[ OH LIESE AN A0-RE 05 1 MSOAAR FE- A 06 T8 0 000 00 SR &t 20

EUR FRSIE GROUIP BANE AG-REGSS 4 D00 MR T3 16 0131 NS00 000 O} } B34 307 04

ELIR A NCHEME R B B CEVERS CHERURLRE DS 508 1O00SAAR 126 05 47 3 S0 00 0] 3 158 151865

L S0 E ] Gl RAL \..n- 5 DBTSRAAR 70-22 05 bl 0 B0 0K ) (| .:- 17 84

FL SOCE T GEERALL Sa-B0eS 06 Ras 110012 T o ECK 501 340 [T

FLHR SOCENE GENERALE S5-REG-5 4 TRORANAR F208.00.75 o el a0 ) 4 715333 08

EUR _STORISRAND LASAORSKRNG-REG.5- 5 | BTSSAAR 71.30.09.51 S0 (A 0 724 £20 17

TOTAL EUR 9 513 15739

GapP
GEF___ WORNSH RE 3L 0eG SOCETRREG-S 3 511 %AR 2711 1030 2 00 00 00 2 Bl 17565 017
TOTAL GEF 2 BSG 17565 LA
usD

L3 CEMEX 553 DF CWoREG-55U8 9.1 IS%" 'R T 1FFP 3 S0 D00 0 3 F77 G i 07
(1.5:] S35 GECEP MRS D000 4 BTSN 10-PEP A 00 04 L1 &5 T L]
LD AN FINIANC | I LT )-:ll'.u-'-'\. 1S0%S0EH 1 P 1 -mmlﬁ 1 6505 B2 49 il e
TOTAL LD SESE 623 025
Tatal Bands, floating rate 0 007 1.6k

Treasury notes, fived rate

EUR

it T PLIL O LA T aa B0 T 000N F0-34% O 4% 11 6 ] () 113G S 014
re— —wra wr——

TOTAL EUR 1 129 8ras .54

—_—

Tatal Treswury mats, fixed rate 1139075 [T

Treasury notes, fleating rate

uUsD

WS AMIRCA U TIOSTARDS OF 1 SO000% P-LNKED 231407 53 2160 €0 ) B2 EST A2 008
LSO Mf‘IRI.A.."\III".I'\IMI\I-:‘-.":-CMAI"'\EIJ.'LI‘:-I}-'H A e a0 O -Ili’.!--')iq]': LB
TOTAL LSO 6 115 0577 026
Total Tresvany aote, flosting rats B 105 99577 026

PMunicipal Bonds, Fixed Rate

USD

L) i ALRCRAIA HEATH FALHITES FALANG MG 4 19000 110406 37 3 a0 () J 734 552 44 fir
—_— — — —

TOTAL LD 2 734 £5244 o1z
Total Municipal Bonds, Fixed Rate 2 Th4 63244 0.1
Total Traniberable securitin and maney marke! istrements Bated on an offiial itoeck exchange & O 104 B0 .ar

Transferable securities and money market instruments traded on another regulated market

Naotes, fixed rate

usp

USD  AFS CORP | 37S00% 71-15.01.25 % (a00) £400) 04 4 735 535 48 [ET]
(1.5:] al% CORPAN b ab00% Ja-88 0 i ) G 00 ¥ 52 IS 0 [ EL]
LD AUTQOESK S 2 AD000% 2 1-1%120 11 00 G0 O 1089 455 005
USD MW LS CARTAL LLC1 484 3 55000 14 04 3 § 1000 060000 5 407 35 004
USH MW LI CARTAL LIC1 448 1.95000% 2112 08 31 35000 D000 248 5 7605 [
13 -:,-l;x:ﬁuall'\.l L T v o s o e e ] A o G 000 |':||-,.'-..'~,';-| aaF
LD S PP RIS - 1A 1 BP0 21-13000 18 & B D ) 4 516 101 34 0
USDH  (GOCORAN LS FAANCE FAVE LLC- 1444 4 67500% J704.05. 32 2 B0 D00 04 2 651 597014 iz
USD AT HOUDRNGS | L1444 B OO00% #3:05.06.27 2 5060 010000 3033 £78.41) 013
WS ST TS R RERORES L S TO000 240107 1 FO (00 06 I Ol S 0nx
LS PN FAC T PROMET IS (P 5 95000% F2-1500 38 S (00 O} 51 AR 15 0r
USD  WERSOMES CMP 54 1444 5.12500% 13230633 & JR00 0400 04 5150 0441 10 037
LSD  DEPEET'S MG1A48 J 25000% 31-74.00 38 § 0 0600 06 3 725 48 004
sh BERTY FIUTNES Fivg G 1-1446 7 D000 20-15% 08 M ¥ &S00 (00 0} 1 I.'l'.J.l'-!t: 00
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Valuation in USD
Unrealized gain {loss) on
Futures)/ Forwand asa %

Quantity/ Exchange Contracts! of net
Description Mominal Swaps (Mote 1) BESRTS
LSD HEWY TORE STATE ELECTRC & GAS CORP184A 7. 15000% 7 1401101 ¥ L0 D00 O 30T 01116 .43
IR0 ACARE RAORAYSE PONVEE CORP-14a | 000%, 20-21.06 90 0000 03000 1360 B AN a0 .31
(5.0 MEALRARE WO ANK PO - LS 5 PROONS 32016 09 %7 B 030 000 00 1029 ¥i4 54 i 08
LSO HECP B NOOF SRR LLC NP LISA 2 SO0 271 0.05.31 o 0N D0 O 3 528 ). ik LR
LED FBUC SERVCE OO OF OE LAKOMA 2 J0000%. 7 1. 1508 31 3 T 00 0 2 M0 15706 o}
[R50 SCUNTRL GREOUR TRUIST 1 2-Tdda 4 -’.l‘v:'-\- 070 0% M) 5 &0 000 00 5 ST 850 20 a2zl
LED Sak SEAR FUSDOSIG LU0 A S 37 S000 13- 30 06 15 3 30K 000 040 1 57 B65 & 006
LED R GROUE FLOTHE. 444 2 10000 311205 76 3 30 D0 O 2 178 708 14 i
L] SESCOINEIN POWER ANCH LIGHT €0 5 37500% 143003 34 8 Do a0 BTN 005
LG MO AR R & LA 0 T & B SO00% 26T 30 O ) 06 W & i 141
TOTAL LSD B3 979 THGA. 79
Tota! Hotes, fioed rate B3 979 79868 .79
Motes, floating rate
uso
LD BaAE O AL P & COOEP G O RAYAR F2-80 11,28 o 0 0 & PP 300G, 80 02r
LED BAME O [PLAND GRCKM- 104 & 25 TAAE 21160006 o A0 K80 (00 O A1 AR A1
LSO P PAREAS 5481444 §EPSRAAR 21300627 165 e o0 O 14977 431 63 065
LED NG GRCEP My- 1444 | 00N AR 2001 0775 5 0N 0 O 5 9687 72013 026
D S8 MUOERLAMD W84S 1100 0 212000 17 5 00 000 100 & BB 194 &) 026
LDy SN RN B R CRIRS LR O % RO AR DD D 1 S0 000 O 150 104 54 L
TOTAL LD A6 018 250.41 ]
Total Rotes, floating rate A6 DN 35043 rm
Medium term notes, fiwed rote
AUD
LK SACELEY AR RIS P DTG S G008 21-10 10 08 B0 50 10 517 S0 44 a0
TOTAL AUD 527 949,64 002
ush
Ly SHEHAR! TN L0 BSLA A 000 A 20 [ 2T 1 ﬂ:—(w 1 00S A7 "ﬂ il e
TOTAL LSO 1 35 750 006
Tatsl Medism tem notes, Tioed rate | RIH &77. 0 oon

Bonds, fixed rate

EUR

1L AR JAGH BT TR PR Kacy™G, & "\E'«H l-1-1J|.'..£lJ|J|I:li"€..i‘l-l'|F Lokl SO0 000 ) Al 1.'«!& I:IEI

TOTAL EUR ATE 124800 0o

—

UiD

(1.5 AMNCFEW A WL I CUPDATIE ST O S0000%. 2000 01T 03 000 00 LA Th0 40 and

LSO PRATCMAL RORAL WIS COOPERATVE 1 IS000% 201503 31 3000 K] ) 247 THRGT [

USD  MORTHERN STATES POVSER: 00 & SO000% 3301 06.50 § 0F5.0 £00 06 912 85824 004

USD SEE RECOVERY FUBDRNG LLE A BSP0% 13-15 0640 B 000 04 [T 004

[1.5:3 SORFTITWASTERS PLELE SERCT 3 TS000%, 151500 85 S O 6 & BT Ea A [T ]

LGS ERST FSRA LMO- 1444 7 I7500% 24130034 § 5000 000 14 | 5 1041 04 {106

— L - =

TOTAL LSD i HNA TELES LEE]

Tokal Bands, fixed rate 10 200 BR6.05 0A%

Bonds, floating rate

UsD

LD IPCE SA-1444 0 C‘-1‘.~‘)-NA£JI-I"|' 1827 ":1l.¢-{-ﬂ|1-| A BT 45705 020
o A BST 45715 LE)

Tatal Bands, flaating rate & B4 49713 030

Tatal Transterable séuwsition and money marke! istrermenty iraded on ancthes mgulated marke? 16 8O0 109,49 553
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Valuation in USD
Unrealized gain {loss) on
Futures)/ Forward asa %
‘Quantity/ Exchange Contracts! of net
Description Mominal Swaps (Mote 1) BESRTS
Other transferable securities
Medium tarm notes, fixed rate
AUD
LLF} NSCPATT CEMTRES TRUS BREGS 4.5 P00% 3740706 28 § 500 000 00 56335154 004
TOTAL ALD 53 56354 004
Tatal Mediuem 1eim s, fioed e 3 563 54 004
Bonds, lived rate
UsD
UGD  SAE/SPREPUSSSPLIGR PUSERERASE 1444 7 B0000% F431.07.31 35060 D00 04} 303 537 00 007
TOTAL LSD 3 53100 002
Tatal Bands, fized mne 202 53200 [T
Tatal Biser tramderable ssritars 1 266 95 54 006

Recently issued transferable securities and money market instruments

Mates, fixed rate

usD

sD AP WADUER - MARRSE &%~ % 8IS0 2114059 13 & B (00 043 & 923 3117 5% a1z
WS HANNON ARN S TRONG S LANALT P RS- T4E 6, 1700 2400 07 14 J B0 (00 () o SOl Olh 5 0 Hi
53 NEW WORE STATE FLECTRE & GAS CORP-DSAA SFG000% 131508 28 50O 4 a0 429,15 0ol
USD MW FORE STATE FLECTRE & A5 CORP LA §5G00N 73.1508 13 3 000K K0 40 2075 236 60 009
[5ai] SRAFNO00 PROPERTY TRUST N -1444 7 25%000% 2400 04 75 S {0 0 2% SF1 6 00
TOTAL LISD LELE ﬁ_ﬂ.h oar
Total Kotes, Tioed rate B 517 £90.60 037
Bonds, fixed rate

LS

[1.5:3 ASREN GREFM ESERDYY BP LT 1l & 70000 3. 17 00 47 O 0 00 JA BTN DO L
TOTAL LSD 6 E75.00 0o
Total Bonds, Tieed rate 86 7500 [ 1]
Total Beently issoed transTerable securilios and oy marke] 5191 nts B B4 56560 038

Derivative instruments not listed on an official stock exchange and not traded on another regulated market
Options on interest rate swaps, classic-styled
EUR

L R RGAN STANLEPert AT ey RS O a0 J 50005, 1411 R 24 el {300 AT L]
EJR WCRGAN STANLEVISWAFTION (RS PUT 29 1000% J4-12.08.24 =0 00 O 521 L0

EUR (GOLDAMAN SACHSSWAPTON RS CALL 2 55000% J4-15.08 24 S0 00 06 3 83177 [
e RO DAAAN SR 1TNVAPTON RS PUIT 7 000 24-1508. 2 00 (00 06 &7 11 000
LR LANL AT VGAITION 1 T T SO0 O P ~F00 () 0} -1 &5 19 10 06}
ELIR___ SARCLAFSSWAPION @5 DAL JABMOO% D407 06 14 Bl D01 4 -3 JBT A} [
TOTAL EUR <10 54730 (5]
sl

LD SOASWAFTIOM RS CALL 3 B5000% J401.08 24 +T0H D00 04 82672 40 i3
3 GOASNAFTHOM RS PUT & 25000% M-01.08.24 T D0 04 00l .04
SD e D AN SR AP TN RS CaLL 3 PS5O0 14-00 08 /4 10 (00K O =11 351 12 0 0
L] CaUN DA Sl 1 DO TR PUIT A SO0 -0 O 2 =0 () D) <) b 0 ()
LD WAORGAN STANLPASWARTICN RS PUT 4 11500% J4-05.08 74 08 D0 4 00 004
USD  BACRGAN STAMLEVSWARTION (RS Cau 3.7H5000% J4-05 02 24 TR D00 04 7 173 %6 000
[1.5) G b A LA AP TN e AL S0 J4-06 08 24 RO 0 00 A 18 .00
(8,5 GO DA Sl FTWVAI TR0 RS PUIT 8 CRSO0. A-085. 0. « 00 00 O <1 1% 00

L&D HSAMAPTAN RS PUT 4 O0S00%. 24-00.08.14 T 0000 B0 7T .00
5D LI &M SAC KESHAPTON RS CALL 3675004 74.00.08 24 T 06000 5488 51 .06
1:31] CoL DR AR S 1A TN RS CALL B SO0 J4-1 08.24 e 0N 0 -2 B9 A0 0
LD CRCH D AN SAL HSSWIAPT RE PUT 3 S1500% 2M-1. 08 M S0 000 ) -143 04 i ()
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Valuation in USD
Unrealized gain {loss) on
Futures) Forwand asa %

‘Quantity/ Exchange Contracts! of net
Description Mominal Swaps (Mote 1) BE5RTS
USD (e DALAN SACHSSWAPTON RS CALL 3 55500% 74:15.08 74 00 60004 oA 654 85 [
[40] { .;p'l"«l Tl RSP TN RS PUIT 1 SESO0N M-18 Qﬂ-.M 00 0 O LIS L] IT,I
(500 OO DA Sl 1SR TN RS LA 1 52000 2A- 104 08 24 0K 000 O -3 TR A i 00
B0 GOLDMAN SACHWSWAPTON RS PUT 3 28000% M-16.00 74 SO0 0600 4} 47458 .00
LS GOLOAAN SACHSSWAPTAON RS CALL 3.55300% J4-15.08.24 T 0600 4 A 2400 81 .01
[R50 (s} ';;'J-.'i AL IESSVWEAPTON RS PUT 1 SOR00% 2M-15908. 0 0K 06 42144 i1 0
LD D AN e AP TN R ALY T M P00 DR 2 =00 (000 O -5 W01 i ()
LED  G0L0AAN SACHSSWAPTON RS PUT 3 96300% M-Nb08.M SO0 000 4 353 35 .00
L&D OO AN SACHSTWAFTOY RS CALL 364300°% 14.26 08 29 «JH0 00 O} «7 00708 o 0}
[£.5] [0 ';.-'a.'q S R AP TN R PUT 3 S0 I00%. M-04 m-.-'d «TO0 (00 06 43T 0
L e Dl A Al ieavad T i T SO0 M-S0 B 0 00K DA £ 1 i D)
L&D OLDA AN SAC FSTWAPTON RS CALL 3 555000 14.26 08 24 00 00 ) 5 12165 0
USD  SRCLAYSAWAPTICN 85 PUT 3.55500% 74060824 3000 0600 04 274713 il 0}
LA ol DR ARN SR TR TN RS CALL G0 MG 4.0, H 24 + P 0K D4 0 FSA0S Ly
[%2 R D A S AT S T G0 A-200E = 00K O 501 0 100
LD BARCLAVSEWAPTION 85 DAL 3 60S00% 2260809 <3008 D00 2 81387 .00
LED 00 DA AN SAC ESTRVAFTOM RS CALL 3. 555000 14-06 08 34 = B 0Ca%e 000 O} «F 33703 o0k
(530 O D AN Sl MTWNAP TN RS CA I‘,‘_Hj:-\,)l-..‘«l,.l,;.‘-‘l « PR L0 ) 5 A0 15 DG
LSD R DA AN A IRSRVEP TN RS PUT R 00 M- -0 00K O A55 14 i ()
LD 0L D AN SAC ESTWAFTON RS PUT 3 90500 J-J6.08. 74 = i e o) O <1 3E3 25 o0
USD  (GOLDAAN SACHSSWAPTON RS CALL 1.51400% 24-30.08.24 -8 1060 060004 FE .04
[1.5:] CRCH D AN LA P TN R LT A M-l-;cﬂ-.:d <1 G0 00 -2 I AA 1060
TOTAL LSD 1106 TRAAL an
Total Dipthons on inberest rate snaps, dassk-styled 37 7373 0
Tatal Destative instnamsents ned Esed o an olfital ook exbange sad no1 taded on seiher regulabed marke 427 73173 4.0
Taral investsant in Sl X2 BS2 42 80 pE]
Derivative instruments
Derivative instruments listed on an official stock exchange
Financial Futures on bonds
EUR  FURD BTP (ALY GOVERMMENT FUTLEE 06,093 45104} 121 736,25 Al 1)
LR R 2N FUITUSE 06 09.24 ST O} =3 372 35055 a3
L TURO-PO0, FLITLEE 06 065 24 =40 G PO ES5H 41 <0 3
FLIE EROSCHALT FUITURE D600 24 &00 Lo FAERED 100
ELIR RSN FUTURE 0600 24 + 160 O =} 54 158 35 4005
R EURCMOAT FUTLEE 046,09 24 15100 759 12451 [T
iy -:T\l:.-:. BT IO 3 -1 M) 00 510 T 0
LEsD WF% TR ERESSUR Y MOEE FUTPRE 15005 M I #1040 Tag Wi 12 005
US4 ZYR TREASURY MO FUTURE 30.09.24 30400 535 158,03 [T
USD FS LG SN0 FLLBE 15,08 74 85 04} 1 1552 0.0
LD el I-\.'frT..' FRA SO FUTURE 1905 74 =3 17 0 555 W 06 <0
(%1 W SR TREASSY S0TF FUTURE 3000 74 13700 2 AI 530 46 Qi
LED P LUTRA W04 BOND ICET) FUTURE 15.05.24 HEE 4} 54 476 45 004
] -5-_-'.slkl'k & §OYE BOMND FUTURE Ibl}.?."d- &3 0 5 2 ‘.,.e'I o i}
TOTAL Finasiial Futires on bosds 143 55203 am
Tatal Deriwative instremsents lsted on as officlal st sachange 143 552.03 4
Derivative instruments not listed on an official stock exchange and not traded on another regulated market
Swaps and forward swaps on interest rates
£, CITGRGURSITREST RATE Sveal TP My | F5000% 2150537 £ Bl {0 G B3 od LIRS ]
USD  CIPGRCURYSTEREST RATE SVGAP TP REC SOCR 074 F2-15.06.32
[1.5:] [ |.:.1-nlrr'{r|_m,~,r|;n SRR TR PRY 1 R0 2217 0 5 & 00000 00 §EA2 DA% 18 0nr
LB CITGROUHFNTEREST BATE SVEAP TR BEC SONR OVH 22070652
LR LOWANTEREST RATE SYWAR Pl TP 2 S0000% 14- 18005 54 il O 0N 03 ~13% 578.99 A0
ELER CHANTEREST RATE S3WAR TP REC Z8-18.00 5
GEF LEIWMIERES T RATE SYWAR S TP 3 J0000% 214.-2800 14 3000000 00 120624 .00
P CHAAARREA T RATE SWalk TR REC S0ME 009 14-20.03 34
UBD  LCIWMTERES T RATE SWAP ALY TP 4 (S000% 140506 34 SO0 0600 04 2607515 0
L&D LEHAMTERES T RATT Seal B C SO°R 089 14-05 04 34
L&D CHAMTERES T EATE FWak Fey TP 1.06400%, 140307 34 = e T O} =31 185 18 00
(%50 CRANAERES T BATE SWwar i S00m O 203 G0 34
USD  LCKAMTEREST RATE TWAP TF REC 3 30000% 231003 33 00 4001 < 40807 [T
S0 CIWMIEREST RATL SVWAR TP Py SOF R O 231008 28
(1.3 CHAMTEREST RATE WAl TP REC 3 50000%, 3 3-14.06. 30 S 0 O =80 33438 000
[1.5:] EHANTERIST RATE SWWAP TP Pay SO0 RO 2 3-240060. 30
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Valuation in USD
Unrealized gain {loss) on
Futures) Forwand asa %

‘Quantity/ Exchange Contracts! of net
Description Mominal Swaps (Mote 1) Bs5RtS
WBD LCIWMIERES ] RATE SWar TFRIC 3 S0000% 2322 08 0 200 000 00 -2 10813 000
L5D LORANTERES T RATE SWWAP TP Py SOFR O 23.27.08 30
[£.2:] LEWMTIERES T RATE 5WAR TP REC 3 58000% 24,02 411 75 2 Do 00 0 G 50855 .04
L&D LOHAMTEREST RATE SWRAR TP PiY SOFR OFF 242108 M
USG  LCKAMIEREST RATE SWAP TP REC 3.57000% 2427400 75 00 00000 45275 .00
L&D CHANTEREST RATE SWas TP Pay SOFR 00 J4-2 107 30
EJR UORMTERES T RATE SWAR TF REC 2. 75000% 24180575 11000 00 0 B0 557 02 [Re]]
FLIR CRANTERES T RATE Sywal TP Py Gk 11800 29
FLHR VOWASTEREST RATE 5WelP TP REC 2. TR000%, 241604 75 T 0 O EFakRi] 06
[IT] EVAMTIRIS T RATE SVWAR TP Py i 11 00 30
Lk CINTERES T RATT 5wl TP RIC 2, 000N, 24-Ji04. R 0260 ) 7GR 24 006
ELIR LOWMIERES T RATL SYWAR TP PAY Ghd T4-28 04 14
(] CIANTERES T RATE SVl TP REC 2 55000%, 24-10 06 % £ 060 0 [FFTE @00
FLIR LCWATERES T RATE SWAR TP PAN Gh 1412 0620
TOTAL Horwand o [nferes rates 481 F55. T8 Lhi]
Total Dasiwativie matraments nod Bed o an olficial siock sodhange sad nod taded on ssaiher regelated markst T 431 ¥55.74 oir
Tertal Dot S A Fuiies i 2 239403 T QA
Forward Foreign Exchange contracts
Currency purchased/ Amount purchased/Curmency sold/Ameunt sold/Maturity date
LR 1 &2 536 58 =Er 26 %88 29291 282074 <10% 88 77 000
IR | X3 6323) LD £ 148 25020 182004 A1 359 313 .00
LD s & 3 (] ARG AL i} 33034 b Bl g i (i
LD P65 A1 50N T ELIR TAT S4B 186 DO BI04 =2 8 A0 M 4051
53 451 555 198 &5 EUR AN FO0 000,00 TB203 =] 55 208 54 1 200
ELHR ALy i A% G40 G700 28204 +5 Q1R 5 043
L&D 3 G €0 301 LI | BT 0 oF 1AM -3 2.6l 00
FLIR 4 BR800 30 ] & 31T 0000 2B M 53 047 45 .04
GEP ¥ TP 00 00 ELIR 7 O 2B2034 5 TIGET .04
L&D 453 16770 ELIR &I 33200 1 82004 348150 .00
L&D T B 16358 LI 168 Bl 41300 1R 2004 -1 K4 554 1) 401
LD 2 B0 0 ELIR I AAGAZE G JR20M -B19327 00
LED 2 530 00 00 ELIR 2 347 5851 182004 3 3388 .00
L&D 2 SO0 00 ELR 2 T TRRe 2824 «33 G008 L0
Lk 4.k 631} LB 426 000 FRI0M 14 4k 34 .00
L&D 7 0 G0 00 FLIR Ga71 155 3520 -1 177268 i 6}
LD B 00 00 ELIR | 205 387.77 2B «3 G005 0
ELIR % Ta5 58437 L i 228 000, 00 282004 10 37037 .00
L 1 0 ) ) LIk 3 6 500 6 LM [E1rFL] 01
LG 2O 00 50 ILIR | &46 684 38 2BMM 1 & )
ELR A 230 307 80 LS 4 TaL 000,00 2.8 2034 «3 952 24 00
ELIR 65363352 LI5S0 & G 000,00 182034 =13 08874 0 00
LB 5 J i 50 LI A 703 1R TR MM 13 25 33 .0
LD & 185 &6 27 ELIR 5 TN 00 00 A 16 36151 L]
EUR BOT 4 43 LS50 7 24 00000 A3 L) P05 00
L&D 7 'WOiF 00 0D ELIR 6891 Y5760 182004 42 42910 .04
LA ¥ 00 00 LI B 750 595,50 1R300 65 441 &4 01
AL 24450 13833 LD 1 SO0 GG 00 2R 20 674 357 45 0 03
CHF O3 el 145 80 LB T34 GO0 000,00 3383204 10 835 555 &5 045
P 107974 12565 1] 144} WB D000 P = #5353 37 4005
¥ 1 i RS 11,00 LI 17 G0N GO0 6 JTR M 1) il i 0F
[N AFA BiG S50 OF .50 SR 20h G0 O pEF B = FF BS0E 4000
G F0A 00 i) ELIR 237 38555 2.8 2034 =433 75 0000
5D 17 13648 GEF 21 00000 182034 I6103 0
(1.5:] £ H Bt 1 000 06 105 20k 253 1 (i
LB 1 615 5 00 [T 1 S B0, 60 1R 17 61500 041
EUR o 107 005 08 Ll A 480 00000 2B «15 809 8 i 00
5D B 5ol (D00 ELIR | M6 21026 282034 23 75 ¥ L0
LD i K €00 10 [T 3 T AT 1R 15 J 0 .00
CHi 1R 554 61300 LB 21 (01 000 06 JERMM 171 551,56 [
ELR 12 148 007 30 LS 13 300 000 00 F38.2034 45 07857 a0
Ll 4% 1% &87 00 LD 250 000,00 Z3.B2034 1107758 .00
LEP 2513 3731 L 3 B30 00 218 204 A7 11033 o4}
AL 51501 58 LB A 00000 LR 20 -1 Jikd 1 .04
FLIR SHATEH WAk 5 653 000 00 2R -6 163 55 i 041
LSO 2 000 00000 ELIR | 243570 84 283 5 650 23 00
ALY 2 FIJ--“.--'!-I‘! ELIE | ¥34 53331 282004 2 T4 A8 o Dk
] [EILSEE]] A1 3 00 3T 19 204 2 4535 0
R &7 a5 M fi] 14 550 153 00 1.9 MM -7 A 10 041
v 14 558 355 0§ ELIR B TR 282004 2075.0% 0003
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Valuation in USD
Unrealized gain {loss) on
Futures) Forwand asa %
‘Quantity/ Exchange Contracts! of net
Description Mominal Swaps (Mote 1) BESRTS
Forward Foreign Exchange contracts (Continued)
Currgncy purchased’Amount purchased/Currency soid/Amount sold/Maturity date
GEP 1% B0 739 0 ELIR 3} 38 6. 31 2.8.2074 59 345 17 0 0
LI ) RO GG [ 15 61 67E 19 L9 =101 i 0
LD L ERE] CAD | 526 G0 0 AR 20 -3 €5 13 L]
(L) 517 EF3 92349 ELIR &7 200 00000 JB 2034 250 14735 40
L&D 2 455842 18 iR | 547 00000 I8 20 1 741 25 00
L A A% R0 16 [ I s 00 60 R 20 2 83 i ) i
LD ik i) LI (TR n) 182 L 04
EIR | 272 G727 Ll A F37 00000 182034 o T4 & 00
LR I3 8667 P F36 00,00 282004 16832 L0
L&D K G0 ) [T i JEs. 08 19 -1 00
FLIR WL IRE 62 [ BT (4 aY 3.5 M 4417 i 1)
5D 5 0 R0 O3 ELIR 5 S04 38451 F382034 B 206 56 .04
D P 0 L (] 146 557 843,81 3.9 2004 179 647 58 00l
L&D 1153 4001 00 LI 1 B0 00 (0 [TE ] A 13E) 10
Tatal Forward LLE] contrscty FEArLTE] L8
Carkh at banks, Ssposits on and depadit and athar ligquid swists 58 125 215,30 254
Bank everdraft and otler that1ems labdlites =2 B 10T i1
e ssurts and Lablities 58 TS oa3
Tatal net sasty 22-91 1 S1L06 10000

" fs at 31 Juby 2024, cash amounts serees as collateral for the counferparty Bank of Amenca for an amount of LSO 97 389 00, Bardys London for an amount of
UISD 6 840 663.00, JF Morgan for an amount of LSO 1 558 224 00, Margan Stanley tor an amount of USD 10 821 00 and State Sreet for an amount of
USD 5 280 000.00
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2,453,328,331.19

(159,025,824.62)

369,814,713

(23,971,553)

2,294,302,506.57 345,843,160

70,487,265.10 10,625,250

13,222,228.35 1,993,119

906,434.20 136,636

19,862,021.88 2,994,001

22,183.85 3,344

4,230,278.57 637,672

2,403,032,918.52 362,233,182

(3,681,431.03) (554,939)

(30,928,979.00) (4,662,234)

(145,126.11) (21,876)

(1,127,716.44) (169,992)

(1,111,515.34) (167,550)
(19,930.68) (3,004)
(59,178.52) (8,921)
(1,190,624.54) (179,475)

(37,073,877.12) (5,588,516)

2,365,959,041.40 356,644,666

2,436,635.50
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2022 2023 31
2,317,804.08 349,386
51,148,636.43 7,710,145
1,988,671.78 299,772
668,303.71 100,740
56,123,416.00 8,460,044
(1,116,840.97) (168,353)
(13,171,592.04) (1,985,486)
(233,230.38) (35,157)
(163,091.40) (24,584)
(628,126.47) (94,684)
(15,312,881.26) (2,308,264)
40,810,534.74 6,151,780
(102,012, 769.66) (15,377,405)
293,029.65 44,171
(1,305,893.15) (196,850)
6,450,229.40 972,308
102,222,571.96 15,409,030
(5,798,883.85) (874,124)
(452,423.41) (68,198)
(604,139.06) (91,068)
40,206,395.68 6,060,712
74,428,999.42 11,219,427
16,114.88 2,429
1,701,430.93 256,474
11,129,316.80 1,677,633
(97,952,162.00) (14,765,309)
3,391,247.07 511,197
(7,285,052.90) (1,098,149)
32,921,342.78 4,962,563
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2023 31
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UCITS
UCl
UCITS Ucl
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0TC

2023 31

2023 31

1.102550
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0.90 0.56

0.90 0.56

184/286



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

KID

KID

UCl UCITS

KID
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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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11

12

13 0TC

0TC 0TC

0TC

0TC

0TC

0TC
0TC

189/286



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

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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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
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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 generzally accepied accounting principles for invest-
ment funds in Luxembaurg. The significant accounting policies
are surnrrarised as follows:

a} Calculation of the Net Asset Value

The Met Asset Walue and the issue and redemption price

per share in ary subfund or share class are expressed in the
currency of account of the subfund or share dass concemed
and are — unless stated otherwise 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 class 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 o
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 acoued
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
amved at after making such discount as may be considered
approgriate in such case 1o reflect the true valus thereaf.

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

= Inthe case of seourities, derivatives 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 2 stock exchange, but which are raded
on another regulated market which is recognised, open to
the public and operates in a due and orderly 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 requlated 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 bass of the likely sales prices.

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

= Units of shares of ather undertakings for collective invest-
ment in transferable securities (UCITS) andfor undertakings
for collective investrient (LCIS) will be valued at their last
net asset value, Certain units of 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 instranents, the valuation price will
be gradually adjusted to the redemption price, based on
the nat acquisition price and retzining 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 vislds

= Segurities, money market instruments, derivatives and other
investrments 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 vahuation 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 outllows. In some specific cases, internal
caleulations based on models and market data available from
Bloomberg andfor broker statement valzations may be used
The valuation methods depend on the respective security and
are determined pursuant to the LES Valuation Polioy,

The Company is authorised to apply other generally recog-
nised and auditable valuation criteria in good faith in order to
achieve an appropriate valuation of the net assets if, due 1o
extracrdinary 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 over 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 1o 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

hudti Manager Access — annu report and awdited finandal statements as of 31 Jy 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
a 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 i 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 be 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 mule, 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) o 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 expariencing a net
outflow of redermptions);

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

(c) a subfund is experiencing a net subscription position or a
net redemption position on any 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 charges 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% aof the then applicable
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 par share in exceptional
circumstances {e.q. high market volatility andor illiquidity,
excepional market conditions, market disuptions, etc ) where
the Board of Directors can justify that this is representative of
prevailing market conditions and that thisis in the best inter-
ests of shareholders. Such dilution adjustment 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 droumstances 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 in unrealized gains
and losses are recorded in the statement of operations. The
redlized gains and losses are caloulated in accordance with the
FIFQ method, i.e. 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.

f} Valuation of options

Chutstanding options raded on a regulsted 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-
tionality 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 aperations and in the statement of changes
in net assets respectively undser the category realized gains
{losses) on options and Unrealized appreciation {(depreciation)
o1 Opons.

g) Conversion of foreign currendies

Bank accounts, other net assets and the valuation of the
invesments in securities hald denominated in cumencies
ather 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 currendes other
than the currency of the different subfunds are converted at

hiudti Manager Access — annud report and awdited finandal statements as of 31 July 2023 84

195/286



EDINETOOOO
OO000O0000o00O0oOodn(Es2029)
OOoooooooooooOooao

the mid closing 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’ portfalio ransactions are accounted for the
bank business day follewing the wransaction day.

i} Combined financial statements

The combined 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 staterments of each subfund.

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

Euchange 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

" Fayable on securities purchases” can also indude payables
from foreign currency transactions.

Receivables and payables from foreign exchange transactions
are netted.

k} Income recognition

Dividends, net of withholding tases, 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 agresments on 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 calculated on the average

Maximum Effective
Flat Fes Flat Fes

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

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

EUR-hedged Facc 0.90% 0.56%
= Green, Social and Sumamabie Bonds

GAP-hedged Facc 080% 0.56%
—{rpen, Social and Sustainablie Bonds

JPr-twedged F-ace 0.90% 0.565%
= Green, Social and Sustainabde Bonds

CHF -l F-chst 0.9 0.56%
= UG Equitied Facc 1.30% 1.09%
= U5 Equities CHF-hedped F-acc 1.30% 1.123%
~ U5 Equitied EUR hedged F-acc 1308 1.02%
= U5 Equities GBP-hedged Facc .30 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 fes remuneration),

= fees, costs and expenses in relation 1o 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 Paymeant
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
of other 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 covered by the Hat
Fee, the Company bears 2l expenses which are operational
and administrative expenses, which will include but not be
lirnited 1o

= all tawes which may be due on the assets and the income of
the Company (incuding the applicable subscription tax);

- usual banking fees due on transactions imohing 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 incumad by the Company, the
hanagement 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 preparing nofices to the shareholders and all
costs of transactions (broker's nomal commission, fees,
taxes, sic.) connected with administration of the Company’s
as55e1s,

— 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 necassary), indud-
ing regisration statements, prospectuses and explanatony
memorznda with all authorities {inchuding local securities
dealers’ assaciations) having jurisdiction over the Company
or the offering 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
apenses of the Auditor;

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

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

The Company may acanee in its actounts adminktrative and
oher 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 UCI1 or UCITS under
the tems of their investment polices, feses 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
1ora 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 holding, 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-
utors 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

Maote 3 — Taxe d'abonnement

In accordance with the law and the regulations currently
in force, the Company is subject to a subsaiption tax at
the annual rate of 0.05%, reduced “taxe d'abonrement™
amaounting to 0.01% 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 quarter.

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 investent 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
belowy the minimurm volurme of assets prescribed by law If 2
distribution is made, payment will be effected no later than
four manths 2iter the end of the financal year,

The Board of Directars 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 Futunes
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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  I2NE1IR00 LED

Mote 6 — Portfolio Turnover Rate (PTR)

The portfolio wrnover has been caloulated as follovs:

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

Ayerage of net assets during the period

unoer review

The portfolio urnover statistics are the following for the

period under review:

PMulti Manager Access PTR
— EMU Equities Sustainabie 36.99%
= Eurcpean Equities 49.17%
— Green, Sooal and Sustenable Bonds BO.84%
= LIS Bquities 575.50%

Note 7 - Total Expense Ratio (TER)

Finandal Futures  FAnancial Futures  Thjg ratio was calkoulated in accordance with the Asser
on bonds on bonds i . prot B,

Multi Manager Access {boughti sold) Management .ﬁ.ss-crclauun Switzerland MMAP}_ Cuidelines
v on the caloulation and disdosure of the TER™ in the current
Systanable Bonds 38405447740 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 retrospectively as 2 percentage of the et
Finandial Futures  Financial Futures  S208 o
on indices on indices

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

- EMU Equsties Sudtanabie 1 708 480,00 EUR - EUA

= LIS Equites G2 29000 USD = IS0 Pulti Manager Access Total Expense Hatio (TER)

= EML) Equeties Sustamalle F-ace 0.76%

The commitments on Finandal Futures on bonds or index (if — EMU Eruities Sustainable CHF-hedged F-ace 0,81 %

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

F"{r'-'rzi m"&m of contracts"notional contract size ‘market ~ EMU Equsties Sustanabie USD-heclged F-aee 0.80%

R tures) — EMU Enuities 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%

- - classicstyled  _ fyeen Sedial and Sustainable Boads GBP-hedged F-ace {1585
AT} Misribiat Accey Sl oreen, Sood and Sustanatle Bonds Fidwdged Fac 0.58%
— Green, Social and Sustanable Bonds 3 185 30000 UsD  Green, Scasl and Sustanatie Bonds CHF-hedged F-oet D.5E%
= LIS Equities F-acc L11%

- LIS Equities CHE-hedged F-ace 1,155

— L& Equities ELIR hedged F-acc 1.15%

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

= L& Equities F-LKdis) 1.12%
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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
ary other costs inourred 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
ingurmed transaction costs relating to purchase o sale of
imvestments in securities and similar tramactions as follows:

Pulti Manager Acoess Transaction osts
— EMU Equeties Sustanabie 1 29% 264,19 LR
= Enirogean Equities 265 203.27 BUR
= Green, Social and Sustanabie Bonds 181 64684 LUSD
- LIS Equites 1 893 532 B4 USD

Mot all ransaction costs are separately identifiable, For fixed
income investments, forward currency contracts and ather
derivative contracts, ransaction costs will be incduded 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/
ar 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 management
fees charged 1o the target funds are as follows:

Investrent Fund
SPDR S&F SO0 ETF TRUST-S1

Fanagement tees
0064

Managernent fees are not applied 10 holdings in Real Estate
funds.

Note 10 — Defaulted securities

There are a number of sacurities that - 2t the year end - are
in default. These securities are disclosed in the portfolio.

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 lie dividend) to the subfunds, They are not
shown within the portfolio but separately in this note,
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Mulii hanager Access - US Equities

Share Currency Nurnber
CONBACHINEALTH REIT LED 75 00,00
FIRST HORIZON NaTIDtuaL CORP-0R LBD 115 861,00

Note 11 - Subseguent event

There were ro 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
2ll legal ciisputes between the shareholders, the Company and
the Depositary. Luxembourg law applies. However, in matters
conceming the daims of investors from other countries, the
Company andor the Depositary can elect to make themselves
subject 1o the jurisdiction of the countries in which Company
shares were bought and sold,

The Enalish version of these financial statements is 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 sharas
can be bought and sold, the Company and the Depositarny
may recognise approved ranslations (.e. approved by the
Company] into the languages concemned as binding upon
itself.
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Note 13 - OTC-Derivatives and Securities Lending
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If the Company enters into OTC transactions, it may be exposed 1o risks related 1o the creditworthiness of the OTC counterpar-
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 (or <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 Depasitary in favour of the Company Bankruptoy and insolvency events or other credit
events with the OTC counterparty, the Depositary 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
fowce the Company to fulfill its obligations in the framework of the OTC transaction, in spite of amy 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 of Euroclear, or through the intermedizry of prime financial
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 Eurgpe 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 tless) roceived
Pulti Manager Access - EMU Equities Sustainable

LIES Burcpe SE 5543 #7336 EUR OO ELR
Pulti Manager Access — European Equities

Bank of Monweal -3.63 ELR GO ELR
Pulti Manager Access — Green, Solal and Sustainable Bonds

Bank of Amenca 163 102,38 LSD 000 LED
Barclays -TO 8478 UsD 0.00 S0
Citizank -839 043,12 S0 0,00 LED
Goldman Sadhs -+ 458 747 59 LBD 0,00 5D
JF Miorgan -1 717 851,85 S0 0,00 LSD
LCH Groug Hioldings -454 239,52 LGD 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
Multi Manager Access = US Equities

LIES Burepe SE 8 672 363,53 S0 .00 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 nse of los.

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

Muomgan Stanley

Cash 10000
Bongs .00
Eguity .00
hiudti Manager Access — annu report and awdited finandal statements as of 31 Jdy 2023 BY
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Securities Lending
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Counterparty Expomure 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.o0
= Eurcipean Equities 19627 %73.51 EUR 20 082 185.21 BUR 2113 7887 [HIEY)
= Green, Social and Sustenable Bonds B 175 198,77 LUSD 474 785 B29.65 LD 20,19 1281 .00
— L Bguites 96 915 B2 53 LD 100 292 38032 LBD 2113 T8.87 [HF Y]

= The 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

Buki Mansger Acoes

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

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

{FUR) (ELR) tws0j {wsoy

Securities Lending rowenucs BBZ 3130.32 BEAIE IS 1112 533,52 245 38380
Securties Lending oot

LS Swazerand AG I58 EFL 1D ELR ZHEIRDTEUR 33151 361050 103 795 14 LD

LRSS Eurcpee SE, Lunermbourg Brandh B 32 DA ELR E242 ETEUR P 393 65 L ED 34 258 33 LAD

Wy Secyrinies Lending Fevenoes. FI7 398 1 S ELR A1 056.05 BUR 668 30371 LSD 207 550 18 L5D

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

by UBS Eurcpe SE, Luzembourg Branch acting as securibies lending agent.

hiudti Manager Access — Annud report and avdited finandal statements
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2024 10
2,348,364,156.95 353,992,413
55,371,056.59 8,346,633
2,292,993,100.36 345,645,780

7,625,842 .4250

203,925

101.33 15,274

9,444
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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
202 938,445.1490 1,697,262.0150 7,526,386.3410
4
22,890 16,970 190,365
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
0 33,730 206,185
2024
0 33,730 206,185
2022 10 2022 10
2022 13
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1993
2002
2007
2010
1915
2013
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2024
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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1,171

1959

Risks Investments
Commonwealth and European
1967

2024 29

3,163 6,800 687

2024 29

858 5,831
2024 11

-les-opc-fevrier-2024

1972 12 22
1983 20
30
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1959 2024 29

9,590 2,700 152 6,771

1960
Pan-Holding Selected

Investment Trust

1968

1,658

29

United States Trust Investment Fund

1,856 191
811 3,000 12 9,159

3,931 1,000

159.20

https://www.cssf. lu/fr/Document/principales-statistiques-concernant

1965 19

1998 22
1999 1998 12 23
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1.1
1988 1983
25 1915 10 1915
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
2010 2021 26 561
2019 1160 2021 21 2021 12 845
2021 12
2010
2009 65 2021 12 15
2021 2261 2022 82 2022 25 2023
2022 12 23
2023 24 442 2010
2023 21 2023

2023 21

2007

2010 2016
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1.3
2007 13
13 1991
2007 2013 2007
2007 2019 11 238
2007 2023
1.4
2016
2013 2010
2019 18 514
European Venture Capital fund
European Social Entrepreneurship Funds
European long-term investment fund
2019 16
2023
2010 12 17
2.1.
2.1.1. 2010

2010
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1991 19 1991
2007 2007
2013 15
2019
2016
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2010 2013
2013
2.1.2. 2010

2.1.3. 2010
2010 41

2.1.4. 2010

2010
2.1.5. 2010

fonds commun de placement (FCP), common fund
investment companies
2010 1915
2.2.
2010 11 23 27 28 66 91

94 96 98 99 125

2.2.1. fonds commun de placement

2010 41
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1134 1710 1779 1787
1984 2010

2010 12
2010 11

1,250,000

2,500,000

2010
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2.2.1.1.
2010

2010 41 52

10

10

2018 18 02

50

50

10

12
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2011 30
11 512 18 698 11
512 18 698 2010 28 2011 14
2010 12 22 10

11 512 18 698

2010

10,000,000 2013 34
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10

10

20

10

10

10
20
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20

2010

10

12 13

40



20
59
2019 11 27
2019 2162
25
10
40
2013 34
20
11 15
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20
35
2009 65 2014
2019 2162
2022
2022
80
10
10
35
10
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35
12 10
100
10 11
30
35
35
13
20
2010 181
30
10
14
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15

13

10
10
2010
25
10
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11

2010

13 15
10



16

17
2010 50 17

18

19

20
15

10
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10 11 12 13

11 13

10

10
15

2010

85
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2010 41
2010 41
21
2010
2010
2021 18
2007
2007 16
2002

08 380
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42
10
1997 21
2025 24 856
2007
2007 16
2008
2008 11 26
2008 19
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08 339 2002
2008 11 512
18 698 08 356
08 356
08 380 2008 11 26
08 339 08 380
2007 07 044
08 380
08 380 21
2011 2010
19 10 049
2009 65 2010
2010 43 2010 12 20 No.10
2010 12 20 No.10 2022 27 No.22 05
2009 65 2010 2010 44
2010 12 20 No.10 5
10
2011 30 11 512
11 512 18 698
2012 12 540
2014
22 14 591
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2014 30 14 592
2012
832
14 592
10 049
14 598
2015 27 15 609
2015 12
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
20 744 2020
12 18 20 764
2021 30 21 779

2021 12 22 21 788

2021 12 22 21 789

d"entreprises agréés
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2014 937
13 559
2012
2015 2365
2014 12
15 627
15 631
16 644
2018
2018 10
19 718
19 719
19 733
2020
17 650
20 744
2020
35 36 1952
réviseurs



21 789 2023 26
346 2013 1286 2014
2010 1156
1272 2022 31
22 805
2022 22
2019 02
12 22 810
2022
2022 10 27
28
2023
23 833
2024
2024 29 24 856

2002

2010

2024

11 512 16 698
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23 839
345 2013
2019 20
34 45
22 795
2022 22
22 806
2022
16 22 811
22 822 22 822
2024 26
24 23 831
2023 16
2023 12 23 846
02 77
2010
2010
2011 30
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2011 12 31
14 592
2014 937
2010
2010 91
2010 1991 21
91 75 05 177 18 697 21 790 22 811
02 80
2.2.1.2.
2010 15
2010 16
2010 16 15
2.2.1.2.1 2010 16
125 125 126 16
2010 125 125
2010 125
2010 125

2011 61
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2011 61

2010

2010

30

16
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89

88

2013

2010 88
2013
2013
2011 61
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125,000
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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 2024, 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 2024;

the statement of investments in securities and other net assets as at 31 July 2024;

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.

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, 26 November 2024
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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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