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Effepilux Sicav (the “Company”) was incorporated on April 25, 2008. The articles of incorporation of the Company were
published in the Mémorial C, Recueil des Sociétés et Associations du Grand-Duché de Luxembourg (hereinafter the
“mémorial”) on may 27, 2008. The Company is registered with the Luxembourg Trade Register under number B 138 242. 
Until January 27, 2011, the Company was an open-ended investment company organised as a société anonyme under the
laws of the Grand Duchy of Luxembourg and qualified as a Société d’Investissement à Capital Variable (“SICAV”) and a
Fonds d’Investissement Spécialisé under the amended Law of February 13, 2007 relating to Specialised Investment Funds
(the “SIF Law”), with several separate Sub-Funds (individually a “Sub-Fund” and collectively the “Sub-Funds”) pursuant to
article 71 of the SIF Law.
By an extraordinary general meeting of Shareholders held on January 27, 2011, the Shareholder decided to restructure the
Company in order to change its corporate object from a SIF - SICAV under the SIF Law to a self-managed SICAV Part I of
the amended Law of December 17, 2010 on Undertakings for Collective Investment.
The Shareholders also decided to change the name of the Company from Effepilux to Effepilux SICAV. Such amendment
has been published in the mémorial C on February 25, 2011. The articles of incorporation have been deposited and are
available for inspection at the Registre de Commerce et des Sociétés of Luxembourg.
The Company is governed by the provisions of Part I of the amended Luxembourg Law of December 17, 2010 relating to
Undertakings for Collective Investment (the “2010 Law”).
The articles of incorporation have been amended for the last time on August 2, 2016 according to the 2010 Law. Such
amendment has been published in the mémorial C on September 13, 2016.
The Board of Directors of the Company may issue shares of different classes (individually a “Class” and collectively the
“Classes”) in each Sub-Fund. A separate pool of assets is maintained for each Sub-Fund and is invested in accordance with
the investment objective applicable to the relevant Sub-Fund. As a result, the Company is an “umbrella Fund” enabling
investors to choose between one or more investment objective(s) by investing in one or more Sub-Fund(s).
The Board of Directors of the Company has appointed Fondaco Lux S.A. which qualifies as a Chapter 15 management
company pursuant to the 2010 Law in order to act as its designated management Company pursuant to the management
Company Agreement dated August 2, 2016.
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The annual general meeting of Shareholders of the Company is held in Luxembourg on the third Tuesday of April of each
year at 2 p.m. or, if such day is not a business day in Luxembourg, on the next business day. All general meetings of
Shareholders notices are sent to the registered Shareholders by post at least 8 days prior to the meeting. Notices will be
published in the mémorial and in a Luxembourg newspaper (if legally required) and in other newspapers as the Board of
Directors of the Company may decide. Such notices will include the agenda and specify the place of the meeting. Legal
requirements as notice, quorum and voting at all general and Sub-Fund or Class meetings are included in the Articles.
meetings of Shareholders of any given Sub-Fund or Class shall decide upon matters relating to that Sub-Fund or Class only.
The annual report, including the audited financial statements may be sent to the registered Shareholders and is made
available for public inspection at the registered office of the Company and the Domiciliary Agent.
The financial year ends on December 31 of each year.
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Report of the Board of Directors of the Company

Effepilux Sicav - Investimenti a breve termine
The year 2018 has been challenging for fixed income investment across the board. The main elements that moved the
markets include: the gradual rising of US interest rates decided by the FED during the year (although it become more and
more clear that going forward the US economy will not continue to grow at the recent high rate and therefore few additional
interest rates increases are expected by the FED); the decision of the ECB in Europe to terminate its quantitative easing
program by the end of 2018; and finally, the year has been characterized by increased volatility of European peripheral
markets, especially Italy due to the political uncertainty, as well as by the Brexit uncertainty.
Investimenti Breve Termine sub-fund was invested partially in the Italian short-term bond portfolio managed by Amundi and
partially in a selection of short-term third party bond funds with a broader mandate. Such portfolio of funds increased the
overall volatility of the sub-fund and generated higher than average losses, especially in may and June during the period
of high volatility of short-term bonds in peripheral Europe.
Regarding the mandate managed by Amundi, invested in Italian short-term bonds with maturities ranging from 6 to 12
months, as bonds were approaching maturities, the manager kept rolling them up the curve in order to improve the carry
and the overall efficiency of the portfolio. The portfolio had absolute negative performance, mainly between April and end-
June, due to the Italian bonds in the portfolio when political uncertainty led to a selloff of short-term Italian bonds.
The Sub Fund delivered a net return of -1.78 % versus a benchmark return of -0.17%.
The year-end Asset under management stood at € 95.9m. 

Effepilux Sicav - Titoli di Stato ed inflazione
2018 has been challenging for fixed income investment, especially for strategies with a European and Emerging markets
bias. 
The main elements that moved the markets include: the gradual rising of US interest rates decided by the FED during the
year (although it became more and more clear that going forward the US economy would not continue to grow at the recent
high rate and therefore few additional interest rates increase would be decided by the FED); the decision of the ECB in
Europe to terminate its quantitative easing program by the end of 2018; and finally, the year has been characterized by
increased volatility of European peripheral markets, especially Italy due to political uncertainty, around the new Italian
government and the related fiscal and economic policy to be implemented.
Since the second half of 2017 Titoli di Stato ed Inflazione is managed with three components: 
- a world government bond portfolio managed by Credit Suisse, representing 30% of the assets;
- an Inflation linked bond portfolio managed by Amundi representing 20%;
- an absolute return component (representing 50% of the whole sub-fund), invested in the fixed income world absolute
return portfolio managed by Fondaco SGR (10% of the total sub-funds assets), and with a selection of third party funds (40%
of the total sub-funds assets). 
Regarding the world government bond portfolio managed by Credit Suisse, it closed the 2018 at -0.12%. This compares
with a benchmark performance of -0.26%. The portfolio is managed against the following strategic benchmark: 57%
Bloomberg Barclays Euro-Agg. Treasury (TR) and 43% Bloomberg Barclays US Treasury (TR) (EUR-Hgd). The portfolio
benefitted from the positive performance of the Euro component of the portfolio (represented by the Bloomberg Barclays
Euro-Agg. Treasury index, increasing by 0.98%, but suffered from the increasing USD-yields, a trend which reversed after
the Equity sell-off from November, but not enough to push the performance of the mandate into positive territory, as the
Bloomberg Barclays US Treasury (EUR-Hgd) finished the year at -1.91%.
The portfolio features a duration of 6.91 years and has a credit rating AA/AA-.
The benchmark remained the same since the last revision in October, 2017.
The inflation linked bond portfolio managed by Amundi had an absolute negative performance, lagging the benchmark
during 2018, mainly due to the short duration positioning on European and US Futures, because of the expectations of a
monetary policy normalization by developed countries central banks. The diversification into inflation linked bonds did not
help performance due to the weak performance of inflation-linked bonds, whose valuations declined in line with oil prices
and concerns about European growth. Relative value strategies overall contributed slight negativity. 
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Being overweight on Belgium and France versus Germany hurt performance, mainly in Q4 as the risk of movement put semi-
core country spreads under pressure against Germany (particularly in France in December following weeks of disruptive
demonstrations by the "Yellow Vest" movement). Short UK rates / long EmU rates and short Bund / long US Treasury had
a negative impact, too. The High Yield (HY) credit exposure via derivatives (short Itraxx Crossover) was also detrimental
to performance.
Regarding the Absolute Return component, the portfolio managed by Fondaco SGR showed a negative return in 2018, close
to -0.70%, struggling to create value in a very difficult environment for financial markets, but limiting the negative impact
due to the sharp correction incurred by both credit and Emerging markets in 2018.
The performance was positive in the first part of the year with all the relevant losses realized across may and June, because
of the turmoil triggered by the Italian political developments, followed by a gradual but quite steady recovery.
The overall duration of the portfolio has been managed very dynamically across different countries and maturities. In the
US, the initial short duration position was closed after a few months and substituted with a long exposure to the long end
of the curve. Both of these positions provided a positive contribution to the overall performance.
On the contrary, the duration exposure in the core Euro Area provided a limited negative contribution, mainly due to the short
position on Bund expecting a more significant upward pressure from the ECB that did not occur, as well as a gradual
reduction of the spread between US and German interest rates.
The exposure to the peripheral European countries was positive during the first part of the year, delivering a significant
positive contribution, while it has been significantly reduced across mid-year, focusing on shorter maturities. Regarding
Italian BTPs, the portfolio suffered because of a short position introduced too early, while the widening following the political
turmoil in may has been exploited through a significant long position on the short end of the Italian curve. In the last quarter
there was a significant positive contribution from dynamic management of the European Periphery position on monetary
market (Bot and CTZ), Government and Bank’s senior bonds.
Gradually throughout the year, a carry basket has been introduced investing both in Greek bonds of short and long maturities
and in a selection of emerging markets bonds issued in Euro or Dollars. In the last quarter, the carry basket has been
partially switched from Greece to Italy, investing in short and medium term Government and Semi-Government bonds. The
currency diversification provided a mixed contribution, penalizing the overall performance in the first part of the year as the
Euro strengthened versus all the main currencies, while the USD exposure helped to protect the value of the portfolio when
risk aversion increased. In the last part of the year there was a partial switch from USD exposure to a more diversified
currency basket (including NOK, AUD and GBP) of foreign government bonds.
The rest of the Absolute Return component is invested in a selection of third-party funds managed by large asset managers
with a broad flexible fixed income mandate. The overall performance of this component has been negative during the year.
Despite the increase in volatility and the high dispersion among sectors of the fixed income market, few of them have been
able to generate an interesting risk adjusted return in a controlled risk management framework. The strength of USD versus
the majority of other developed and emerging currencies, the volatility in EU peripheral bonds and the significant outflows
from emerging markets strongly affected the returns. 
Overall, the Sub-Fund closed the year with -1,26% return versus the -0,50% of the benchmark. The year-end Asset under
management stood at € 1.05B €. 

Effepilux Sicav - Corporate IG Mondo
The start of 2018 saw yields rising on high-quality sovereign bonds as risk assets continued to rally, stoking fears the
decades-long bond rally might finally be losing steam. The 10-year US Treasury yield nudged above 3.0% in late April as
the Federal Reserve (Fed) continued its tightening path, which would see it raise US rates four times in the year and reduce
its balance sheet against the backdrop of a positive global economic outlook.
Despite a trade war breaking out between the US and China, optimism persisted through the summer and peaked in early
October. From that point, however, sentiment swung dramatically as softer corporate earnings, escalating trade tensions,
political uncertainties and increasing signs that global growth was slowing drove a strong rally in benchmark yields that
persisted for the rest of the year.
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Credit markets struggled during the year against waves of negative sentiment. Investment-grade spreads were hit early in
the year by rising US interest rates on the back of better-than-expected economic data. Italian politics drove an additional
turmoil market phase. In fall before a crisis of sentiment around corporate earnings in the US and Europe drove the most
aggressive sell-off from October.
The Bloomberg Barclays Global Aggregate Corporate index delivered a total return of -3.57% over the year, of which the
excess return was -2.69%. The average option-adjusted spread widened by 61 bps to 1.55%, its widest level in two and-
a-half years. In US credit, the Bloomberg Barclays US Aggregate Corporate index delivered an excess return of - 3.15%
while the option-adjusted spread widened by 60 bps to 1.53%. The Bloomberg Barclays US High Yield index delivered an
excess return of -3.58%, with the option-adjusted spread widening by 183 bps to 5.26%. 
European credit suffered one of its biggest annual losses in a decade during 2018 as the asset class faced rising US
interest rates, the winding down of ECB stimulus and political upheavals in the UK and Italy. The Bloomberg Barclays Euro-
Aggregate Corporate index delivered an excess return of -2.49%. The option-adjusted spread widened by 66 bps to 1.52%,
its widest level since early 2016 – six months before the ECB began buying corporate bonds as  part of its stimulus
programme. The Bloomberg Barclays Pan-European High Yield index delivered an excess return of -4.01%, while the
option-adjusted spread widened by 219 bps to 5.13%.  
In this scenario, the passive mandate managed by Blackrock had a difficult year, with a total return of -3.3%, closely tracking
the performance of the benchmark (3.1%), as expected.
The sub-fund is also invested in a small selection of third party funds, mainly focused on financial and non-financial hybrid
and subordinated bonds, which underperformed the broader corporate bond market during the year.
Overall, the Sub-Fund closed the year with -3.69% return versus the -3.16% of benchmark. The year-end Asset under
management stood at € 257,5m.

Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti
2018 has been a difficult year for investments in both corporate high yield and emerging markets bonds. The two segments
of the fixed income markets suffered significant outflows during the whole year and especially from may onwards.
Regarding the high yield component, the sub-fund is invested in a selection of third-party funds and ETFs with a focus on
US and Europe. The vast majority of them suffered in absolute terms the continuous outflow from the market especially from
October onwards and the related increase in credit spread across the board. The significant reduction of oil prices in the
same period also represented a negative backdrop for the strategies. The only target position that during the year has
been able to contain the losses is the exposure to the US short duration high yield market, which proved to be significantly
less volatile. In November the sub-fund received a contribution in kind of a note issued by an SPV and backed by a portfolio
of Italian NPLs. The note has a 4.8% annual coupon rate and will mature in 2021.
Regarding the emerging markets bond component, the vast majority of the target funds registered negative results during
the year in absolute terms, with limited differences among them. The concerns over Chinese growth, the reduction of
commodity prices, as well as the increase of commercial protectionism in the US generated a negative landscape for the
whole asset class. The sub-fund has also an exposure to local currency debt which suffered significantly, especially from
July onwards, due to strengthening of USD versus the majority of the emerging markets currencies.
Overall the Sub-Fund closed the year with -7.35% return versus -3.83% of benchmark.
The year-end Asset Under management stood at € 226.5 m.

Effepilux Sicav - Azionario
Over the year, the passive equity mandate managed by State Street returned -10.27% EUR, net of fees, while the Index
returned -10.18% (EUR). Fees explain the tracking difference.
On an unhedged basis, the standard mSCI World Index (EUR, Net) returned -4.11% which compared to the Fund’s
benchmark (unhedged), outperformed by 2.44%. Higher allocation to mSCI Europe (-10.57%) has dragged the fund’s
benchmark performance. The mSCI Europe Index underperformed the mSCI North America Index (-0.98%) and mSCI
Pacific Index (-7.98%).
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2018 as a whole proved more of a challenge for investors, particularly in the last three months of the year; global stocks
suffered their worst quarterly fall in seven years and the mSCI World Index was down by 13.4% from the start of October
to the end of December. Global equity markets, as measured by the broad mSCI All Country World (ACWI) Index, ended
the year with a loss of -11.18% (USD terms). Investors had to struggle with rising US central bank interest rates, a sharp
slowdown in Eurozone business confidence, weaker Chinese growth, rising geopolitical concerns (notably Brexit), Italian
politics and the ongoing trade conflict between the US and China. Across developed markets in USD terms, the S&P 500
Index lost 6.2%, mSCI Europe Index declined 17.27% and the mSCI Pacific Index returned -.27%. Emerging market equities,
as measured by the mSCI Emerging markets Index, declined by 16.64%.
Political uncertainty resurfaced in the Eurozone. A combination of political uncertainty and moderating economic performance
contributed to the dovish guidance provided by the European Central Bank (ECB). At its December meeting, the ECB
effectively ended its quantitative easing program while ECB President mario Draghi noted that incoming data had been
weaker than expected and referenced geopolitical factors, protectionism and financial market volatility as key risks.
December saw the end of the long-running dispute over Italy’s 2019 budget.
In the first 3 quarters of 2018 US equities soared, backed by extraordinarily strong earnings and macro data, but the rally
came to a halt in October when oil prices began to tumble and Federal Reserve Chairman Powell turned hawkish about
rate hikes in 2019. December was a particularly difficult month, with the S&P 500 down 9% and the Dow Jones down 8.7%,
with concerns over interest rate hikes, signs of a global economic slowdown, political dysfunction and policy risks weighing
on US markets.
most of the Asian equity market performed in negative territory. markets were hit by a myriad of concerns including US
political, trade and monetary policy, and Brexit-related uncertainty. These fears were compounded by disappointing Chinese
economic data.
A part from the passive mandate, the sub-fund is invested in a selection of low volatility equity funds with the goal to reduce
the overall volatility of the sub-fund as well as the market beta. This component of the portfolio has reduced the losses
compared to the broad equity market especially during the second part of the year.
The whole Sub-Fund closed the year with -9.78% return versus -9.57% of benchmark with Asset Under management
adding up to € 578,3 m.

Effepilux Sicav - Liquid Alternatives
The sub-fund was launched in February 2018 and is invested in a selection of alternative strategies available in liquid
UCITS compliant format. The main strategies are Equity Long/Short, Event Driven, Global macro, managed Futures and
Diversified Risk Premia.
Overall, the return of the sub-fund is equal to – 3.4% since inception. Systematic strategies in the macro and managed
Futures space as well as Diversified Risk Premia strategies suffered the most during the period in particular due to spikes
in volatility and changes in correlation regime driven by political factors that are difficult to manage in a systematic way. On
the other side discretionary macro managers as well as event driven and some equity long/short managers have been
able to navigate through such a volatile and complex market environment.
The AUm of the sub-fund at the end of the year added up to approximately Euro 202m.

Luxembourg, April 4, 2019 Approved by the Board of Directors of the Company

Note: The figures stated in this report are historical and not necessarily indicative of future performance.
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To the Shareholders of 
EFFEPILUX SICAV 
Société d'investissement à Capital Variable 
2, Place de Paris 
L-2314 Luxembourg 

REPORT OF THE RÉVISEUR D'ENTREPRISES AGRÉÉ 

Report on the Audit of the Financial Statements 

Opinion 

We have audited the financial statements of Effepilux SICAV (the «Company») and of each of its Sub-Funds, which comprise 
the Statement of Net Assets and the Schedule of Investments as at December 31, 2018 and the Statement of Operations and 
Changes in Net Assets for the year then ended, and notes to the financial statements, including a summary of significant 
accounting policies. 
ln our opinion, the accompanying financial statements give a true and fair view of the financial position of Effepilux SICAV and 
of each of its Sub-Funds as at December 31, 2018, 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. 

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 those Law and standards are further described in the "Responsibilities of Réviseur 
d'Entreprises Agréé for the Audit of the Financial Statements" section of our report. We are also independent of the Fund in 
accordance with the International Ethics Standards Board for Accountants' Code of Ethics for Professional 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, and have fulfilled our other ethical responsibilities under those ethical requirements. We believe that the 
audit evidence we have obtained is sufficient and appropriate to provide a basis for our opinion. 

Société à responsabilité limitée au capital de 35.000 € 
RCS Luxembourg B 67.895 
Autorisation d'établissement 10022179 
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Deloitte. 

Other information 

The Board of Directors of the Company is responsible for the other information. The other information comprises the information 
included in the annual report but does not include the financial statements and our report of Réviseur d'Entreprises Agréé 
thereon. 
Our opinion on the financial statements does not cover the other information and we do not express any form of assurance 
conclusion thereon. 
ln connection with our audit of the financial statements, our responsibility is to read the other information 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 concluded that there is a 
material misstatement of this other information, we are required to report this fact. We have nothing to report in this regards. 

Responsibilities of the Board of Directors of the Company for the Financial Statements 

The Board of Directors of the Company is responsible for the preparation and fair presentation of the financial statements in 
accordance with Luxembourg legal and regulatory requirements relating to the preparation and presentation of the financial 
statements, and for such internal control as the Board of Directors of the Company determines is necessary to enable the 
preparation of financial statements that are free from material misstatement, whether due to fraud or error. 
ln preparing the financial statements, the Board of Directors of the Company is responsible for assessing the Company's ability 
to continue as a going concern, disclosing, as applicable, matters related to going concern and using the going concern basis 
of accounting unless the Board of Directors of the Company either intends to liquidate the Company or to cease operations, 
or has no realistic alternative but to do so. 

Responsibilities of the Réviseur d'Entreprises Agréé for the Audit of the Financial Statements 

The objectives of our audit are to obtain reasonable assurance about whether the financial statements as a whole are free from 
material misstatement, whether due to fraud or error, and to issue a report of the Réviseur d'Entreprises Agréé 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 dated 23 July 2016 and with ISAs as adopted for Luxembourg by the CSSF will always detect a material 
misstatement when it exists. Misstatements can arise from fraud or error and are considered material if, individually or in the 
aggregate, they could reasonably be expected to influence the economic decisions of users taken on the basis of these financial 
statements. 
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As part of an audit in accordance with the Law dated 23 July 2016 and with ISAs as adopted for Luxembourg by the CSSF, we 
exercise professional judgment and maintain professional skepticism 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 Company's internal control; 

• Evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related 
disclosures made by the Board of Directors of the Company; 

• Conclude on the appropriateness of the Board of Directors of the Company's use of the going concern basis of accounting 
and, based on the audit evidence obtained, whether a material uncertainty exists related to events or conditions that may 
cast significant doubt on the Company's ability to continue as a going concern. If we conclude that a material uncertainty 
exists, we are required to draw attention in our report of the Réviseur d'Entreprises Agréé 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 report of the Réviseur d'Entreprises Agréé. However, future events or conditions may 
cause the Company to cease to continue as a going concern; 

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

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

· et de révision agréé 

ntreprises agréé 
Partner 

Luxembourg, April 4, 2019 

11 



The accompanying notes form an integral part of these financial statements. 12

EFFEPILUX SICAV
DECEmBER 31, 2018

Statement of Net Assets
(expressed in the Sub-Fund’s currency) 

2.2
2.2

2.10, 8
10
2.7, 7
2.8, 6

2.2

3
4
4
4

2.10, 8
10
2.7, 7
2.8, 6

Effepilux Sicav -
Corporate IG Mondo

Effepilux Sicav - 
Titoli di Stato ed

inflazione

Effepilux Sicav -
Investimenti a breve

termine

EUREUREURNotes

ASSETS
253 238 1741 018 814 93688 036 075Securities portfolio at cost

(68 884)(8 467 434)(1 170 597)Net unrealised profit/ (loss)
253 169 2901 010 347 50286 865 478Securities portfolio at market value

2 278 88038 536 7955 623 108Cash at bank
22 411-6 009 064Receivable for securities sold

---Dividends receivable, net
2 401 2304 104 487952Interest receivable on bonds

-16 015-Interest receivable on swaps 
-105 958-Options bought at market value 
-968 718-Swaps at market value

596 759878 440-Unrealised appreciation on forward foreign exchange contracts
-111 636-Unrealised appreciation on financial futures contracts 

258 468 5701 055 069 55198 498 602

LIABILITIES
-16 670-Bank Overdraft

645 630-2 497 483Payable for securities purchased
54 655232 73710 697management fees payable
16 27064 7226 054Depositary fees payable
14 83459 0096 238Administration fees payable
1 5586 1961 524Registrar Agent fees payable 
4 76719 5111 777Professional fees payable

-12 725-Interest and bank charges payable
-46 900-Options written at market value
-217 180-Swaps at market value

207 39944 082-Unrealised depreciation on forward foreign exchange contracts
-169 718-Unrealised depreciation on financial futures contracts

6722 750251Other liabilities

945 785892 2002 524 024

257 522 7851 054 177 35195 974 578TOTAL NET ASSETS
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DECEmBER 31, 2018
EFFEPILUX SICAV

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2.2
2.2

2.10, 8
10
2.7, 7
2.8, 6

2.2

3
4
4
4

2.10, 8
10
2.7, 7
2.8, 6

Effepilux Sicav -
Liquid Alternatives 

Effepilux Sicav -
Azionario

Effepilux Sicav -
Corporate High Yield
ed Obbligazionario

Paesi emergenti

EUREUREURNotes

ASSETS
209 833 699505 031 747219 780 324Securities portfolio at cost
(7 008 966)64 148 1052 770 723Net unrealised profit/ (loss)

202 824 733569 179 852222 551 047Securities portfolio at market value
44 3729 722 0313 936 198Cash at bank

---Receivable for securities sold
-530 021-Dividends receivable, net
--133 000Interest receivable on bonds
---Interest receivable on swaps 
---Options bought at market value 
---Swaps at market value
-1 777 638-Unrealised appreciation on forward foreign exchange contracts
---Unrealised appreciation on financial futures contracts 

202 869 105581 209 542226 620 245

LIABILITIES
-460 000-Bank Overdraft
---Payable for securities purchased

11 869108 47513 887management fees payable
14 18637 76313 690Depositary fees payable
12 91534 42912 458Administration fees payable
1 5223 6151 285Registrar Agent fees payable 
3 75510 6684 193Professional fees payable

---Interest and bank charges payable
---Options written at market value
---Swaps at market value
-2 000 244-Unrealised depreciation on forward foreign exchange contracts
-261 203-Unrealised depreciation on financial futures contracts
-1 504591Other liabilities

44 2472 917 90146 104

202 824 858578 291 641226 574 141TOTAL NET ASSETS
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DECEmBER 31, 2018
EFFEPILUX SICAV

Statement of Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2.2
2.2

2.10, 8
10
2.7, 7
2.8, 6

2.2

3
4
4
4

2.10, 8
10
2.7, 7
2.8, 6

Combined

EURNotes

ASSETS
2 294 734 955Securities portfolio at cost

50 202 947Net unrealised profit/ (loss)
2 344 937 902Securities portfolio at market value

60 141 384Cash at bank
6 031 475Receivable for securities sold

530 021Dividends receivable, net
6 639 669Interest receivable on bonds

16 015Interest receivable on swaps 
105 958Options bought at market value 
968 718Swaps at market value

3 252 837Unrealised appreciation on forward foreign exchange contracts
111 636Unrealised appreciation on financial futures contracts 

2 422 735 615

LIABILITIES
476 670Bank Overdraft

3 143 113Payable for securities purchased
432 320management fees payable
152 685Depositary fees payable
139 883Administration fees payable
15 700Registrar Agent fees payable 
44 671Professional fees payable
12 725Interest and bank charges payable
46 900Options written at market value

217 180Swaps at market value
2 251 725Unrealised depreciation on forward foreign exchange contracts

430 921Unrealised depreciation on financial futures contracts
5 768Other liabilities

7 370 261

2 415 365 354TOTAL NET ASSETS
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EFFEPILUX SICAV
DECEmBER 31, 2018

Statement of Operations and Changes in Net Assets 
(expressed in the Sub-Fund’s currency) 

Effepilux Sicav -
Corporate IG Mondo

Effepilux Sicav - 
Titoli di Stato ed

inflazione

Effepilux Sicav -
Investimenti a breve

termine

EUREUREURNotes
240 419 830703 250 802114 453 787Net assets at the beginning of the year

INCOME
940616 356-Dividends, net

6 372 9909 243 3565 905Interest on Bonds, net
12 11831 961-Bank interest

-13 289-Interest on swaps
47860 704139Income on securities lending
150--Other income

6 386 6769 965 6666 044

EXPENSES
208 362692 57947 753management fees
61 660221 63026 941Depositary fees
56 322202 41626 103Administration fees
6 13921 1905 902Registrar Agent fees 

19 72448 4077 261Professional fees
7 802200 1187 301Interest and bank charges

---Interest on swaps
18 23175 2328 756Transaction costs

6573 181243Other expenses
378 8971 464 753130 260

6 007 7798 500 913(124 216)Net investment income/ (loss)

Net realised gains/ (losses) on
203 833(1 703 450)(605 081)- securities sold
(10 282)(118 676)-- currencies 

(6 873 093)(8 733 046)-- forward foreign exchange contracts
-(211 220)-- options
-(2 146 350)-- financial futures contracts
-(658 379)-- swaps

(6 679 542)(13 571 121)(605 081)
(671 763)(5 070 208)(729 297)Net realised result for the year

Change in net unrealised profit/ (loss) on
(8 156 138)(6 374 726)(1 249 912)- securities 

(569 144)217 750-- forward foreign exchange contracts
-(122 075)-- options
-(303 270)-- financial futures contracts
-779 078-- swaps

(8 725 282)(5 803 243)(1 249 912)
(9 397 045)(10 873 451)(1 979 209)Result of operations

Movements in capital
67 000 000378 300 00063 500 000Subscriptions

(40 500 000)(16 500 000)(80 000 000)Redemptions
26 500 000361 800 000(16 500 000)
257 522 7851 054 177 35195 974 578Net assets at the end of the year

2.5
2.5
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DECEmBER 31, 2018
EFFEPILUX SICAV

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

2.5
2.5

9

3
4
4
4

2.3
2.4

2.10

2.10
2.8

Effepilux Sicav -
Liquid Alternatives 

Effepilux Sicav -
Azionario

Effepilux Sicav -
Corporate High Yield
ed Obbligazionario

Paesi emergenti

EUREUREURNotes
-617 334 696339 813 887Net assets at the beginning of the year

INCOME
-8 518 2422 983 592Dividends, net
--51 800Interest on Bonds, net
-242 9914 256Bank interest
---Interest on swaps
-142 3623 238Income on securities lending
---Other income
-8 903 5953 042 886

EXPENSES
35 837819 912286 383management fees
37 339150 94659 492Depositary fees
35 109137 88454 333Administration fees
5 04414 4306 003Registrar Agent fees 
7 84437 61613 829Professional fees

13 09361 8849 727Interest and bank charges
-301-Interest on swaps

31 81388 11026 004Transaction costs
-1 394146Other expenses

166 0791 312 477455 917
(166 079)7 591 1182 586 969Net investment income/ (loss)

Net realised gains/ (losses) on
(97)25 947 0969 734 008- securities sold

-(74 181)(9 593)- currencies 
-(12 038 651)1 167 024- forward foreign exchange contracts
---- options
-(760 066)-- financial futures contracts
---- swaps

(97)13 074 19810 891 439
(166 176)20 665 31613 478 408Net realised result for the year

Change in net unrealised profit/ (loss) on
(7 008 966)(79 794 125)(31 577 222)- securities 

-(2 606 110)(348 082)- forward foreign exchange contracts
---- options
-(308 136)-- financial futures contracts
---- swaps

(7 008 966)(82 708 371)(31 925 304)
(7 175 142)(62 043 055)(18 446 896)Result of operations

Movements in capital
210 000 000101 000 00042 207 150Subscriptions

-(78 000 000)(137 000 000)Redemptions
210 000 00023 000 000(94 792 850)
202 824 858578 291 641226 574 141Net assets at the end of the year
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DECEmBER 31, 2018
EFFEPILUX SICAV

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

Combined

EURNotes
2 015 273 002Net assets at the beginning of the year

INCOME
12 119 130Dividends, net
15 674 051Interest on Bonds, net

291 326Bank interest
13 289Interest on swaps

206 921Income on securities lending
150Other income

28 304 867

EXPENSES
2 090 826management fees

558 008Depositary fees
512 167Administration fees

58 708Registrar Agent fees 
134 681Professional fees
299 925Interest and bank charges

301Interest on swaps
248 146Transaction costs

5 621Other expenses
3 908 383
24 396 484Net investment income/ (loss)

Net realised gains/ (losses) on
33 576 309- securities sold

(212 732)- currencies 
(26 477 766)- forward foreign exchange contracts

(211 220)- options
(2 906 416)- financial futures contracts

(658 379)- swaps
3 109 796
27 506 280Net realised result for the year

Change in net unrealised profit/ (loss) on
(134 161 089)- securities 

(3 305 586)- forward foreign exchange contracts
(122 075)- options
(611 406)- financial futures contracts

779 078- swaps
(137 421 078)
(109 914 798)Result of operations

Movements in capital
862 007 150Subscriptions

(352 000 000)Redemptions
510 007 150

2 415 365 354Net assets at the end of the year

2.5
2.5
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Effepilux Sicav - Investimenti a breve termine
31/12/1631/12/1731/12/18Currency

Class C
Number of shares 8 808 567.378 10 316 706.480 7 786 386.995
Net asset value per share EUR 10.896 11.094 11.118

86 572 709114 453 78795 974 578EURTotal Net Assets

Effepilux Sicav - Titoli di Stato ed inflazione
31/12/1631/12/1731/12/18Currency

Class C
Number of shares 79 405 023.252 52 303 777.385 31 909 449.521
Net asset value per share EUR 13.276 13.446 13.615

434 459 154703 250 8021 054 177 351EURTotal Net Assets

Effepilux Sicav - Corporate IG Mondo
31/12/1631/12/1731/12/18Currency

Class C
Number of shares 18 556 644.065 16 685 956.897 24 618 751.540
Net asset value per share EUR 13.878 14.409 13.914

342 541 080240 419 830257 522 785EURTotal Net Assets

Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti
31/12/1631/12/1731/12/18Currency

Class C
Number of shares 16 990 982.888 23 610 296.319 15 462 803.319
Net asset value per share EUR 13.335 14.393 13.737

212 416 411339 813 887226 574 141EURTotal Net Assets

EFFEPILUX SICAV
DECEmBER 31, 2018

Statistical information
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Effepilux Sicav - Azionario
31/12/1631/12/1731/12/18Currency

Class C
Number of shares 48 951 769.104 47 146 762.272 51 190 874.951
Net asset value per share EUR 11.813 13.094 11.361

581 576 664617 334 696578 291 641EURTotal Net Assets

DECEmBER 31, 2018
EFFEPILUX SICAV

Statistical information (continued)

Effepilux Sicav - Liquid Alternatives 
31/12/1631/12/1731/12/18Currency

Class C
Number of shares 21 004 550.364 - -
Net asset value per share EUR 9.656 - -

--202 824 858EURTotal Net Assets
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Supranationals, Governments and Local Public Authorities, Debt Instruments

2.712 599 0512 597 984EURITALY BUONI ORDINARI DEL TESORO BOT 0% 14/05/20192 600 000
2.712 597 7902 595 907EURITALY BUONI ORDINARI DEL TESORO BOT 0% 14/06/20192 600 000
2.602 497 0752 497 483EURITALY BUONI ORDINARI DEL TESORO BOT 0% 28/06/20192 500 000
2.612 500 7372 499 265EURITALY BUONI ORDINARI DEL TESORO BOT 0% 29/03/20192 500 000
2.081 999 3401 998 768EURITALY BUONI ORDINARI DEL TESORO BOT 0% 30/04/20192 000 000
3.122 993 7903 013 987EURITALY BUONI POLIENNALI DEL TESORO 0.05% 15/10/20193 000 000
3.133 000 8703 016 119EURITALY BUONI POLIENNALI DEL TESORO 0.1% 15/04/20193 000 000
3.122 997 7503 011 487EURITALY CERTIFICATI DI CREDITO DEL TESORO 0% 30/05/20193 000 000
3.273 143 8263 159 707EURITALY CERTIFICATI DI CREDITO DEL TESORO 0% 30/10/20193 150 000

25.3524 330 22924 390 707Total Supranationals, Governments and Local Public Authorities, Debt Instruments

24 390 707 24 330 229 25.35
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Investment Funds

Open-ended Investment Funds

10.419 991 13410 225 638EURAmUNDI S.F. - DIVERSIFIED SHORT-TERm BOND - I ND10 200.239
14.8814 285 43614 449 728EURBLACKROCK GLOBAL FUNDS - EURO SHORT DURATION BOND FUND - I2875 333.08
10.7510 314 39210 678 533EURCARmIGNAC PORTFOLIO - SECURITE99 598.228
16.8016 121 10416 289 586EURDJE - INTERCASH - I113 897.867
12.3211 823 18312 001 883EURDNCA INVEST - SERENITE PLUS118 078.3257

65.1662 535 24963 645 368Total Open-ended Investment Funds

63 645 368 62 535 249 65.16Total Investment Funds

88 036 075 86 865 478 90.51Total Investments

DECEmBER 31, 2018
EFFEPILUX SICAV

Schedule of Investments

Effepilux Sicav - Investimenti a breve termine

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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65.16Investment Fund 65.16Luxembourg
25.35Governments 25.35Italy

90.51 90.51

EFFEPILUX SICAV
DECEmBER 31, 2018

Economic and Geographical Classification of Investments

Effepilux Sicav - Investimenti a breve termine

Economic classification Geographical classification% %
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.959 976 3009 992 000EURBANCA mONTE DEI PASCHI DI SIENA SPA 0.75% 25/01/202010 000 000
0.464 820 2504 850 000EURCDP RETI SPA 1.875% 29/05/20225 000 000
0.121 279 6981 360 786EURPETROLEOS mEXICANOS 4.75% 26/02/20291 400 000

1.5316 076 24816 202 786Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.303 178 8713 278 583AUDAUSTRALIA GOVERNmENT BOND 4.5% 15/04/20205 000 000
0.161 689 4941 771 400EURBANQUE CENTRALE DE TUNISIE INTERNATIONAL BOND - REGS - 4.5%

22/06/2020
1 700 000

0.05485 374474 776EURBELGIUm GOVERNmENT BOND 0.8% 22/06/2025470 000
0.141 485 0241 480 461EURBUNDESOBLIGATION 0% 07/10/20221 460 000
0.192 034 0202 031 494EURBUNDESOBLIGATION 0% 08/04/20222 000 000
0.07711 095707 364EURBUNDESOBLIGATION 0% 08/10/2021700 000
0.03314 176314 322EURBUNDESOBLIGATION 0% 09/04/2021310 000
0.02203 004201 588EURBUNDESOBLIGATION 0% 13/10/2023200 000
0.06609 768605 568EURBUNDESOBLIGATION 0% 14/04/2023600 000
0.03282 108284 175EURBUNDESOBLIGATION 0% 17/04/2020280 000
0.02261 661267 719EURBUNDESOBLIGATION 0.25% 11/10/2019260 000
0.05572 303562 402EURBUNDESREPUBLIK DEUTSCHLAND 0.5% 15/02/2025550 000
0.05549 681536 991EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0% 15/08/2026550 000
0.09944 359926 144EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25% 15/02/2027930 000
0.07717 048728 244EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/02/2026690 000
0.05535 153528 273EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/02/2028520 000
0.03361 631347 697EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.5% 15/08/2027350 000
0.04443 606437 933EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/08/2024415 000
0.06644 286665 096EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1% 15/08/2025600 000
0.03329 229307 690EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.25% 15/08/2048300 000
0.141 502 4801 503 744EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.5% 04/09/20221 400 000
0.08820 450815 102EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.5% 15/02/2023760 000
0.04443 993442 399EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.5% 15/05/2023410 000
0.01109 432113 346EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.5% 15/05/2024100 000
0.181 867 2931 852 861EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.75% 04/07/20221 730 000
0.06662 676605 501EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 1.75% 15/02/2024600 000
0.111 163 2361 222 746EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2% 04/01/20221 080 000
0.02244 163248 838EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2% 15/08/2023220 000
0.0173 38675 454EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.25% 04/09/202070 000
0.01139 875139 075EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.25% 04/09/2021130 000
0.02212 708227 130EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 04/01/2021200 000
0.07735 031595 564EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 04/07/2044530 000
0.07689 489666 192EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 2.5% 15/08/2046490 000
0.02211 004228 624EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3% 04/07/2020200 000
0.09946 282988 846EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/01/2020910 000
0.121 272 2881 339 540EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/07/20211 160 000
0.05507 477439 820EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.25% 04/07/2042330 000

DECEmBER 31, 2018
EFFEPILUX SICAV

Schedule of Investments

Effepilux Sicav - Titoli di Stato ed inflazione

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.02204 098213 274EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 3.5% 04/07/2019200 000
0.111 181 3401 137 515EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4% 04/01/2037750 000
0.05538 016375 417EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.25% 04/07/2039320 000
0.06600 440509 867EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2028420 000
0.05553 962525 718EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2034340 000
0.05542 718438 280EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 4.75% 04/07/2040300 000
0.07755 299722 704EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 5.5% 04/01/2031470 000
0.06597 084482 375EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 5.625% 04/01/2028400 000
0.02212 648214 584EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 6.25% 04/01/2024160 000
0.05560 140463 928EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 6.25% 04/01/2030340 000
0.06587 617548 858EURBUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 6.5% 04/07/2027380 000
0.04374 387369 915EURBUONI POLIENNALI DEL TESORO 0.05% 15/04/2021380 000
0.222 368 5692 412 900EURCOLOmBIA GOVERNmENT INTERNATIONAL BOND 3.875% 22/03/20262 100 000
0.545 701 5525 758 024EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/20204 860 000
0.525 518 1685 543 771EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/20264 850 000
0.363 772 8263 739 128EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/20303 101 000
0.212 216 9842 076 369EURDEUTSCHE BUNDESREPUBLIK INFLATION LINKED BOND FRN 15/04/20461 706 000
0.05515 875511 822EURFINLAND GOVERNmENT BOND 0% 15/04/2022510 000
0.0020 13220 078EURFINLAND GOVERNmENT BOND 0% 15/09/202320 000
0.04425 157434 553EURFINLAND GOVERNmENT BOND 0.75% 15/04/2031425 000
0.02232 940236 916EURFINLAND GOVERNmENT BOND 2% 15/04/2024210 000
0.05574 704565 295EURFINLAND GOVERNmENT BOND 2.625% 04/07/2042430 000
0.03302 648295 422EURFINLAND GOVERNmENT BOND 2.75% 04/07/2028250 000
0.05514 111512 666EURFINLAND GOVERNmENT BOND 4% 04/07/2025410 000
0.01102 463113 808EURFINLAND GOVERNmENT BOND 4.375% 04/07/2019100 000
0.08846 460849 265EURFRANCE GOVERNmENT BOND OAT 0% 25/05/2020840 000
0.09966 863944 467EURFRANCE GOVERNmENT BOND OAT 0.5% 25/05/2025950 000
0.111 208 8851 259 979EURFRANCE GOVERNmENT BOND OAT 2.5% 25/05/20301 025 000
0.05485 335501 291EURFRANCE GOVERNmENT BOND OAT FRN 01/03/2025450 000
0.03272 660272 471EURFRENCH REPUBLIC GOVERNmENT BOND OAT 0% 25/02/2021270 000
0.09995 584990 629EURFRENCH REPUBLIC GOVERNmENT BOND OAT 0% 25/03/2023990 000
0.04399 168397 624EURFRENCH REPUBLIC GOVERNmENT BOND OAT 0% 25/03/2024400 000
0.07757 358764 655EURFRENCH REPUBLIC GOVERNmENT BOND OAT 0% 25/05/2021750 000
0.161 716 8641 713 328EURFRENCH REPUBLIC GOVERNmENT BOND OAT 0% 25/05/20221 700 000
0.01101 452101 957EURFRENCH REPUBLIC GOVERNmENT BOND OAT 0.25% 25/11/2020100 000
0.101 034 7231 008 186EURFRENCH REPUBLIC GOVERNmENT BOND OAT 0.25% 25/11/20261 050 000
0.101 091 1671 077 552EURFRENCH REPUBLIC GOVERNmENT BOND OAT 0.5% 25/05/20261 080 000
0.08857 854874 855EURFRENCH REPUBLIC GOVERNmENT BOND OAT 0.5% 25/11/2019850 000
0.06615 411603 278EURFRENCH REPUBLIC GOVERNmENT BOND OAT 0.75% 25/05/2028610 000
0.05552 074547 317EURFRENCH REPUBLIC GOVERNmENT BOND OAT 0.75% 25/11/2028550 000
0.101 039 4001 030 800EURFRENCH REPUBLIC GOVERNmENT BOND OAT 1% 25/05/20271 000 000
0.08797 362811 872EURFRENCH REPUBLIC GOVERNmENT BOND OAT 1% 25/11/2025760 000
0.05508 610506 310EURFRENCH REPUBLIC GOVERNmENT BOND OAT 1.25% 25/05/2034500 000
0.09999 320964 800EURFRENCH REPUBLIC GOVERNmENT BOND OAT 1.25% 25/05/20361 000 000
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.141 501 0581 485 174EURFRENCH REPUBLIC GOVERNmENT BOND OAT 1.5% 25/05/20311 410 000
0.121 251 5231 235 851EURFRENCH REPUBLIC GOVERNmENT BOND OAT 1.75% 25/05/20231 155 000
0.03298 809318 404EURFRENCH REPUBLIC GOVERNmENT BOND OAT 1.75% 25/05/2066310 000
0.03321 246311 344EURFRENCH REPUBLIC GOVERNmENT BOND OAT 1.75% 25/06/2039300 000
0.101 019 261989 759EURFRENCH REPUBLIC GOVERNmENT BOND OAT 1.75% 25/11/2024930 000
0.07770 364758 196EURFRENCH REPUBLIC GOVERNmENT BOND OAT 2% 25/05/2048710 000
0.08884 516878 552EURFRENCH REPUBLIC GOVERNmENT BOND OAT 2.25% 25/05/2024790 000
0.141 516 5611 522 045EURFRENCH REPUBLIC GOVERNmENT BOND OAT 2.25% 25/10/20221 385 000
0.04443 218459 395EURFRENCH REPUBLIC GOVERNmENT BOND OAT 2.5% 25/10/2020420 000
0.131 334 6261 332 330EURFRENCH REPUBLIC GOVERNmENT BOND OAT 2.75% 25/10/20271 120 000
0.111 177 6071 156 800EURFRENCH REPUBLIC GOVERNmENT BOND OAT 3% 25/04/20221 060 000
0.08824 106836 737EURFRENCH REPUBLIC GOVERNmENT BOND OAT 3.25% 25/05/2045600 000
0.111 136 2861 133 829EURFRENCH REPUBLIC GOVERNmENT BOND OAT 3.25% 25/10/20211 030 000
0.121 242 9061 253 963EURFRENCH REPUBLIC GOVERNmENT BOND OAT 3.5% 25/04/20201 180 000
0.131 367 2651 344 447EURFRENCH REPUBLIC GOVERNmENT BOND OAT 3.5% 25/04/20261 110 000
0.101 097 6401 115 879EURFRENCH REPUBLIC GOVERNmENT BOND OAT 3.75% 25/04/20211 000 000
0.06676 452535 972EURFRENCH REPUBLIC GOVERNmENT BOND OAT 4% 25/04/2055420 000
0.06585 473532 536EURFRENCH REPUBLIC GOVERNmENT BOND OAT 4% 25/04/2060355 000
0.09967 245768 595EURFRENCH REPUBLIC GOVERNmENT BOND OAT 4% 25/10/2038655 000
0.141 427 2341 350 814EURFRENCH REPUBLIC GOVERNmENT BOND OAT 4.25% 25/10/20231 180 000
0.161 662 6691 508 815EURFRENCH REPUBLIC GOVERNmENT BOND OAT 4.5% 25/04/20411 040 000
0.131 327 2551 297 767EURFRENCH REPUBLIC GOVERNmENT BOND OAT 4.75% 25/04/2035860 000
0.151 544 2171 398 129EURFRENCH REPUBLIC GOVERNmENT BOND OAT 5.5% 25/04/20291 045 000
0.151 584 1601 540 767EURFRENCH REPUBLIC GOVERNmENT BOND OAT 5.75% 25/10/2032980 000
0.09929 719875 279EURFRENCH REPUBLIC GOVERNmENT BOND OAT 6% 25/10/2025670 000
0.02257 220300 780EURFRENCH REPUBLIC GOVERNmENT BOND OAT 8.25% 25/04/2022200 000
0.04426 204459 113EURFRENCH REPUBLIC GOVERNmENT BOND OAT 8.5% 25/04/2023310 000
0.0196 877102 061EURFRENCH REPUBLIC GOVERNmENT BOND OAT FRN 25/07/201987 000
0.191 981 6032 037 127EURFRENCH REPUBLIC GOVERNmENT BOND OAT FRN 25/07/20201 479 000
0.262 766 5732 784 762EURFRENCH REPUBLIC GOVERNmENT BOND OAT FRN 25/07/20212 580 000
0.586 238 0736 279 987EURFRENCH REPUBLIC GOVERNmENT BOND OAT FRN 25/07/20225 100 000
0.373 928 1614 074 568EURFRENCH REPUBLIC GOVERNmENT BOND OAT FRN 25/07/20233 047 000
1.8519 639 20719 871 082EURFRENCH REPUBLIC GOVERNmENT BOND OAT FRN 25/07/202714 488 000
0.646 876 1337 139 826EURFRENCH REPUBLIC GOVERNmENT BOND OAT FRN 25/07/20293 760 000
0.333 512 5253 556 167EURFRENCH REPUBLIC GOVERNmENT BOND OAT FRN 25/07/20303 000 000
0.424 472 0714 422 074EURFRENCH REPUBLIC GOVERNmENT BOND OAT FRN 25/07/20402 656 000
0.293 086 2193 186 565EURFRENCH REPUBLIC GOVERNmENT BOND OAT FRN 25/07/20472 890 000
1.1412 110 64012 460 560EURHELLENIC REPUBLIC GOVERNmENT BOND 4.75% 17/04/201912 000 000
0.02260 928258 781EURIRELAND GOVERNmENT BOND 0% 18/10/2022260 000
0.04412 972413 798EURIRELAND GOVERNmENT BOND 0.8% 15/03/2022400 000
0.06610 073606 584EURIRELAND GOVERNmENT BOND 0.9% 15/05/2028610 000
0.03288 392281 753EURIRELAND GOVERNmENT BOND 1% 15/05/2026280 000
0.0171 38370 472EURIRELAND GOVERNmENT BOND 1.7% 15/05/203770 000
0.02210 970192 230EURIRELAND GOVERNmENT BOND 2% 18/02/2045200 000
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.02249 533251 867EURIRELAND GOVERNmENT BOND 2.4% 15/05/2030220 000
0.03303 797306 262EURIRELAND GOVERNmENT BOND 3.4% 18/03/2024260 000
0.02210 031185 738EURIRELAND GOVERNmENT BOND 3.9% 20/03/2023180 000
0.03352 874306 291EURIRELAND GOVERNmENT BOND 5.4% 13/03/2025270 000
0.01147 090163 787EURIRELAND GOVERNmENT BOND 5.9% 18/10/2019140 000
2.3424 819 58024 768 482EURITALY BUONI ORDINARI DEL TESORO BOT 0% 14/10/201925 000 000
0.474 998 9994 998 946EURITALY BUONI ORDINARI DEL TESORO BOT 0% 31/05/20195 000 000
0.05498 965496 110EURITALY BUONI POLIENNALI DEL TESORO 0.05% 15/10/2019500 000
0.04447 818453 150EURITALY BUONI POLIENNALI DEL TESORO 0.2% 15/10/2020450 000
0.05482 121492 097EURITALY BUONI POLIENNALI DEL TESORO 0.35% 01/11/2021490 000
0.03349 661353 934EURITALY BUONI POLIENNALI DEL TESORO 0.35% 15/06/2020350 000
0.03307 849312 375EURITALY BUONI POLIENNALI DEL TESORO 0.45% 01/06/2021310 000
0.04370 807377 328EURITALY BUONI POLIENNALI DEL TESORO 0.65% 01/11/2020370 000
0.04405 246395 359EURITALY BUONI POLIENNALI DEL TESORO 0.65% 15/10/2023425 000
0.03341 455340 449EURITALY BUONI POLIENNALI DEL TESORO 0.7% 01/05/2020340 000
0.04472 349488 957EURITALY BUONI POLIENNALI DEL TESORO 0.9% 01/08/2022480 000
0.07751 004734 693EURITALY BUONI POLIENNALI DEL TESORO 0.95% 01/03/2023770 000
0.03321 974336 306EURITALY BUONI POLIENNALI DEL TESORO 0.95% 15/03/2023330 000
0.03342 179345 508EURITALY BUONI POLIENNALI DEL TESORO 1.05% 01/12/2019340 000
0.04459 761474 890EURITALY BUONI POLIENNALI DEL TESORO 1.2% 01/04/2022460 000
0.03314 316309 050EURITALY BUONI POLIENNALI DEL TESORO 1.25% 01/12/2026340 000
0.04431 496436 364EURITALY BUONI POLIENNALI DEL TESORO 1.35% 15/04/2022430 000
0.05487 902499 129EURITALY BUONI POLIENNALI DEL TESORO 1.45% 15/05/2025510 000
0.05500 990526 229EURITALY BUONI POLIENNALI DEL TESORO 1.45% 15/09/2022500 000
0.03270 696283 481EURITALY BUONI POLIENNALI DEL TESORO 1.45% 15/11/2024280 000
0.05480 280494 685EURITALY BUONI POLIENNALI DEL TESORO 1.5% 01/06/2025500 000
0.06594 165611 336EURITALY BUONI POLIENNALI DEL TESORO 1.5% 01/08/2019590 000
0.03362 752384 279EURITALY BUONI POLIENNALI DEL TESORO 1.6% 01/06/2026380 000
0.08822 672814 324EURITALY BUONI POLIENNALI DEL TESORO 1.65% 01/03/2032950 000
0.04378 396391 066EURITALY BUONI POLIENNALI DEL TESORO 1.85% 15/05/2024380 000
0.151 589 0181 527 834EURITALY BUONI POLIENNALI DEL TESORO 2% 01/02/20281 660 000
0.04452 934493 802EURITALY BUONI POLIENNALI DEL TESORO 2% 01/12/2025460 000
0.03327 457340 879EURITALY BUONI POLIENNALI DEL TESORO 2.05% 01/08/2027340 000
0.04449 381462 631EURITALY BUONI POLIENNALI DEL TESORO 2.15% 15/12/2021435 000
0.04390 608409 278EURITALY BUONI POLIENNALI DEL TESORO 2.2% 01/06/2027400 000
0.03266 979281 985EURITALY BUONI POLIENNALI DEL TESORO 2.25% 01/09/2036300 000
0.03280 119290 985EURITALY BUONI POLIENNALI DEL TESORO 2.45% 01/09/2033300 000
0.01131 019137 218EURITALY BUONI POLIENNALI DEL TESORO 2.5% 01/05/2019130 000
0.05482 135509 637EURITALY BUONI POLIENNALI DEL TESORO 2.5% 01/12/2024470 000
0.04405 112383 716EURITALY BUONI POLIENNALI DEL TESORO 2.5% 15/11/2025400 000
0.03332 756362 010EURITALY BUONI POLIENNALI DEL TESORO 2.7% 01/03/2047375 000
0.05514 140471 026EURITALY BUONI POLIENNALI DEL TESORO 2.8% 01/03/2067600 000
0.07713 723674 796EURITALY BUONI POLIENNALI DEL TESORO 2.95% 01/09/2038750 000
0.09905 606898 525EURITALY BUONI POLIENNALI DEL TESORO 3.25% 01/09/2046930 000
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.03326 928363 763EURITALY BUONI POLIENNALI DEL TESORO 3.45% 01/03/2048330 000
0.06594 474659 947EURITALY BUONI POLIENNALI DEL TESORO 3.5% 01/03/2030560 000
0.04468 745419 058EURITALY BUONI POLIENNALI DEL TESORO 3.75% 01/03/2021440 000
0.03352 282365 537EURITALY BUONI POLIENNALI DEL TESORO 3.75% 01/05/2021330 000
0.111 193 8191 112 595EURITALY BUONI POLIENNALI DEL TESORO 3.75% 01/08/20211 115 000
0.06621 574606 979EURITALY BUONI POLIENNALI DEL TESORO 3.75% 01/09/2024570 000
0.111 198 1201 162 378EURITALY BUONI POLIENNALI DEL TESORO 4% 01/02/20371 080 000
0.05497 232427 453EURITALY BUONI POLIENNALI DEL TESORO 4% 01/09/2020470 000
0.06669 133623 228EURITALY BUONI POLIENNALI DEL TESORO 4.25% 01/03/2020640 000
0.06656 614696 381EURITALY BUONI POLIENNALI DEL TESORO 4.25% 01/09/2019640 000
0.05475 352461 853EURITALY BUONI POLIENNALI DEL TESORO 4.5% 01/02/2020455 000
0.07719 898737 711EURITALY BUONI POLIENNALI DEL TESORO 4.5% 01/03/2024640 000
0.05571 105562 256EURITALY BUONI POLIENNALI DEL TESORO 4.5% 01/03/2026500 000
0.06593 579623 368EURITALY BUONI POLIENNALI DEL TESORO 4.5% 01/05/2023530 000
0.07749 542708 491EURITALY BUONI POLIENNALI DEL TESORO 4.75% 01/08/2023660 000
0.111 119 5521 071 294EURITALY BUONI POLIENNALI DEL TESORO 4.75% 01/09/20211 020 000
0.06614 437615 132EURITALY BUONI POLIENNALI DEL TESORO 4.75% 01/09/2028520 000
0.05555 496535 811EURITALY BUONI POLIENNALI DEL TESORO 4.75% 01/09/2044460 000
0.05569 558568 705EURITALY BUONI POLIENNALI DEL TESORO 5% 01/03/2022510 000
0.06662 830679 873EURITALY BUONI POLIENNALI DEL TESORO 5% 01/03/2025570 000
0.07697 292744 174EURITALY BUONI POLIENNALI DEL TESORO 5% 01/08/2034570 000
0.06663 822578 488EURITALY BUONI POLIENNALI DEL TESORO 5% 01/08/2039540 000
0.06631 859658 461EURITALY BUONI POLIENNALI DEL TESORO 5% 01/09/2040515 000
0.07777 805701 934EURITALY BUONI POLIENNALI DEL TESORO 5.25% 01/11/2029635 000
0.05561 667544 711EURITALY BUONI POLIENNALI DEL TESORO 5.5% 01/09/2022490 000
0.04447 506431 332EURITALY BUONI POLIENNALI DEL TESORO 5.5% 01/11/2022390 000
0.06648 610651 396EURITALY BUONI POLIENNALI DEL TESORO 5.75% 01/02/2033500 000
0.08878 631877 145EURITALY BUONI POLIENNALI DEL TESORO 6% 01/05/2031670 000
0.08791 697713 063EURITALY BUONI POLIENNALI DEL TESORO 6.5% 01/11/2027605 000
0.03349 120396 640EURITALY BUONI POLIENNALI DEL TESORO 7.25% 01/11/2026260 000
0.02253 515261 614EURITALY BUONI POLIENNALI DEL TESORO 9% 01/11/2023190 000
0.08825 589787 508EURITALY BUONI POLIENNALI DEL TESORO FRN 15/05/2028830 000
0.04448 662453 197EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/2019383 000
0.293 031 8003 173 340EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/20212 580 000
0.101 065 9691 068 166EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/2023840 000
0.07740 024722 332EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/2024670 000
1.8219 313 60519 482 985EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/202615 790 000
0.454 759 9395 118 862EURITALY BUONI POLIENNALI DEL TESORO FRN 15/09/20413 954 000
0.191 998 5001 999 380EURITALY CERTIFICATI DI CREDITO DEL TESORO 0% 30/05/20192 000 000
0.05499 020496 040EURITALY CERTIFICATI DI CREDITO DEL TESORO  0% 30/10/2019500 000
0.0190 98691 076EURKINGDOm OF BELGIUm GOVERNmENT BOND 0.2% 22/10/202390 000
0.02254 428251 885EURKINGDOm OF BELGIUm GOVERNmENT BOND 0.5% 22/10/2024250 000
0.06607 734603 744EURKINGDOm OF BELGIUm GOVERNmENT BOND 0.8% 22/06/2027600 000

DECEmBER 31, 2018
EFFEPILUX SICAV

Effepilux Sicav - Titoli di Stato ed inflazione

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



27The accompanying notes form an integral part of these financial statements.

Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.03300 651300 261EURKINGDOm OF BELGIUm GOVERNmENT BOND 0.8% 22/06/2028300 000
0.03352 672353 620EURKINGDOm OF BELGIUm GOVERNmENT BOND 1% 22/06/2026340 000
0.05564 824564 128EURKINGDOm OF BELGIUm GOVERNmENT BOND 1% 22/06/2031570 000
0.009 93110 129EURKINGDOm OF BELGIUm GOVERNmENT BOND 1.45% 22/06/203710 000
0.02259 837307 500EURKINGDOm OF BELGIUm GOVERNmENT BOND 1.6% 22/06/2047270 000
0.01106 416109 498EURKINGDOm OF BELGIUm GOVERNmENT BOND 1.9% 22/06/2038100 000
0.01111 573123 169EURKINGDOm OF BELGIUm GOVERNmENT BOND 2.15% 22/06/2066110 000
0.02177 224173 291EURKINGDOm OF BELGIUm GOVERNmENT BOND 2.25% 22/06/2023160 000
0.01106 207110 324EURKINGDOm OF BELGIUm GOVERNmENT BOND 2.25% 22/06/2057100 000
0.07784 102785 289EURKINGDOm OF BELGIUm GOVERNmENT BOND 2.6% 22/06/2024690 000
0.02247 694255 310EURKINGDOm OF BELGIUm GOVERNmENT BOND 3% 22/06/2034200 000
0.03359 565369 654EURKINGDOm OF BELGIUm GOVERNmENT BOND 3.75% 22/06/2045250 000
0.07709 309665 426EURKINGDOm OF BELGIUm GOVERNmENT BOND 3.75% 28/09/2020660 000
0.04445 325385 642EURKINGDOm OF BELGIUm GOVERNmENT BOND 4% 28/03/2022390 000
0.02203 513193 156EURKINGDOm OF BELGIUm GOVERNmENT BOND 4% 28/03/2032150 000
0.09965 681993 564EURKINGDOm OF BELGIUm GOVERNmENT BOND 4.25% 28/03/2041645 000
0.05485 079502 129EURKINGDOm OF BELGIUm GOVERNmENT BOND 4.25% 28/09/2021430 000
0.04421 250410 139EURKINGDOm OF BELGIUm GOVERNmENT BOND 4.25% 28/09/2022360 000
0.03322 540265 744EURKINGDOm OF BELGIUm GOVERNmENT BOND 4.5% 28/03/2026250 000
0.07706 468723 262EURKINGDOm OF BELGIUm GOVERNmENT BOND 5% 28/03/2035460 000
0.101 005 619964 150EURKINGDOm OF BELGIUm GOVERNmENT BOND 5.5% 28/03/2028705 000
0.04467 640473 055EURLATVIA GOVERNmENT INTERNATIONAL BOND 1.375% 23/09/2025450 000
0.01129 966128 910EURLITHUANIA GOVERNmENT INTERNATIONAL BOND 2.125% 22/10/2035120 000
0.03355 772349 132EURLUXEmBOURG GOVERNmENT BOND 0.625% 01/02/2027350 000
0.0165 10768 095EURLUXEmBOURG GOVERNmENT BOND 2.25% 21/03/202260 000
0.05497 203493 445EURNETHERLANDS GOVERNmENT BOND 0% 15/01/2022490 000
0.07786 365781 750EURNETHERLANDS GOVERNmENT BOND 0% 15/01/2024780 000
0.02201 912202 212EURNETHERLANDS GOVERNmENT BOND 0.25% 15/01/2020200 000
0.07689 826686 834EURNETHERLANDS GOVERNmENT BOND 0.25% 15/07/2025680 000
0.03287 328281 908EURNETHERLANDS GOVERNmENT BOND 0.5% 15/07/2026280 000
0.02207 818201 586EURNETHERLANDS GOVERNmENT BOND 0.75% 15/07/2027200 000
0.05516 800506 910EURNETHERLANDS GOVERNmENT BOND 0.75% 15/07/2028500 000
0.06666 584662 778EURNETHERLANDS GOVERNmENT BOND 1.75% 15/07/2023610 000
0.04424 414396 683EURNETHERLANDS GOVERNmENT BOND 2% 15/07/2024380 000
0.05482 104458 428EURNETHERLANDS GOVERNmENT BOND 2.25% 15/07/2022440 000
0.04374 778361 614EURNETHERLANDS GOVERNmENT BOND 2.5% 15/01/2033300 000
0.111 205 5751 131 456EURNETHERLANDS GOVERNmENT BOND 2.75% 15/01/2047830 000
0.02180 957188 452EURNETHERLANDS GOVERNmENT BOND 3.5% 15/07/2020170 000
0.04467 180416 433EURNETHERLANDS GOVERNmENT BOND 3.75% 15/01/2023400 000
0.06598 020510 081EURNETHERLANDS GOVERNmENT BOND 3.75% 15/01/2042370 000
0.06588 909579 287EURNETHERLANDS GOVERNmENT BOND 4% 15/01/2037380 000
0.0188 02274 462EURNETHERLANDS GOVERNmENT BOND 5.5% 15/01/202860 000
0.02224 339233 845EURNETHERLANDS GOVERNmENT BOND 7.5% 15/01/2023170 000
0.788 290 0158 435 425NOKNORWAY GOVERNmENT BOND 2% 24/05/202380 000 000
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.02196 838197 596EURPORTUGAL OBRIGACOES DO TESOURO OT 2.125% 17/10/2028190 000
0.07689 869686 432EURPORTUGAL OBRIGACOES DO TESOURO OT 2.2% 17/10/2022640 000
0.04400 630395 168EURPORTUGAL OBRIGACOES DO TESOURO OT 2.875% 15/10/2025360 000
0.03321 271314 984EURPORTUGAL OBRIGACOES DO TESOURO OT 2.875% 21/07/2026290 000
0.04393 307401 684EURPORTUGAL OBRIGACOES DO TESOURO OT 3.85% 15/04/2021360 000
0.01118 919117 940EURPORTUGAL OBRIGACOES DO TESOURO OT 3.875% 15/02/2030100 000
0.0184 85385 862EURPORTUGAL OBRIGACOES DO TESOURO OT 4.1% 15/02/204570 000
0.02194 813196 618EURPORTUGAL OBRIGACOES DO TESOURO OT 4.1% 15/04/2037160 000
0.05516 112522 332EURPORTUGAL OBRIGACOES DO TESOURO OT 4.125% 14/04/2027430 000
0.06655 123654 948EURPORTUGAL OBRIGACOES DO TESOURO OT 4.95% 25/10/2023540 000
0.03338 183344 313EURPORTUGAL OBRIGACOES DO TESOURO OT 5.65% 15/02/2024270 000
0.171 767 8341 754 693USDQATAR GOVERNmENT INTERNATIONAL BOND - REGS - 3.875% 23/04/20232 000 000
0.06626 938625 468EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 0% 20/09/2022620 000
0.02262 103255 115EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 0.5% 20/04/2027260 000
0.06603 246597 043EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 0.75% 20/02/2028590 000
0.03351 322343 084EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 0.75% 20/10/2026340 000
0.04428 432428 032EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 1.2% 20/10/2025400 000
0.01108 446103 510EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 1.5% 02/11/2086115 000
0.02207 678206 798EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 1.5% 20/02/2047200 000
0.04372 929368 642EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 1.65% 21/10/2024340 000
0.02218 530220 770EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 1.75% 20/10/2023200 000
0.0034 83831 566EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 2.1% 20/09/211730 000
0.03289 373296 213EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 2.4% 23/05/2034240 000
0.02213 179173 646EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 3.15% 20/06/2044150 000
0.02206 185201 404EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 3.4% 22/11/2022180 000
0.03343 790333 816EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 3.5% 15/09/2021310 000
0.0156 68058 355EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 3.65% 20/04/202250 000
0.02175 154148 468EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 3.8% 26/01/2062100 000
0.06587 433593 013EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 3.9% 15/07/2020550 000
0.05501 032496 710EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 4.15% 15/03/2037330 000
0.02200 013207 258EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 4.85% 15/03/2026150 000
0.05523 362492 857EURREPUBLIC OF AUSTRIA GOVERNmENT BOND 6.25% 15/07/2027350 000
0.222 274 9322 387 000EURREPUBLIC OF SOUTH AFRICA GOVERNmENT INTERNATIONAL BOND

3.75% 24/07/2026
2 200 000

0.02238 214238 560EURSLOVAKIA GOVERNmENT BOND 0% 13/11/2023240 000
0.0152 84152 800EURSLOVAKIA GOVERNmENT BOND 1.375% 21/01/202750 000
0.04434 342433 067EURSLOVAKIA GOVERNmENT BOND 1.875% 09/03/2037410 000
0.02191 007177 820EURSLOVAKIA GOVERNmENT BOND 3% 28/02/2023170 000
0.02177 162176 622EURSLOVAKIA GOVERNmENT BOND 3.375% 15/11/2024150 000
0.0187 80491 794EURSLOVAKIA GOVERNmENT BOND 3.625% 16/01/202970 000
0.02234 638211 884EURSLOVENIA GOVERNmENT BOND 1.5% 25/03/2035240 000
0.01111 044110 037EURSLOVENIA GOVERNmENT BOND 2.25% 03/03/2032100 000
0.02215 364215 782EURSLOVENIA GOVERNmENT BOND 2.25% 25/03/2022200 000
0.04381 862381 915EURSPAIN GOVERNmENT BOND 0.05% 31/01/2021380 000
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.04460 281454 567EURSPAIN GOVERNmENT BOND 0.35% 30/07/2023460 000
0.04415 580412 604EURSPAIN GOVERNmENT BOND 0.4% 30/04/2022410 000
0.04385 039383 910EURSPAIN GOVERNmENT BOND 0.45% 31/10/2022380 000
0.06670 399671 262EURSPAIN GOVERNmENT BOND 0.75% 30/07/2021655 000
0.05532 225534 433EURSPAIN GOVERNmENT BOND 1.15% 30/07/2020520 000
0.06599 493579 263EURSPAIN GOVERNmENT BOND 1.3% 31/10/2026590 000
0.06682 890685 142EURSPAIN GOVERNmENT BOND 1.4% 30/04/2028680 000
0.04399 396402 096EURSPAIN GOVERNmENT BOND 1.4% 30/07/2028400 000
0.05545 427555 009EURSPAIN GOVERNmENT BOND 1.4% 31/01/2020535 000
0.05527 389518 546EURSPAIN GOVERNmENT BOND 1.45% 31/10/2027520 000
0.05490 805472 095EURSPAIN GOVERNmENT BOND 1.5% 30/04/2027480 000
0.06642 318644 623EURSPAIN GOVERNmENT BOND 1.6% 30/04/2025610 000
0.05512 102495 858EURSPAIN GOVERNmENT BOND 1.95% 30/04/2026480 000
0.06602 960583 342EURSPAIN GOVERNmENT BOND 1.95% 30/07/2030585 000
0.06682 970681 213EURSPAIN GOVERNmENT BOND 2.15% 31/10/2025630 000
0.03272 906264 788EURSPAIN GOVERNmENT BOND 2.35% 30/07/2033260 000
0.02183 292193 113EURSPAIN GOVERNmENT BOND 2.7% 31/10/2048180 000
0.06593 600560 515EURSPAIN GOVERNmENT BOND 2.75% 31/10/2024530 000
0.08856 832858 114EURSPAIN GOVERNmENT BOND 2.9% 31/10/2046800 000
0.02182 582176 023EURSPAIN GOVERNmENT BOND 3.45% 30/07/2066160 000
0.08842 134835 066EURSPAIN GOVERNmENT BOND 3.8% 30/04/2024720 000
0.05529 225475 645EURSPAIN GOVERNmENT BOND 4% 30/04/2020500 000
0.06604 642539 908EURSPAIN GOVERNmENT BOND 4.2% 31/01/2037460 000
0.06654 438678 443EURSPAIN GOVERNmENT BOND 4.3% 31/10/2019630 000
0.08821 383766 843EURSPAIN GOVERNmENT BOND 4.4% 31/10/2023690 000
0.05540 157527 350EURSPAIN GOVERNmENT BOND 4.6% 30/07/2019525 000
0.07709 815666 987EURSPAIN GOVERNmENT BOND 4.65% 30/07/2025570 000
0.101 087 1171 044 012EURSPAIN GOVERNmENT BOND 4.7% 30/07/2041770 000
0.07729 630669 790EURSPAIN GOVERNmENT BOND 4.8% 31/01/2024600 000
0.04399 044364 677EURSPAIN GOVERNmENT BOND 4.85% 31/10/2020365 000
0.05562 474448 977EURSPAIN GOVERNmENT BOND 4.9% 30/07/2040390 000
0.05536 416516 654EURSPAIN GOVERNmENT BOND 5.15% 31/10/2028400 000
0.04468 066462 625EURSPAIN GOVERNmENT BOND 5.15% 31/10/2044310 000
0.05557 221516 042EURSPAIN GOVERNmENT BOND 5.4% 31/01/2023460 000
0.07725 740641 589EURSPAIN GOVERNmENT BOND 5.5% 30/04/2021641 000
0.111 130 716996 847EURSPAIN GOVERNmENT BOND 5.75% 30/07/2032765 000
0.04431 149369 667EURSPAIN GOVERNmENT BOND 5.85% 31/01/2022365 000
0.07717 101715 752EURSPAIN GOVERNmENT BOND 5.9% 30/07/2026530 000
0.111 188 6411 131 989EURSPAIN GOVERNmENT BOND 6% 31/01/2029833 000
0.363 746 2833 694 403EURSPAIN GOVERNmENT INFLATION LINKED BOND FRN 30/11/20243 181 000
0.151 621 7691 621 251EURSPAIN GOVERNmENT INFLATION LINKED BOND FRN 30/11/20191 536 000
0.414 371 6984 338 489EURSPAIN GOVERNmENT INFLATION LINKED BOND FRN 30/11/20274 030 000
0.212 239 8312 238 482EURSPAIN GOVERNmENT INFLATION LINKED BOND FRN 30/11/20302 027 000
0.333 497 8893 536 028GBPUNITED KINGDOm GILT 4.75% 07/03/20203 000 000
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.01147 277130 451USDUNITED STATES TREASURY NOTE/BOND 0.875% 31/07/2019170 000
0.111 151 3211 110 107USDUNITED STATES TREASURY NOTE/BOND 1% 15/03/20191 320 000
0.07698 106669 729USDUNITED STATES TREASURY NOTE/BOND 1% 30/11/2019810 000
0.131 361 5591 314 574USDUNITED STATES TREASURY NOTE/BOND 1.125% 28/02/20191 560 000
0.141 435 9831 421 903USDUNITED STATES TREASURY NOTE/BOND 1.125% 28/02/20211 690 000
0.121 244 7311 215 370USDUNITED STATES TREASURY NOTE/BOND 1.125% 30/06/20211 470 000
0.03269 978249 302USDUNITED STATES TREASURY NOTE/BOND 1.125% 30/09/2021320 000
0.101 014 212960 290USDUNITED STATES TREASURY NOTE/BOND 1.125% 31/03/20201 180 000
0.09946 759924 775USDUNITED STATES TREASURY NOTE/BOND 1.125% 31/07/20211 120 000
0.03270 196249 671USDUNITED STATES TREASURY NOTE/BOND 1.125% 31/08/2021320 000
0.04387 791401 239USDUNITED STATES TREASURY NOTE/BOND 1.125% 31/12/2019450 000
0.04465 090483 087USDUNITED STATES TREASURY NOTE/BOND 1.25% 29/02/2020540 000
0.02235 221207 068USDUNITED STATES TREASURY NOTE/BOND 1.25% 30/04/2019270 000
0.04465 515483 219USDUNITED STATES TREASURY NOTE/BOND 1.25% 31/01/2020540 000
0.141 430 9311 398 708USDUNITED STATES TREASURY NOTE/BOND 1.25% 31/03/20211 680 000
0.04372 244391 917USDUNITED STATES TREASURY NOTE/BOND 1.25% 31/07/2023450 000
0.101 065 534984 496USDUNITED STATES TREASURY NOTE/BOND 1.25% 31/10/20211 260 000
0.141 433 4571 403 760USDUNITED STATES TREASURY NOTE/BOND 1.375% 30/04/20211 680 000
0.02174 389160 863USDUNITED STATES TREASURY NOTE/BOND 1.375% 30/09/2023210 000
0.141 444 7611 427 435USDUNITED STATES TREASURY NOTE/BOND 1.375% 31/01/20211 690 000
0.101 086 0721 087 422USDUNITED STATES TREASURY NOTE/BOND 1.375% 31/03/20201 260 000
0.07767 185735 853USDUNITED STATES TREASURY NOTE/BOND 1.375% 31/05/2021900 000
0.01137 329143 254USDUNITED STATES TREASURY NOTE/BOND 1.375% 31/08/2020160 000
0.07690 471695 947USDUNITED STATES TREASURY NOTE/BOND 1.5% 15/04/2020800 000
0.141 500 9841 507 093USDUNITED STATES TREASURY NOTE/BOND 1.5% 15/08/20261 860 000
0.03349 350289 965USDUNITED STATES TREASURY NOTE/BOND 1.5% 28/02/2019400 000
0.06606 028632 377USDUNITED STATES TREASURY NOTE/BOND 1.5% 30/11/2019700 000
0.0017 48014 514USDUNITED STATES TREASURY NOTE/BOND 1.5% 31/01/201920 000
0.06594 930628 456USDUNITED STATES TREASURY NOTE/BOND 1.5% 31/01/2022700 000
0.02244 344218 003USDUNITED STATES TREASURY NOTE/BOND 1.5% 31/03/2019280 000
0.04377 872393 751USDUNITED STATES TREASURY NOTE/BOND 1.5% 31/03/2023450 000
0.05476 616497 079USDUNITED STATES TREASURY NOTE/BOND 1.5% 31/10/2019550 000
0.151 547 6691 529 342USDUNITED STATES TREASURY NOTE/BOND 1.625% 15/02/20261 890 000
0.111 111 0641 116 975USDUNITED STATES TREASURY NOTE/BOND 1.625% 15/05/20261 360 000
0.08818 966686 850USDUNITED STATES TREASURY NOTE/BOND 1.625% 15/08/2022965 000
0.07745 205635 692USDUNITED STATES TREASURY NOTE/BOND 1.625% 15/11/2022880 000
0.03349 159288 783USDUNITED STATES TREASURY NOTE/BOND 1.625% 31/03/2019400 000
0.121 264 3141 244 163USDUNITED STATES TREASURY NOTE/BOND 1.625% 31/08/20221 490 000
0.01109 13798 859USDUNITED STATES TREASURY NOTE/BOND 1.625% 31/10/2023130 000
0.07779 425816 415USDUNITED STATES TREASURY NOTE/BOND 1.625% 31/12/2019900 000
0.07768 784686 172USDUNITED STATES TREASURY NOTE/BOND 1.75% 15/05/2022900 000
0.02237 321237 875USDUNITED STATES TREASURY NOTE/BOND 1.75% 15/05/2023280 000
0.121 275 1071 245 747USDUNITED STATES TREASURY NOTE/BOND 1.75% 28/02/20221 490 000
0.03333 273308 054USDUNITED STATES TREASURY NOTE/BOND 1.75% 30/04/2022390 000
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.131 331 6001 274 429USDUNITED STATES TREASURY NOTE/BOND 1.75% 30/06/20221 560 000
0.04399 772419 268USDUNITED STATES TREASURY NOTE/BOND 1.75% 30/09/2019460 000
0.111 107 0901 090 398USDUNITED STATES TREASURY NOTE/BOND 1.75% 30/09/20221 300 000
0.07754 347698 768USDUNITED STATES TREASURY NOTE/BOND 1.75% 30/11/2021880 000
0.04382 239371 983USDUNITED STATES TREASURY NOTE/BOND 1.75% 31/01/2023450 000
0.131 419 6821 383 573USDUNITED STATES TREASURY NOTE/BOND 1.75% 31/03/20221 660 000
0.121 212 6801 178 770USDUNITED STATES TREASURY NOTE/BOND 1.75% 31/05/20221 420 000
0.131 354 6211 332 753USDUNITED STATES TREASURY NOTE/BOND 1.75% 31/10/20201 570 000
0.01120 742126 938USDUNITED STATES TREASURY NOTE/BOND 1.75% 31/12/2020140 000
0.111 142 3641 145 849USDUNITED STATES TREASURY NOTE/BOND 1.875% 28/02/20221 330 000
0.07712 167689 495USDUNITED STATES TREASURY NOTE/BOND 1.875% 30/04/2022830 000
0.05554 324585 428USDUNITED STATES TREASURY NOTE/BOND 1.875% 30/06/2020640 000
0.111 112 5101 095 611USDUNITED STATES TREASURY NOTE/BOND 1.875% 30/09/20221 300 000
0.07731 419709 341USDUNITED STATES TREASURY NOTE/BOND 1.875% 30/11/2021850 000
0.05498 332505 295USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/01/2022580 000
0.141 442 2981 387 758USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/03/20221 680 000
0.08831 761769 548USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/05/2022970 000
0.121 242 1651 211 056USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/07/20221 450 000
0.111 155 5751 194 365USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/08/20221 350 000
0.151 629 6221 496 539USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/08/20241 930 000
0.04393 374387 331USDUNITED STATES TREASURY NOTE/BOND 1.875% 31/10/2022460 000
0.07733 161679 583USDUNITED STATES TREASURY NOTE/BOND 2% 15/02/2022850 000
0.07771 921677 682USDUNITED STATES TREASURY NOTE/BOND 2% 15/02/2023900 000
0.171 793 9631 780 502USDUNITED STATES TREASURY NOTE/BOND 2% 15/02/20252 120 000
0.09910 806925 250USDUNITED STATES TREASURY NOTE/BOND 2% 15/08/20251 080 000
0.101 001 739949 694USDUNITED STATES TREASURY NOTE/BOND 2% 15/11/20211 160 000
0.151 562 4741 550 698USDUNITED STATES TREASURY NOTE/BOND 2% 15/11/20261 870 000
0.131 333 2621 306 622USDUNITED STATES TREASURY NOTE/BOND 2% 28/02/20211 540 000
0.02234 211249 864USDUNITED STATES TREASURY NOTE/BOND 2% 30/04/2024275 000
0.05546 265529 962USDUNITED STATES TREASURY NOTE/BOND 2% 30/09/2020630 000
0.04433 356357 167USDUNITED STATES TREASURY NOTE/BOND 2% 30/11/2020500 000
0.07738 613696 644USDUNITED STATES TREASURY NOTE/BOND 2% 30/11/2022860 000
0.131 349 6181 335 762USDUNITED STATES TREASURY NOTE/BOND 2% 31/05/20211 560 000
0.0042 55644 379USDUNITED STATES TREASURY NOTE/BOND 2% 31/05/202450 000
0.111 109 7711 103 947USDUNITED STATES TREASURY NOTE/BOND 2% 31/07/20221 290 000
0.05552 902587 705USDUNITED STATES TREASURY NOTE/BOND 2% 31/08/2021640 000
0.04431 784441 112USDUNITED STATES TREASURY NOTE/BOND 2% 31/10/2021500 000
0.04438 189431 530USDUNITED STATES TREASURY NOTE/BOND 2% 31/10/2022510 000
0.05543 703504 197USDUNITED STATES TREASURY NOTE/BOND 2% 31/12/2021630 000
0.171 796 1721 802 737USDUNITED STATES TREASURY NOTE/BOND 2.125% 15/05/20252 110 000
0.02208 044175 157USDUNITED STATES TREASURY NOTE/BOND 2.125% 15/08/2021240 000
0.131 344 7801 331 670USDUNITED STATES TREASURY NOTE/BOND 2.125% 30/06/20211 550 000
0.111 132 3481 144 126USDUNITED STATES TREASURY NOTE/BOND 2.125% 30/06/20221 310 000
0.0017 33118 475USDUNITED STATES TREASURY NOTE/BOND 2.125% 30/09/202120 000
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.131 367 7121 351 030USDUNITED STATES TREASURY NOTE/BOND 2.125% 30/09/20241 600 000
0.06631 859573 211USDUNITED STATES TREASURY NOTE/BOND 2.125% 30/11/2024740 000
0.131 319 5831 306 953USDUNITED STATES TREASURY NOTE/BOND 2.125% 31/01/20211 520 000
0.08855 708845 187USDUNITED STATES TREASURY NOTE/BOND 2.125% 31/07/20241 000 000
0.07736 298731 309USDUNITED STATES TREASURY NOTE/BOND 2.125% 31/12/2021850 000
0.07689 979660 596USDUNITED STATES TREASURY NOTE/BOND 2.125% 31/12/2022800 000
0.131 351 1231 305 720USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/02/20271 590 000
0.121 227 9941 186 520USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/08/20271 450 000
0.06632 119623 251USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/08/2046845 000
0.111 160 6501 160 404USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/11/20241 350 000
0.171 796 5571 801 529USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/11/20252 100 000
0.131 344 1681 274 165USDUNITED STATES TREASURY NOTE/BOND 2.25% 15/11/20271 590 000
0.03345 318339 269USDUNITED STATES TREASURY NOTE/BOND 2.25% 31/01/2024400 000
0.02252 298269 672USDUNITED STATES TREASURY NOTE/BOND 2.25% 31/07/2021290 000
0.06678 979616 693USDUNITED STATES TREASURY NOTE/BOND 2.25% 31/12/2024790 000
0.08856 870840 865USDUNITED STATES TREASURY NOTE/BOND 2.375% 15/05/20271 000 000
0.111 135 4821 146 785USDUNITED STATES TREASURY NOTE/BOND 2.375% 15/08/20241 310 000
0.121 300 5141 288 425USDUNITED STATES TREASURY NOTE/BOND 2.375% 31/12/20201 490 000
0.09935 786940 181USDUNITED STATES TREASURY NOTE/BOND 2.5% 15/02/20451 180 000
0.03355 576385 560USDUNITED STATES TREASURY NOTE/BOND 2.5% 15/02/2046450 000
0.07698 563581 307USDUNITED STATES TREASURY NOTE/BOND 2.5% 15/05/2024800 000
0.07726 326723 766USDUNITED STATES TREASURY NOTE/BOND 2.5% 15/05/2046920 000
0.0043 72538 825USDUNITED STATES TREASURY NOTE/BOND 2.5% 15/08/202350 000
0.02200 413192 464USDUNITED STATES TREASURY NOTE/BOND 2.5% 31/01/2025230 000
0.03350 553387 702USDUNITED STATES TREASURY NOTE/BOND 2.625% 15/11/2020400 000
0.02219 326210 638USDUNITED STATES TREASURY NOTE/BOND 2.625% 31/03/2025250 000
0.06627 738588 232USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/02/2024710 000
0.06589 305537 779USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/02/2028670 000
0.06636 782618 642USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/08/2042760 000
0.06679 881661 120USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/08/2047820 000
0.02238 754238 907USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/11/2023270 000
0.07744 976742 659USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/11/2042890 000
0.04472 211438 671USDUNITED STATES TREASURY NOTE/BOND 2.75% 15/11/2047570 000
0.02194 390186 856USDUNITED STATES TREASURY NOTE/BOND 2.75% 28/02/2025220 000
0.04442 274435 502USDUNITED STATES TREASURY NOTE/BOND 2.75% 31/08/2023500 000
0.05494 620482 455USDUNITED STATES TREASURY NOTE/BOND 2.75% 31/08/2025560 000
0.04444 222421 880USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/05/2028500 000
0.06589 732546 786USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/05/2043690 000
0.101 066 2971 031 036USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/08/20281 200 000
0.05511 416497 669USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/08/2045600 000
0.03314 918326 065USDUNITED STATES TREASURY NOTE/BOND 2.875% 15/11/2046370 000
0.232 456 0672 359 693USDUNITED STATES TREASURY NOTE/BOND 2.875% 30/04/20252 760 000
0.08884 275846 680USDUNITED STATES TREASURY NOTE/BOND 2.875% 31/05/20231 000 000
0.05516 130496 192USDUNITED STATES TREASURY NOTE/BOND 2.875% 31/05/2025580 000
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.04462 617440 185USDUNITED STATES TREASURY NOTE/BOND 3% 15/02/2047530 000
0.05478 947442 160USDUNITED STATES TREASURY NOTE/BOND 3% 15/02/2048550 000
0.06595 777565 304USDUNITED STATES TREASURY NOTE/BOND 3% 15/05/2042680 000
0.05541 514531 010USDUNITED STATES TREASURY NOTE/BOND 3% 15/05/2045620 000
0.07697 415685 208USDUNITED STATES TREASURY NOTE/BOND 3% 15/05/2047800 000
0.07775 509731 280USDUNITED STATES TREASURY NOTE/BOND 3% 15/08/2048890 000
0.111 188 3941 184 950USDUNITED STATES TREASURY NOTE/BOND 3% 15/11/20441 360 000
0.05541 429530 956USDUNITED STATES TREASURY NOTE/BOND 3% 15/11/2045620 000
0.03358 439306 261USDUNITED STATES TREASURY NOTE/BOND 3.125% 15/02/2042400 000
0.04446 477400 290USDUNITED STATES TREASURY NOTE/BOND 3.125% 15/02/2043500 000
0.131 367 3621 366 873USDUNITED STATES TREASURY NOTE/BOND 3.125% 15/05/20211 540 000
0.06588 719572 031USDUNITED STATES TREASURY NOTE/BOND 3.125% 15/05/2048660 000
0.131 348 9811 346 721USDUNITED STATES TREASURY NOTE/BOND 3.125% 15/08/20441 510 000
0.03268 871224 261USDUNITED STATES TREASURY NOTE/BOND 3.125% 15/11/2041300 000
0.09941 229941 008USDUNITED STATES TREASURY NOTE/BOND 3.375% 15/05/20441 010 000
0.08791 973698 697USDUNITED STATES TREASURY NOTE/BOND 3.375% 15/11/2019900 000
0.03280 885271 987USDUNITED STATES TREASURY NOTE/BOND 3.375% 15/11/2048300 000
0.02172 369178 852USDUNITED STATES TREASURY NOTE/BOND 3.5% 15/02/2039180 000
0.07760 330650 750USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/02/2020860 000
0.151 566 2591 590 790USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/02/20211 750 000
0.06591 560627 619USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/02/2044610 000
0.04440 122396 010USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/08/2019500 000
0.05484 475487 734USDUNITED STATES TREASURY NOTE/BOND 3.625% 15/08/2043500 000
0.02246 851210 639USDUNITED STATES TREASURY NOTE/BOND 3.75% 15/08/2041250 000
0.06583 294586 115USDUNITED STATES TREASURY NOTE/BOND 3.75% 15/11/2043590 000
0.04382 017244 187USDUNITED STATES TREASURY NOTE/BOND 3.875% 15/08/2040380 000
0.01147 862124 568USDUNITED STATES TREASURY NOTE/BOND 4.25% 15/05/2039140 000
0.03264 483229 177USDUNITED STATES TREASURY NOTE/BOND 4.25% 15/11/2040250 000
0.07709 512676 000USDUNITED STATES TREASURY NOTE/BOND 4.375% 15/05/2040660 000
0.03269 335233 878USDUNITED STATES TREASURY NOTE/BOND 4.375% 15/05/2041250 000
0.02218 175246 434USDUNITED STATES TREASURY NOTE/BOND 4.5% 15/08/2039200 000
0.02221 865212 908USDUNITED STATES TREASURY NOTE/BOND 4.625% 15/02/2040200 000
0.06678 553682 693USDUNITED STATES TREASURY NOTE/BOND 4.75% 15/02/2041600 000
0.08852 688842 642USDUNITED STATES TREASURY NOTE/BOND 5.25% 15/11/2028800 000
0.03277 860257 878USDUNITED STATES TREASURY NOTE/BOND 5.5% 15/08/2028257 000
0.03320 086368 058USDUNITED STATES TREASURY NOTE/BOND 6% 15/02/2026300 000
0.02222 931257 503USDUNITED STATES TREASURY NOTE/BOND 6.5% 15/11/2026200 000
0.06621 029635 784USDUNITED STATES TREASURY NOTE/BOND 6.625% 15/02/2027550 000
0.02224 899260 454USDUNITED STATES TREASURY NOTE/BOND 6.75% 15/08/2026200 000
0.05495 047507 251USDUNITED STATES TREASURY NOTE/BOND 7.125% 15/02/2023480 000
0.03305 304291 416USDUNITED STATES TREASURY NOTE/BOND 7.25% 15/08/2022300 000
0.111 123 1991 095 885USDUNITED STATES TREASURY NOTE/BOND 7.625% 15/02/20251 000 000
0.04407 907487 053USDUNITED STATES TREASURY NOTE/BOND 7.875% 15/02/2021420 000
0.04394 770472 998USDUNITED STATES TREASURY NOTE/BOND 8.125% 15/05/2021400 000
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Supranationals, Governments and Local Public Authorities, Debt Instruments (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.03268 742327 440USDUNITED STATES TREASURY NOTE/BOND 8.75% 15/08/2020280 000
0.02255 195252 722USDUS TREASURY NOTES 2% 30/06/2024300 000
0.06610 091594 883USDUSA 3.0 3 GROIP INC 3% 30/09/2025680 000

45.51479 825 429475 190 011Total Supranationals, Governments and Local Public Authorities, Debt Instruments

491 392 797 495 901 677 47.04
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Investment Funds

Open-ended Investment Funds

4.2444 718 25647 000 000EURAmUNDI FUNDS II - GLOBAL INFLATION-LINKED SHORT-TERm - I ND47 445.419
3.4035 884 50837 100 000EURBLACKROCK GLOBAL FUNDS - FIXED INCOmE GLOBAL OPPORTUNITIES

FUND - D2
3 521 541.53

3.3635 378 12537 200 000EURBNY mELLON ABSOLUTE RETURN BOND FUND340 825.785
4.0142 293 79443 354 461EURDB X-TRACKERS II - IBOXX GLOBAL INFLATION-LINKED TOTAL RERTURN

INDEX HEDGED ETF - C
189 820

3.3735 572 95935 800 000EURDNCA INVEST - ALPHA BONDS352 731.3691
3.3835 603 40937 200 000EUREURIZON OPPORTUNITA - OBBLIGAZIONI FLESSIBILE366 591.941
3.7739 703 15341 200 000EURFRANKLIN TEmPLETON INVESTmENT FUNDS - TEmPLETON GLOBAL

TOTAL RETURN FUND - IC
2 077 611.349

0.171 779 7001 773 687EURISHARES JP mORGAN USD Em BOND EUR HEDGED UCITS ETF - HD20 000
1.7318 234 12019 915 863EURISHARES USD TREASURY BOND 1-3YR UCITS ETF159 000
2.6227 654 39627 878 128EURLYXOR EUROmTS 1-3Y INVESTmENT GRADE DR UCITS ETF220 970

11.45120 704 519121 000 000EURmERCER ABSOLUTE RETURN FIXED INCOmE FUND1 198 059.7426
3.4436 253 67136 900 000EURPICTET - ABSOLUTE RETURN FIXED INCOmE342 565.16115
3.8640 665 21541 100 000EURPImCO FUNDS GLOBAL INVESTORS SERIES PLC - UNCONSTRAINED

BOND - IH
3 253 217.209

48.80514 445 825527 422 139Total Open-ended Investment Funds

527 422 139 514 445 825 48.80Total Investment Funds

1 018 814 936 1 010 347 502 95.84Total Investments
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48.80Investment Fund 28.28Luxembourg
45.51Governments 20.86Ireland

0.94Banks 12.30United States of America
0.47Financial Services 10.91Italy
0.12Oil & Gas Producers 9.05France

95.84 4.38Germany
3.40Spain
1.15Greece
0.96Belgium
0.81Netherlands
0.79Norway
0.60Austria
0.37Portugal
0.33United Kingdom
0.30Australia
0.25Finland
0.22Colombia
0.22South Africa
0.17Qatar
0.16Tunisia
0.12mexico
0.11Slovakia
0.05Slovenia
0.04Latvia
0.01Lithuania

95.84
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.11272 826206 591USD21ST CENTURY FOX AmERICA INC 6.4% 15/12/2035250 000
0.04105 89599 719EUR2I RETE GAS SPA 3% 16/07/2024100 000
0.05131 135139 359GBP3I GROUP PLC 6.875% 09/03/2023100 000
0.08200 884203 476EUR3m CO 0.375% 15/02/2022200 000
0.04103 908105 722EUR3m CO 1.5% 09/11/2026100 000
0.0385 59987 225USD3m CO 3.875% 15/06/2044100 000
0.05128 895135 646USDABB FINANCE USA INC 2.875% 08/05/2022150 000
0.08201 848201 393EURABBEY NATIONAL TREASURY SERVICES PLC/LONDON 1.125% 14/01/2022200 000
0.0499 84999 912EURABBOTT IRELAND FINANCING DAC 0.875% 27/09/2023100 000
0.10250 715269 153USDABBOTT LABORATORIES 2.95% 15/03/2025300 000
0.05136 402144 674USDABBOTT LABORATORIES 4.75% 30/11/2036150 000
0.04100 77699 776EURABBVIE INC 1.375% 17/05/2024100 000
0.04101 772101 077EURABBVIE INC 2.125% 17/11/2028100 000
0.07170 308137 504USDABBVIE INC 2.9% 06/11/2022200 000
0.05117 647132 375USDABBVIE INC 4.3% 14/05/2036150 000
0.0380 73292 202USDABBVIE INC 4.5% 14/05/2035100 000
0.0389 35597 339EURABERTIS INFRAESTRUCTURAS SA 1% 27/02/2027100 000
0.04110 300114 659EURABERTIS INFRAESTRUCTURAS SA 3.75% 20/06/2023100 000
0.08201 934204 326EURABN AmRO BANK NV 0.625% 31/05/2022200 000
0.08202 180205 460EURABN AmRO BANK NV 1% 16/04/2025200 000
0.04104 264100 966EURABN AmRO BANK NV 2.875% 18/01/2028100 000
0.07171 482165 675USDABN AmRO BANK NV FRN 27/03/2028200 000
0.08205 508201 322EURABN AmRO BANK NV FRN 30/06/2025200 000
0.0499 67399 184EURACCOR SA 1.25% 25/01/2024100 000
0.04105 46099 762EURACCOR SA 2.375% 17/09/2023100 000
0.04105 160101 591EURACHmEA BANK NV 2.75% 18/02/2021100 000
0.04107 546116 237EURACHmEA BV FRN 04/04/2043100 000
0.0492 46099 435EURACS SERVICIOS COmUNICACIONES Y ENERGIA SL 1.875% 20/04/2026100 000
0.07174 206181 879USDACTAVIS FUNDING SCS 3% 12/03/2020200 000
0.0264 01566 819USDACTAVIS FUNDING SCS 3.8% 15/03/202575 000
0.05122 504132 731USDACTIVISION BLIZZARD INC 3.4% 15/06/2027150 000
0.06155 607149 909EURADECCO INTERNATIONAL FINANCIAL SERVICES BV 1.5% 22/11/2022150 000
0.0493 71799 651EURADO PROPERTIES SA 1.5% 26/07/2024100 000
0.06166 791154 011GBPAEGON NV 6.625% 16/12/2039100 000
0.0239 93443 532USDAEP TRANSmISSION CO LLC 3.75% 01/12/204750 000
0.07171 612187 728USDAERCAP IRELAND CAPITAL DAC / AERCAP GLOBAL AVIATION TRUST 3.95%

01/02/2022
200 000

0.06153 540132 003USDAETNA INC 6.625% 15/06/2036150 000
0.0378 86283 726GBPAFFINITY SUTTON CAPITAL mARKETS PLC 5.981% 17/09/203850 000
0.0128 81423 819USDAFLAC INC 6.45% 15/08/204027 000
0.05128 903103 315USDAGILENT TECHNOLOGIES INC 3.2% 01/10/2022150 000
0.10262 409220 222USDAIR LEASE CORP 3.375% 15/01/2019300 000
0.15422 476397 264EURAIR LIQUIDE FINANCE SA 2.125% 15/10/2021400 000
0.06152 280153 878EURAIR PRODUCTS & CHEmICALS INC 1% 12/02/2025150 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.06148 867120 265USDAIRBUS FINANCE BV - 144A - 2.7% 17/04/2023175 000
0.0497 74598 464EURAIRBUS FINANCE BV 1.375% 13/05/2031100 000
0.0495 83199 477EURAKELIUS RESIDENTIAL PROPERTY AB - EmTN - 1.75% 07/02/2025100 000
0.07169 785167 323USDALABAmA POWER CO 2.45% 30/03/2022200 000
0.0498 00199 776EURALD SA 0.875% 18/07/2022100 000
0.04103 06499 101EURALFA LAVAL TREASURY INTERNATIONAL AB 1.375% 12/09/2022100 000
0.07173 480158 778USDALIBABA GROUP HOLDING LTD 3.125% 28/11/2021200 000
0.06161 921167 750USDALIBABA GROUP HOLDING LTD 3.4% 06/12/2027200 000
0.0121 11821 684USDALImENTATION COUCHE-TARD INC - 144A - 2.7% 26/07/202225 000
0.0379 64286 862USDALImENTATION COUCHE-TARD INC - 144A - 4.5% 26/07/2047100 000
0.0497 62599 355EURALLERGAN FUNDING SCS 1.25% 01/06/2024100 000
0.0382 76573 760USDALLERGAN FUNDING SCS 4.85% 15/06/2044100 000
0.08197 870209 438EURALLIANZ FINANCE II BV 1.375% 21/04/2031200 000
0.04110 087112 311EURALLIANZ FINANCE II BV 3.5% 14/02/2022100 000
0.13332 376298 965EURALLIANZ FINANCE II BV FRN 08/07/2041300 000
0.04101 059106 261EURALLIANZ SE FRN 06/07/2047100 000
0.0498 27399 993EURALLIANZ SE FRN 07/07/2045100 000
0.04109 740102 375EURALLIANZ SE FRN 31/12/2099100 000
0.0244 88838 531USDALLSTATE CORP FRN 15/05/205750 000
0.07177 065185 183USDALPHABET INC 3.375% 25/02/2024200 000
0.04105 443109 126EURALSTOm SA 4.5% 18/03/2020100 000
0.0385 89497 212USDALTRIA GROUP INC 4% 31/01/2024100 000
0.0381 33873 137USDALTRIA GROUP INC 5.375% 31/01/2044100 000
0.04103 11499 260EURAmADEUS CAPITAL mARKETS SAU 1.625% 17/11/2021100 000
0.0499 37599 898EURAmADEUS IT GROUP SA 0.875% 18/09/2023100 000
0.04106 137106 393USDAmAZON.COm INC 2.8% 22/08/2024125 000
0.06148 208148 965USDAmAZON.COm INC 3.875% 22/08/2037175 000
0.0497 15979 207USDAmAZON.COm INC 4.95% 05/12/2044100 000
0.05138 103135 361EURAmERICA mOVIL SAB DE CV 1.5% 10/03/2024136 000
0.06159 950153 101EURAmERICA mOVIL SAB DE CV 3% 12/07/2021150 000
0.08210 809198 443GBPAmERICA mOVIL SAB DE CV 5.75% 28/06/2030150 000
0.04102 80498 320USDAmERICA mOVIL SAB DE CV 6.125% 30/03/2040100 000
0.06162 661174 412USDAmERICAN AIRLINES 2016-3 CLASS AA PASS THROUGH TRUST 3%

15/04/2030
200 000

0.07171 587166 704USDAmERICAN EXPRESS CO 2.2% 30/10/2020200 000
0.05131 295125 308USDAmERICAN EXPRESS CO 3.375% 17/05/2021150 000
0.07169 652178 659USDAmERICAN EXPRESS CREDIT CORP 3.3% 03/05/2027200 000
0.08199 426200 098EURAmERICAN HONDA FINANCE CORP 0.55% 17/03/2023200 000
0.08201 748207 200EURAmERICAN INTERNATIONAL GROUP INC 1.5% 08/06/2023200 000
0.0495 00499 729EURAmERICAN INTERNATIONAL GROUP INC 1.875% 21/06/2027100 000
0.05125 814129 789USDAmERICAN INTERNATIONAL GROUP INC 3.9% 01/04/2026150 000
0.0376 94882 958USDAmERICAN INTERNATIONAL GROUP INC 4.5% 16/07/2044100 000
0.0498 05398 791EURAmERICAN TOWER CORP 1.375% 04/04/2025100 000
0.07184 259159 122USDAmERICAN TOWER CORP 5.9% 01/11/2021200 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.04112 831122 550USDAmERICAN WATER CAPITAL CORP 6.593% 15/10/2037100 000
0.0381 32778 007USDAmERISOURCEBERGEN CORP 3.45% 15/12/2027100 000
0.04102 12599 971EURAmGEN INC 1.25% 25/02/2022100 000
0.04103 60399 821EURAmGEN INC 2% 25/02/2026100 000
0.10267 107232 354USDAmGEN INC 4.1% 15/06/2021300 000
0.0240 85044 006USDAmGEN INC 4.4% 01/05/204550 000
0.05139 334130 428USDAmGEN INC 4.663% 15/06/2051168 000
0.0499 49699 498EURAmPHENOL TECHNOLOGIES HOLDING GmBH 2% 08/10/2028100 000
0.0371 80071 665USDANADARKO PETROLEUm CORP 4.85% 15/03/202180 000
0.0493 37583 905USDANADARKO PETROLEUm CORP 6.45% 15/09/2036100 000
0.07170 303184 583USDANALOG DEVICES INC 2.5% 05/12/2021200 000
0.07191 861190 100GBPANGLIAN WATER SERVICES FINANCING PLC 4.5% 05/10/2027150 000
0.08212 432221 332EURANGLO AmERICAN CAPITAL PLC 3.5% 28/03/2022200 000
0.0377 70182 520USDANHEUSER BUSCH INBEV WORLDWIDE INC 4.6% 15/04/2048100 000
0.05123 727138 167USDANHEUSER-BUSCH COS LLC / ANHEUSER-BUSCH INBEV WORLDWIDE INC

- 144A - 3.65% 01/02/2026
150 000

0.13365 273377 963USDANHEUSER-BUSCH INBEV FINANCE INC 2.65% 01/02/2021425 000
0.04106 02298 150USDANHEUSER-BUSCH INBEV FINANCE INC 4% 17/01/2043150 000
0.0493 63498 987EURANHEUSER-BUSCH INBEV NV 1.5% 18/04/2030100 000
0.07176 104174 946EURANHEUSER-BUSCH INBEV SA/NV 0.625% 17/03/2020175 000
0.04100 832101 108EURANHEUSER-BUSCH INBEV SA/NV 0.875% 17/03/2022100 000
0.10253 913261 497EURANHEUSER-BUSCH INBEV SA/NV 1.5% 17/03/2025250 000
0.09227 601229 347EURANHEUSER-BUSCH INBEV SA/NV 2% 17/03/2028225 000
0.06162 392167 591EURANHEUSER-BUSCH INBEV SA/NV 2.7% 31/03/2026150 000
0.04100 500108 122EURANHEUSER-BUSCH INBEV SA/NV 2.75% 17/03/2036100 000
0.0374 11387 213GBPANHEUSER-BUSCH INBEV SA/NV 2.85% 25/05/203775 000
0.0254 89950 674EURANHEUSER-BUSCH INBEV SA/NV 2.875% 25/09/202450 000
0.04102 13897 527USDANHEUSER-BUSCH INBEV WORLDWIDE INC 3.75% 15/07/2042150 000
0.0375 30783 728USDANHEUSER-BUSCH INBEV WORLDWIDE INC 4.75% 15/04/2058100 000
0.06163 282145 561USDANHEUSER-BUSCH INBEV WORLDWIDE INC 4.95% 15/01/2042200 000
0.06159 446170 528GBPANNINGTON FUNDING PLC 3.184% 12/07/2029150 000
0.07170 391168 018USDANTHEm INC 2.95% 01/12/2022200 000
0.0241 51040 126USDANTHEm INC 4.55% 01/03/204850 000
0.0388 13272 244USDANTHEm INC 5.1% 15/01/2044100 000
0.08198 846197 950EURANZ NEW ZEALAND INT’L LTD 0.4% 01/03/2022200 000
0.07179 969163 689USDAON CORP 5% 30/09/2020200 000
0.0241 87044 192USDAON PLC 4.6% 14/06/204450 000
0.05128 186130 593EURAP mOLLER - mAERSK A/S 1.75% 18/03/2021125 000
0.04112 399106 038USDAPACHE CORP 4.75% 15/04/2043150 000
0.0242 29444 568USDAPPALACHIAN POWER CO 4.4% 15/05/204450 000
0.12313 560306 834EURAPPLE INC 1.625% 10/11/2026300 000
0.0383 16987 227USDAPPLE INC 3% 20/06/2027100 000
0.05119 262123 721GBPAPPLE INC 3.05% 31/07/2029100 000
0.08213 773232 601USDAPPLE INC 3.35% 09/02/2027250 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.13351 326289 244USDAPPLE INC 3.45% 06/05/2024400 000
0.0240 27638 782USDAPPLE INC 3.75% 12/09/204750 000
0.0380 59483 956USDAPPLE INC 3.75% 13/11/2047100 000
0.06165 578120 719USDAPPLE INC 3.85% 04/05/2043200 000
0.0245 98248 103USDAPPLE INC 4.5% 23/02/203650 000
0.05117 040111 281USDAPPLIED mATERIALS INC 5.1% 01/10/2035125 000
0.05128 995127 962USDAPT PIPELINES LTD - 144A - 4.2% 23/03/2025150 000
0.04101 62599 669EURAPT PIPELINES LTD 1.375% 22/03/2022100 000
0.04109 074116 175EURAQUARIUS & INVESTmENTS PLC FOR ZURICH INSURANCE CO LTD FRN

02/10/2043
100 000

0.09228 516231 211USDARCELORmITTAL 6.125% 01/06/2025250 000
0.0245 23950 298USDARCH CAPITAL FINANCE LLC 5.031% 15/12/204650 000
0.06160 926181 490USDARCHER-DANIELS-mIDLAND CO 2.5% 11/08/2026200 000
0.04100 52899 633EURARGENTUm NETHERLANDS BV FOR GIVAUDAN SA 1.125% 17/09/2025100 000
0.0379 26986 745USDARIZONA PUBLIC SERVICE CO 3.75% 15/05/2046100 000
0.04102 21597 050EURARKEmA SA 1.5% 20/01/2025100 000
0.0496 67995 312EURAROUNDTOWN SA 1.5% 15/07/2024100 000
0.0389 15595 586EURAROUNDTOWN SA 1.625% 31/01/2028100 000
0.0263 62465 413USDARROW ELECTRONICS INC 4% 01/04/202575 000
0.0499 55799 998EURASAHI GROUP HOLDINGS LTD 0.321% 19/09/2021100 000
0.08201 324204 060EURASmL HOLDING NV 0.625% 07/07/2022200 000
0.04102 89399 375EURASR NEDERLAND NV FRN 31/12/2099100 000
0.09236 356252 535EURASSICURAZIONI GENERALI SPA 5.125% 16/09/2024200 000
0.04101 386104 900EURASSICURAZIONI GENERALI SPA FRN 08/06/2048100 000
0.05123 641133 600EURASSICURAZIONI GENERALI SPA FRN 10/07/2042100 000
0.06146 049153 030EURASTRAZENECA PLC 1.25% 12/05/2028150 000
0.08209 397210 001USDASTRAZENECA PLC 2.375% 12/06/2022250 000
0.0241 47442 450USDASTRAZENECA PLC 4.375% 16/11/204550 000
0.0496 383106 793EURATF NETHERLANDS BV FRN 31/12/2099100 000
0.07192 792201 724EURATLAS COPCO AB 0.625% 30/08/2026200 000
0.0262 32866 469USDATmOS ENERGY CORP 3% 15/06/202775 000
0.05131 580124 735EURATRIUm EUROPEAN REAL ESTATE LTD 3.625% 17/10/2022125 000
0.0388 02199 328EURAT&T INC 2.45% 15/03/2035100 000
0.0385 28792 552USDAT&T INC 3% 30/06/2022100 000
0.19521 345480 350EURAT&T INC 3.55% 17/12/2032500 000
0.09224 758242 340USDAT&T INC 4.1% 15/02/2028268 000
0.04113 31492 146USDAT&T INC 4.5% 09/03/2048151 000
0.0380 65981 727USDAT&T INC 5.15% 15/02/2050100 000
0.10256 681234 343GBPAT&T INC 5.2% 18/11/2033200 000
0.10257 759277 702USDAT&T INC 5.25% 01/03/2037300 000
0.16450 029455 620GBPAT&T INC 5.5% 15/03/2027350 000
0.0387 52495 477USDAT&T INC 5.65% 15/02/2047100 000
0.0497 36399 971EURAUCHAN HOLDING SADIR 0.625% 07/02/2022100 000
0.04102 139108 623EURAUCHAN HOLDING SADIR 2.375% 12/12/2022100 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.04106 663108 708EURAURIZON NETWORK PTY LTD 3.125% 01/06/2026100 000
0.04101 045101 361EURAUSNET SERVICES HOLDINGS PTY LTD 1.5% 26/02/2027100 000
0.0496 451100 184EURAUSTRALIA & NEW ZEALAND BANKING GROUP LTD 0.75% 29/09/2026100 000
0.13348 881354 992USDAUSTRALIA & NEW ZEALAND BANKING GROUP LTD/NEW YORK NY 2.25%

13/06/2019
400 000

0.04103 94198 987EURAUSTRALIA PACIFIC AIRPORTS mELBOURNE PTY LTD 1.75% 15/10/2024100 000
0.09237 004248 131EURAUTOROUTES DU SUD DE LA FRANCE SA 5.625% 04/07/2022200 000
0.08217 530260 415EURAUTOSTRADE PER L’ITALIA SPA 1.875% 04/11/2025250 000
0.05120 633153 326EURAUTOSTRADE PER L’ITALIA SPA 1.875% 26/09/2029150 000
0.06166 164177 793USDAUTOZONE INC 3.25% 15/04/2025200 000
0.0382 62288 888USDAVALONBAY COmmUNITIES INC 4.15% 01/07/2047100 000
0.0499 24397 958EURAVIVA PLC 1.875% 13/11/2027100 000
0.06150 824149 145EURAVIVA PLC FRN 03/07/2044150 000
0.0259 17565 906GBPAVIVA PLC FRN 14/11/203650 000
0.04115 675124 879GBPAVIVA PLC FRN 31/12/2099100 000
0.0138 52639 993USDAXA EQUITABLE HOLDINGS INC - 144A - 5% 20/04/204850 000
0.04108 11890 844USDAXA SA 8.6% 15/12/2030100 000
0.04100 042101 764EURAXA SA FRN 06/07/2047100 000
0.0495 281101 145EURAXA SA FRN 28/05/2049100 000
0.05121 512123 437GBPAXA SA FRN 31/12/2099100 000
0.04103 26869 400EURAXA SA FRN 31/12/2099100 000
0.07171 174180 222USDAZURE ORBIT III INTERNATIONAL FINANCE LTD 2.625% 21/03/2021200 000
0.04100 53199 542EURBABCOCK INTERNATIONAL GROUP PLC 1.75% 06/10/2022100 000
0.0376 34886 917USDBACARDI LTD - 144A - 2.75% 15/07/2026100 000
0.0498 36677 727USDBAE SYSTEmS PLC - 144A - 5.8% 11/10/2041100 000
0.06163 389166 476USDBAIDU INC 3.625% 06/07/2027200 000
0.0242 59838 343USDBAKER HUGHES A GE CO LLC 5.125% 15/09/204050 000
0.08196 812200 442EURBANCO BILBAO VIZCAYA ARGENTARIA SA 0.75% 11/09/2022200 000
0.04102 153101 076EURBANCO BILBAO VIZCAYA ARGENTARIA SA 3.5% 10/02/2027100 000
0.05130 084101 258USDBANCO DE CREDITO DEL PERU - REGS - 4.25% 01/04/2023150 000
0.04101 20799 938EURBANCO SANTANDER SA 1.375% 09/02/2022100 000
0.0491 20598 017EURBANCO SANTANDER SA 2.125% 08/02/2028100 000
0.06162 196182 518USDBANCO SANTANDER SA 4.25% 11/04/2027200 000
0.09220 001239 456GBPBANK OF AmERICA CORP 2.3% 25/07/2025200 000
0.08212 668214 200EURBANK OF AmERICA CORP 2.375% 19/06/2024200 000
0.22602 679505 451USDBANK OF AmERICA CORP 3.3% 11/01/2023700 000
0.07191 329156 966USDBANK OF AmERICA CORP 6.11% 29/01/2037200 000
0.15401 620399 924EURBANK OF AmERICA CORP FRN 07/02/2022400 000
0.10253 754278 472USDBANK OF AmERICA CORP FRN 20/01/2028300 000
0.0384 45492 278USDBANK OF AmERICA CORP FRN 20/01/2048100 000
0.08211 501211 559USDBANK OF AmERICA CORP FRN 21/07/2023250 000
0.0377 85281 449USDBANK OF AmERICA CORP FRN 23/01/2049100 000
0.06148 646150 657EURBANK OF AmERICA CORP FRN 25/04/2028150 000
0.05130 988125 329USDBANK OF AmERICA CORP FRN 17/05/2022150 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.04100 111107 283EURBANK OF IRELAND 3.25% 15/01/2019100 000
0.07174 808165 196USDBANK OF mONTREAL 3.1% 13/04/2021200 000
0.07168 013179 833USDBANK OF NEW YORK mELLON CORP 3% 24/02/2025200 000
0.10262 015247 625USDBANK OF NOVA SCOTIA 3.125% 20/04/2021300 000
0.04101 09699 548EURBANK OF TOKYO-mITSUBISHI UFJ LTD 0.875% 11/03/2022100 000
0.07172 728185 061USDBANQUE FEDERATIVE DU CREDIT mUTUEL SA - 144A - 2.75% 15/10/2020200 000
0.08196 090195 778EURBANQUE FEDERATIVE DU CREDIT mUTUEL SA 0.75% 17/07/2025200 000
0.04110 905112 911GBPBANQUE FEDERATIVE DU CREDIT mUTUEL SA 1.875% 13/12/2022100 000
0.08200 096197 648EURBANQUE FEDERATIVE DU CREDIT mUTUEL SA 2.375% 24/03/2026200 000
0.16436 964396 400EURBANQUE FEDERATIVE DU CREDIT mUTUEL SA 2.625% 18/03/2024400 000
0.04105 310109 156EURBANQUE FEDERATIVE DU CREDIT mUTUEL SA 3% 21/05/2024100 000
0.14384 295463 336GBPBARCLAYS BANK PLC 10% 21/05/2021300 000
0.07184 906198 800EURBARCLAYS PLC 1.375% 24/01/2026200 000
0.04101 59399 684EURBARCLAYS PLC 1.875% 23/03/2021100 000
0.10257 405263 565USDBARCLAYS PLC 3.25% 12/01/2021300 000
0.06162 124177 260USDBARCLAYS PLC 3.65% 16/03/2025200 000
0.06160 663173 437USDBARCLAYS PLC 5.25% 17/08/2045200 000
0.04101 29599 502USDBARRICK INTERNATIONAL BARBADOS CORP - 144A - 6.35% 15/10/2036100 000
0.0491 23592 118EURBASF SE 0.875% 06/10/2031100 000
0.0249 65249 474EURBASF SE 1.5% 22/05/203050 000
0.12311 466297 042EURBASF SE 1.875% 04/02/2021300 000
0.0371 96888 010USDBAT CAPITAL CORP 4.39% 15/08/2037100 000
0.07171 925180 824USDBAT INTERNATIONAL FINANCE PLC - 144A - 2.75% 15/06/2020200 000
0.0497 10398 782EURBAT INTERNATIONAL FINANCE PLC 0.875% 13/10/2023100 000
0.0373 65597 813EURBAT INTERNATIONAL FINANCE PLC 2% 13/03/2045100 000
0.11274 491282 908GBPBAT INTERNATIONAL FINANCE PLC 5.75% 05/07/2040200 000
0.0120 27720 153USDBAXALTA INC 3.6% 23/06/202223 000
0.0113 89313 068USDBAXALTA INC 5.25% 23/06/204515 000
0.0498 67199 864EURBAXTER INTERNATIONAL INC 1.3% 30/05/2025100 000
0.08199 006202 106EURBAYER AG FRN 01/07/2075200 000
0.06145 322151 737EURBAYER TF/TV  FRN 01/07/2074150 000
0.13334 569343 533USDBAYER US FINANCE II LLC - 144A - 4.375% 15/12/2028400 000
0.0137 77145 398USDBAYER US FINANCE II LLC - 144A - 4.4% 15/07/204450 000
0.07171 085159 660USDBAYER US FINANCE LLC - 144A - 3% 08/10/2021200 000
0.07173 358164 291USDBB&T CORP 2.625% 29/06/2020200 000
0.05132 567117 501USDBB&T CORP 3.95% 22/03/2022150 000
0.05138 066145 448USDBBVA BANCOmER SA/TEXAS - REGS - 6.75% 30/09/2022150 000
0.10253 158281 156USDBECTON DICKINSON AND CO 3.734% 15/12/2024300 000
0.0241 19840 537USDBECTON DICKINSON AND CO 4.669% 06/06/204750 000
0.0497 44299 410EURBELFIUS BANK SA 1% 26/10/2024100 000
0.05129 717139 923USDBERKSHIRE HATHAWAY ENERGY CO 3.5% 01/02/2025150 000
0.0388 92072 039USDBERKSHIRE HATHAWAY ENERGY CO 3.75% 15/11/2023100 000
0.04102 33579 478USDBERKSHIRE HATHAWAY ENERGY CO 5.95% 15/05/2037100 000
0.04100 76899 614EURBERKSHIRE HATHAWAY INC 0.75% 16/03/2023100 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0498 41898 725EURBERKSHIRE HATHAWAY INC 1.125% 16/03/2027100 000
0.0496 83396 800EURBERKSHIRE HATHAWAY INC 1.625% 16/03/2035100 000
0.0490 33268 883USDBERKSHIRE HATHAWAY INC 4.5% 11/02/2043100 000
0.04101 11199 402EURBERLIN HYP AG 1.5% 18/04/2028100 000
0.0499 77299 396EURBERTELSmANN SE & CO KGAA 1.25% 29/09/2025100 000
0.0495 937100 000EURBERTELSmANN SE & CO KGAA FRN 23/04/2075100 000
0.13335 081327 383GBPBG ENERGY CAPITAL PLC 5.125% 01/12/2025250 000
0.06151 577148 851EURBHP BILLITON FINANCE LTD 0.75% 28/10/2022150 000
0.05119 615124 962GBPBHP BILLITON FINANCE LTD 3.25% 25/09/2024100 000
0.09229 834205 500EURBHP BILLITON FINANCE LTD FRN 22/10/2079200 000
0.0383 39665 483USDBHP BILLITON FINANCE USA LTD 4.125% 24/02/2042100 000
0.07174 276180 681USDBIOGEN INC 4.05% 15/09/2025200 000
0.10264 346219 201USDBLACKROCK INC 3.375% 01/06/2022300 000
0.06152 934148 659EURBLACKSTONE HOLDINGS FINANCE CO LLC - REGS - 2% 19/05/2025150 000
0.0496 64999 443EURBLACKSTONE PROPERTY PARTNERS EUROPE HOLDINGS SARL 2.2%

24/07/2025
100 000

0.08199 642200 502EURBmW FINANCE NV 0.125% 12/01/2021200 000
0.0498 532100 325EURBmW FINANCE NV 0.75% 15/04/2024100 000
0.12305 400304 440EURBmW FINANCE NV 1% 15/02/2022300 000
0.0373 55674 894EURBmW FINANCE NV 1% 29/08/202575 000
0.0496 46297 376EURBmW FINANCE NV 1.125% 10/01/2028100 000
0.04113 115136 794GBPBmW FINANCE NV 2.375% 01/12/2021100 000
0.08209 568224 053USDBmW US CAPITAL LLC - 144A - 1.85% 15/09/2021250 000
0.0381 72789 121USDBmW US CAPITAL LLC - 144A - 2.25% 15/09/2023100 000
0.04100 41498 950EURBmW US CAPITAL LLC 0.625% 20/04/2022100 000
0.04111 847114 117GBPBmW US CAPITAL LLC 2% 20/11/2019100 000
0.08212 457231 859USDBNP PARIBAS SA - 144A - 3.8% 10/01/2024250 000
0.05126 344124 905EURBNP PARIBAS SA 0.75% 11/11/2022125 000
0.0497 49799 450EURBNP PARIBAS SA 1% 27/06/2024100 000
0.0498 00799 941EURBNP PARIBAS SA 1.25% 19/03/2025100 000
0.0496 99898 961EURBNP PARIBAS SA 1.5% 23/05/2028100 000
0.04104 656102 082EURBNP PARIBAS SA 1.625% 23/02/2026100 000
0.10261 000268 367EURBNP PARIBAS SA 2.25% 13/01/2021250 000
0.13357 987348 425EURBNP PARIBAS SA 2.75% 27/01/2026350 000
0.13330 918305 862EURBNP PARIBAS SA 2.875% 26/09/2023300 000
0.0385 74087 730USDBNP PARIBAS SA 3.25% 03/03/2023100 000
0.07169 161165 814USDBNP PARIBAS SA  - 144A - 4.625% 13/03/2027200 000
0.0389 89886 469USDBOARDWALK PIPELINES LP 5.95% 01/06/2026100 000
0.04105 49899 705EURBOOKING HOLDINGS INC 2.15% 25/11/2022100 000
0.05132 291123 829EURBOOKING HOLDINGS INC 2.375% 23/09/2024125 000
0.0388 71569 452USDBOSTON GAS CO - 144A - 4.487% 15/02/2042100 000
0.0379 16589 197USDBOSTON PROPERTIES LP 2.75% 01/10/2026100 000
0.0388 43572 380USDBOSTON SCIENTIFIC CORP 4.125% 01/10/2023100 000
0.09224 234211 824EURBOUYGUES SA 3.625% 16/01/2023200 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.06149 093149 468EURBP CAPITAL mARKETS PLC - EmTN - 1.077% 26/06/2025150 000
0.04100 555102 551EURBP CAPITAL mARKETS PLC 1.573% 16/02/2027100 000
0.08199 024201 810EURBP CAPITAL mARKETS PLC 1.594% 03/07/2028200 000
0.09221 618202 526EURBP CAPITAL mARKETS PLC 2.972% 27/02/2026200 000
0.12317 547342 648EURBP CAPITAL mARKETS PLC 4.154% 01/06/2020300 000
0.12307 062288 161USDBP CAPITAL mARKETS PLC 4.75% 10/03/2019350 000
0.07181 261187 457USDBPCE SA - 144A - 5.7% 22/10/2023200 000
0.08200 716198 758EURBPCE SA 1.125% 18/01/2023200 000
0.16448 396408 440EURBPCE SA 3% 19/07/2024400 000
0.04113 297117 535EURBPCE SA 4.625% 18/07/2023100 000
0.08206 250212 326EURBPCE SA FRN 08/07/2026200 000
0.07181 324155 589USDBRASKEm FINANCE LTD - REGS - 7% 07/05/2020200 000
0.0136 88437 534USDBRIGHTHOUSE FINANCIAL INC 3.70% 22/06/2027 50 000
0.0116 21521 713USDBRIGHTHOUSE FINANCIAL INC 4.7% 22/06/204725 000
0.04103 77099 774EURBRISA CONCESSAO RODOVIARIA SA 2% 22/03/2023100 000
0.04101 19298 980EURBRISTOL-mYERS SQUIBB CO 1% 15/05/2025100 000
0.0385 12788 698USDBRISTOL-mYERS SQUIBB CO 3.25% 27/02/2027100 000
0.04105 778109 645GBPBRITISH LAND CO PLC 2.375% 14/09/2029100 000
0.0495 15299 183EURBRITISH TELECOmmUNICATIONS PLC - EmTN - 1.5% 23/06/2027100 000
0.07192 684199 578EURBRITISH TELECOmmUNICATIONS PLC 1% 21/11/2024200 000
0.10250 138249 498EURBRITISH TELECOmmUNICATIONS PLC 1.125% 10/03/2023250 000
0.05135 013133 839GBPBRITISH TELECOmmUNICATIONS PLC 5.75% 07/12/2028100 000
0.0382 91391 279USDBRIXmOR OPERATING PARTNERSHIP LP 3.9% 15/03/2027100 000
0.06156 973185 002USDBROADCOm CORP / BROADCOm CAYmAN FINANCE LTD 3.875% 15/01/2027200 000
0.0386 41793 163USDBROOKFIELD FINANCE LLC 4% 01/04/2024100 000
0.0246 20748 077USDBROWN-FORmAN CORP 4.5% 15/07/204550 000
0.0376 91991 262USDBUCKEYE PARTNERS LP 3.95% 01/12/2026100 000
0.05116 157125 339GBPBUPA FINANCE PLC FRN 31/12/2099100 000
0.0133 41532 663USDBURLINGTON NORTHERN SANTA FE LLC  4.05% 15/06/204840 000
0.0385 83792 783USDBURLINGTON NORTHERN SANTA FE LLC 3.25% 15/06/2027100 000
0.06144 951110 917USDBURLINGTON NORTHERN SANTA FE LLC 5.15% 01/09/2043150 000
0.06143 527173 312GBPCADENT FINANCE PLC 2.75% 22/09/2046150 000
0.04104 174116 500EURCAISSE NATIONALE DE REASSURANCE mUTUELLE AGRICOLE GROUPAmA

FRN 31/12/2099
100 000

0.08195 322199 400EURCAIXABANK SA 0.75% 18/04/2023200 000
0.08196 146209 102EURCAIXABANK SA FRN 14/07/2028200 000
0.0255 98260 578USDCAmPBELL SOUP CO 4.8% 15/03/204875 000
0.0380 85779 210USDCANADIAN NATIONAL RAILWAY CO 3.65% 03/02/2048100 000
0.07173 297144 772USDCANADIAN NATURAL RESOURCES LTD 3.45% 15/11/2021200 000
0.0242 08545 200USDCANADIAN NATURAL RESOURCES LTD 4.95% 01/06/204750 000
0.06166 907156 257USDCANADIAN PACIFIC RAILWAY CO 2.9% 01/02/2025200 000
0.0497 672100 689EURCAPGEmINI SE 1.75% 18/04/2028100 000
0.07174 597144 733USDCAPITAL ONE FINANCIAL CORP 2.45% 24/04/2019200 000
0.06162 805182 976USDCAPITAL ONE FINANCIAL CORP 3.2% 05/02/2025200 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0380 00478 456USDCAPITAL ONE FINANCIAL CORP 3.75% 28/07/2026100 000
0.0136 96045 445USDCARDINAL HEALTH INC 4.368% 15/06/204750 000
0.05134 682115 487USDCARGILL INC - 144A - 4.307% 14/05/2021150 000
0.06162 417154 230EURCARLSBERG BREWERIES A/S 2.625% 15/11/2022150 000
0.0494 44599 662EURCARmILA SA 2.125% 07/03/2028100 000
0.05130 290124 626EURCARNIVAL CORP 1.875% 07/11/2022125 000
0.08205 766210 116EURCARREFOUR SA 1.75% 15/07/2022200 000
0.10254 051277 483USDCATERPILLAR FINANCIAL SERVICES CORP 1.931% 01/10/2021300 000
0.07169 687157 879USDCATERPILLAR FINANCIAL SERVICES CORP 2.55% 29/11/2022200 000
0.05134 618131 835USDCBRE SERVICES INC 4.875% 01/03/2026150 000
0.0377 84980 119USDCBS CORP 4.6% 15/01/2045100 000
0.0495 85599 810EURCELANESE US HOLDINGS LLC 1.25% 11/02/2025100 000
0.05120 861134 482USDCELGENE CORP 5% 15/08/2045150 000
0.06151 782155 951USDCENCOSUD SA - REGS - 4.375% 17/07/2027200 000
0.0385 133107 585USDCENOVUS ENERGY INC 6.75% 15/11/2039100 000
0.0383 47689 489USDCENTERPOINT ENERGY HOUSTON ELECTRIC LLC 3% 01/02/2027100 000
0.05123 096118 690GBPCENTRICA PLC 4.375% 13/03/2029100 000
0.0497 525103 475EURCENTRICA PLC FRN 10/04/2076100 000
0.0387 29380 742USDCH ROBINSON WORLDWIDE INC 4.2% 15/04/2028100 000
0.0384 10891 743USDCHARLES SCHWAB CORP 3.2% 02/03/2027100 000
0.05130 503135 802USDCHARTER COmmUNICATIONS OPERATING LLC / CHARTER

COmmUNICATIONS OPERATING CAPITAL 4.908% 23/07/2025
150 000

0.0380 39281 554USDCHARTER COmmUNICATIONS OPERATING LLC / CHARTER
COmmUNICATIONS OPERATING CAPITAL 5.375% 01/04/2038

100 000

0.0239 25846 527USDCHARTER COmmUNICATIONS OPERATING LLC / CHARTER
COmmUNICATIONS OPERATING CAPITAL 5.375% 01/05/2047

50 000

0.0244 41345 267USDCHARTER COmmUNICATIONS OPERATING LLC / CHARTER
COmmUNICATIONS OPERATING CAPITAL 6.484% 23/10/2045

50 000

0.07173 034160 573USDCHEVRON CORP 2.419% 17/11/2020200 000
0.05126 184135 718USDCHEVRON CORP 2.954% 16/05/2026150 000
0.07180 386147 309USDCHINA mERCHANTS FINANCE CO LTD 5% 04/05/2022200 000
0.0252 60657 421USDCHUBB CORP 6% 11/05/203750 000
0.0243 09845 224USDCHUBB INA HOLDINGS INC 2.3% 03/11/202050 000
0.0498 220101 822EURCHUBB INA HOLDINGS INC 2.5% 15/03/2038100 000
0.0242 73645 110USDCHUBB INA HOLDINGS INC 3.35% 03/05/202650 000
0.0498 07898 946EURCIE DE SAINT-GOBAIN 1% 17/03/2025100 000
0.13329 943298 085EURCIE DE SAINT-GOBAIN 3.625% 28/03/2022300 000
0.07192 378195 952EURCIE FINANCIERE ET INDUSTRIELLE DES AUTOROUTES SA 0.375%

07/02/2025
200 000

0.08196 728201 646EURCIE FINANCIERE ET INDUSTRIELLE DES AUTOROUTES SA 1.125%
13/10/2027

200 000

0.0499 00099 099EURCIE GENERALE DES ETABLISSEmENTS mICHELIN SCA 0.875% 03/09/2025100 000
0.07176 829149 730USDCIGNA CORP 4% 15/02/2022200 000
0.0385 03394 068USDCINTAS CORP NO 2 3.7% 01/04/2027100 000
0.0388 94195 728GBPCIRCLE ANGLIA SOCIAL HOUSING PLC 7.25% 12/11/203850 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.10260 669275 953USDCISCO SYSTEmS INC 2.45% 15/06/2020300 000
0.04103 14876 626USDCISCO SYSTEmS INC 5.5% 15/01/2040100 000
0.10259 795245 910USDCITIBANK NA 2.85% 12/02/2021300 000
0.12307 902309 924EURCITIGROUP INC 1.375% 27/10/2021300 000
0.0497 76099 500EURCITIGROUP INC 1.625% 21/03/2028100 000
0.06155 412149 865EURCITIGROUP INC 2.125% 10/09/2026150 000
0.07168 317166 439USDCITIGROUP INC 2.7% 27/10/2022200 000
0.05122 925136 206USDCITIGROUP INC 4.125% 25/07/2028150 000
0.08212 065193 190GBPCITIGROUP INC 4.5% 03/03/2031175 000
0.0243 29247 272USDCITIGROUP INC 5.3% 06/05/204450 000
0.0387 77192 063GBPCITIGROUP INC 7.375% 01/09/203950 000
0.07181 913154 651USDCITIGROUP INC 8.125% 15/07/2039150 000
0.08206 758214 573USDCITIGROUP INC FRN 24/07/2028250 000
0.10256 615276 360USDCITIZENS BANK NA/PROVIDENCE RI 2.55% 13/05/2021300 000
0.07169 138187 015USDCK HUTCHISON INTERNATIONAL 17 LTD - 144A - 3.5% 05/04/2027200 000
0.0498 12873 461USDCLEVELAND ELECTRIC ILLUmINATING CO 5.95% 15/12/2036100 000
0.04110 616114 665GBPCLOSE BROTHERS GROUP PLC 2.75% 26/04/2023100 000
0.07178 242182 445EURCLOVERIE PLC FOR SWISS REINSURANCE CO LTD FRN 01/09/2042150 000
0.07170 056178 609USDCmE GROUP INC 3% 15/03/2025200 000
0.0245 86149 132USDCmS ENERGY CORP 4.875% 01/03/204450 000
0.0381 38384 586USDCNA FINANCIAL CORP 3.45% 15/08/2027100 000
0.06150 902153 521EURCNH INDUSTRIAL FINANCE EUROPE SA - EmTN - 1.375% 23/05/2022150 000
0.04105 351110 255EURCNH INDUSTRIAL FINANCE EUROPE SA 2.875% 17/05/2023100 000
0.04104 43997 500EURCNP ASSURANCES FRN 10/06/2047100 000
0.04107 866107 625EURCNP ASSURANCES FRN 14/09/2040100 000
0.0499 37799 617EURCOCA-COLA CO 0.5% 08/03/2024100 000
0.04101 28599 776EURCOCA-COLA CO 0.75% 09/03/2023100 000
0.08195 858207 410EURCOCA-COLA CO 1.625% 09/03/2035200 000
0.0383 61889 012USDCOCA-COLA CO 2.9% 25/05/2027100 000
0.04100 33599 392EURCOCA-COLA EUROPEAN PARTNERS PLC 1.5% 08/11/2027100 000
0.04108 89297 769EURCOCA-COLA EUROPEAN PARTNERS PLC 2.625% 06/11/2023100 000
0.05132 013141 112USDCOCA-COLA FEmSA SAB DE CV 3.875% 26/11/2023150 000
0.0387 43787 969USDCOLUmBIA PIPELINE GROUP INC 4.5% 01/06/2025100 000
0.07173 921164 499USDCOmCAST CORP 3.125% 15/07/2022200 000
0.06163 931168 660USDCOmCAST CORP 3.15% 15/02/2028200 000
0.06167 135187 325USDCOmCAST CORP 3.3% 01/02/2027200 000
0.0371 81877 497USDCOmCAST CORP 3.4% 15/07/2046100 000
0.0244 12743 226USDCOmCAST CORP 3.45% 01/10/202150 000
0.0239 26837 943USDCOmCAST CORP 3.999% 01/11/204950 000
0.0239 56438 808USDCOmCAST CORP 4% 01/03/204850 000
0.0366 32664 867USDCOmCAST CORP 4.25% 15/10/203075 000
0.0388 23386 711USDCOmCAST CORP 4.6% 15/10/2038100 000
0.0366 50465 041USDCOmCAST CORP 4.95% 15/10/205875 000
0.08215 697183 966USDCOmCAST CORP 6.95% 15/08/2037200 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0498 449100 051EURCOmmERZBANK AG 1.5% 28/08/2028100 000
0.04106 143109 540EURCOmmERZBANK AG 4% 16/09/2020100 000
0.0251 72755 788EURCOmmERZBANK AG 4% 23/03/202650 000
0.0251 48350 197EURCOmmERZBANK AG 4% 30/03/202750 000
0.04113 467121 205EURCOmmERZBANK AG 7.75% 16/03/2021100 000
0.0381 51787 421USDCOmmONWEALTH BANK OF AUSTRALIA - 144A - 2.85% 18/05/2026100 000
0.07170 999183 231USDCOmmONWEALTH BANK OF AUSTRALIA - 144A - 4.5% 09/12/2025200 000
0.0498 28598 575EURCOmmONWEALTH BANK OF AUSTRALIA 1.125% 18/01/2028100 000
0.12315 399344 333EURCOmmONWEALTH BANK OF AUSTRALIA 4.375% 25/02/2020300 000
0.06166 241170 940USDCOmmONWEALTH EDISON CO 2.95% 15/08/2027200 000
0.07186 322143 675USDCOmmONWEALTH EDISON CO 3.8% 01/10/2042225 000
0.08197 644199 562EURCOmPASS GROUP INTERNATIONAL BV - EmTN - 0.625% 03/07/2024200 000
0.0384 63067 827USDCONAGRA BRANDS INC 3.2% 25/01/2023100 000
0.04101 43191 111USDCONOCOPHILLIPS 5.9% 15/05/2038100 000
0.0253 19553 880USDCONOCOPHILLIPS CO 5.95% 15/03/204650 000
0.0380 10697 641USDCONSOLIDATED EDISON CO OF NEW YORK INC 3.85% 15/06/2046100 000
0.0260 28065 850USDCONSOLIDATED EDISON CO OF NEW YORK INC 3.875% 15/06/204775 000
0.0382 61793 620USDCONSTELLATION BRANDS INC 3.7% 06/12/2026100 000
0.05123 772127 232USDCONTINENTAL RESOURCES INC/OK 4.375% 15/01/2028150 000
0.08205 076203 410EURCOOPERATIEVE RABOBANK UA 1.25% 23/03/2026200 000
0.10245 569239 447USDCOOPERATIEVE RABOBANK UA 3.75% 21/07/2026300 000
0.25668 004613 848EURCOOPERATIEVE RABOBANK UA 4% 11/01/2022600 000
0.08208 726223 900EURCOOPERATIEVE RABOBANK UA 4.125% 14/01/2020200 000
0.0389 49877 970USDCOOPERATIEVE RABOBANK UA 4.5% 11/01/2021100 000
0.06144 350116 805USDCOOPERATIEVE RABOBANK UA 5.25% 24/05/2041150 000
0.0382 18967 806GBPCOOPERATIEVE RABOBANK UA 5.375% 03/08/206050 000
0.15413 916396 941EURCOOPERATIEVE RABOBANK UA FRN 26/05/2026400 000
0.0136 56137 134USDCORNING INC 4.375% 15/11/205750 000
0.08213 579211 906USDCOSTCO WHOLESALE CORP 2.3% 18/05/2022250 000
0.04115 374139 019GBPCOVENTRY BUILDING SOCIETY 6% 16/10/2019100 000
0.0251 53449 868EURCOVESTRO AG 1.75% 25/09/202450 000
0.08218 025176 571USDCOVIDIEN INTERNATIONAL FINANCE SA 3.2% 15/06/2022250 000
0.0498 092101 987EURCOVIVIO 1.875% 20/05/2026100 000
0.0377 69684 474USDCOX COmmUNICATIONS INC - 144A - 4.6% 15/08/2047100 000
0.05134 211144 304GBPCPUK FINANCE LTD 7.239% 28/02/2024100 000
0.0386 83799 983EURCREDIT AGRICOLE ASSURANCES SA FRN 29/01/2048100 000
0.0499 005103 601EURCREDIT AGRICOLE ASSURANCES SA FRN 31/12/2099100 000
0.08203 206205 928EURCREDIT AGRICOLE SA 2.625% 17/03/2027200 000
0.08209 730230 878USDCREDIT AGRICOLE SA/LONDON - 144A - 4.125% 10/01/2027250 000
0.04100 103101 645EURCREDIT AGRICOLE SA/LONDON 1.375% 03/05/2027100 000
0.04100 53499 504EURCREDIT AGRICOLE SA/LONDON 1.875% 20/12/2026100 000
0.08215 428209 223EURCREDIT AGRICOLE SA/LONDON 2.375% 20/05/2024200 000
0.09221 816205 826EURCREDIT AGRICOLE SA/LONDON 3.125% 17/07/2023200 000
0.04100 63399 848EURCREDIT mUTUEL ARKEA SA 3.5% 09/02/2029100 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.04102 86199 625EURCREDIT SUISSE AG/LONDON 1.375% 31/01/2022100 000
0.0497 70999 356EURCREDIT SUISSE GROUP AG FRN 17/07/2025100 000
0.07170 865178 223GBPCREDIT SUISSE GROUP FUNDING GUERNSEY LTD 3% 27/05/2022150 000
0.08216 699217 869USDCREDIT SUISSE GROUP FUNDING GUERNSEY LTD 3.125% 10/12/2020250 000
0.08215 969216 234USDCREDIT SUISSE GROUP FUNDING GUERNSEY LTD 4.875% 15/05/2045250 000
0.06165 303170 532EURCRH FINANCE DAC 3.125% 03/04/2023150 000
0.05121 886137 679GBPCRH FINANCE UK PLC 4.125% 02/12/2029100 000
0.08200 786192 616EURCRITERIA CAIXA SAU 1.625% 21/04/2022200 000
0.0384 37392 668USDCROWN CASTLE INTERNATIONAL CORP 4% 01/03/2027100 000
0.05115 911128 392USDCSX CORP 3.95% 01/05/2050150 000
0.10253 502239 744USDCVS HEALTH CORP 2.125% 01/06/2021300 000
0.0386 62091 343USDCVS HEALTH CORP 2.8% 20/07/2020100 000
0.0386 60582 510USDCVS HEALTH CORP 3.70% 09/03/2023 3.7% 09/03/2023100 000
0.0386 56379 856USDCVS HEALTH CORP 4.1% 25/03/2025100 000
0.11272 611265 737USDCVS HEALTH CORP 4.78% 25/03/2038 4.78% 25/03/2038325 000
0.0242 57242 414USDCVS HEALTH CORP 5.05% 25/03/204850 000
0.05131 954113 836USDCVS HEALTH CORP 5.3% 05/12/2043150 000
0.04101 767112 802GBPCYBG PLC FRN 22/06/2025100 000
0.07174 411158 122USDDAI-ICHI LIFE INSURANCE CO LTD - 144A - FRN 31/12/2099200 000
0.11287 604299 560EURDAImLER AG 1.375% 11/05/2028300 000
0.0494 78499 913EURDAImLER AG 1.5% 03/07/2029100 000
0.19520 545493 504EURDAImLER AG 2% 25/06/2021500 000
0.06164 334164 307USDDAImLER FINANCE NORTH AmERICA LLC - 144A - 3.75% 22/02/2028200 000
0.10261 283261 178USDDAImLER FINANCE NORTH AmERICA LLC 3.7% 04/05/2023300 000
0.08197 296199 570EURDAImLER INTERNATIONAL FINANCE BV 0.875% 09/04/2024200 000
0.0496 880100 000EURDANONE SA 1.208% 03/11/2028100 000
0.13326 139299 790EURDANONE SA 2.6% 28/06/2023300 000
0.04106 622109 291EURDANONE SA 3.6% 23/11/2020100 000
0.0493 731100 000EURDANONE SA FRN 31/12/2099100 000
0.10254 709267 440USDDANSKE BANK A/S - 144A - 2.8% 10/03/2021300 000
0.0498 772100 261EURDBS GROUP HOLDINGS LTD FRN 11/04/2028100 000
0.04100 29799 873EURDE VOLKSBANK NV 0.75% 25/06/2023100 000
0.07171 003142 741USDDEERE & CO 2.6% 08/06/2022200 000
0.0242 17741 222USDDEERE & CO 3.9% 09/06/204250 000
0.07174 661176 378USDDELL INTERNATIONAL LLC / EmC CORP - 144A - 4.42% 15/06/2021200 000
0.0493 94791 579USDDELL INTERNATIONAL LLC / EmC CORP - 144A - 8.35% 15/07/2046100 000
0.0496 40799 540EURDELPHI AUTOmOTIVE PLC 1.5% 10/03/2025100 000
0.05123 915120 000EURDELTA LLOYD LEVENSVERZEKERING NV FRN 29/08/2042100 000
0.04102 98796 024EURDEmETER INVESTmENTS BV FOR SWISS LIFE AG FRN 31/12/2099100 000
0.11277 728296 206EURDEUTSCHE BANK AG 1.125% 17/03/2025300 000
0.0499 98399 357EURDEUTSCHE BANK AG 2.375% 11/01/2023100 000
0.05127 916142 007USDDEUTSCHE BANK AG 4.25% 14/10/2021150 000
0.07169 073162 725USDDEUTSCHE BANK AG/NEW YORK NY 3.15% 22/01/2021200 000
0.0380 88783 749USDDEUTSCHE BANK AG/NEW YORK NY 3.3% 16/11/2022100 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.04102 677105 650EURDEUTSCHE BOERSE AG FRN 05/02/2041100 000
0.04100 46699 789EURDEUTSCHE KREDITBANK AG 0.625% 08/06/2021100 000
0.08201 806202 038EURDEUTSCHE PFANDBRIEFBANK AG 1.5% 17/09/2019200 000
0.0125 12724 839EURDEUTSCHE POST AG 0.375% 01/04/202125 000
0.0375 50374 310EURDEUTSCHE POST AG 1.625% 05/12/202875 000
0.04111 742115 785EURDEUTSCHE POST AG 2.875% 11/12/2024100 000
0.08211 031176 692USDDEUTSCHE TELEKOm INTERNATIONAL FINANCE BV - 144A - 4.875%

06/03/2042
250 000

0.08200 726200 230EURDEUTSCHE TELEKOm INTERNATIONAL FINANCE BV 0.375% 30/10/2021200 000
0.0375 26374 815EURDEUTSCHE TELEKOm INTERNATIONAL FINANCE BV 0.625% 01/12/202275 000
0.08197 872203 412EURDEUTSCHE TELEKOm INTERNATIONAL FINANCE BV 1.5% 03/04/2028200 000
0.04100 840102 705EURDEUTSCHE TELEKOm INTERNATIONAL FINANCE BV 2% 01/12/2029100 000
0.15416 520427 250EURDEUTSCHE TELEKOm INTERNATIONAL FINANCE BV 2.125% 18/01/2021400 000
0.0494 957120 171GBPDEUTSCHE TELEKOm INTERNATIONAL FINANCE BV 7.375% 04/12/201981 000
0.0138 57648 326USDDEVON ENERGY CORP 5% 15/06/204550 000
0.0492 14892 642USDDEVON ENERGY CORP 5.85% 15/12/2025100 000
0.04103 93199 651EURDH EUROPE FINANCE SA 1.7% 04/01/2022100 000
0.04108 31999 878EURDH EUROPE FINANCE SA 2.5% 08/07/2025100 000
0.0384 63266 763USDDIAGEO CAPITAL PLC 2.625% 29/04/2023100 000
0.08196 524198 320EURDIAGEO FINANCE PLC 0.5% 19/06/2024200 000
0.04104 72999 302EURDIAGEO FINANCE PLC 1.75% 23/09/2024100 000
0.08216 192169 371USDDIGITAL REALTY TRUST LP 3.625% 01/10/2022250 000
0.05122 085128 552USDDISCOVER FINANCIAL SERVICES 4.1% 09/02/2027150 000
0.04105 082107 287EURDISCOVERY COmmUNICATIONS LLC 2.375% 07/03/2022100 000
0.05128 201137 934USDDISCOVERY COmmUNICATIONS LLC 3.8% 13/03/2024150 000
0.0376 99267 857USDDISCOVERY COmmUNICATIONS LLC 4.875% 01/04/2043100 000
0.08205 170199 558EURDNB BANK ASA 1.125% 01/03/2023200 000
0.04109 039113 547EURDNB BANK ASA 4.375% 24/02/2021100 000
0.0243 50941 907USDDOmINION ENERGY INC 4.7% 01/12/204450 000
0.0244 39344 292USDDOmINION ENERGY INC 4.9% 01/08/204150 000
0.0497 15599 015EURDOVER CORP 1.25% 09/11/2026100 000
0.0248 27553 288USDDOVER CORP 5.375% 01/03/204150 000
0.07169 659173 369USDDOW CHEmICAL CO 3% 15/11/2022200 000
0.0386 00272 757USDDOW CHEmICAL CO 5.25% 15/11/2041100 000
0.0389 35788 433USDDOWDUPONT INC 4.205% 15/11/2023100 000
0.0367 36166 325USDDOWDUPONT INC 4.493% 15/11/202575 000
0.0490 20988 433USDDOWDUPONT INC 5.319% 15/11/2038100 000
0.0499 24099 575EURDREAm GLOBAL FUNDING I SARL 1.375% 21/12/2021100 000
0.04103 474105 985EURDS SmITH PLC 2.25% 16/09/2022100 000
0.07175 522153 528USDDTE ELECTRIC CO 3.45% 01/10/2020200 000
0.0240 66945 061USDDTE ELECTRIC CO 3.7% 15/03/204550 000
0.0499 14697 411USDDUKE ENERGY CAROLINAS LLC 5.3% 15/02/2040100 000
0.08218 893175 222USDDUKE ENERGY CAROLINAS LLC 6.45% 15/10/2032200 000
0.0244 19847 028USDDUKE ENERGY CORP 4.8% 15/12/204550 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0138 17543 619USDDUKE ENERGY FLORIDA LLC 3.4% 01/10/204650 000
0.0241 16733 320USDDUKE ENERGY FLORIDA LLC 3.85% 15/11/204250 000
0.09222 582188 480USDDUKE ENERGY OHIO INC 3.8% 01/09/2023250 000
0.04103 23999 340EURDVB BANK SE 2.375% 02/12/2020100 000
0.05140 567149 730EURDXC TECHNOLOGY CO 1.75% 15/01/2026150 000
0.05141 523128 706GBPEAST JAPAN RAILWAY CO 4.75% 08/12/2031100 000
0.09241 029258 126GBPEASTERN POWER NETWORKS PLC 4.75% 30/09/2021200 000
0.07168 737175 833USDEASTmAN CHEmICAL CO 3.8% 15/03/2025200 000
0.05123 737123 490USDEATON CORP 3.103% 15/09/2027150 000
0.08209 036195 624USDEBAY INC 3.45% 01/08/2024250 000
0.04108 30799 705EURECOLAB INC 2.625% 08/07/2025100 000
0.0498 75198 877EUREDENRED 1.875% 30/03/2027100 000
0.05123 355124 520EUREDP FINANCE BV 1.125% 12/02/2024125 000
0.05121 918124 633EUREDP FINANCE BV 1.625% 26/01/2026125 000
0.04103 32199 657EUREDP FINANCE BV 1.875% 29/09/2023100 000
0.04106 104108 013EUREDP FINANCE BV 2.625% 18/01/2022100 000
0.04104 836101 770EURELENIA FINANCE OYJ 2.875% 17/12/2020100 000
0.0263 61268 494USDELI LILLY & CO 3.1% 15/05/202775 000
0.0385 63791 453USDELI LILLY & CO 3.95% 15/05/2047100 000
0.04102 40799 835EURELIA SYSTEm OPERATOR SA/NV 1.375% 27/05/2024100 000
0.06157 045157 314USDEmAAR SUKUK LTD 3.635% 15/09/2026200 000
0.05135 302139 639USDEmBRAER NETHERLANDS FINANCE BV 5.4% 01/02/2027150 000
0.10257 932240 079USDEmD FINANCE LLC - 144A - 2.95% 19/03/2022300 000
0.0382 68078 611USDEmERA US FINANCE LP 3.55% 15/06/2026100 000
0.07172 488186 846USDEmERSON ELECTRIC CO 2.625% 01/12/2021200 000
0.05120 728136 427USDENABLE mIDSTREAm PARTNERS LP 4.4% 15/03/2027150 000
0.0499 84798 940EURENAGAS FINANCIACIONES SAU 1.375% 05/05/2028100 000
0.0254 56843 916USDENBRIDGE ENERGY PARTNERS LP 7.5% 15/04/203850 000
0.0492 35399 548USDENBRIDGE INC 5.5% 01/12/2046100 000
0.07174 371160 396USDENCANA CORP 3.9% 15/11/2021200 000
0.06153 588176 107USDENEL FINANCE INTERNATIONAL NV - 144A - 3.625% 25/05/2027200 000
0.06141 668141 176EURENEL FINANCE INTERNATIONAL NV 1.125% 16/09/2026150 000
0.09243 391239 175EURENEL FINANCE INTERNATIONAL NV 1.966% 27/01/2025238 000
0.09224 696230 798EURENEL FINANCE INTERNATIONAL NV 5% 12/07/2021200 000
0.05127 813135 498EURENEL SPA 5.625% 21/06/2027100 000
0.05130 159112 428GBPENEL SPA 5.75% 22/06/2037100 000
0.07181 259208 195USDENEL SPA FRN 24/09/2073200 000
0.0387 77974 590USDENERGY TRANSFER OPERATING LP 4.15% 01/10/2020100 000
0.0377 43590 399USDENERGY TRANSFER OPERATING LP 5.3% 15/04/2047100 000
0.0261 89467 944USDENERGY TRANSFER PARTNERS LP 4.05% 15/03/202575 000
0.0241 82042 531USDENERGY TRANSFER PARTNERS LP 6.125% 15/12/204550 000
0.12299 538284 148EURENGIE SA 1% 13/03/2026300 000
0.14387 562370 919EURENGIE SA 3% 01/02/2023350 000
0.06155 628173 697GBPENGIE SA 5% 01/10/2060100 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.06155 357155 473GBPENGIE SA 7% 30/10/2028100 000
0.0491 62499 376EURENGIE SA FRN 31/12/2099100 000
0.0497 771101 068EURENI SPA 1% 14/03/2025100 000
0.05122 443123 415EURENI SPA 1.625% 17/05/2028125 000
0.08206 456199 498EURENI SPA 1.75% 18/01/2024200 000
0.04113 923101 390EURENI SPA 3.625% 29/01/2029100 000
0.09237 235240 141EURENI SPA 4.25% 03/02/2020227 000
0.0383 32689 878USDENTERGY LOUISIANA LLC 3.12% 01/09/2027100 000
0.07172 322160 808USDENTERPRISE PRODUCTS OPERATING LLC 3.75% 15/02/2025200 000
0.0377 71279 118USDENTERPRISE PRODUCTS OPERATING LLC  4.25% 15/02/2048100 000
0.0242 07535 023USDENTERPRISE PRODUCTS OPERATING LLC 4.85% 15/03/204450 000
0.0497 934100 826USDENTERPRISE PRODUCTS OPERATING LLC 6.125% 15/10/2039100 000
0.0389 05391 846USDEOG RESOURCES INC 4.15% 15/01/2026100 000
0.0253 09845 990USDE.ON INTERNATIONAL FINANCE BV - 144A - 6.65% 30/04/203850 000
0.06159 574176 795GBPE.ON INTERNATIONAL FINANCE BV 6.75% 27/01/2039100 000
0.08200 520201 480EURE.ON SE 0.375% 23/08/2021200 000
0.0386 24880 321USDEPR PROPERTIES 4.95% 15/04/2028100 000
0.0376 93884 270USDERAC USA FINANCE LLC - 144A - 4.2% 01/11/2046100 000
0.05125 377118 751USDERP OPERATING LP 3.25% 01/08/2027150 000
0.05121 304126 548EURERSTE GROUP BANK AG 7.125% 10/10/2022100 000
0.06150 645150 080EURESSITY AB 0.625% 28/03/2022150 000
0.05126 834137 407USDESTEE LAUDER COS INC 3.15% 15/03/2027150 000
0.04100 460101 400EUREUROCLEAR INVESTmENTS SA 1.125% 07/12/2026100 000
0.08208 642201 182EUREUROGRID GmBH 1.625% 03/11/2023200 000
0.05140 603144 149GBPEVERSHOLT FUNDING PLC 6.697% 22/02/2035100 000
0.08212 455229 152USDEVERSOURCE ENERGY 2.8% 01/05/2023250 000
0.05135 696148 245EUREVONIK FINANCE BV 0.75% 07/09/2028150 000
0.04103 69899 329EUREXOR NV 2.5% 08/10/2024100 000
0.04103 28599 525EUREXPEDIA INC 2.5% 03/06/2022100 000
0.07174 898223 873GBPEXPERIAN FINANCE PLC 3.5% 15/10/2021150 000
0.09221 294231 752USDEXPRESS SCRIPTS HOLDING CO 4.5% 25/02/2026250 000
0.07172 268178 789USDEXXON mOBIL CORP 2.222% 01/03/2021200 000
0.07170 587179 992USDEXXON mOBIL CORP 3.043% 01/03/2026200 000
0.0383 76881 635USDFAIRFAX FINANCIAL HOLDINGS LTD - 144A - 4.85% 17/04/2028100 000
0.0495 55499 033EURFASTIGHETS AB BALDER 1.875% 14/03/2025100 000
0.06151 044152 438EURFCA BANK SPA/IRELAND 2.625% 17/04/2019150 000
0.04100 788100 100EURFCA CAPITAL IRELAND PLC 1.375% 17/04/2020100 000
0.0498 685100 179EURFCC AQUALIA SA 2.629% 08/06/2027100 000
0.0495 522102 853EURFCE BANK PLC 1.615% 11/05/2023100 000
0.08199 894200 856EURFCE BANK PLC 1.66% 11/02/2021200 000
0.0498 44499 378EURFEDEX CORP 1.625% 11/01/2027100 000
0.0137 84131 347USDFEDEX CORP 4.1% 15/04/204350 000
0.0379 32290 371USDFEDEX CORP 4.55% 01/04/2046100 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0498 63499 799EURFERROVIAL EmISIONES SA 0.375% 14/09/2022100 000
0.0373 70173 759USDFIDELITY NATIONAL INFORmATION SERVICES INC 3.625% 15/10/202084 000
0.0368 21565 764USDFIDELITY NATIONAL INFORmATION SERVICES INC 5% 15/10/202575 000
0.07177 244143 671USDFIFTH THIRD BANCORP 4.3% 16/01/2024200 000
0.0365 55865 065USDFIRSTENERGY CORP 4.85% 15/07/204775 000
0.07173 494181 409USDFISERV INC 2.7% 01/06/2020200 000
0.0387 09094 251USDFLORIDA POWER & LIGHT CO 3.25% 01/06/2024100 000
0.0386 99866 679USDFLORIDA POWER & LIGHT CO 4.05% 01/06/2042100 000
0.0263 88763 614USDFLORIDA POWER & LIGHT CO  3.95% 01/03/204875 000
0.06154 356155 817EURFLUOR CORP 1.75% 21/03/2023150 000
0.06152 802149 276EURFOmENTO ECONOmICO mEXICANO SAB DE CV 1.75% 20/03/2023150 000
0.0133 86737 210USDFORD mOTOR CO 4.75% 15/01/204350 000
0.0371 85898 152USDFORD mOTOR CO 5.291% 08/12/2046100 000
0.16445 894409 879USDFORD mOTOR CREDIT CO LLC 5.75% 01/02/2021500 000
0.07169 979180 109USDFORTIVE CORP 2.35% 15/06/2021200 000
0.07168 095180 945EURFRESENIUS FINANCE BV - REGS - 4% 01/02/2024150 000
0.0375 01674 906EURFRESENIUS FINANCE IRELAND PLC 1.5% 30/01/202475 000
0.0387 66297 975USDFRESENIUS US FINANCE II INC - 144A - 4.25% 01/02/2021100 000
0.06144 041130 410GBPFRESHWATER FINANCE PLC - A - 5.182% 20/04/2035100 000
0.05130 206137 595GBPFRIENDS LIFE HOLDINGS PLC 8.25% 21/04/2022100 000
0.09227 178284 600GBPG4S PLC 7.75% 13/05/2019200 000
0.0499 09499 517EURGALP GAS NATURAL DISTRIBUICAO SA 1.375% 19/09/2023100 000
0.04101 160103 830EURGAS NATURAL FENOSA FINANCE BV 1.375% 21/01/2025100 000
0.11271 726277 228GBPGATWICK FUNDING LTD 6.125% 02/03/2026200 000
0.05126 335131 940EURGE CAPITAL EUROPEAN FUNDING UNLImITED CO 6.025% 01/03/2038100 000
0.07175 198160 154USDGE CAPITAL INTERNATIONAL FUNDING CO UNLImITED CO 4.418%

15/11/2035
240 000

0.11282 543304 568GBPGE CAPITAL UK FUNDING UNLImITED CO 4.125% 13/09/2023250 000
0.0495 64998 535EURGECINA SA - EmTN - 2% 30/06/2032100 000
0.04101 72299 256EURGECINA SA 1.5% 20/01/2025100 000
0.05141 209149 237EURGENERAL ELECTRIC CO 0.375% 17/05/2022150 000
0.0389 81799 006EURGENERAL ELECTRIC CO 0.875% 17/05/2025100 000
0.0386 570100 176EURGENERAL ELECTRIC CO 1.5% 17/05/2029100 000
0.07183 900198 665EURGENERAL ELECTRIC CO 1.875% 28/05/2027200 000
0.0381 55795 490USDGENERAL ELECTRIC CO 3.1% 09/01/2023100 000
0.0135 50536 969USDGENERAL ELECTRIC CO 4.5% 11/03/204450 000
0.09219 217260 821USDGENERAL ELECTRIC CO 4.65% 17/10/2021250 000
0.0249 68459 202GBPGENERAL ELECTRIC CO 4.875% 18/09/203750 000
0.0383 03897 293USDGENERAL ELECTRIC CO 5.875% 14/01/2038100 000
0.05137 812136 175USDGENERAL ELECTRIC CO 6.75% 15/03/2032151 000
0.07173 542146 250USDGENERAL mILLS INC 3.15% 15/12/2021200 000
0.0259 64560 821USDGENERAL mILLS INC 4.7% 17/04/204875 000
0.0375 33085 375USDGENERAL mOTORS CO 5.15% 01/04/2038100 000
0.0372 55789 067USDGENERAL mOTORS CO 5.2% 01/04/2045100 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0495 791100 000EURGENERAL mOTORS FINANCIAL CO INC 0.955% 07/09/2023100 000
0.07172 926179 437USDGENERAL mOTORS FINANCIAL CO INC 3.2% 13/07/2020200 000
0.07172 119184 235USDGENERAL mOTORS FINANCIAL CO INC 5.25% 01/03/2026200 000
0.07181 023165 130USDGEORGIA-PACIFIC LLC - 144A - 5.4% 01/11/2020200 000
0.0259 81860 215EURGIE PSA TRESORERIE 6% 19/09/203350 000
0.16428 709450 664USDGILEAD SCIENCES INC 3.65% 01/03/2026500 000
0.0240 20541 658USDGILEAD SCIENCES INC 4.15% 01/03/204750 000
0.08199 702200 030EURGLAXOSmITHKLINE CAPITAL PLC 0% 12/09/2020200 000
0.0498 168100 007EURGLAXOSmITHKLINE CAPITAL PLC 1.375% 12/09/2029100 000
0.07172 368141 659USDGLAXOSmITHKLINE CAPITAL PLC 2.85% 08/05/2022200 000
0.10269 413230 038GBPGLAXOSmITHKLINE CAPITAL PLC 4.25% 18/12/2045200 000
0.0383 62986 746GBPGLAXOSmITHKLINE CAPITAL PLC 6.375% 09/03/203950 000
0.08199 236207 737EURGLENCORE FINANCE EUROPE LTD 1.875% 13/09/2023200 000
0.12345 322273 733USDGLENCORE FUNDING LLC - 144A - 4.125% 30/05/2023400 000
0.0495 81099 611EURGLOBAL SWITCH HOLDINGS LTD 2.25% 31/05/2027100 000
0.0385 36388 099USDGLP CAPITAL LP / GLP FINANCING II INC 5.375% 15/04/2026100 000
0.0497 85583 553USDGOLDmAN SACHS CAPITAL I 6.345% 15/02/2034100 000
0.0496 75899 403EURGOLDmAN SACHS GROUP INC 1.25% 01/05/2025100 000
0.05121 040124 794EURGOLDmAN SACHS GROUP INC 1.625% 27/07/2026125 000
0.0497 411100 706EURGOLDmAN SACHS GROUP INC 2% 22/03/2028100 000
0.08210 266200 680EURGOLDmAN SACHS GROUP INC 2.5% 18/10/2021200 000
0.13362 803350 595EURGOLDmAN SACHS GROUP INC 2.625% 19/08/2020350 000
0.10255 804243 379USDGOLDmAN SACHS GROUP INC 2.625% 25/04/2021300 000
0.04104 287110 853EURGOLDmAN SACHS GROUP INC 3% 12/02/2031100 000
0.08206 427231 587USDGOLDmAN SACHS GROUP INC 3.85% 26/01/2027250 000
0.0382 79387 834USDGOLDmAN SACHS GROUP INC 4.75% 21/10/2045100 000
0.07183 196165 934USDGOLDmAN SACHS GROUP INC 5.75% 24/01/2022200 000
0.0499 34083 207USDGOLDmAN SACHS GROUP INC 6.125% 15/02/2033100 000
0.05123 227101 726USDGOLDmAN SACHS GROUP INC 6.75% 01/10/2037125 000
0.06147 193151 984GBPGOLDmAN SACHS GROUP INC 7.25% 10/04/2028100 000
0.07168 559170 556USDGOLDmAN SACHS GROUP INC FRN 01/05/2029200 000
0.0381 44580 594USDGOLDmAN SACHS GROUP INC FRN 23/04/2029100 000
0.0376 58485 542USDGOLDmAN SACHS GROUP INC FRN 31/10/2038100 000
0.0496 05496 761EURGRAND CITY PROPERTIES SA 1.5% 17/04/2025100 000
0.0490 94397 344EURGRAND CITY PROPERTIES SA 1.5% 22/02/2027100 000
0.08215 399224 487GBPGREAT ROLLING STOCK CO LTD 6.875% 27/07/2035200 000
0.0246 96551 281USDGRUPO TELEVISA SAB 6.625% 15/01/204050 000
0.0495 729111 447USDGRUPO TELEVISA SAB 6.625% 18/03/2025100 000
0.05138 327108 782USDGTL TRADE FINANCE INC / GERDAU HOLDINGS INC - REGS - 5.893%

29/04/2024
152 000

0.0243 61748 543USDGUARDIAN LIFE INSURANCE CO OF AmERICA - 144A - 4.875% 19/06/206450 000
0.06152 372150 374USDHALFmOON PARENT INC - 144A - 3.75% 15/07/2023175 000
0.05128 837129 040USDHALFmOON PARENT INC - 144A - 4.8% 15/08/2038150 000
0.0386 49791 766USDHALLIBURTON CO 5% 15/11/2045100 000
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Bonds (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.04109 908119 945GBPHAmmERSON PLC 3.5% 27/10/2025100 000
0.06161 562168 920EURHANNOVER FINANCE LUXEmBOURG SA FRN 14/09/2040150 000
0.0383 43090 794USDHARLEY-DAVIDSON INC 3.5% 28/07/2025100 000
0.04104 06899 613EURHARmAN FINANCE INTERNATIONAL SCA 2% 27/05/2022100 000
0.0385 47794 476USDHARRIS CORP 3.832% 28/04/2025100 000
0.0244 51542 686USDHARRIS CORP 5.054% 27/04/204550 000
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0.07182 996160 957USDHARTFORD FINANCIAL SERVICES GROUP INC 5.125% 15/04/2022200 000
0.0379 72076 871USDHASBRO INC 3.5% 15/09/2027100 000
0.07173 702140 604USDHCP INC 2.625% 01/02/2020200 000
0.04103 290106 957EURHEATHROW FUNDING LTD 1.875% 23/05/2022100 000
0.0495 093119 743GBPHEATHROW FUNDING LTD 2.75% 09/08/2049100 000
0.06151 412164 793GBPHEATHROW FUNDING LTD 5.875% 13/05/2041100 000
0.0499 056100 709EURHEIDELBERGCEmENT AG 1.5% 07/02/2025100 000
0.04104 053106 126EURHEIDELBERGCEmENT AG 2.25% 30/03/2023100 000
0.0370 68274 168EURHEIDELBERGCEmENT FINANCE LUXEmBOURG SA - EmTN - 1.5%

14/06/2027
75 000

0.04104 915109 950EURHEIDELBERGCEmENT FINANCE LUXEmBOURG SA 3.25% 21/10/2020100 000
0.0241 03746 301USDHEINEKEN NV - 144A - 4.35% 29/03/204750 000
0.0498 269100 764EURHEINEKEN NV 1.5% 03/10/2029100 000
0.08208 422194 756EURHEINEKEN NV 2% 06/04/2021200 000
0.0124 88824 955EURHELLA GmBH & CO KGAA 1% 17/05/202425 000
0.0374 87375 000EURHENKEL AG & CO KGAA 0% 13/09/202175 000
0.0377 32175 556USDHESS CORP 5.6% 15/02/2041100 000
0.06153 502156 731USDHEWLETT PACKARD ENTERPRISE CO FRN 15/10/2020175 000
0.0242 47846 148USDHEWLETT PACKARD ENTERPRISE CO FRN 15/10/203550 000
0.0385 05590 435USDHEXCEL CORP 3.95% 15/02/2027100 000
0.0497 650103 529EURHOLCIm FINANCE LUXEmBOURG SA 2.25% 26/05/2028100 000
0.08201 894214 826EURHOLDING D’INFRASTRUCTURES DE TRANSPORT SAS 2.25% 24/03/2025200 000
0.0386 25668 743USDHOmE DEPOT INC 2.7% 01/04/2023100 000
0.0382 68690 007USDHOmE DEPOT INC 3.9% 15/06/2047100 000
0.0386 86887 509USDHOmE DEPOT INC 4.25% 01/04/2046100 000
0.0388 40790 656USDHOSPITALITY PROPERTIES TRUST 5.25% 15/02/2026100 000
0.0263 66265 946USDHOST HOTELS & RESORTS LP 4% 15/06/202575 000
0.0490 36375 957USDHOST HOTELS & RESORTS LP 5.25% 15/03/2022100 000
0.0390 03298 600USDHP INC 4.375% 15/09/2021100 000
0.05132 989122 419GBPHSBC BANK CAPITAL FUNDING STERLING 1 LP FRN 31/12/2099100 000
0.09223 479196 702USDHSBC BANK USA NA 4.875% 24/08/2020250 000
0.08202 100202 762EURHSBC FRANCE SA 0.625% 03/12/2020200 000
0.04100 812100 032EURHSBC FRANCE SA 1.375% 04/09/2028100 000
0.08203 376202 184EURHSBC HOLDINGS PLC 1.5% 15/03/2022200 000
0.04105 109106 205EURHSBC HOLDINGS PLC 2.5% 15/03/2027100 000
0.10261 184245 410USDHSBC HOLDINGS PLC 3.4% 08/03/2021300 000
0.06167 203185 446USDHSBC HOLDINGS PLC 3.9% 25/05/2026200 000
0.07171 657183 903USDHSBC HOLDINGS PLC 4.3% 08/03/2026200 000
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0.10267 069263 658GBPHSBC HOLDINGS PLC 6% 29/03/2040200 000
0.0499 72387 237USDHSBC HOLDINGS PLC 6.5% 02/05/2036100 000
0.06149 991149 292EURHSBC HOLDINGS PLC FRN 04/12/2024150 000
0.07172 271172 036USDHSBC HOLDINGS PLC FRN 12/09/2026200 000
0.04105 943111 105GBPHSBC HOLDINGS PLC FRN 13/11/2026100 000
0.0386 62291 156USDHSBC USA INC 2.75% 07/08/2020100 000
0.0367 56570 281USDHUmANA INC 4.95% 01/10/204475 000
0.0386 92689 567USDHUNTINGTON BANCSHARES INC/OH 3.15% 14/03/2021100 000
0.09220 410214 826EURHUTCHISON WHAmPOA EUROPE FINANCE 12 LTD 3.625% 06/06/2022200 000
0.05136 231144 067GBPHUTCHISON WHAmPOA FINANCE UK PLC 5.625% 24/11/2026100 000
0.0497 694100 787EURIBERDROLA FINANZAS SA 1.25% 13/09/2027100 000
0.0498 91399 055EURIBERDROLA FINANZAS SA 1.25% 28/10/2026100 000
0.0498 925105 454EURIBERDROLA INTERNATIONAL BV 1.125% 21/04/2026100 000
0.04104 97299 822EURIBERDROLA INTERNATIONAL BV 1.75% 17/09/2023100 000
0.12321 183293 586EURIBERDROLA INTERNATIONAL BV 3.5% 01/02/2021300 000
0.0493 495100 000EURIBERDROLA INTERNATIONAL BV FRN 31/12/2099100 000
0.10255 090240 797USDIBm CREDIT LLC 1.8% 20/01/2021300 000
0.0494 49198 984EURICADE 1.5% 13/09/2027100 000
0.04103 15499 255EURICADE 1.875% 14/09/2022100 000
0.07169 645168 671USDICICI BANK LTD/DUBAI 3.25% 09/09/2022200 000
0.04103 46799 786EURIE2 HOLDCO SAU 2.875% 01/06/2026100 000
0.04107 43099 303EURILLINOIS TOOL WORKS INC 2.125% 22/05/2030100 000
0.0242 76931 887USDILLINOIS TOOL WORKS INC 3.9% 01/09/204250 000
0.08201 064203 280EURImERYS SA 0.875% 31/03/2022200 000
0.06154 811161 220EURImPERIAL BRANDS FINANCE PLC 2.25% 26/02/2021150 000
0.05127 158130 258GBPImPERIAL BRANDS FINANCE PLC 5.5% 28/09/2026100 000
0.05133 100143 492GBPImPERIAL BRANDS FINANCE PLC 9% 17/02/2022100 000
0.0496 00099 438EURINFRA PARK SAS 1.625% 19/04/2028100 000
0.06152 605156 515USDINFRAESTRUCTURA ENERGETICA NOVA SAB DE CV - 144A - 3.75%

14/01/2028
200 000

0.07182 074151 763USDING BANK NV - 144A - 5.8% 25/09/2023200 000
0.04100 808100 211EURING BANK NV 0.7% 16/04/2020100 000
0.16440 891421 514EURING BANK NV 4.5% 21/02/2022391 000
0.04105 574100 850EURING BANK NV FRN 25/02/2026100 000
0.0497 91199 510EURING GROEP NV 1.125% 14/02/2025100 000
0.07172 032171 483USDING GROEP NV 4.55% 02/10/2028200 000
0.0494 93599 546EURING GROEP NV FRN 26/09/2029100 000
0.0249 34342 893USDINGERSOLL RAND 5.75% 15/06/204350 000
0.04105 036100 044EURINmOBILIARIA COLONIAL SA 2.728% 05/06/2023100 000
0.0494 646100 919EURINmOBILIARIA COLONIAL SOCImI SA 2.5% 28/11/2029100 000
0.06148 665150 975EURINNOGY FINANCE BV 1% 13/04/2025150 000
0.0495 91495 473EURINNOGY FINANCE BV 1.5% 31/07/2029100 000
0.08204 060197 240EURINNOGY FINANCE BV 1.875% 30/01/2020200 000
0.10254 564231 597GBPINNOGY FINANCE BV 4.75% 31/01/2034200 000
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0.05130 529136 597USDINTEL CORP 2.45% 29/07/2020150 000
0.11270 600200 702USDINTEL CORP 4% 15/12/2032300 000
0.15412 552409 206EURINTERNATIONAL BUSINESS mACHINES CORP 1.25% 26/05/2023400 000
0.05118 223101 659USDINTERNATIONAL BUSINESS mACHINES CORP 4% 20/06/2042150 000
0.0499 41999 911EURINTERNATIONAL FLAVORS & FRAGRANCES INC 1.8% 25/09/2026100 000
0.0387 72173 377USDINTERNATIONAL PAPER CO  3.65% 15/06/2024100 000
0.0374 16891 654USDINTERNATIONAL PAPER CO 4.4% 15/08/2047100 000
0.0490 97599 266EURINTESA SANPAOLO SPA 1.75% 20/03/2028100 000
0.04100 32198 333EURINTESA SANPAOLO SPA 2.125% 30/08/2023100 000
0.16435 132401 817EURINTESA SANPAOLO SPA 4% 30/10/2023400 000
0.04100 84999 782EURINVESTOR AB 1.5% 12/09/2030100 000
0.0491 00297 942EURIREN SPA 1.5% 24/10/2027100 000
0.0496 650100 418EURISS GLOBAL A/S 1.5% 31/08/2027100 000
0.04105 537115 409EURITALCEmENTI FINANCE SA FRN 19/03/2020100 000
0.0498 65899 123EURITALGAS SPA 0.5% 19/01/2022100 000
0.0495 571102 008EURITALGAS SPA 1.625% 19/01/2027100 000
0.04102 81299 135EURITV PLC 2.125% 21/09/2022100 000
0.04103 05699 598EURJAB HOLDINGS BV 1.5% 24/11/2021100 000
0.0498 39499 017EURJAB HOLDINGS BV 2% 18/05/2028100 000
0.04105 36999 046EURJAB HOLDINGS BV 2.125% 16/09/2022100 000
0.07168 937174 386USDJACKSON NATIONAL LIFE GLOBAL FUNDING - 144A - 2.5% 27/06/2022200 000
0.0375 29778 350USDJEFFERIES GROUP LLC / JEFFERIES GROUP CAPITAL FINANCE INC 4.15%

23/01/2030
100 000

0.0389 79774 152USDJEFFERIES GROUP LLC 5.125% 20/01/2023100 000
0.0381 31779 803USDJm SmUCKER CO 3.375% 15/12/2027100 000
0.10249 900253 701EURJOHNSON & JOHNSON 1.65% 20/05/2035250 000
0.13351 141304 831USDJOHNSON & JOHNSON 2.95% 01/09/2020400 000
0.0260 03263 466USDJOHNSON & JOHNSON 3.5% 15/01/204875 000
0.0241 48440 149USDJOHNSON & JOHNSON 3.7% 01/03/204650 000
0.07171 507194 814USDJOHNSON CONTROLS INTERNATIONAL PLC 3.9% 14/02/2026200 000
0.0498 26399 266EURJPmORGAN CHASE & CO 0.625% 25/01/2024100 000
0.12305 325305 649EURJPmORGAN CHASE & CO 1.5% 27/01/2025300 000
0.06151 400150 225EURJPmORGAN CHASE & CO 1.5% 29/10/2026150 000
0.10263 420259 240EURJPmORGAN CHASE & CO 2.625% 23/04/2021250 000
0.10260 556269 742USDJPmORGAN CHASE & CO 2.75% 23/06/2020300 000
0.07181 116222 158GBPJPmORGAN CHASE & CO 3.5% 18/12/2026150 000
0.0381 43677 808USDJPmORGAN CHASE & CO 3.625% 01/12/2027100 000
0.07173 193181 135USDJPmORGAN CHASE & CO 3.9% 15/07/2025200 000
0.16449 691397 246USDJPmORGAN CHASE & CO 4.625% 10/05/2021500 000
0.0388 63295 029USDJPmORGAN CHASE & CO 4.95% 01/06/2045100 000
0.07192 531159 291USDJPmORGAN CHASE & CO 5.5% 15/10/2040200 000
0.04100 270101 236EURJPmORGAN CHASE & CO FRN 12/06/2029100 000
0.0376 94980 421USDJPmORGAN CHASE & CO FRN 23/01/2049100 000
0.06158 961169 915USDJPmORGAN CHASE & CO FRN 24/07/2038200 000
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0.0387 23692 504USDKAISER FOUNDATION HOSPITALS 4.15% 01/05/2047100 000
0.06161 359159 470USDKALLPA GENERACION SA - REGS - 4.125% 16/08/2027200 000
0.0498 85599 925EURKBC GROUP NV 0.75% 18/10/2023100 000
0.04100 85397 587EURKBC GROUP NV FRN 11/03/2027100 000
0.0499 608101 738EURKELLOGG CO 1.25% 10/03/2025100 000
0.05121 924125 116USDKELLOGG CO 3.4% 15/11/2027150 000
0.0495 811103 904EURKENNEDY WILSON EUROPE REAL ESTATE LTD 3.25% 12/11/2025100 000
0.004 0384 011EURKERING SA 3.125% 23/04/20194 000
0.07170 560137 597USDKImBERLY-CLARK CORP 2.4% 01/03/2022200 000
0.0378 77286 226USDKImCO REALTY CORP 2.8% 01/10/2026100 000
0.05120 482100 177USDKINDER mORGAN ENERGY PARTNERS LP 5% 01/03/2043150 000
0.04101 510103 310EURKINDER mORGAN INC/DE 1.5% 16/03/2022100 000
0.07173 697161 612USDKINDER mORGAN INC/DE 3.05% 01/12/2019200 000
0.08211 750210 678USDKINDER mORGAN INC/DE 3.15% 15/01/2023250 000
0.0380 42785 089USDKINDER mORGAN INC/DE 5.05% 15/02/2046100 000
0.0244 54548 411USDKKR GROUP FINANCE CO II LLC - 144A - 5.5% 01/02/204350 000
0.04101 26799 352EURKLEPIERRE 1% 17/04/2023100 000
0.0491 07799 111EURKLEPIERRE SA 1.25% 29/09/2031100 000
0.0250 48549 826EURKNORR-BREmSE AG 0.5% 08/12/202150 000
0.05128 853136 331USDKOHL’S CORP 4.25% 17/07/2025150 000
0.0493 16574 026USDKONINKLIJKE AHOLD DELHAIZE NV 5.7% 01/10/2040100 000
0.08216 312216 008EURKONINKLIJKE DSm NV 2.375% 03/04/2024200 000
0.0494 08299 155EURKONINKLIJKE KPN NV 1.125% 11/09/2028100 000
0.04113 44491 622USDKONINKLIJKE KPN NV 8.375% 01/10/2030100 000
0.07173 367174 185EURKONINKLIJKE PHILIPS NV 0.75% 02/05/2024175 000
0.0497 891101 903EURKRAFT HEINZ FOODS CO 2.25% 25/05/2028100 000
0.08195 598213 728USDKRAFT HEINZ FOODS CO 3% 01/06/2026250 000
0.0386 35289 206USDKRAFT HEINZ FOODS CO 3.5% 15/07/2022100 000
0.0254 33465 607USDKRAFT HEINZ FOODS CO 4.375% 01/06/204675 000
0.0382 12388 567USDKRAFT HEINZ FOODS CO 5% 15/07/2035100 000
0.07175 300143 065USDKROGER CO 3.85% 01/08/2023200 000
0.0138 21642 635USDKROGER CO 4.45% 01/02/204750 000
0.0240 19544 944USDLABORATORY CORP OF AmERICA HOLDINGS 4.7% 01/02/204550 000
0.06159 944177 501USDLAFARGEHOLCIm FINANCE US LLC - 144A - 3.5% 22/09/2026200 000
0.0121 55922 304USDLAm RESEARCH CORP 2.8% 15/06/202125 000
0.04101 482117 487GBPLAND SECURITIES CAPITAL mARKETS PLC 2.75% 22/09/2059100 000
0.0247 86449 445EURLANXESS AG 1% 07/10/202650 000
0.0495 72399 897EURLEASEPLAN CORP NV 0.75% 03/10/2022100 000
0.0499 13299 386EURLEEDS BUILDING SOCIETY 1.375% 05/05/2022100 000
0.0365 26982 434GBPLEGAL & GENERAL GROUP PLC FRN 23/07/204150 000
0.04103 970123 748GBPLEGAL & GENERAL GROUP TF/TV  FRN 27/06/2064100 000
0.0388 83986 999USDLEGG mASON INC 4.75% 15/03/2026100 000
0.04104 38799 780EURLEGRAND SA 1.875% 06/07/2032100 000
0.04100 034102 364EURLIBERTY mUTUAL FINANCE EUROPE DAC - REGS - 1.75% 27/03/2024100 000
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0.07176 301142 340USDLIBERTY mUTUAL GROUP INC - 144A - 4.25% 15/06/2023200 000
0.0239 62839 795USDLINCOLN NATIONAL CORP 4.35% 01/03/204850 000
0.08214 432219 744EURLINDE AG 2% 18/04/2023200 000
0.07167 756179 385USDLLOYDS BANK PLC 3.5% 14/05/2025200 000
0.08208 185228 529GBPLLOYDS BANK PLC 7.5% 15/04/2024150 000
0.0369 03575 074GBPLLOYDS BANK PLC 7.625% 22/04/202550 000
0.12298 239305 160EURLLOYDS BANKING GROUP PLC 0.75% 09/11/2021300 000
0.0492 87098 837EURLLOYDS BANKING GROUP PLC 1.5% 12/09/2027100 000
0.04106 538109 291GBPLLOYDS BANKING GROUP PLC 2.25% 16/10/2024100 000
0.07191 640166 743USDLLOYDS BANKING GROUP PLC 4.582% 10/12/2025233 000
0.07185 546199 202EURLLOYDS BANKING GROUP PLC FRN 07/09/2028200 000
0.0498 65099 981EURLOGICOR FINANCING SARL 1.5% 14/11/2022100 000
0.0498 47099 781EURLOGICOR FINANCING SARL 3.25% 13/11/2028100 000
0.04107 157112 120GBPLONDON & QUADRANT HOUSING TRUST LTD 2.25% 20/07/2029100 000
0.05119 148138 831GBPLONDON & QUADRANT HOUSING TRUST LTD 3.75% 27/10/2049100 000
0.0497 307100 536EURLONDON STOCK EXCHANGE GROUP PLC 1.75% 19/09/2029100 000
0.06159 825178 958USDLOWE’S COS INC 3.1% 03/05/2027200 000
0.0371 46575 501USDLOWE’S COS INC 3.7% 15/04/2046100 000
0.08200 618202 320EURLVmH mOET HENNESSY LOUIS VUITTON SE - EmTN - 0.375% 26/05/2022200 000
0.04100 310100 309EURLVmH mOET HENNESSY LOUIS VUITTON SE 0.75% 26/05/2024100 000
0.05130 661108 762USDLYB INTERNATIONAL FINANCE BV 4% 15/07/2023150 000
0.0136 56843 350USDLYONDELLBASELL INDUSTRIES NV 4.625% 26/02/205550 000
0.07173 293181 921USDmACQUARIE BANK LTD - 144A - 2.85% 29/07/2020200 000
0.04109 073113 498EURmACQUARIE BANK LTD 6% 21/09/2020100 000
0.0496 53998 953EURmACQUARIE GROUP LTD FRN 05/03/2025100 000
0.10259 664266 998USDmANUFACTURERS & TRADERS TRUST CO 2.1% 06/02/2020300 000
0.0247 72253 604USDmANULIFE FINANCIAL CORP 5.375% 04/03/204650 000
0.0499 474100 062EURmAPFRE SA FRN 07/09/2048100 000
0.0387 33983 553USDmAPLE ESCROW SUBSIDIARY INC - 144A - 3.551% 25/05/2021100 000
0.0242 16941 776USDmAPLE ESCROW SUBSIDIARY INC - 144A - 4.985% 25/05/203850 000
0.0246 93443 794USDmARATHON OIL CORP 6.6% 01/10/203750 000
0.0494 16189 925USDmARATHON PETROLEUm CORP 6.5% 01/03/2041100 000
0.04115 080134 333GBPmARKS & SPENCER PLC 6.125% 02/12/2019100 000
0.0386 25689 693USDmARSH & mCLENNAN COS INC 3.3% 14/03/2023100 000
0.04100 572111 483USDmASCO CORP 3.5% 15/11/2027125 000
0.0241 09146 225USDmASSACHUSETTS ELECTRIC CO - 144A - 4.004% 15/08/204650 000
0.0248 63944 684USDmASSACHUSETTS INSTITUTE OF TECHNOLOGY 4.678% PERPETUAL50 000
0.0121 06417 678USDmASSACHUSETTS mUTUAL LIFE INSURANCE CO - 144A - 8.875%

01/06/2039
16 000

0.04108 22099 622EURmASTERCARD INC 2.1% 01/12/2027100 000
0.07172 669179 489USDmCDONALD’S CORP 2.2% 26/05/2020200 000
0.08213 912217 840EURmCDONALD’S CORP 2.375% 27/11/2024200 000
0.09221 288227 706EURmCDONALD’S CORP 2.875% 17/12/2025200 000
0.08194 765166 421USDmCDONALD’S CORP 5.7% 01/02/2039200 000
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0.0384 50488 384USDmCKESSON CORP 2.85% 15/03/2023100 000
0.06163 376176 724GBPmCKESSON CORP 3.125% 17/02/2029150 000
0.0389 41693 463USDmEAD JOHNSON NUTRITION CO 4.125% 15/11/2025100 000
0.0499 77899 806EURmEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA 0.75% 17/02/2020100 000
0.05137 613149 416USDmEDTRONIC INC 4.625% 15/03/2045150 000
0.0498 138100 000EURmERCIALYS SA 1.787% 31/03/2023100 000
0.08197 334195 404EURmERCK & CO INC 0.5% 02/11/2024200 000
0.0492 892100 194EURmERCK & CO INC 1.375% 02/11/2036100 000
0.04106 334101 467EURmERCK & CO INC 1.875% 15/10/2026100 000
0.0386 11283 887USDmERCK & CO INC 2.8% 18/05/2023100 000
0.04102 12699 274EURmERCK KGAA FRN 12/12/2074100 000
0.0496 68699 417EURmERLIN PROPERTIES SOCImI SA 1.75% 26/05/2025100 000
0.0366 13071 811USDmETLIFE INC 10.75% 01/08/203950 000
0.07167 862177 413USDmETLIFE INC 3% 01/03/2025200 000
0.0240 07139 189USDmETLIFE INC 4.05% 01/03/2045 4.05% 01/03/204550 000
0.07170 387180 022USDmETROPOLITAN LIFE GLOBAL FUNDING I - 144A - 2.65% 08/04/2022200 000
0.04101 332101 783EURmETROPOLITAN LIFE GLOBAL FUNDING I 0.875% 20/01/2022100 000
0.09232 584225 825GBPmETROPOLITAN LIFE GLOBAL FUNDING I 2.875% 11/01/2023200 000
0.04102 39194 850EURmFINANCE FRANCE SA 2% 26/11/2021100 000
0.06153 593150 222EURmICHELIN LUXEmBOURG SCS 1.125% 28/05/2022150 000
0.04108 150113 955USDmICROSOFT CORP 2% 03/11/2020125 000
0.0383 77489 246USDmICROSOFT CORP 2% 08/08/2023100 000
0.06158 468163 032EURmICROSOFT CORP 2.125% 06/12/2021150 000
0.0364 75166 049USDmICROSOFT CORP 2.375% 12/02/202275 000
0.0386 38693 336USDmICROSOFT CORP 2.4% 06/02/2022100 000
0.0381 72689 347USDmICROSOFT CORP 2.4% 08/08/2026100 000
0.04108 084114 016USDmICROSOFT CORP 3.125% 03/11/2025125 000
0.05119 340121 638EURmICROSOFT CORP 3.125% 06/12/2028100 000
0.0263 18765 798USDmICROSOFT CORP 3.75% 12/02/204575 000
0.0384 75495 313USDmICROSOFT CORP 3.95% 08/08/2056100 000
0.05136 284136 469USDmICROSOFT CORP 4.2% 03/11/2035150 000
0.05137 356139 928USDmICROSOFT CORP 4.25% 06/02/2047150 000
0.04101 77876 487USDmICROSOFT CORP 5.2% 01/06/2039100 000
0.05130 937134 564USDmID-AmERICA APARTmENTS LP 4% 15/11/2025150 000
0.07169 530183 796USDmIDAmERICAN ENERGY CO 3.1% 01/05/2027200 000
0.05121 26294 933USDmISSISSIPPI POWER CO 4.25% 15/03/2042150 000
0.07169 607170 595USDmITSUBISHI UFJ FINANCIAL GROUP INC 2.665% 25/07/2022200 000
0.07174 073162 767USDmITSUBISHI UFJ FINANCIAL GROUP INC 3.777% 02/03/2025200 000
0.07173 480186 220USDmITSUBISHI UFJ FINANCIAL GROUP INC 3.85% 01/03/2026200 000
0.10263 811217 433USDmIZUHO BANK LTD - 144A - 3.75% 16/04/2024300 000
0.0499 53399 973EURmIZUHO FINANCIAL GROUP INC 0.956% 16/10/2024100 000
0.04102 46799 913EURmOHAWK INDUSTRIES INC 2% 14/01/2022100 000
0.06149 460148 850EURmOLNLYCKE HOLDING AB 1.75% 28/02/2024150 000
0.0372 50591 740USDmOLSON COORS BREWING CO 4.2% 15/07/2046100 000
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0.06156 584151 575EURmONDELEZ INTERNATIONAL INC 2.375% 26/01/2021150 000
0.0252 80543 238USDmONDELEZ INTERNATIONAL INC 6.5% 09/02/204050 000
0.0499 63399 544EURmONDI FINANCE PLC 1.5% 15/04/2024100 000
0.06153 300149 424EURmORGAN STANLEY 1.75% 11/03/2024150 000
0.08207 464200 192EURmORGAN STANLEY 1.875% 30/03/2023200 000
0.06165 049170 916GBPmORGAN STANLEY 2.625% 09/03/2027150 000
0.0380 49490 476USDmORGAN STANLEY 3.125% 27/07/2026100 000
0.20544 930450 047USDmORGAN STANLEY 3.75% 25/02/2023625 000
0.07179 934148 519USDmORGAN STANLEY 4.875% 01/11/2022200 000
0.13365 274352 106USDmORGAN STANLEY 5.75% 25/01/2021400 000
0.09240 567193 469USDmORGAN STANLEY 6.375% 24/07/2042225 000
0.0244 18737 134USDmOSAIC CO 5.625% 15/11/204350 000
0.06146 699139 196GBPmOTABILITY OPERATIONS GROUP PLC 5.625% 29/11/2030100 000
0.0385 13188 665USDmOTOROLA SOLUTIONS INC 4% 01/09/2024100 000
0.05124 824136 985USDmPLX LP 4.125% 01/03/2027150 000
0.0388 31681 037USDmPLX LP 4.5% 15/07/2023100 000
0.0137 60939 219USDmPLX LP 4.7% 15/04/204850 000
0.04101 732102 103EURmUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

mUENCHEN FRN 26/05/2049
100 000

0.04100 95899 574EURmYLAN NV 1.25% 23/11/2020100 000
0.04100 381104 182EURmYLAN NV 3.125% 22/11/2028100 000
0.0378 88886 927USDmYLAN NV 3.95% 15/06/2026100 000
0.0135 80951 182USDmYLAN NV 5.25% 15/06/204650 000
0.07178 578159 239USDNASDAQ INC 5.55% 15/01/2020200 000
0.0499 28498 512EURNATIONAL AUSTRALIA BANK LTD 0.35% 07/09/2022100 000
0.08198 658199 754EURNATIONAL AUSTRALIA BANK LTD 0.625% 30/08/2023200 000
0.09219 272225 473GBPNATIONAL AUSTRALIA BANK LTD 1.375% 27/06/2022200 000
0.08215 874221 228EURNATIONAL AUSTRALIA BANK LTD 2.75% 08/08/2022200 000
0.08211 615218 272USDNATIONAL AUSTRALIA BANK LTD/NEW YORK 2.5% 22/05/2022250 000
0.0369 00765 611USDNATIONAL OILWELL VARCO INC 3.95% 01/12/2042100 000
0.10259 908216 936USDNATIONAL RURAL UTILITIES COOPERATIVE FINANCE CORP 2.35%

15/06/2020
300 000

0.08197 168200 920EURNATIONWIDE BUILDING SOCIETY - EmTN - 0.625% 19/04/2023200 000
0.04100 95997 416EURNATIONWIDE BUILDING SOCIETY 1.125% 03/06/2022100 000
0.0498 73299 916EURNATIONWIDE BUILDING SOCIETY 1.25% 03/03/2025100 000
0.07172 906199 397GBPNATIONWIDE BUILDING SOCIETY 3.25% 20/01/2028150 000
0.0365 55051 637USDNATIONWIDE mUTUAL INSURANCE CO - 144A - 9.375% 15/08/203950 000
0.0497 765100 090EURNATURGY FINANCE BV 1.375% 19/01/2027100 000
0.0497 66698 937EURNATURGY FINANCE BV 1.5% 29/01/2028100 000
0.0382 23895 315EURNE PROPERTY COOPERATIEF UA 1.75% 23/11/2024100 000
0.04102 066102 526EURNESTLE FINANCE INTERNATIONAL LTD 0.75% 08/11/2021100 000
0.0250 63749 534EURNESTLE FINANCE INTERNATIONAL LTD 1.75% 02/11/203750 000
0.10264 570250 625EURNESTLE FINANCE INTERNATIONAL LTD 2.125% 10/09/2021250 000
0.05128 629127 377USDNESTLE HOLDINGS INC - 144A - 3.9% 24/09/2038150 000
0.07168 987174 526USDNEW YORK LIFE GLOBAL FUNDING - 144A - 2.3% 10/06/2022200 000
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0.0243 35726 876USDNEWCREST FINANCE PTY LTD - 144A - 5.75% 15/11/204150 000
0.0365 33172 569USDNEWELL BRANDS INC 5.375% 01/04/203677 000
0.0495 33766 823USDNEWmONT mINING CORP 6.25% 01/10/2039100 000
0.04109 000117 476GBPNEXT PLC 3.625% 18/05/2028100 000
0.05117 363120 507GBPNGG FINANCE PLC FRN 18/06/2073100 000
0.0376 91681 189USDNIKE INC 3.375% 01/11/2046100 000
0.09219 099246 374USDNIPPON LIFE INSURANCE CO - 144A - FRN 16/10/2044250 000
0.0497 06275 992USDNISOURCE INC 5.95% 15/06/2041100 000
0.0385 14089 333USDNISSAN mOTOR ACCEPTANCE CORP - 144A - 2.55% 08/03/2021100 000
0.08202 212204 584EURNN GROUP NV 1% 18/03/2022200 000
0.04104 967104 250EURNN GROUP NV FRN 08/04/2044100 000
0.0499 554100 624EURNN GROUP NV FRN 31/12/2099100 000
0.0379 25583 542USDNOBLE ENERGY INC 3.85% 15/01/2028100 000
0.12306 480300 964EURNORDEA BANK ABP 1% 22/02/2023300 000
0.15416 012418 480EURNORDEA BANK ABP 2% 17/02/2021400 000
0.08203 342208 508EURNORDEA BANK ABP FRN 10/11/2025200 000
0.0388 45083 989USDNORDSTROm INC 4% 15/10/2021100 000
0.07175 316145 705USDNORFOLK SOUTHERN CORP 3.25% 01/12/2021200 000
0.0244 30243 374USDNORFOLK SOUTHERN CORP 4.65% 15/01/204650 000
0.0496 908100 450EURNORTEGAS ENERGIA DISTRIBUCION SAU 2.065% 28/09/2027100 000
0.0371 45874 896GBPNORTHERN POWERGRID YORKSHIRE PLC 5.125% 04/05/203550 000
0.06142 606136 394GBPNORTHUmBRIAN WATER FINANCE PLC 5.625% 29/04/2033100 000
0.0259 68663 264USDNORTHWESTERN mUTUAL LIFE INSURANCE CO - 144A - 3.85% 30/09/204776 000
0.0242 16240 337USDNORTHWESTERN UNIVERSITY 3.662% 01/12/205750 000
0.04105 540115 577GBPNOTTING HILL HOUSING TRUST 3.25% 12/10/2048100 000
0.07170 370184 808USDNOVARTIS CAPITAL CORP 2.4% 17/05/2022200 000
0.07170 377134 734USDNOVARTIS CAPITAL CORP 2.4% 21/09/2022200 000
0.05141 375147 720EURNOVARTIS FINANCE SA 0.625% 20/09/2028150 000
0.0499 39599 957EURNOVARTIS FINANCE SA 1.375% 14/08/2030100 000
0.0250 00549 485EURNOVOmATIC AG 1.625% 20/09/202350 000
0.0246 54036 497USDNUCOR CORP 5.2% 01/08/204350 000
0.05121 871129 095USDNUTRIEN LTD 3% 01/04/2025150 000
0.04105 24186 598USDNUTRIEN LTD 7.125% 23/05/2036100 000
0.04100 43299 668EURNYKREDIT REALKREDIT A/S 0.75% 14/07/2021100 000
0.04100 13299 628EURO2 TELEFONICA DEUTSCHLAND FINANZIERUNGS GmBH 1.75% 05/07/2025100 000
0.0384 47794 214USDOCCIDENTAL PETROLEUm CORP 4.4% 15/04/2046100 000
0.0387 93987 108USDOGLETHORPE POWER CORP 6.1% 15/03/2019100 000
0.07171 732185 048USDOmEGA HEALTHCARE INVESTORS INC 4.5% 15/01/2025200 000
0.0384 71981 362USDOmNICOm GROUP INC / OmNICOm CAPITAL INC 3.65% 01/11/2024100 000
0.04102 398101 177EUROmV AG 1.875% 04/12/2028100 000
0.13323 910302 970EUROmV AG 2.625% 27/09/2022300 000
0.0381 91886 875USDONCOR ELECTRIC DELIVERY CO LLC 3.75% 01/04/2045100 000
0.0491 76578 964USDONEOK PARTNERS LP 6.2% 15/09/2043100 000
0.08202 526203 228EUROP CORPORATE BANK PLC 0.75% 03/03/2022200 000
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0.0385 20380 514USDORACLE CORP 2.625% 15/02/2023100 000
0.10252 082265 083USDORACLE CORP 2.95% 15/05/2025300 000
0.04115 027102 840EURORACLE CORP 3.125% 10/07/2025100 000
0.0381 46385 972USDORACLE CORP 3.8% 15/11/2037100 000
0.0240 59540 360USDORACLE CORP 4% 15/11/204750 000
0.0382 50688 105USDORACLE CORP 4.125% 15/05/2045100 000
0.06146 356116 123USDORACLE CORP 5.375% 15/07/2040150 000
0.04100 72599 359EURORANGE SA 1.5% 09/09/2027100 000
0.24645 306655 788EURORANGE SA 3.875% 14/01/2021600 000
0.0492 295100 009USDORANGE SA 5.375% 13/01/2042100 000
0.06148 817125 016GBPORANGE SA 5.375% 22/11/2050100 000
0.06162 627150 375EURORANGE SA FRN 31/12/2099150 000
0.04106 578100 350EURORANGE SA FRN 31/12/2099100 000
0.04110 304114 858GBPORBIT CAPITAL PLC 3.375% 14/06/2048100 000
0.0132 69039 170USDOWENS CORNING 4.3% 15/07/204750 000
0.04107 742125 412USDPACIFIC GAS & ELECTRIC CO 3.3% 01/12/2027150 000
0.04113 661113 391USDPACIFIC GAS & ELECTRIC CO 5.125% 15/11/2043150 000
0.0490 77267 945USDPACIFIC LIFECORP - 144A - 5.125% 30/01/2043100 000
0.0383 47894 357USDPARKER-HANNIFIN CORP 4.1% 01/03/2047100 000
0.0495 52499 144EURPARTNERRE IRELAND FINANCE DAC 1.25% 15/09/2026100 000
0.04108 101109 834GBPPEABODY CAPITAL NO 2 PLC 3.25% 14/09/2048100 000
0.0241 36143 099USDPECO ENERGY CO 3.9% 01/03/204850 000
0.0263 32067 063USDPEPSICO INC 1.7% 06/10/202175 000
0.10257 399242 006USDPEPSICO INC 2% 15/04/2021300 000
0.09222 704232 998EURPEPSICO INC 2.625% 28/04/2026200 000
0.0385 72763 669USDPEPSICO INC 4% 05/03/2042100 000
0.04100 03099 950EURPERKINELmER INC 0.6% 09/04/2021100 000
0.08211 124199 120EURPERNOD RICARD SA 1.875% 28/09/2023200 000
0.07178 736157 308GBPPFIZER INC - REGS - 2.735% 15/06/2043165 000
0.08210 823233 901USDPFIZER INC 3% 15/12/2026250 000
0.0386 54698 918USDPFIZER INC 4% 15/12/2036100 000
0.09228 518243 917EURPFIZER INC 5.75% 03/06/2021200 000
0.08203 842208 680EURPHILIP mORRIS INTERNATIONAL INC 1.75% 19/03/2020200 000
0.08209 970210 817USDPHILIP mORRIS INTERNATIONAL INC 2.375% 17/08/2022250 000
0.08217 086228 086EURPHILIP mORRIS INTERNATIONAL INC 2.875% 03/03/2026200 000
0.05119 356101 676USDPHILIP mORRIS INTERNATIONAL INC 4.375% 15/11/2041150 000
0.07179 679149 218USDPHILLIPS 66 4.3% 01/04/2022200 000
0.0242 32243 567USDPHILLIPS 66 4.875% 15/11/204450 000
0.0121 67322 004USDPHILLIPS 66 PARTNERS LP 2.646% 15/02/202025 000
0.0381 48880 965USDPHILLIPS 66 PARTNERS LP 3.75% 01/03/2028100 000
0.06165 432177 401GBPPHOENIX GROUP HOLDINGS PLC 4.125% 20/07/2022150 000
0.04102 97690 684USDPIONEER NATURAL RESOURCES CO 7.2% 15/01/2028100 000
0.04108 129112 287GBPPLACES FOR PEOPLE TREASURY PLC 2.875% 17/08/2026100 000
0.0382 94678 634USDPLAINS ALL AmERICAN PIPELINE LP / PAA FINANCE CORP 3.6% 01/11/2024100 000
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0.0372 89272 171USDPLAINS ALL AmERICAN PIPELINE LP / PAA FINANCE CORP 4.7% 15/06/2044100 000
0.12297 292233 113USDPNC BANK NA 2.7% 01/11/2022350 000
0.0497 22698 836EURPPG INDUSTRIES INC 0.875% 03/11/2025100 000
0.0385 74092 192USDPPL CAPITAL FUNDING INC 4.7% 01/06/2043100 000
0.08211 206167 034USDPRAXAIR INC 2.2% 15/08/2022250 000
0.07173 181143 812USDPRINCIPAL FINANCIAL GROUP INC 3.3% 15/09/2022200 000
0.05125 373124 568EURPROCTER & GAmBLE CO 1.2% 30/10/2028125 000
0.0384 80091 315USDPROCTER & GAmBLE CO 1.7% 03/11/2021100 000
0.04108 029110 223GBPPROCTER & GAmBLE CO 1.8% 03/05/2029100 000
0.07171 986171 032USDPROCTER & GAmBLE CO 1.9% 23/10/2020200 000
0.04106 88184 502USDPROCTER & GAmBLE CO 5.55% 05/03/2037100 000
0.0384 93893 965USDPROGRESSIVE CORP 4.125% 15/04/2047100 000
0.06153 230154 947EURPROLOGIS LP 1.375% 13/05/2021150 000
0.07180 326196 317USDPROLOGIS LP 4.25% 15/08/2023200 000
0.0493 99599 252EURPROSEGUR CASH SA 1.375% 04/02/2026100 000
0.0494 62273 503USDPRUDENTIAL FINANCIAL INC 3.935% 07/12/2049121 000
0.05119 559122 494GBPPRUDENTIAL PLC FRN 19/12/2063100 000
0.04100 18199 751EURPSA BANQUE FRANCE SA 0.5% 17/01/2020100 000
0.04100 26178 081USDPUBLIC SERVICE CO OF COLORADO 3.6% 15/09/2042125 000
0.07168 998135 113USDPUBLIC SERVICE ELECTRIC & GAS CO 2.375% 15/05/2023200 000
0.0241 69145 480USDPUBLIC SERVICE ELECTRIC & GAS CO 3.8% 01/01/204350 000
0.04103 12499 307EURPUBLICIS GROUPE SA 1.625% 16/12/2024100 000
0.04106 441101 594USDPUGET SOUND ENERGY INC 5.757% 01/10/2039100 000
0.05132 029131 787GBPQBE INSURANCE GROUP LTD FRN 24/05/2042112 000
0.0386 20488 016USDQUALCOmm INC 2.25% 20/05/2020100 000
0.05125 852129 197USDQUALCOmm INC 3.45% 20/05/2025150 000
0.0384 64787 701USDQUALCOmm INC 4.65% 20/05/2035100 000
0.0380 44684 029USDQVC INC 4.45% 15/02/2025100 000
0.04115 286121 495EURRAIFFEISEN BANK INTERNATIONAL AG 6% 16/10/2023100 000
0.0242 12843 421USDRAYmOND JAmES FINANCIAL INC 4.95% 15/07/204650 000
0.05119 160124 606EURRCI BANQUE SA 0.5% 15/09/2023125 000
0.12304 314302 535EURRCI BANQUE SA 1.375% 17/11/2020300 000
0.05126 420118 623USDREALTY INCOmE CORP 3.65% 15/01/2028150 000
0.06165 821167 772USDRECKITT BENCKISER TREASURY SERVICES PLC - 144A - 2.75% 26/06/2024200 000
0.09222 748236 070EURRED ELECTRICA DE ESPANA FINANCE BV 3.875% 25/01/2022200 000
0.05131 159105 736USDREGENCY CENTERS CORP 3.75% 15/11/2022150 000
0.08198 839194 675USDRELIANCE INDUSTRIES LTD - REGS - 3.667% 30/11/2027250 000
0.05122 908123 266EURRELX CAPITAL INC 1.3% 12/05/2025125 000
0.0493 68899 109EURRENAULT SA 1% 28/11/2025100 000
0.0498 75899 423EURRENAULT SA 2% 28/09/2026100 000
0.12310 212293 003EURREPSOL INTERNATIONAL FINANCE BV 2.625% 28/05/2020300 000
0.0253 72251 462USDREPUBLIC SERVICES INC 6.2% 01/03/204050 000
0.0386 84391 134USDREYNOLDS AmERICAN INC 3.25% 12/06/2020100 000
0.07167 800183 646USDREYNOLDS AmERICAN INC 4.45% 12/06/2025200 000
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0.08198 562202 816EURRICHEmONT INTERNATIONAL HOLDING SA 1.5% 26/03/2030200 000
0.06149 773116 157USDRIO TINTO ALCAN INC 5.75% 01/06/2035150 000
0.04106 889107 710EURROBERT BOSCH GmBH 1.75% 08/07/2024100 000
0.07177 037161 912USDROCHE HOLDINGS INC - 144A - 4% 28/11/2044200 000
0.0384 05479 654USDROCKWELL COLLINS INC 3.2% 15/03/2024100 000
0.05132 508127 458USDROCKWELL COLLINS INC 5.25% 15/07/2019150 000
0.05133 549110 427USDROGERS COmmUNICATIONS INC 4.1% 01/10/2023150 000
0.06156 491158 937EURROLLS-ROYCE PLC 2.125% 18/06/2021150 000
0.10259 436243 963USDROYAL BANK OF CANADA 2.5% 19/01/2021300 000
0.0389 57192 838USDROYAL BANK OF CANADA 4.65% 27/01/2026100 000
0.06152 823151 028EURROYAL BANK OF SCOTLAND GROUP PLC 2.5% 22/03/2023150 000
0.07170 279168 279USDROYAL BANK OF SCOTLAND GROUP PLC 4.8% 05/04/2026200 000
0.0384 67287 810USDROYAL BANK OF SCOTLAND GROUP PLC 5.125% 28/05/2024100 000
0.0389 49184 507USDROYAL BANK OF SCOTLAND GROUP PLC 6.4% 21/10/2019100 000
0.06150 386151 355EURROYAL BANK OF SCOTLAND GROUP PLC FRN 08/03/2023150 000
0.0385 72586 066USDROYAL BANK OF SCOTLAND GROUP PLC FRN 25/06/2024100 000
0.04114 534141 048GBPRSA INSURANCE GROUP PLC FRN 10/10/2045100 000
0.07173 037173 964EURRYANAIR LTD 1.125% 10/03/2023175 000
0.0388 10097 159USDSABINE PASS LIQUEFACTION LLC 5% 15/03/2027100 000
0.0491 174100 629USDSABINE PASS LIQUEFACTION LLC 5.625% 01/03/2025100 000
0.0365 69461 295USDSALESFORCE.COm INC 3.25% 11/04/202375 000
0.08206 102209 718EURSAmPO OYJ 1.5% 16/09/2021200 000
0.0239 77744 080USDSAN DIEGO GAS & ELECTRIC CO 3.75% 01/06/204750 000
0.0384 44990 884GBPSANCTUARY CAPITAL PLC 6.697% 23/03/203950 000
0.0496 16899 449EURSANOFI 0.5% 13/01/2027100 000
0.04100 94099 803EURSANOFI 0.5% 21/03/2023100 000
0.08202 522199 236EURSANOFI 1% 21/03/2026200 000
0.08209 886200 000EURSANOFI 1.5% 22/09/2025200 000
0.05131 580128 830USDSANOFI 3.625% 19/06/2028150 000
0.07178 465157 294USDSANOFI 4% 29/03/2021200 000
0.08200 646198 648EURSANTANDER CONSUmER FINANCE SA 0.875% 24/01/2022200 000
0.04101 334102 619EURSANTANDER CONSUmER FINANCE SA 1% 26/05/2021100 000
0.07172 735179 975USDSANTANDER HOLDINGS USA INC 2.65% 17/04/2020200 000
0.08199 460205 580EURSANTANDER ISSUANCES SAU 2.5% 18/03/2025200 000
0.06156 924158 492USDSANTANDER UK GROUP HOLDINGS PLC FRN 03/11/2028200 000
0.07171 216145 345USDSANTANDER UK PLC - 144A - 5% 07/11/2023200 000
0.04100 56498 749EURSANTANDER UK PLC 0.875% 13/01/2020100 000
0.04100 84299 447EURSANTANDER UK PLC 0.875% 25/11/2020100 000
0.0499 029101 618EURSAP SE 1.375% 13/03/2030100 000
0.04105 204100 600EURSAP SE 1.75% 22/02/2027100 000
0.06159 056156 276EURSCENTRE GROUP TRUST 1 2.25% 16/07/2024150 000
0.10252 820202 416USDSCHLUmBERGER INVESTmENT SA - 144A - 2.4% 01/08/2022300 000
0.0497 85999 305EURSCHNEIDER ELECTRIC SE 0.875% 13/12/2026100 000
0.08211 220228 196EURSCHNEIDER ELECTRIC SE 3.625% 20/07/2020200 000
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0.04101 54398 750EURSCOR SE FRN 27/05/2048100 000
0.05120 436124 446GBPSCOTTISH WIDOWS LTD 5.5% 16/06/2023100 000
0.0373 52082 311USDSEAGATE HDD CAYmAN 4.875% 01/06/2027100 000
0.06157 482148 025EURSECURITAS AB 2.625% 22/02/2021150 000
0.09237 995275 574GBPSEGRO PLC 5.625% 07/12/2020200 000
0.0382 78288 035USDSELECT INCOmE REIT 4.5% 01/02/2025100 000
0.0384 55967 664USDSEmPRA ENERGY 2.875% 01/10/2022100 000
0.0137 56239 601USDSEmPRA ENERGY 3.8% 01/02/203850 000
0.07174 523144 350USDSES GLOBAL AmERICAS HOLDINGS GP - 144A - 2.5% 25/03/2019200 000
0.05118 532113 365GBPSEVERN TRENT UTILITIES FINANCE PLC 3.625% 16/01/2026100 000
0.06151 023153 957EURSHELL INTERNATIONAL FINANCE BV 0.75% 12/05/2024150 000
0.12306 981300 117EURSHELL INTERNATIONAL FINANCE BV 1% 06/04/2022300 000
0.04100 096101 062EURSHELL INTERNATIONAL FINANCE BV 1.25% 12/05/2028100 000
0.04110 396112 338EURSHELL INTERNATIONAL FINANCE BV 2.5% 24/03/2026100 000
0.10258 008266 492USDSHELL INTERNATIONAL FINANCE BV 3.25% 11/05/2025300 000
0.0386 93592 427USDSHELL INTERNATIONAL FINANCE BV 4.125% 11/05/2035100 000
0.05135 708119 733USDSHELL INTERNATIONAL FINANCE BV 4.55% 12/08/2043150 000
0.0378 84591 898USDSHERWIN-WILLIAmS CO 4.5% 01/06/2047100 000
0.06165 425177 154USDSHIRE ACQUISITIONS INVESTmENTS IRELAND DAC 2.875% 23/09/2023200 000
0.08215 449222 332USDSIEmENS FINANCIERINGSmAATSCHAPPIJ NV - 144A - 2.15% 27/05/2020250 000
0.07183 504217 781USDSIEmENS FINANCIERINGSmAATSCHAPPIJ NV - 144A - 3.3% 15/09/2046250 000
0.0374 62874 711EURSIEmENS FINANCIERINGSmAATSCHAPPIJ NV 1% 06/09/202775 000
0.08205 142210 082EURSImON INTERNATIONAL FINANCE SCA 1.375% 18/11/2022200 000
0.0263 08274 245USDSImON PROPERTY GROUP LP 4.25% 01/10/204475 000
0.08218 132214 705USDSKANDINAVISKA ENSKILDA BANKEN AB - 144A - 3.25% 17/05/2021250 000
0.04103 269105 533EURSKANDINAVISKA ENSKILDA BANKEN AB FRN 28/05/2026100 000
0.04105 092107 432EURSKY LTD 2.25% 17/11/2025100 000
0.06159 135152 945EURSKY LTD 2.5% 15/09/2026150 000
0.08197 596198 900EURSNAm SPA 1.25% 25/01/2025200 000
0.04105 045112 271EURSOCIETA INIZIATIVE AUTOSTRADALI E SERVIZI SPA 3.375% 13/02/2024100 000
0.12316 866318 645EURSOCIETE DES AUTOROUTES PARIS-RHIN-RHONE 1.875% 15/01/2025300 000
0.0497 93199 929EURSOCIETE FONCIERE LYONNAISE SA 1.5% 29/05/2025100 000
0.06167 192162 524USDSOCIETE GENERALE SA - 144A - 4.25% 14/04/2025200 000
0.11271 888242 076USDSOCIETE GENERALE SA - 144A - 5.2% 15/04/2021300 000
0.08195 062198 840EURSOCIETE GENERALE SA 0.5% 13/01/2023200 000
0.04100 75799 236EURSOCIETE GENERALE SA 0.75% 26/05/2023100 000
0.08203 316199 162EURSOCIETE GENERALE SA 2.625% 27/02/2025200 000
0.04110 655128 401GBPSOCIETY OF LLOYD’S FRN 07/02/2047100 000
0.0495 86498 752EURSODEXO SA 0.75% 14/04/2027100 000
0.04107 84199 376EURSOLVAY SA 2.75% 02/12/2027100 000
0.0375 41980 951GBPSOUTH EASTERN POWER NETWORKS PLC 6.375% 12/11/203150 000
0.05131 892135 670USDSOUTHERN CALIFORNIA EDISON CO 4.65% 01/10/2043150 000
0.0382 13587 041USDSOUTHERN CO GAS CAPITAL CORP 4.4% 01/06/2043100 000
0.06153 140117 153USDSOUTHERN COPPER CORP 7.5% 27/07/2035150 000
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0.04112 148134 475GBPSOUTHERN GAS NETWORKS PLC 2.5% 03/02/2025100 000
0.04108 086116 093GBPSOUTHERN GAS NETWORKS PLC 3.1% 15/09/2036100 000
0.0389 06975 470USDSOUTHERN NATURAL GAS CO LLC / SOUTHERN NATURAL ISSUING CORP

4.4% 15/06/2021
100 000

0.04102 06099 855EURSOUTHERN POWER CO 1.85% 20/06/2026100 000
0.07179 362195 538GBPSOUTHERN WATER SERVICES FINANCE LTD 5% 31/03/2021150 000
0.04107 883113 176USDSOUTHWEST AIRLINES CO 2.65% 05/11/2020125 000
0.05133 603134 097USDS&P GLOBAL INC  4% 15/06/2025150 000
0.05126 319124 428EURSPAREBANK 1 SmN 0.75% 08/06/2021125 000
0.08199 386197 638EURSPAREBANK 1 SR-BANK ASA 0.375% 10/02/2022200 000
0.06142 346148 601EURSSE PLC 0.875% 06/09/2025150 000
0.04114 861112 593GBPSSE PLC 6.25% 27/08/203875 000
0.05136 893170 024GBPSSE PLC FRN 31/12/2099125 000
0.06164 136161 885USDSTANDARD CHARTERED PLC - 144A - 4.3% 19/02/2027200 000
0.07168 980169 174USDSTANDARD CHARTERED PLC - 144A - FRN 15/03/2024200 000
0.06145 074149 663EURSTANDARD CHARTERED PLC FRN 03/10/2023150 000
0.08208 682218 410EURSTANDARD CHARTERED PLC FRN 21/10/2025200 000
0.0385 98995 383USDSTANLEY BLACK & DECKER INC 2.9% 01/11/2022100 000
0.05137 571152 711USDSTARBUCKS CORP 2.45% 15/06/2026175 000
0.0385 88367 697USDSTATE STREET CORP 3.1% 15/05/2023100 000
0.04113 122125 095EURSTOREBRAND LIVSFORSIKRING AS FRN 04/04/2043100 000
0.0384 03685 450USDSTRYKER CORP 3.375% 01/11/2025100 000
0.0384 17691 105USDSTRYKER CORP 3.5% 15/03/2026100 000
0.0498 89899 173EURSUEZ 1.625% 21/09/2032100 000
0.08218 746233 696EURSUEZ ENVIRONNEmENT 4.078% 17/05/2021200 000
0.0496 157100 000EURSUEZ FRN PERPETUAL100 000
0.08203 266202 818EURSUmITOmO mITSUI BANKING CORP 1% 19/01/2022200 000
0.07175 475145 321USDSUmITOmO mITSUI FINANCIAL GROUP INC - 144A - 4.436% 02/04/2024200 000
0.08199 936200 490EURSUmITOmO mITSUI FINANCIAL GROUP INC 0.819% 23/07/2023200 000
0.07168 727182 085USDSUmITOmO mITSUI FINANCIAL GROUP INC 3.446% 11/01/2027200 000
0.07169 327158 724USDSUmITOmO mITSUI FINANCIAL GROUP INC 3.544% 17/01/2028200 000
0.07180 426146 673USDSUN HUNG KAI PROPERTIES CAPITAL mARKET LTD 4.5% 14/02/2022200 000
0.06150 222127 036USDSUNCOR ENERGY INC 6.5% 15/06/2038150 000
0.0373 19265 571USDSUNOCO LOGISTICS PARTNERS OPERATIONS LP 4.95% 15/01/2043100 000
0.08199 488197 548EURSVENSKA HANDELSBANKEN AB 0.25% 28/02/2022200 000
0.08199 880199 962EURSVENSKA HANDELSBANKEN AB 0.5% 21/03/2023200 000
0.08213 856197 630USDSVENSKA HANDELSBANKEN AB 1.95% 08/09/2020250 000
0.0498 61899 923EURSVENSKA HANDELSBANKEN AB FRN 02/03/2028100 000
0.10256 909240 315USDSWEDBANK AB - 144A - 2.8% 14/03/2022300 000
0.0242 36841 590USDSWISS RE TREASURY US CORP - 144A - 4.25% 06/12/204250 000
0.04100 730101 411EURSYDNEY AIRPORT FINANCE CO PTY LTD 1.75% 26/04/2028100 000
0.04111 838133 759USDSYNCHRONY FINANCIAL 3.7% 04/08/2026150 000
0.0241 31345 134USDSYSCO CORP 4.5% 01/04/204650 000
0.08203 412198 928EURTAKEDA PHARmACEUTICAL CO LTD 3% 21/11/2030200 000
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0.04110 837112 671EURTALANX AG 3.125% 13/02/2023100 000
0.05120 719125 450EURTALANX FINANZ LUXEmBOURG SA FRN 15/06/2042100 000
0.06163 056174 617USDTARGET CORP 2.5% 15/04/2026200 000
0.0496 14699 438EURTAURON POLSKA ENERGIA SA 2.375% 05/07/2027100 000
0.0383 38791 219USDTEACHERS INSURANCE & ANNUITY ASSOCIATION OF AmERICA - 144A -

4.27% 15/05/2047
100 000

0.0116 08312 678USDTEACHERS INSURANCE & ANNUITY ASSOCIATION OF AmERICA - 144A -
6.85% 16/12/2039

14 000

0.0498 84099 141EURTELE2 AB 2.125% 15/05/2028100 000
0.04100 503100 000EURTELEFONICA EmISIONES SA 0.75% 13/04/2022100 000
0.08206 298200 000EURTELEFONICA EmISIONES SA 1.477% 14/09/2021200 000
0.08202 592199 650EURTELEFONICA EmISIONES SA 1.528% 17/01/2025200 000
0.04106 026102 282EURTELEFONICA EmISIONES SA 2.932% 17/10/2029100 000
0.05117 881125 570USDTELEFONICA EmISIONES SAU 4.665% 06/03/2038150 000
0.10263 845236 575GBPTELEFONICA EmISIONES SAU 5.445% 08/10/2029200 000
0.11271 802256 362USDTELEFONICA EmISIONES SAU 5.462% 16/02/2021300 000
0.06167 169159 473EURTELEKOm FINANZmANAGEmENT GmBH 4% 04/04/2022150 000
0.0499 24199 101EURTELEPERFORmANCE 1.875% 02/07/2025100 000
0.07175 479149 033EURTELIA CO AB 3.5% 05/09/2033150 000
0.08209 532229 538EURTELIA CO AB 4.25% 18/02/2020200 000
0.0498 767100 186EURTELSTRA CORP LTD 1.125% 14/04/2026100 000
0.10263 258283 152EURTELSTRA CORP LTD 4.25% 23/03/2020250 000
0.06164 208165 989USDTENCENT HOLDINGS LTD - REGS - 3.595% 19/01/2028200 000
0.08200 954198 660EURTERNA RETE ELETTRICA NAZIONALE SPA 0.875% 02/02/2022200 000
0.0494 181100 851EURTERNA RETE ELETTRICA NAZIONALE SPA 1.375% 26/07/2027100 000
0.0138 32937 714USDTEXAS EASTERN TRANSmISSION LP - 144A - 4.15% 15/01/204850 000
0.0498 43699 276EURTHALES SA 0.75% 23/01/2025100 000
0.04103 444115 371GBPTHAmES WATER UTILITIES CAYmAN FINANCE LTD 2.625% 24/01/2032100 000
0.06143 264134 857GBPTHAmES WATER UTILITIES CAYmAN FINANCE LTD 5.5% 11/02/2041100 000
0.08194 110197 790EURTHERmO FISHER SCIENTIFIC INC 0.75% 12/09/2024200 000
0.0494 19799 748EURTHERmO FISHER SCIENTIFIC INC 1.375% 12/09/2028100 000
0.09221 802181 189USDTHERmO FISHER SCIENTIFIC INC 4.15% 01/02/2024250 000
0.08216 235202 423GBPTHFC FUNDING NO 3 PLC 5.2% 11/10/2043150 000
0.0390 13373 309USDTHOmSON REUTERS CORP 4.3% 23/11/2023100 000
0.05126 922158 908GBPTImE WARNER CABLE INC 5.75% 02/06/2031100 000
0.0387 03269 705USDTImE WARNER CABLE LLC 4% 01/09/2021100 000
0.0134 36737 246USDTImE WARNER CABLE LLC 4.5% 15/09/204250 000
0.0493 99570 111USDTImE WARNER CABLE LLC 7.3% 01/07/2038100 000
0.10259 583269 196USDTORONTO-DOmINION BANK 2.5% 14/12/2020300 000
0.04106 585108 683EURTOTAL CAPITAL CANADA LTD 2.125% 18/09/2029100 000
0.0499 78699 418EURTOTAL CAPITAL INTERNATIONAL SA 1.491% 04/09/2030100 000
0.20528 705496 000EURTOTAL CAPITAL INTERNATIONAL SA 2.125% 19/11/2021500 000
0.04110 468112 494EURTOTAL CAPITAL INTERNATIONAL SA 2.5% 25/03/2026100 000
0.10269 867298 539USDTOTAL CAPITAL SA 4.25% 15/12/2021300 000
0.0499 114101 283EURTOTAL S.A  PERPETUAL FRN100 000
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0.10255 008249 500EURTOTAL SA PERPETUAL - FRN 250 000
0.13359 828348 582EURTOYOTA mOTOR CREDIT CORP 1.8% 23/07/2020350 000
0.07167 751168 882USDTOYOTA mOTOR CREDIT CORP 2.15% 08/09/2022200 000
0.07175 130174 468USDTOYOTA mOTOR CREDIT CORP 3.45% 20/09/2023200 000
0.09242 060212 407USDTRANSCANADA PIPELINES LTD 3.8% 01/10/2020275 000
0.0383 57388 774USDTRANSCANADA PIPELINES LTD 4.625% 01/03/2034100 000
0.0387 74587 692USDTRANSCANADA PIPELINES LTD 5.1% 15/03/2049100 000
0.04105 06896 576USDTRANSCONTINENTAL GAS PIPE LINE CO LLC 7.85% 01/02/2026100 000
0.04102 54199 812EURTRANSURBAN FINANCE CO PTY LTD 2% 28/08/2025100 000
0.0388 72777 599USDTRAVELERS COS INC 3.9% 01/11/2020100 000
0.04100 265107 097USDTRAVELERS COS INC 5.35% 01/11/2040100 000
0.04101 54999 680EURTYCO ELECTRONICS GROUP SA 1.1% 01/03/2023100 000
0.0262 55056 090USDTYSON FOODS INC 4.875% 15/08/203475 000
0.08200 038200 354EURUBS AG/LONDON 0.625% 23/01/2023200 000
0.06152 292149 652EURUBS AG/LONDON 1.125% 30/06/2020150 000
0.12308 028302 379EURUBS AG/LONDON 1.25% 03/09/2021300 000
0.07172 677175 642USDUBS GROUP FUNDING SWITZERLAND AG - 144A - 3% 15/04/2021200 000
0.07173 305184 908USDUBS GROUP FUNDING SWITZERLAND AG - 144A - 4.125% 24/09/2025200 000
0.08197 178199 818EURUBS GROUP FUNDING SWITZERLAND AG FRN 17/04/2025200 000
0.0499 821100 410EURUNIBAIL-RODAmCO SE 0.125% 14/05/2021100 000
0.0498 495100 363EURUNIBAIL-RODAmCO SE 1.875% 15/01/2031100 000
0.07190 656205 766EURUNIBAIL-RODAmCO SE 2% 28/04/2036200 000
0.04104 89199 790EURUNIBAIL-RODAmCO SE 2.375% 25/02/2021100 000
0.06162 921168 894EURUNIBAIL-RODAmCO SE 2.5% 26/02/2024150 000
0.0497 04298 413EURUNICREDIT SPA 2.125% 24/10/2026100 000
0.08208 552189 000EURUNICREDIT SPA 4.375% 29/01/2020200 000
0.08216 358203 588USDUNILEVER CAPITAL CORP 3.5% 22/03/2028250 000
0.08198 542201 736EURUNILEVER NV 0.5% 29/04/2024200 000
0.06148 056146 538EURUNILEVER NV 1% 14/02/2027150 000
0.04102 799101 040EURUNILEVER NV 1.75% 05/08/2020100 000
0.04110 236113 231GBPUNILEVER PLC 1.125% 03/02/2022100 000
0.09219 726182 988USDUNION ELECTRIC CO 3.5% 15/04/2024250 000
0.06149 679169 211USDUNION PACIFIC CORP 3.799% 01/10/2051200 000
0.08200 554204 140EURUNIONE DI BANCHE ITALIANE SPA 2.875% 18/02/2019200 000
0.0383 43881 132USDUNITED AIRLINES 2018-1 CLASS AA PASS THROUGH TRUST 3.5%

01/09/2031
100 000

0.08212 332213 217USDUNITED PARCEL SERVICE INC 2.5% 01/04/2023250 000
0.05139 522113 174USDUNITED PARCEL SERVICE INC 4.875% 15/11/2040150 000
0.08203 230208 140EURUNITED TECHNOLOGIES CORP 1.125% 15/12/2021200 000
0.0499 253103 001EURUNITED TECHNOLOGIES CORP 2.15% 18/05/2030100 000
0.0243 34043 724USDUNITED TECHNOLOGIES CORP 3.95% 16/08/202550 000
0.0257 92957 142USDUNITED TECHNOLOGIES CORP 4.05% 04/05/204775 000
0.0242 20343 659USDUNITED TECHNOLOGIES CORP 4.625% 16/11/204850 000
0.06143 044126 731USDUNITED TECHNOLOGIES CORP 5.7% 15/04/2040150 000
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0.05125 690137 360GBPUNITED UTILITIES WATER LTD 5.75% 25/03/2022100 000
0.10253 169269 654USDUNITEDHEALTH GROUP INC 3.1% 15/03/2026300 000
0.0382 91762 772USDUNITEDHEALTH GROUP INC 3.95% 15/10/2042100 000
0.0389 68589 854USDUNITEDHEALTH GROUP INC 4.45% 15/12/2048100 000
0.0369 40869 030USDUNITEDHEALTH GROUP INC 4.625% 15/07/203575 000
0.0498 625113 452GBPUNIVERSITY OF OXFORD 2.544% 08/12/2117100 000
0.0239 73336 878USDUNIVERSITY OF SOUTHERN CALIFORNIA 3.028% 01/10/203950 000
0.0389 15789 379USDUS BANCORP 3.95% 17/11/2025100 000
0.10268 440235 973USDUS BANCORP 4.125% 24/05/2021300 000
0.0250 38948 295USDVALE OVERSEAS LTD 6.875% 10/11/203950 000
0.04100 00497 861USDVALE OVERSEAS LTD 6.875% 21/11/2036100 000
0.04108 806100 310EURVALE SA 3.75% 10/01/2023100 000
0.0497 18599 578EURVALEO SA 0.625% 11/01/2023100 000
0.0495 91299 644EURVALEO SA 1.5% 18/06/2025100 000
0.06159 930158 765USDVALERO ENERGY CORP 3.4% 15/09/2026200 000
0.07173 552140 965USDVENTAS REALTY LP / VENTAS CAPITAL CORP 2.7% 01/04/2020200 000
0.07187 250194 800EURVEOLIA ENVIRONNEmENT SA 0.927% 04/01/2029200 000
0.09231 804237 300EURVEOLIA ENVIRONNEmENT SA 5.125% 24/05/2022200 000
0.0377 26881 465GBPVEOLIA ENVIRONNEmENT SA 6.125% 29/10/203750 000
0.12311 211315 966EURVERIZON COmmUNICATIONS INC 1.625% 01/03/2024300 000
0.04112 216103 503EURVERIZON COmmUNICATIONS INC 3.25% 17/02/2026100 000
0.06163 457169 086GBPVERIZON COmmUNICATIONS INC 3.375% 27/10/2036150 000
0.05129 339135 243USDVERIZON COmmUNICATIONS INC 3.5% 01/11/2024150 000
0.0377 30490 948USDVERIZON COmmUNICATIONS INC 4.125% 15/08/2046100 000
0.13345 191297 557USDVERIZON COmmUNICATIONS INC 4.329% 21/09/2028394 000
0.0120 86816 213USDVERIZON COmmUNICATIONS INC 4.672% 15/03/205526 000
0.05128 868133 281USDVERIZON COmmUNICATIONS INC 4.812% 15/03/2039150 000
0.06156 788123 504USDVERIZON COmmUNICATIONS INC 4.862% 21/08/2046183 000
0.0258 96165 032USDVERIZON COmmUNICATIONS INC 5.012% 15/04/204968 000
0.0384 10681 067USDVERIZON COmmUNICATIONS INC 5.012% 21/08/2054100 000
0.06152 472122 737USDVERIZON COmmUNICATIONS INC 6.4% 15/09/2033150 000
0.0495 03184 812USDVIACOm INC 6.875% 30/04/2036100 000
0.04101 98397 750EURVIENNA INSURANCE GROUP AG WIENER VERSICHERUNG GRUPPE FRN

02/03/2046
100 000

0.06167 228170 400EURVIER GAS TRANSPORT GmBH 3.125% 10/07/2023150 000
0.0499 79699 604EURVINCI SA 1.75% 26/09/2030100 000
0.07172 014192 220USDVIRGINIA ELECTRIC & POWER CO 3.5% 15/03/2027200 000
0.0387 81582 424USDVIRGINIA ELECTRIC & POWER CO 3.8% 01/04/2028100 000
0.06151 261159 499USDVISA INC 2.2% 14/12/2020175 000
0.0490 87591 068USDVISA INC 4.3% 14/12/2045100 000
0.08202 160201 772EURVIVENDI SA 0.75% 26/05/2021200 000
0.07169 127173 637EURVODAFONE GROUP PLC 0.5% 30/01/2024175 000
0.12303 780308 025EURVODAFONE GROUP PLC 1% 11/09/2020300 000
0.06145 679147 140EURVODAFONE GROUP PLC 1.5% 24/07/2027150 000
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0.08204 288199 648EURVODAFONE GROUP PLC 1.875% 11/09/2025200 000
0.0497 505103 358GBPVODAFONE GROUP PLC 3.375% 08/08/2049100 000
0.0386 32084 611USDVODAFONE GROUP PLC 4.125% 30/05/2025100 000
0.0261 60062 866USDVODAFONE GROUP PLC 5% 30/05/203875 000
0.06143 912119 547USDVODAFONE GROUP PLC 6.25% 30/11/2032150 000
0.0493 47899 890EURVODAFONE GROUP PLC FRN 03/01/2079100 000
0.0491 07599 900EURVODAFONE GROUP PLC FRN 03/10/2078100 000
0.09242 940251 030EURVOLKSWAGEN FINANCIAL SERVICES AG 0.875% 12/04/2023250 000
0.05123 591124 893EURVOLKSWAGEN FINANCIAL SERVICES AG 1.375% 16/10/2023125 000
0.18497 120500 480EURVOLKSWAGEN INTERNATIONAL FINANCE NV 0.5% 30/03/2021500 000
0.0386 51198 988EURVOLKSWAGEN INTERNATIONAL FINANCE NV 1.625% 16/01/2030100 000
0.0494 62798 913EURVOLKSWAGEN INTERNATIONAL FINANCE NV 1.875% 30/03/2027100 000
0.08200 894198 592EURVOLKSWAGEN INTERNATIONAL FINANCE NV 3.25% 18/11/2030200 000
0.04112 547112 566GBPVOLKSWAGEN INTERNATIONAL FINANCE NV 3.375% 16/11/2026100 000
0.06154 857160 800EURVOLKSWAGEN INTERNATIONAL FINANCE NV FRN PERPETUAL150 000
0.0498 518107 741EURVOLKSWAGEN INTERNATIONAL FINANCE NV FRN PERPETUAL100 000
0.0389 82299 688EURVOLKSWAGEN INTERNATIONAL FINANCE NV FRN PERPETUAL100 000
0.07186 818200 000EURVOLKSWAGEN INTERNATIONAL FINANCE NV FRN PERPETUAL200 000
0.0493 444100 000EURVOLKSWAGEN INTERNATIONAL FINANCE NV FRN PERPETUAL100 000
0.0248 97549 959EURVOLKSWAGEN LEASING GmBH 1% 16/02/202350 000
0.08207 596205 562EURVOLKSWAGEN LEASING GmBH 2.625% 15/01/2024200 000
0.08193 294201 830EURVONOVIA FINANCE BV 2.125% 22/03/2030200 000
0.13324 645310 761EURVONOVIA FINANCE BV 3.625% 08/10/2021300 000
0.04102 860101 051EURVONOVIA FINANCE BV FRN PERPETUAL100 000
0.0241 22241 217USDVOYA FINANCIAL INC 4.8% 15/06/204650 000
0.0241 50546 215USDVULCAN mATERIALS CO 3.9% 01/04/202750 000
0.05125 743130 561GBPWALES & WEST UTILITIES FINANCE PLC 4.625% 13/12/2023100 000
0.04115 22897 555USDWALGREEN CO 4.4% 15/09/2042150 000
0.07170 030174 189GBPWALGREENS BOOTS ALLIANCE INC 2.875% 20/11/2020150 000
0.07176 129175 911USDWALmART 3.125% 23/06/2021200 000
0.04110 718107 628USDWALmART INC 3.7% 26/06/2028125 000
0.0493 539103 834USDWALmART INC 4.75% 02/10/2043100 000
0.05134 533121 824EURWALmART INC 4.875% 21/09/2029100 000
0.14389 362386 342GBPWALmART INC 5.625% 27/03/2034250 000
0.0377 60886 992USDWALT DISNEY CO 1.85% 30/07/2026100 000
0.05127 115101 784USDWALT DISNEY CO 2.35% 01/12/2022150 000
0.0243 03647 305USDWALT DISNEY CO 4.125% 01/06/204450 000
0.06155 721151 953EURWARNER mEDIA LLC 1.95% 15/09/2023150 000
0.0387 47772 777USDWARNER mEDIA LLC 4.05% 15/12/2023100 000
0.0259 70152 584USDWARNER mEDIA LLC 6.25% 29/03/204165 000
0.0383 11178 009USDWASTE mANAGEmENT INC 3.15% 15/11/2027100 000
0.07174 350183 049USDWEA FINANCE LLC / WESTFIELD UK & EUROPE FINANCE PLC - 144A - 2.7%

17/09/2019
200 000

0.04101 231101 653EURWELLCOmE TRUST LTD 1.125% 21/01/2027100 000
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0.06152 404165 628GBPWELLCOmE TRUST LTD 4% 09/05/2059100 000
0.08209 483212 017USDWELLS FARGO & CO - mTN - FRN 22/05/2028250 000
0.14378 804396 205EURWELLS FARGO & CO 1% 02/02/2027400 000
0.10264 468255 375EURWELLS FARGO & CO 2.25% 02/05/2023250 000
0.16428 832443 597USDWELLS FARGO & CO 2.5% 04/03/2021500 000
0.06160 530151 223EURWELLS FARGO & CO 2.625% 16/08/2022150 000
0.05127 523139 718USDWELLS FARGO & CO 3.069% 24/01/2023150 000
0.07171 108137 193USDWELLS FARGO & CO 3.45% 13/02/2023200 000
0.09237 580220 241GBPWELLS FARGO & CO 3.5% 12/09/2029200 000
0.0383 70195 793USDWELLS FARGO & CO 4.75% 07/12/2046100 000
0.07180 919145 331USDWELLS FARGO & CO 5.375% 02/11/2043200 000
0.08215 672203 770USDWELLS FARGO BANK NA 2.6% 15/01/2021250 000
0.05124 665132 838GBPWELLS FARGO BANK NA 5.25% 01/08/2023100 000
0.0244 97546 327USDWELLS FARGO CAPITAL X  5.95% 15/12/203650 000
0.04102 06580 784USDWELLTOWER INC 6.5% 15/03/2041100 000
0.0496 976101 604EURWENDEL SA 2.5% 09/02/2027100 000
0.04102 939101 241EURWESFARmERS LTD 1.25% 07/10/2021100 000
0.05118 311126 072GBPWESSEX WATER SERVICES FINANCE PLC 4% 24/09/2021100 000
0.0381 36190 481USDWESTAR ENERGY INC 2.55% 01/07/2026100 000
0.0137 77540 626USDWESTERN GAS PARTNERS LP 5.3% 01/03/204850 000
0.0374 57490 507GBPWESTERN POWER DISTRIBUTION SOUTH WALES PLC 5.75% 23/03/204050 000
0.05120 129119 597GBPWESTERN POWER DISTRIBUTION WEST mIDLANDS PLC 3.875%

17/10/2024
100 000

0.04107 381110 064GBPWESTFIELD AmERICA mANAGEmENT LTD 2.625% 30/03/2029100 000
0.0136 06438 554USDWESTLAKE CHEmICAL CORP 4.375% 15/11/204750 000
0.08209 747229 234USDWESTPAC BANKING CORP 3.35% 08/03/2027250 000
0.08199 852200 250EURWESTPAC CORP GROIP INC 0.75% 17/10/2023200 000
0.11283 465319 779GBPWESTPAC SECURITIES NZ LTD/LONDON 2.5% 13/01/2021250 000
0.0383 22481 681USDWESTROCK CO - 144A - 4% 15/03/2028100 000
0.04100 40299 574EURWHIRLPOOL CORP 0.625% 12/03/2020100 000
0.0246 22846 820USDWILLIAmS COS INC 6.3% 15/04/204050 000
0.05127 138126 721USDWILLIAmS PARTNERS LP 4% 15/09/2025150 000
0.0383 43685 977USDWISCONSIN POWER & LIGHT CO 3.05% 15/10/2027100 000
0.0239 96041 200USDWISCONSIN PUBLIC SERVICE CORP 3.671% 01/12/204250 000
0.05125 717129 731GBPWm mORRISON SUPERmARKETS PLC 4.75% 04/07/2029100 000
0.04108 085101 263EURWOLTERS KLUWER NV 2.5% 13/05/2024100 000
0.08203 768186 960EURWP CAREY INC 2% 20/01/2023200 000
0.08200 250201 502EURWPP FINANCE SA 2.25% 22/09/2026200 000
0.04102 482103 250EURWUERTH FINANCE INTERNATIONAL BV 1% 19/05/2022100 000
0.0377 50786 852USDWW GRAINGER INC 3.75% 15/05/2046100 000
0.0386 43493 702USDXLIT LTD 4.45% 31/03/2025100 000
0.04104 87398 905EURXYLEm INC/NY 2.25% 11/03/2023100 000
0.0120 74222 240USDXYLEm INC/NY 3.25% 01/11/202625 000
0.0496 07399 810EURYORKSHIRE BUILDING SOCIETY 0.875% 20/03/2023100 000
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0.04111 582121 565GBPYORKSHIRE BUILDING SOCIETY 3.5% 21/04/2026100 000
0.05121 429110 711GBPYORKSHIRE WATER FINANCE PLC 3.625% 01/08/2029100 000
0.04103 453107 984EURZF NORTH AmERICA CAPITAL INC 2.75% 27/04/2023100 000
0.04101 549102 632EURZImmER BIOmET HOLDINGS INC 1.414% 13/12/2022100 000
0.05124 719142 540USDZImmER BIOmET HOLDINGS INC 3.55% 01/04/2025150 000
0.0385 79669 431USDZOETIS INC 3.25% 01/02/2023100 000
0.05121 368135 057GBPZURICH FINANCE UK PLC FRN PERPETUAL100 000

81.02208 643 291207 582 567Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.04100 93899 190EURBRUSSELS AIRPORT CO NV/SA 1% 03/05/2024100 000
0.04107 00899 710EUREUTELSAT SA 3.125% 10/10/2022100 000
0.0243 88541 342USDGEORGE WASHINGTON UNIVERSITY 4.126% 15/09/204850 000
0.0383 28896 876USDSOUTH CAROLINA ELECTRIC & GAS CO 4.1% 15/06/2046100 000

0.13335 119337 118Total Supranationals, Governments and Local Public Authorities, Debt Instruments

207 919 685 208 978 410 81.15
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Other transferable securities

Bonds

0.007 315260 324EURLEHmAN BROTHERS HOLDINGS INC 0% 20/07/2020 DEFAULTED350 000

0.007 315260 324Total Bonds

260 324 7 315 0.00Total Other transferable securities

Investment Funds

Open-ended Investment Funds

6.8317 585 75518 913 597EURALGEBRIS UCITS FUNDS PLC - ALGEBRIS FINANCIAL CREDIT FUND - IE120 822.77
3.789 731 14510 000 000EURAZ FUND 1 - HYBRID BONDS1 745 810.056
6.5516 866 66516 144 568EURVONTOBEL FUND - EUR CORPORATE BOND mID YIELD - I106 347.197

17.1644 183 56545 058 165Total Open-ended Investment Funds

45 058 165 44 183 565 17.16Total Investment Funds

253 238 174 253 169 290 98.31Total Investments
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18.05Banks 35.39United States of America
17.16Investment Fund 12.08Luxembourg
15.24Financial Services 9.59United Kingdom

2.93Pharmaceuticals & Biotechnology 8.36France
2.45Fixed Line Telecommunications 7.87Ireland
2.27Oil & Gas Producers 7.60Netherlands
2.18Gas, Water & multiutilities 2.63Germany
2.13Technology Hardware & Equipment 1.91Australia
2.08Industrial Transportation 1.91Spain
2.00Electricity 1.65Italy
2.00Nonlife Insurance 1.45Sweden
1.89Life Insurance 1.41Canada
1.70Beverages 1.06Japan
1.62Health Care Equipment & Services 0.97Cayman Islands
1.61Real Estate Investment Trusts 0.76Belgium
1.57Software & Computer Services 0.67Jersey
1.56Automobiles & Parts 0.46mexico
1.54Real Estate Investment & Services 0.36Austria
1.49media 0.29Denmark
1.47General Retailers 0.29Norway
1.39General Industrials 0.23Guernsey
1.32Nonequity Investment Instruments 0.20Finland
1.22Chemicals 0.19Switzerland
1.08Food & Drug Retailers 0.16British Virgin Islands
1.05mobile Telecommunications 0.11New Zealand
1.00Oil Equipment, Services & Distribution 0.11Peru
0.97Travel, Leisure & Catering 0.08India
0.91Food Producers 0.08Portugal
0.78Electronic & Electrical Equipment 0.07Hong Kong (China)
0.75Construction & materials 0.07United Arab Emirates
0.68Support Services 0.06Chile
0.64Personal Goods 0.05Panama
0.59Alternative Energy 0.04Brazil

EFFEPILUX SICAV
DECEmBER 31, 2018

Economic and Geographical Classification of Investments

Effepilux Sicav - Corporate IG Mondo

Economic classification Geographical classification% %

0.59Industrial Engineering 0.04Euroland
0.54Aerospace & Defense 0.04Poland
0.50Tobacco 0.04Singapore
0.37Household Goods & Home Construction 0.03Bermuda
0.36mining 98.31
0.25Industrial metals & mining
0.19Leisure Goods
0.13Governments
0.06Forestry & Paper

98.31
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Mortgages and Asset Backed securities

4.8310 944 97110 925 950EURSPV PROJECT 4.8% 25/09/202110 500 000

4.8310 944 97110 925 950Total Mortgages and Asset Backed securities

10 925 950 10 944 971 4.83
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Investment Funds

Open-ended Investment Funds

15.2234 475 66336 099 805EURAmUNDI FUNDS II - EmERGING mARKETS BOND - I ND H30 589.565
2.926 611 4846 304 663EURAmUNDI FUNDS II - PIONEER US HIGH YIELD - I ND H5 621.484
7.2716 476 87619 000 000EURBLACKROCK GLOBAL FUNDS - EmERGING mARKETS LOCAL CURRENCY

BOND FUND
2 156 659.21

2.144 847 3974 274 730EURCANDRIAm BONDS GLOBAL HIGH YIELD - I-C23 035.676
4.5610 331 5547 359 806EUREURIZON EASYFUND - BOND HIGH YIELD - Z42 855.291
4.9111 119 63213 272 285EURHSBC GLOBAL INVESTmENT FUNDS - GLOBAL EmERGING mARKETS

BOND - IH
887 440.74

11.6626 422 13830 326 034EURISHARES JP mORGAN USD Em BOND EUR HEDGED UCITS ETF - HD296 928
8.6419 587 28521 208 199EURISHARES USD SHORT DURATION HIGH YIELD CORP BOND UCITS ETF253 000
9.8022 196 50723 000 000EURmORGAN STANLEY INVESTmENT FUNDS - EmERGING mARKETS

CORPORATE DEBT FUND
772 589.856

7.7117 472 78513 739 859EURmUZINICH FUNDS - EUROPEYIELD FUND77 926.969
2.174 909 7303 812 477EURNORDEA 1 SICAV - GLOBAL HIGH YIELD BOND FUND442 716.82

16.3937 155 02530 456 516EURPICTET - GLOBAL EmERGING DEBT - HZ135 212.43406

93.39211 606 076208 854 374Total Open-ended Investment Funds

208 854 374 211 606 076 93.39Total Investment Funds

219 780 324 222 551 047 98.22Total Investments

DECEmBER 31, 2018
EFFEPILUX SICAV

Schedule of Investments

Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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93.39Investment Fund 65.37Luxembourg
4.83Financial Services 28.02Ireland

98.22 4.83Italy

98.22

EFFEPILUX SICAV
DECEmBER 31, 2018

Economic and Geographical Classification of Investments

Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti

Economic classification Geographical classification% %
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Effepilux Sicav - Azionario

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Shares

0.12697 351646 999CHFABB LTD42 035
0.11660 629306 745USDABBOTT LABORATORIES10 441
0.12721 617410 703USDABBVIE INC8 948
0.0024 23821 314JPYABC-mART INC500
0.0185 301105 463USDABIOmED INC300
0.03190 796199 456EURABN AmRO GROUP NV9 289
0.08452 949259 927USDACCENTURE PLC - A3 672
0.03149 887149 090EURACCOR SA4 039
0.0012 30811 399JPYACOm CO LTD4 300
0.04218 508196 869EURACS ACTIVIDADES DE CONSTRUCCION Y SERVICIOS SA6 459
0.03183 322148 965USDACTIVISION BLIZZARD INC4 500
0.0130 16753 642USDACUITY BRANDS INC300
0.03167 311203 592CHFADECCO GROUP AG - REG4 105
0.12672 509445 347EURADIDAS AG - REG - REG3 687
0.0297 77282 751GBPADmIRAL GROUP PLC4 287
0.10577 895209 255USDADOBE INC2 920
0.0155 09730 406USDADVANCE AUTO PARTS INC400
0.0293 66168 234USDADVANCED mICRO DEVICES INC5 800
0.03168 675226 157EURAEGON NV41 352
0.04227 517207 065EURAENA SmE SA1 676
0.03159 386102 835JPYAEON CO LTD9 300
0.0028 04332 139JPYAEON FINANCIAL SERVICE CO LTD1 800
0.0130 67934 382JPYAEON mALL CO LTD2 200
0.02106 210121 238USDAERCAP HOLDINGS NV3 066
0.0298 80461 091EURAEROPORTS DE PARIS597
0.0147 06837 887USDAES CORP/VA3 721
0.0134 09559 597USDAFFILIATED mANAGERS GROUP INC400
0.03193 615140 820USDAFLAC INC4 858
0.0179 28275 186JPYAGC INC/JAPAN2 899
0.03168 165146 612EURAGEAS4 279
0.02102 56449 566USDAGILENT TECHNOLOGIES INC1 738
0.02124 541109 101AUDAGL ENERGY LTD9 817
0.0027 61826 529USDAGNC INVESTmENT CORP1 800
0.0152 93741 637CADAGNICO EAGLE mINES LTD1 500
0.241 384 223887 402HKDAIA GROUP LTD190 600
0.0171 701101 623EURAIB GROUP PLC19 484
0.16931 369742 238EURAIR LIQUIDE SA8 588
0.03182 290125 706USDAIR PRODUCTS & CHEmICALS INC1 302
0.0129 20627 091JPYAIR WATER INC2 200
0.191 080 481911 994EURAIRBUS SE12 869
0.0176 14474 505JPYAISIN SEIKI CO LTD2 500
0.02120 147100 331JPYAJINOmOTO CO INC7 700
0.0158 77433 299USDAKAmAI TECHNOLOGIES INC1 100
0.0157 37078 905NOKAKER BP ASA2 605
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.07411 206354 163EURAKZO NOBEL NV - CVA5 841
0.0147 19348 209USDALBEmARLE CORP700
0.0170 56671 898USDALEXANDRIA REAL ESTATE EQUITIES INC700
0.02111 485134 956USDALEXION PHARmACEUTICALS INC1 309
0.02134 636110 206SEKALFA LAVAL AB7 195
0.0155 87235 172JPYALFRESA HOLDINGS CORP2 500
0.0173 28248 999USDALIGN TECHNOLOGY INC400
0.02121 78869 489CADALImENTATION COUCHE-TARD INC - B2 800
0.0025 81558 710USDALKERmES PLC1 000
0.0154 52745 345USDALLEGHANY CORP100
0.0141 83742 308USDALLEGION PLC600
0.04242 614180 091USDALLERGAN PLC2 075
0.0139 38657 870USDALLIANCE DATA SYSTEmS CORP300
0.0159 13545 592USDALLIANT ENERGY CORP1 600
0.261 506 9051 191 302EURALLIANZ SE - REG8 604
0.03149 625106 235USDALLSTATE CORP2 070
0.0163 23461 459USDALLY FINANCIAL INC3 190
0.0131 89055 710USDALNYLAm PHARmACEUTICALS INC500
0.281 623 4521 069 805USDALPHABET CLASS - A1 776
0.291 701 3301 085 988USDALPHABET INC1 878
0.0151 06872 521JPYALPS ALPINE CO LTD3 000
0.03148 310161 412EURALSTOm SA4 205
0.008 90321 518CADALTAGAS LTD1 000
0.09492 107453 554USDALTRIA GROUP INC11 390
0.0157 77629 984AUDALUmINA LTD40 790
0.0143 32630 992JPYAmADA HOLDINGS CO LTD5 500
0.09530 160292 070EURAmADEUS IT GROUP SA - A8 714
0.553 167 7811 373 774USDAmAZON.COm INC2 411
0.02137 486141 053AUDAmCOR LTD/AUSTRALIA16 849
0.0028 70227 874USDAmERCO100
0.02102 02650 526USDAmEREN CORP1 788
0.0022 47134 164USDAmERICAN AIRLINES GROUP INC800
0.03193 985126 281USDAmERICAN ELECTRIC POWER CO INC2 967
0.06364 303245 311USDAmERICAN EXPRESS CO4 369
0.0147 51653 829USDAmERICAN FINANCIAL GROUP INC/OH600
0.03189 647209 562USDAmERICAN INTERNATIONAL GROUP INC5 501
0.07376 119200 910USDAmERICAN TOWER CORP2 718
0.0171 46354 823USDAmERICAN WATER WORKS CO INC900
0.0175 04968 314USDAmERIPRISE FINANCIAL INC822
0.0168 72835 849USDAmERISOURCEBERGEN CORP1 056
0.0182 91164 073USDAmETEK INC1 400
0.11657 670377 714USDAmGEN INC3 862
0.0166 289143 234AUDAmP LTD43 935
0.02140 89892 670USDAmPHENOL CORP - A1 988
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0166 88699 783EURAmUNDI SA1 449
0.0143 99124 996JPYANA HOLDINGS INC1 400
0.02122 912166 372USDANADARKO PETROLEUm CORP3 205
0.03169 76095 811USDANALOG DEVICES INC2 261
0.0164 15267 952EURANDRITZ AG1 599
0.08472 259451 964GBPANGLO AmERICAN PLC24 252
0.14838 1501 069 532EURANHEUSER-BUSCH INBEV SA/NV14 526
0.0154 11955 378USDANNALY CAPITAL mANAGEmENT INC6 300
0.0175 02448 705USDANSYS INC600
0.009 85729 874USDANTERO RESOURCES CORP1 200
0.06362 074180 632USDANTHEm INC1 576
0.0176 37891 006GBPANTOFAGASTA PLC8 753
0.0137 35346 128USDAO SmITH CORP1 000
0.03157 16777 752USDAON PLC1 236
0.0147 00248 548JPYAOZORA BANK LTD1 800
0.02100 088142 027DKKAP mOLLER - mAERSK A/S - A97
0.03167 794199 606DKKAP mOLLER - mAERSK A/S - B153
0.0287 92682 232AUDAPA GROUP16 797
0.0157 729139 586USDAPACHE CORP2 514
0.673 927 6652 221 874USDAPPLE INC28 464
0.03168 805123 464USDAPPLIED mATERIALS INC5 894
0.0297 70274 701USDAPTIV PLC1 814
0.0138 11547 126USDARAmARK1 504
0.0010 37639 888CADARC RESOURCES LTD2 000
0.05279 029456 177EURARCELORmITTAL15 382
0.0163 11058 275USDARCH CAPITAL GROUP LTD2 700
0.02126 693111 962USDARCHER-DANIELS-mIDLAND CO3 535
0.0145 39771 218USDARCONIC INC3 078
0.0155 29548 980USDARISTA NETWORKS INC300
0.02125 59594 676AUDARISTOCRAT LEISURE LTD9 338
0.02109 666119 421EURARKEmA SA1 463
0.02111 831115 797EURAROUNDTOWN SA15 489
0.0130 15831 858USDARROW ELECTRONICS INC500
0.0177 36557 798USDARTHUR J GALLAGHER & CO1 200
0.03183 802137 677JPYASAHI GROUP HOLDINGS LTD5 400
0.0155 49361 852JPYASAHI INTECC CO LTD1 500
0.03173 887121 725JPYASAHI KASEI CORP19 300
0.0162 67754 781SGDASCENDAS REAL ESTATE INVESTmENT TRUST38 000
0.04204 946181 279GBPASHTEAD GROUP PLC11 237
0.0129 12638 632JPYASICS CORP2 600
0.0136 24938 613HKDASm PACIFIC TECHNOLOGY LTD4 300
0.181 064 773773 004EURASmL HOLDING NV7 763
0.07376 065277 488SEKASSA ABLOY AB24 100
0.06367 716392 601EURASSICURAZIONI GENERALI SPA25 186
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.03190 859220 656GBPASSOCIATED BRITISH FOODS PLC8 385
0.0025 97623 951USDASSURANT INC332
0.06332 997316 005JPYASTELLAS PHARmA INC29 800
0.331 931 0121 325 375GBPASTRAZENECA PLC29 511
0.03145 328124 702AUDASX LTD3 937
0.009 89212 666CADATCO LTD/CANADA - CLASS 1400
0.0138 32745 198USDATHENE HOLDING LTD1 100
0.04248 228281 848EURATLANTIA SPA13 737
0.06336 322261 967SEKATLAS COPCO AB16 193
0.03187 331171 280SEKATLAS COPCO AB - B9 821
0.0164 88753 996USDATmOS ENERGY CORP800
0.03160 473170 227EURATOS SE2 245
0.191 085 5761 033 436USDAT&T INC43 482
0.0169 73257 488NZDAUCKLAND INTERNATIONAL AIRPORT LTD16 557
0.0177 23494 245AUDAURIZON HOLDINGS LTD29 302
0.0016 93619 696CADAURORA CANNABIS INC3 900
0.0024 05120 666AUDAUSNET SERVICES25 115
0.12696 533952 940AUDAUSTRALIA & NEW ZEALAND BANKING GROUP LTD46 240
0.02105 280114 441GBPAUTO TRADER GROUP PLC20 777
0.03147 71978 674USDAUTODESK INC1 313
0.0136 86129 271USDAUTOLIV INC600
0.05294 436142 353USDAUTOmATIC DATA PROCESSING INC2 567
0.0174 06956 666USDAUTOZONE INC101
0.02134 593100 745USDAVALONBAY COmmUNITIES INC884
0.0150 99935 157USDAVERY DENNISON CORP649
0.07386 942498 495GBPAVIVA PLC92 490
0.0020 36724 343USDAXA EQUITABLE HOLDINGS INC1 400
0.12702 630712 194EURAXA SA37 259
0.0028 68241 025USDAXALTA COATING SYSTEmS LTD1 400
0.0158 02265 239EURAXEL SPRINGER SE1 175
0.0157 68653 430NZDA2 mILK CO LTD8 820
0.0131 05759 947GBPBABCOCK INTERNATIONAL GROUP PLC5 697
0.09507 481581 761GBPBAE SYSTEmS PLC99 192
0.0139 96677 294USDBAKER HUGHES A GE CO2 125
0.0293 15550 692USDBALL CORP2 316
0.02123 39790 956CHFBALOISE HOLDING AG - REG1 027
0.10594 841922 607EURBANCO BILBAO VIZCAYA ARGENTARIA SA128 323
0.02126 963233 478EURBANCO DE SABADELL SA126 900
0.211 214 8801 723 108EURBANCO SANTANDER SA305 784
0.02121 73053 533JPYBANDAI NAmCO HOLDINGS INC3 100
0.211 224 618842 633USDBANK OF AmERICA CORP56 815
0.0155 18863 217HKDBANK OF EAST ASIA LTD19 837
0.02108 631185 610EURBANK OF IRELAND GROUP PLC22 352
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0136 23830 475JPYBANK OF KYOTO LTD1 000
0.04222 789204 758CADBANK OF mONTREAL3 900
0.04249 484184 761USDBANK OF NEW YORK mELLON CORP6 059
0.04252 796276 014CADBANK OF NOVA SCOTIA5 800
0.0137 31750 668AUDBANK OF QUEENSLAND LTD6 247
0.0154 98681 562EURBANKIA SA21 479
0.0289 78893 049EURBANKINTER SA12 794
0.11661 1861 160 554GBPBARCLAYS PLC394 265
0.02128 056173 247GBPBARRATT DEVELOPmENTS PLC24 835
0.0289 71297 146CADBARRICK GOLD CORP7 600
0.0172 00644 605CHFBARRY CALLEBAUT AG - REG53
0.191 076 2681 237 233EURBASF SE - REG17 819
0.0130 728182 228CADBAUSCH HEALTH COS INC1 900
0.03174 518100 675USDBAXTER INTERNATIONAL INC3 031
0.191 094 6831 510 466EURBAYER AG18 076
0.08447 672476 606EURBAYERISCHE mOTOREN WERKE AG6 332
0.0181 41399 107EURBAYERISCHE mOTOREN WERKE AG - PFD1 311
0.03170 794132 068USDBB&T CORP4 507
0.06319 901105 451USDBECTON DICKINSON AND CO1 623
0.04214 226167 438EURBEIERSDORF AG2 350
0.0161 34867 701USDBEIGENE LTD500
0.0149 41256 064AUDBENDIGO & ADELAIDE BANK LTD7 436
0.0129 00236 125JPYBENESSE HOLDINGS INC1 300
0.02105 934105 839GBPBERKELEY GROUP HOLDINGS2 733
0.241 367 273854 807USDBERKSHIRE HATHAWAY INC - B7 655
0.0169 07550 971USDBEST BUY CO INC1 491
0.181 068 6391 020 564AUDBHP GROUP LTD50 694
0.15895 127877 261GBPBHP GROUP PLC48 645
0.05310 620197 108USDBIOGEN INC1 180
0.0174 48777 484USDBIOmARIN PHARmACEUTICAL INC1 000
0.0143 24052 866EURBIOmERIEUX752
0.0019 27921 237CADBLACKBERRY LTD3 100
0.04247 413205 236USDBLACKROCK INC720
0.0163 56877 787AUDBLUESCOPE STEEL LTD9 418
0.14832 2511 107 347EURBNP PARIBAS SA21 083
0.03185 327153 731HKDBOC HONG KONG HOLDINGS LTD57 000
0.02113 123110 293SEKBOLIDEN AB5 972
0.0164 38683 309EURBOLLORE SA18 396
0.0013 13225 821CADBOmBARDIER INC - B10 100
0.07400 791426 505USDBOOKING HOLDINGS INC266
0.0156 82972 658AUDBORAL LTD18 680
0.0142 78950 546USDBORGWARNER INC1 408
0.02103 87177 574USDBOSTON PROPERTIES INC1 055
0.05262 588109 117USDBOSTON SCIENTIFIC CORP8 494
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.03157 233178 178EURBOUYGUES SA5 017
0.442 567 6392 616 617GBPBP PLC464 681
0.03154 006157 681AUDBRAmBLES LTD24 638
0.02125 051139 615EURBRENNTAG AG3 317
0.05307 346274 884JPYBRIDGESTONE CORP9 100
0.0016 26527 115USDBRIGHTHOUSE FINANCIAL INC610
0.08443 204374 605USDBRISTOL-mYERS SQUIBB CO9 747
0.261 486 0732 213 328GBPBRITISH AmERICAN TOBACCO PLC53 353
0.02117 078142 045GBPBRITISH LAND CO PLC19 708
0.09548 977218 721USDBROADCOm INC2 468
0.0158 93844 575USDBROADRIDGE FINANCIAL SOLUTIONS INC700
0.03177 606118 372CADBROOKFIELD ASSET mANAGEmENT INC5 300
0.0131 44949 216USDBROOKFIELD PROPERTY REIT INC2 233
0.0148 11637 710JPYBROTHER INDUSTRIES LTD3 700
0.0170 96538 832USDBROWN-FORmAN CORP - B1 705
0.09528 807700 580GBPBT GROUP PLC199 341
0.0146 74859 293USDBUNGE LTD1 000
0.03194 524124 856GBPBUNZL PLC7 370
0.03180 579141 891GBPBURBERRY GROUP PLC9 339
0.0295 95197 350EURBUREAU VERITAS SA5 392
0.0156 92058 560USDBURLINGTON STORES INC400
0.0150 95148 049USDCABOT OIL & GAS CORP2 606
0.0168 46345 443USDCADENCE DESIGN SYSTEmS INC1 800
0.0027 31923 794CADCAE INC1 700
0.04258 021282 755EURCAIXABANK SA81 549
0.0135 65631 118JPYCALBEE INC1 300
0.0160 96273 741AUDCALTEX AUSTRALIA LTD3 885
0.0153 91736 257USDCAmDEN PROPERTY TRUST700
0.0026 77041 004CADCAmECO CORP2 700
0.0028 45525 672USDCAmPBELL SOUP CO986
0.03169 326170 272CADCANADIAN ImPERIAL BANK OF COmmERCE2 600
0.05278 469204 330CADCANADIAN NATIONAL RAILWAY CO4 300
0.03145 575178 205CADCANADIAN NATURAL RESOURCES LTD6 900
0.02108 60783 608CADCANADIAN PACIFIC RAILWAY LTD700
0.0145 71242 193CADCANADIAN TIRE CORP LTD - A500
0.0010 03012 575CADCANADIAN UTILITIES LTD500
0.07382 840453 036JPYCANON INC16 000
0.0028 13836 004CADCANOPY GROWTH CORP1 200
0.06322 288239 131EURCAPGEmINI SE3 713
0.03187 462159 884USDCAPITAL ONE FINANCIAL CORP2 835
0.0140 58531 022SGDCAPITALAND COmmERCIAL TRUST36 136
0.0171 45569 141SGDCAPITALAND LTD35 800
0.0153 37645 212SGDCAPITALAND mALL TRUST36 800
0.0171 43688 514USDCARDINAL HEALTH INC1 831
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.04211 981177 267DKKCARLSBERG A/S - B2 284
0.0148 01543 218USDCARmAX INC875
0.02103 67698 547USDCARNIVAL CORP2 404
0.03168 204142 288GBPCARNIVAL PLC4 012
0.04207 085335 441EURCARREFOUR SA13 889
0.0141 64661 123EURCASINO GUICHARD PERRACHON SA1 146
0.0130 15131 857JPYCASIO COmPUTER CO LTD2 900
0.07395 166269 063USDCATERPILLAR INC3 555
0.0159 90658 203USDCBOE GLOBAL mARKETS INC700
0.0172 36459 038USDCBRE GROUP INC2 066
0.0181 11866 926USDCBS CORP - B2 121
0.0025 65029 859CADCCL INDUSTRIES INC800
0.0133 50744 730USDCDK GLOBAL INC800
0.0170 90156 864USDCDW CORP/DE1 000
0.0178 70441 390USDCELANESE CORP - A1 000
0.04232 779275 077USDCELGENE CORP4 152
0.0144 278119 017USDCENOVUS ENERGY INC7 200
0.02121 03495 256USDCENTENE CORP1 200
0.0174 28243 037USDCENTERPOINT ENERGY INC3 008
0.07424 806273 919JPYCENTRAL JAPAN RAILWAY CO2 300
0.03196 214362 297GBPCENTRICA PLC130 550
0.0177 887116 217USDCENTURYLINK INC5 877
0.0287 34380 522USDCERNER CORP1 904
0.0160 89843 296USDCF INDUSTRIES HOLDINGS INC1 600
0.0180 22240 349CADCGI GROUP INC - A1 500
0.0159 51052 123USDCH ROBINSON WORLDWIDE INC809
0.0155 20054 492AUDCHALLENGER LTD/AUSTRALIA9 445
0.05265 241173 692USDCHARLES SCHWAB CORP7 301
0.04242 803215 111USDCHARTER COmmUNICATIONS INC974
0.0134 56159 349USDCHEmOURS CO1 400
0.0172 48942 692USDCHENIERE ENERGY INC1 400
0.191 090 517957 982USDCHEVRON CORP11 459
0.0153 85151 543JPYCHIBA BANK LTD11 000
0.0140 41633 482USDCHIPOTLE mEXICAN GRILL INC107
0.03156 979114 451CHFCHOCOLADEFABRIKEN LINDT & SPRUENGLI AG - PC29
0.02130 09181 241CHFCHOCOLADEFABRIKEN LINDT & SPRUENGLI AG - REG2
0.03184 281150 740DKKCHR HANSEN HOLDING A/S2 385
0.05314 828192 621USDCHUBB LTD2 786
0.02120 843104 033JPYCHUBU ELECTRIC POWER CO INC9 700
0.03178 04195 239JPYCHUGAI PHARmACEUTICAL CO LTD3 500
0.0161 48359 575JPYCHUGOKU ELECTRIC POWER CO INC5 400
0.0292 04049 182USDCHURCH & DWIGHT CO INC1 600
0.0017 70832 070CADCI FINANCIAL CORP1 600
0.06319 153437 366EURCIE DE SAINT-GOBAIN10 943
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.12672 041667 692CHFCIE FINANCIERE RICHEmONT SA - REG12 021
0.06336 656320 826EURCIE GENERALE DES ETABLISSEmENTS mICHELIN SCA3 883
0.06355 202198 611USDCIGNA CORP2 138
0.0132 35843 662USDCImAREX ENERGY CO600
0.0143 09536 858AUDCImIC GROUP LTD1 612
0.0160 07245 612USDCINCINNATI FINANCIAL CORP887
0.0173 47724 676USDCINTAS CORP500
0.181 054 831565 494USDCISCO SYSTEmS INC27 829
0.0020 95726 696USDCIT GROUP INC626
0.12684 661634 007USDCITIGROUP INC15 034
0.0171 36373 075USDCITIZENS FINANCIAL GROUP INC2 744
0.0163 45864 516USDCITRIX SYSTEmS INC708
0.0134 39538 585SGDCITY DEVELOPmENTS LTD6 600
0.04253 524154 015HKDCK ASSET HOLDINGS LTD39 600
0.06357 854492 592HKDCK HUTCHISON HOLDINGS LTD42 591
0.0169 56959 638HKDCK INFRASTRUCTURE HOLDINGS LTD10 500
0.0181 244109 594CHFCLARIANT AG - REG5 061
0.02106 79268 437USDCLOROX CO792
0.05262 035183 997HKDCLP HOLDINGS LTD26 500
0.06326 986145 824USDCmE GROUP INC1 987
0.0176 39852 441USDCmS ENERGY CORP1 759
0.04232 269261 215EURCNH INDUSTRIAL NV29 596
0.0159 02349 793EURCNP ASSURANCES3 187
0.0141 32856 967AUDCOCA-COLA AmATIL LTD8 194
0.0152 38464 175JPYCOCA-COLA BOTTLERS JAPAN HOLDINGS INC2 000
0.171 006 480751 896USDCOCA-COLA CO24 299
0.03191 180144 684EURCOCA-COLA EUROPEAN PARTNERS PLC4 751
0.02112 88175 465GBPCOCA-COLA HBC AG4 132
0.0183 80350 362AUDCOCHLEAR LTD784
0.0137 21059 898USDCOGNEX CORP1 100
0.03194 469146 094USDCOGNIZANT TECHNOLOGY SOLUTIONS CORP - A3 502
0.02125 570136 615AUDCOLES GROUP LTD17 368
0.05269 393237 895USDCOLGATE-PALmOLIVE CO5 174
0.04223 274142 831DKKCOLOPLAST A/S2 754
0.0167 65545 678EURCOLRUYT SA1 087
0.14817 391549 949USDCOmCAST CORP27 442
0.0170 18356 420USDCOmERICA INC1 168
0.0146 91539 346SGDCOmFORTDELGRO CORP LTD34 000
0.02134 044279 628EURCOmmERZBANK AG23 179
0.221 247 1871 443 633AUDCOmmONWEALTH BANK OF AUSTRALIA27 976
0.0018 63942 796USDCOmmSCOPE HOLDING CO INC1 300
0.12671 471427 134GBPCOmPASS GROUP PLC36 526
0.0179 15454 595AUDCOmPUTERSHARE LTD7 477
0.0146 26559 922USDCONAGRA BRANDS INC2 476
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0289 918100 158USDCONCHO RESOURCES INC1 000
0.0164 26573 961JPYCONCORDIA FINANCIAL GROUP LTD19 100
0.07384 578298 620USDCONOCOPHILLIPS7 051
0.02134 50691 771USDCONSOLIDATED EDISON INC2 011
0.02132 94465 328USDCONSTELLATION BRANDS INC - A945
0.0155 97041 460CADCONSTELLATION SOFTWARE INC/CANADA100
0.05308 033355 604EURCONTINENTAL AG2 551
0.0021 09424 150USDCONTINENTAL RESOURCES INC/OK600
0.0147 237107 621GBPCONVATEC GROUP PLC30 513
0.0166 78952 352USDCOOPER COS INC300
0.0145 97654 143USDCOPART INC1 100
0.02134 61996 350USDCORNING INC5 094
0.0159 01964 118USDCOSTAR GROUP INC200
0.08468 668244 476USDCOSTCO WHOLESALE CORP2 630
0.0019 75849 206USDCOTY INC - A3 443
0.03192 756316 181EURCOVESTRO AG4 464
0.0156 66752 705EURCOVIVIO673
0.04249 867314 251EURCREDIT AGRICOLE SA26 497
0.0023 67539 565JPYCREDIT SAISON CO LTD2 300
0.10564 659983 735CHFCREDIT SUISSE GROUP AG - REG58 918
0.06360 753365 172EURCRH PLC15 617
0.03149 859119 069GBPCRODA INTERNATIONAL PLC2 871
0.04252 582175 799USDCROWN CASTLE INTERNATIONAL CORP2 658
0.0132 72834 948USDCROWN HOLDINGS INC900
0.0132 61247 372AUDCROWN RESORTS LTD4 465
0.14812 797464 548AUDCSL LTD7 128
0.05265 118121 389USDCSX CORP4 878
0.02129 648107 999USDCUmmINS INC1 109
0.07416 568284 410USDCVS HEALTH CORP7 268
0.0140 61560 522JPYCYBERAGENT INC1 200
0.0291 57285 524JPYDAI NIPPON PRINTING CO LTD5 000
0.0138 77638 179JPYDAICEL CORP4 300
0.0156 03566 703JPYDAIFUKU CO LTD1 400
0.04226 015201 602JPYDAI-ICHI LIFE HOLDINGS INC16 500
0.04246 345148 134JPYDAIICHI SANKYO CO LTD8 800
0.06354 335211 574JPYDAIKIN INDUSTRIES LTD3 800
0.14794 427992 470EURDAImLER AG17 304
0.0130 08428 485USDDAIRY FARm INTERNATIONAL HOLDINGS LTD3 800
0.02119 71783 083JPYDAITO TRUST CONSTRUCTION CO LTD1 000
0.04253 800174 006JPYDAIWA HOUSE INDUSTRY CO LTD9 100
0.0160 72969 433JPYDAIWA HOUSE REIT INVESTmENT CORP31
0.02102 071145 103JPYDAIWA SECURITIES GROUP INC23 000
0.06342 245186 088USDDANAHER CORP3 794
0.13726 802635 884EURDANONE11 816
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.05284 592374 395DKKDANSKE BANK A/S16 476
0.0169 27339 268USDDARDEN RESTAURANTS INC793
0.03160 930195 788EURDASSAULT AVIATION SA133
0.05309 130191 219EURDASSAULT SYSTEmES SE2 981
0.02103 08091 839EURDAVIDE CAmPARI-mILANO SPA13 958
0.0028 81022 782USDDAVITA INC640
0.07417 545300 699SGDDBS GROUP HOLDINGS LTD27 463
0.03159 636199 477GBPDCC PLC2 394
0.04235 274120 988USDDEERE & CO1 803
0.0173 87391 245EURDELIVERY HERO SE2 273
0.0133 089-USDDELL TECHNOLOGIES INC774
0.0156 74742 540USDDELTA AIR LINES INC1 300
0.0020 47234 048JPYDENA CO LTD1 400
0.04253 583250 856JPYDENSO CORP6 500
0.0137 62855 049USDDENTSPLY SIRONA INC1 156
0.02121 236106 298JPYDENTSU INC3 100
0.05311 090898 389EURDEUTSCHE BANK AG - REG44 652
0.08467 972291 815EURDEUTSCHE BOERSE AG4 459
0.02130 847129 357EURDEUTSCHE LUFTHANSA AG - REG6 642
0.08473 801502 968EURDEUTSCHE POST AG - REG19 816
0.17975 467796 458EURDEUTSCHE TELEKOm AG - REG65 821
0.06318 800174 485EURDEUTSCHE WOHNEN SE7 970
0.0162 445142 756USDDEVON ENERGY CORP3 167
0.0152 39957 227USDDEXCOm INC500
0.02100 02074 098AUDDEXUS15 293
0.301 761 3281 189 244GBPDIAGEO PLC56 561
0.0148 65553 805USDDIAmONDBACK ENERGY INC600
0.02121 170110 513USDDIGITAL REALTY TRUST INC1 300
0.02107 283116 778GBPDIRECT LINE INSURANCE GROUP PLC30 214
0.0140 98263 369JPYDISCO CORP400
0.02111 80593 835USDDISCOVER FINANCIAL SERVICES2 167
0.0023 80632 433USDDISCOVERY COmmUNICATIONS INC - A1 100
0.0137 75543 237USDDISCOVERY COmmUNICATIONS INC - C1 870
0.0134 94967 571USDDISH NETWORK CORP - A1 600
0.05300 326252 353NOKDNB ASA21 519
0.02142 29176 428USDDOLLAR GENERAL CORP1 505
0.02112 19456 409USDDOLLAR TREE INC1 420
0.0143 67332 351CADDOLLARAmA INC2 100
0.03188 410149 917USDDOmINION ENERGY INC3 014
0.0023 60738 890AUDDOmINO’S PIZZA ENTERPRISES LTD943
0.0143 38730 276USDDOmINO’S PIZZA INC200
0.02108 75445 842JPYDON QUIJOTE HOLDINGS CO LTD2 000
0.0175 72057 445USDDOVER CORP1 220
0.11654 401543 605USDDOWDUPONT INC13 988
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0166 34050 435USDDR HORTON INC2 188
0.04254 445122 365DKKDSV A/S4 424
0.02108 25970 620USDDTE ENERGY CO1 122
0.0161 89387 715CHFDUFRY AG - REG749
0.05310 050228 722USDDUKE ENERGY CORP4 107
0.0156 64230 613USDDUKE REALTY CORP2 500
0.0174 27981 766USDDXC TECHNOLOGY CO1 597
0.07387 137348 370JPYEAST JAPAN RAILWAY CO5 000
0.0138 07949 683USDEAST WEST BANCORP INC1 000
0.0167 02555 197USDEASTmAN CHEmICAL CO1 048
0.0148 11363 413GBPEASYJET PLC3 908
0.03150 215124 406USDEATON CORP PLC2 501
0.0021 54224 477USDEATON VANCE CORP700
0.02108 36185 675USDEBAY INC4 413
0.03191 801120 352USDECOLAB INC1 488
0.03171 981135 795EUREDENRED5 356
0.02103 94195 382USDEDISON INTERNATIONAL2 093
0.03170 119175 342EUREDP - ENERGIAS DE PORTUGAL SA55 795
0.03163 19964 830USDEDWARDS LIFESCIENCES CORP1 218
0.02136 654155 164EUREIFFAGE SA1 873
0.04257 594144 147JPYEISAI CO LTD3 800
0.0145 71247 611JPYELECTRIC POWER DEVELOPmENT CO LTD2 200
0.03189 129192 759EURELECTRICITE DE FRANCE SA13 705
0.0294 335105 609SEKELECTROLUX AB5 110
0.02130 74093 471USDELECTRONIC ARTS INC1 894
0.10578 625257 965USDELI LILLY & CO5 716
0.02123 32172 592EURELISA OYJ3 418
0.03201 336176 278USDEmERSON ELECTRIC CO3 852
0.0024 00519 350CADEmPIRE CO LTD1 300
0.0176 66656 553CHFEmS-CHEmIE HOLDING AG185
0.02105 58496 482EURENAGAS SA4 472
0.05283 992308 906CADENBRIDGE INC10 455
0.0133 37185 547USDENCANA CORP6 600
0.02138 253122 295EURENDESA SA6 868
0.14789 769663 312EURENEL SPA156 576
0.08448 671648 076EURENGIE SA35 822
0.12689 943831 471EURENI SPA50 185
0.0186 13456 304USDENTERGY CORP1 144
0.05273 421271 054USDEOG RESOURCES INC3 584
0.07425 829614 566EURE.ON SE49 360
0.02122 12466 955SEKEPIROC AB - A14 763
0.0176 43654 435SEKEPIROC AB - B9 821
0.0151 48834 576USDEQUIFAX INC632
0.03160 682129 979USDEQUINIX INC521
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.09499 399474 493NOKEQUINOR ASA26 903
0.02142 339107 083USDEQUITY RESIDENTIAL2 465
0.03188 535170 841EURERSTE GROUP BANK AG6 490
0.0185 80284 780USDESSEX PROPERTY TRUST INC400
0.11641 273545 210EURESSILORLUXOTTICA SA5 806
0.05293 883219 670SEKESSITY AB13 688
0.03154 43898 671USDESTEE LAUDER COS INC - A1 357
0.0165 25560 188USDE*TRADE FINANCIAL CORP1 700
0.0155 62052 122EUREURAZEO SE900
0.0291 280120 354EUREUROFINS SCIENTIFIC SE280
0.0172 15890 407EUREUTELSAT COmmUNICATIONS SA4 194
0.0157 14745 172USDEVEREST RE GROUP LTD300
0.0149 66150 729USDEVERGY INC1 000
0.02119 59486 893USDEVERSOURCE ENERGY2 102
0.0185 892116 526EUREVONIK INDUSTRIES AG3 940
0.04228 587161 766USDEXELON CORP5 794
0.02120 797113 859EUREXOR NV2 556
0.0174 99257 974USDEXPEDIA GROUP INC761
0.0152 65435 926USDEXPEDITORS INTERNATIONAL OF WASHINGTON INC884
0.08466 216296 446GBPEXPERIAN PLC21 966
0.0163 32050 297USDEXTRA SPACE STORAGE INC800
0.261 482 9831 617 343USDEXXON mOBIL CORP24 861
0.281 635 7151 176 079USDFACEBOOK INC14 264
0.0176 98581 772CADFAIRFAX FINANCIAL HOLDINGS LTD200
0.0288 72532 202JPYFAmILYmART UNY HOLDINGS CO LTD800
0.07398 738457 108JPYFANUC CORP3 000
0.07404 503283 771JPYFAST RETAILING CO LTD900
0.0179 77453 208USDFASTENAL CO1 744
0.0154 400107 619EURFAURECIA SA1 645
0.0151 62958 865USDFEDERAL REALTY INVESTmENT TRUST500
0.04211 974171 793USDFEDEX CORP1 502
0.05297 873216 677GBPFERGUSON PLC5 329
0.04248 972161 525EURFERRARI NV2 869
0.04220 214176 339EURFERROVIAL SA12 445
0.05312 776216 069EURFIAT CHRYSLER AUTOmOBILES NV24 663
0.0149 50510 941USDFIDELITY NATIONAL FINANCIAL INC - A1 800
0.03171 971142 291USDFIDELITY NATIONAL INFORmATION SERVICES INC1 917
0.0181 96366 209USDFIFTH THIRD BANCORP3 982
0.0018 29220 562CADFINNING INTERNATIONAL INC1 200
0.009 65910 649CADFIRST CAPITAL REALTY INC800
0.0149 21550 669USDFIRST DATA CORP3 327
0.0136 76961 674CADFIRST QUANTUm mINERALS LTD5 200
0.0176 47455 561USDFIRST REPUBLIC BANK/CA1 006
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0299 13582 921USDFIRSTENERGY CORP3 018
0.03159 17577 583USDFISERV INC2 476
0.0156 74256 161NZDFISHER & PAYKEL HEALTHCARE CORP LTD7 441
0.0293 09270 551USDFLEETCOR TECHNOLOGIES INC573
0.0137 00163 305NZDFLETCHER BUILDING LTD12 926
0.0021 96837 715USDFLEX LTD3 300
0.0023 52428 931AUDFLIGHT CENTRE TRAVEL GROUP LTD890
0.0134 39323 582USDFLIR SYSTEmS INC903
0.0136 68544 752USDFLOWSERVE CORP1 103
0.0026 98547 156USDFLUOR CORP958
0.0161 91647 480USDFmC CORP957
0.02137 267208 668USDFORD mOTOR CO20 512
0.0168 46083 451AUDFORTESCUE mETALS GROUP LTD26 531
0.0155 44930 695USDFORTINET INC900
0.0178 70264 847CADFORTIS INC/CANADA2 700
0.02106 77479 507USDFORTIVE CORP1 804
0.03197 570176 731EURFORTUm OYJ10 344
0.0130 54143 329USDFORTUNE BRANDS HOmE & SECURITY INC919
0.0173 57752 439CADFRANCO-NEVADA CORP1 200
0.0153 00763 756USDFRANKLIN RESOURCES INC2 043
0.0162 77266 599EURFRAPORT AG FRANKFURT AIRPORT SERVICES WORLDWIDE1 005
0.0169 825145 277USDFREEPORT-mCmORAN INC - B7 742
0.05282 690297 728EURFRESENIUS mEDICAL CARE AG & CO KGAA4 991
0.06338 362363 208EURFRESENIUS SE & CO KGAA7 984
0.0145 99255 780GBPFRESNILLO PLC4 800
0.0151 27251 564EURFUCHS PETROLUB SE - PFD1 425
0.0146 57132 799JPYFUJI ELECTRIC CO LTD1 800
0.04204 273158 058JPYFUJIFILm HOLDINGS CORP6 000
0.03158 318120 954JPYFUJITSU LTD2 900
0.0142 80639 920JPYFUKUOKA FINANCIAL GROUP INC2 400
0.0167 18542 133USDF5 NETWORKS INC474
0.03200 309212 943HKDGALAXY ENTERTAINmENT GROUP LTD36 000
0.03152 104140 507EURGALP ENERGIA SGPS SA11 026
0.0025 68915 778USDGAP INC1 140
0.0139 43824 787USDGARmIN LTD712
0.0155 91650 601USDGARTNER INC500
0.0290 113112 667EURGEA GROUP AG4 005
0.05305 324210 485CHFGEBERIT AG - REG900
0.02120 797129 312EURGECINA SA1 069
0.06344 764954 118USDGENERAL ELECTRIC CO52 063
0.02120 211123 542USDGENERAL mILLS INC3 529
0.04220 893221 515USDGENERAL mOTORS CO7 549
0.03199 840188 386DKKGENmAB A/S1 397
0.0153 18866 616SGDGENTING SINGAPORE LTD85 000
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0183 40861 579USDGENUINE PARTS CO993
0.0027 80030 406CADGEORGE WESTON LTD482
0.02114 73172 185EURGETLINK SE - REG9 781
0.0139 81330 430CADGILDAN ACTIVEWEAR INC1 500
0.07419 298397 110USDGILEAD SCIENCES INC7 663
0.07418 078222 442CHFGIVAUDAN SA - REG207
0.0149 42950 797NOKGJENSIDIGE FORSIKRING ASA3 619
0.331 921 2891 934 715GBPGLAXOSmITHKLINE PLC115 642
0.15873 466822 189GBPGLENCORE PLC269 085
0.0299 23776 968USDGLOBAL PAYmENTS INC1 100
0.0145 92249 245USDGODADDY INC800
0.0148 81191 124CADGOLDCORP INC5 700
0.0016 82436 057SGDGOLDEN AGRI-RESOURCES LTD107 000
0.06321 781345 625USDGOLDmAN SACHS GROUP INC2 202
0.03176 176103 047AUDGOODmAN GROUP26 912
0.0130 35249 103USDGOODYEAR TIRE & RUBBER CO1 700
0.0181 32766 792AUDGPT GROUP24 730
0.0139 70850 632CADGREAT-WEST LIFECO INC2 200
0.03148 04995 021EURGRIFOLS SA6 465
0.02129 640128 090EURGROUPE BRUXELLES LAmBERT SA1 704
0.0133 59634 573USDGRUBHUB INC500
0.02100 873137 555GBPGVC HOLDINGS PLC13 433
0.0170 72997 609GBPG4S PLC32 233
0.0159 35676 277DKKH LUNDBECK A/S1 552
0.0148 97530 462JPYHAKUHODO DY HOLDINGS INC3 900
0.02114 584178 288USDHALLIBURTON CO4 928
0.0153 03033 006JPYHAmAmATSU PHOTONICS KK1 800
0.0157 90194 136GBPHAmmERSON PLC15 777
0.0027 40267 541USDHANESBRANDS INC2 500
0.0131 19150 670HKDHANG LUNG GROUP LTD14 000
0.0155 01173 414HKDHANG LUNG PROPERTIES LTD33 000
0.04231 777163 487HKDHANG SENG BANK LTD11 800
0.02104 76788 384JPYHANKYU HANSHIN HOLDINGS INC3 600
0.03154 42272 590EURHANNOVER RUECK SE - REG1 312
0.02134 954116 319GBPHARGREAVES LANSDOWN PLC6 551
0.0026 86335 681USDHARLEY-DAVIDSON INC900
0.0297 411103 952USDHARRIS CORP827
0.0294 17771 734USDHARTFORD FINANCIAL SERVICES GROUP INC2 422
0.0020 99022 129AUDHARVEY NORmAN HOLDINGS LTD10 786
0.0154 51538 135USDHASBRO INC767
0.03181 69771 235USDHCA HEALTHCARE INC1 669
0.0168 02070 586USDHCP INC2 784
0.0145 95050 321USDHD SUPPLY HOLDINGS INC1 400
0.03173 645207 923EURHEIDELBERGCEmENT AG3 253
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.03176 853124 458EURHEINEKEN HOLDING NV2 398
0.08479 721358 583EURHEINEKEN NV6 214
0.0022 01730 259USDHELmERICH & PAYNE INC525
0.0295 11067 340HKDHENDERSON LAND DEVELOPmENT CO LTD21 827
0.03188 822195 372EURHENKEL AG & CO KGAA2 202
0.07393 143347 056EURHENKEL AG & CO KGAA - PFD4 121
0.04259 103525 472SEKHENNES & mAURITZ AB - B20 838
0.0168 68766 944USDHENRY SCHEIN INC1 000
0.06336 451172 048EURHERmES INTERNATIONAL694
0.0182 60156 739USDHERSHEY CO881
0.0165 15392 472USDHESS CORP1 839
0.02109 21493 616USDHEWLETT PACKARD ENTERPRISE CO9 451
0.04228 738158 330SEKHEXAGON AB - B5 682
0.0141 07033 104JPYHIKARI TSUSHIN INC300
0.02117 830102 175USDHILTON WORLDWIDE HOLDINGS INC1 876
0.0153 89966 407JPYHINO mOTORS LTD6 500
0.0137 44046 594JPYHIROSE ELECTRIC CO LTD436
0.0148 39739 128JPYHISAmITSU PHARmACEUTICAL CO INC1 000
0.0022 50019 400JPYHITACHI CHEmICAL CO LTD1 700
0.0138 96330 238JPYHITACHI CONSTRUCTION mACHINERY CO LTD1 900
0.0027 54723 370JPYHITACHI HIGH-TECHNOLOGIES CORP1 000
0.06365 122350 183JPYHITACHI LTD15 600
0.0027 50731 834JPYHITACHI mETALS LTD3 000
0.0153 84348 277HKDHK ELECTRIC INVESTmENTS & HK ELECTRIC INVESTmENTS LTD61 000
0.0175 61958 791HKDHKT TRUST & HKT LTD60 000
0.0157 32063 064EURHOCHTIEF AG487
0.0149 19039 897USDHOLLYFRONTIER CORP1 100
0.0161 12136 800USDHOLOGIC INC1 700
0.181 030 334518 222USDHOmE DEPOT INC6 855
0.10588 497661 224JPYHONDA mOTOR CO LTD25 500
0.05302 166207 785HKDHONG KONG & CHINA GAS CO LTD166 940
0.08460 560333 186HKDHONG KONG EXCHANGES & CLEARING LTD18 191
0.0293 688101 447USDHONGKONG LAND HOLDINGS LTD17 000
0.0172 95351 195USDHORmEL FOODS CORP1 954
0.0147 93561 012JPYHOSHIZAKI CORP900
0.0174 38558 234USDHOST HOTELS & RESORTS INC5 101
0.05300 632147 175JPYHOYA CORP5 700
0.03176 312130 126USDHP INC9 851
0.0028 47422 218USDH&R BLOCK INC1 283
0.009 25810 199CADH&R REAL ESTATE INVESTmENT TRUST700
0.583 373 0543 433 734HKDHSBC HOLDINGS PLC465 885
0.0181 365118 236EURHUGO BOSS AG1 509
0.0138 48255 535JPYHULIC CO LTD4 900
0.03191 212139 049USDHUmANA INC763
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0170 90676 248USDHUNTINGTON BANCSHARES INC/OH6 800
0.0147 28054 778USDHUNTINGTON INGALLS INDUSTRIES INC284
0.0020 30746 195CADHUSKY ENERGY INC2 247
0.0155 90550 637SEKHUSQVARNA AB - B8 624
0.0020 75227 417CADHYDRO ONE LTD1 600
0.0141 61937 106HKDHYSAN DEVELOPmENT CO LTD10 000
0.0180 05957 383USDIAC/INTERACTIVECORP500
0.14810 411603 100EURIBERDROLA SA115 476
0.0154 10856 875SEKICA GRUPPEN AB1 731
0.0141 03144 793EURICADE617
0.0160 44543 835JPYIDEmITSU KOSAN CO LTD2 100
0.0144 18039 314USDIDEX CORP400
0.0181 36366 358USDIDEXX LABORATORIES INC500
0.009 93718 771CADIGm FINANCIAL INC500
0.0162 81369 332JPYIHI CORP2 600
0.02103 98477 410USDIHS mARKIT LTD2 478
0.0133 34530 854JPYIIDA GROUP HOLDINGS CO LTD2 200
0.0170 89287 754EURILIAD SA578
0.04207 687146 493USDILLINOIS TOOL WORKS INC1 874
0.04209 89795 275USDILLUmINA INC800
0.0131 19142 808EURImERYS SA743
0.10599 606694 602GBPImPERIAL BRANDS PLC22 641
0.0139 87856 532CADImPERIAL OIL LTD1 800
0.0153 38555 866AUDINCITEC PIVOT LTD26 429
0.0155 62790 382USDINCYTE CORP1 000
0.08456 320435 358EURINDUSTRIA DE DISENO TEXTIL SA20 417
0.0016 74419 365CADINDUSTRIAL ALLIANCE INSURANCE & FINANCIAL SERVICES INC600
0.0161 10751 062SEKINDUSTRIVARDEN AB - C3 456
0.08449 806273 723EURINFINEON TECHNOLOGIES AG - REG25 903
0.04225 631306 189GBPINFORmA PLC32 135
0.12687 551800 090EURING GROEP NV73 066
0.0165 442137 893EURINGENICO GROUP SA1 321
0.02138 702101 632USDINGERSOLL-RAND PLC1 738
0.0138 21855 284USDINGREDION INC478
0.0150 05747 863EURINNOGY SE1 229
0.0173 90670 068EURINNOGY SE1 991
0.02127 584149 085JPYINPEX CORP16 300
0.03153 851137 895AUDINSURANCE AUSTRALIA GROUP LTD35 689
0.0157 17743 064CADINTACT FINANCIAL CORP900
0.191 121 780622 564USDINTEL CORP27 325
0.0131 00546 896CADINTER PIPELINE LTD2 503
0.04223 324127 809USDINTERCONTINENTAL EXCHANGE INC3 389
0.03196 850130 344GBPINTERCONTINENTAL HOTELS GROUP PLC4 170
0.09538 842669 882USDINTERNATIONAL BUSINESS mACHINES CORP5 419
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Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.02100 66589 560EURINTERNATIONAL CONSOLIDATED AIRLINES GROUP SA14 547
0.0162 72236 005USDINTERNATIONAL FLAVORS & FRAGRANCES INC534
0.0293 49092 538USDINTERNATIONAL PAPER CO2 648
0.0143 67323 669USDINTERPUBLIC GROUP OF COS INC2 420
0.04216 001164 802GBPINTERTEK GROUP PLC4 039
0.09538 502651 333EURINTESA SANPAOLO SPA277 607
0.04241 76895 050USDINTUIT INC1 404
0.05289 074146 472USDINTUITIVE SURGICAL INC690
0.0136 12662 117USDINVESCO LTD2 467
0.0170 16988 087GBPINVESTEC PLC14 278
0.07386 014251 412SEKINVESTOR AB - B10 416
0.0133 37434 788USDINVITATION HOmES INC REITS1 900
0.0019 82140 696USDIPG PHOTONICS CORP200
0.02100 437113 922EURIPSEN SA890
0.02102 53766 534USDIQVIA HOLDINGS INC1 009
0.0150 97645 360USDIRON mOUNTAIN INC1 798
0.0154 24958 532JPYISETAN mITSUKOSHI HOLDINGS LTD5 600
0.02109 341141 732DKKISS A/S4 482
0.02100 00680 977JPYISUZU mOTORS LTD8 100
0.06333 444236 425JPYITOCHU CORP22 400
0.02117 638135 603GBPITV PLC84 570
0.0135 16241 143JPYJ FRONT RETAILING CO LTD3 500
0.02119 440143 321GBPJ SAINSBURY PLC40 454
0.0166 40655 905USDJACK HENRY & ASSOCIATES INC600
0.0142 95739 998USDJACOBS ENGINEERING GROUP INC840
0.0164 76171 569AUDJAmES HARDIE INDUSTRIES PLC6 955
0.0155 84246 889JPYJAPAN AIRLINES CO LTD1 800
0.0018 22719 798JPYJAPAN AIRPORT TERmINAL CO LTD600
0.02110 63796 203JPYJAPAN EXCHANGE GROUP INC7 800
0.0167 53393 647JPYJAPAN POST BANK CO LTD7 000

DECEmBER 31, 2018
EFFEPILUX SICAV

Effepilux Sicav - Azionario

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/
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0.04229 962250 944JPYJAPAN POST HOLDINGS CO LTD22 800
0.0143 22337 569JPYJAPAN PRImE REALTY INVESTmENT CORP13
0.02122 787103 028JPYJAPAN REAL ESTATE INVESTmENT CORP25
0.0171 75565 192JPYJAPAN RETAIL FUND INVESTmENT CORP41
0.06342 133408 273JPYJAPAN TOBACCO INC16 400
0.0132 26133 391SGDJARDINE CYCLE & CARRIAGE LTD1 422
0.04216 625184 559USDJARDINE mATHESON HOLDINGS LTD3 559
0.02106 615125 552USDJARDINE STRATEGIC HOLDINGS LTD3 320
0.0145 21860 337USDJAZZ PHARmACEUTICALS PLC417
0.0148 83347 861USDJB HUNT TRANSPORT SERVICES INC600
0.0137 31941 384EURJCDECAUX SA1 522
0.0134 59445 545USDJEFFERIES FINANCIAL GROUP INC2 278
0.0156 98467 459EURJERONImO mARTINS SGPS SA5 511
0.02102 265111 540JPYJFE HOLDINGS INC7 300
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0141 93768 195JPYJGC CORP3 400
0.0156 75763 199USDJm SmUCKER CO694
0.0290 310131 000GBPJOHN WOOD GROUP PLC16 013
0.311 781 9661 232 978USDJOHNSON & JOHNSON15 785
0.03159 539157 306USDJOHNSON CONTROLS INTERNATIONAL PLC6 151
0.02132 224139 240GBPJOHNSON mATTHEY PLC4 240
0.0133 22437 361USDJONES LANG LASALLE INC300
0.301 714 7441 126 995USDJPmORGAN CHASE & CO20 080
0.0140 90641 546JPYJSR CORP3 100
0.0134 21344 093JPYJTEKT CORP3 500
0.03152 697147 190CHFJULIUS BAER GROUP LTD4 915
0.0152 73044 434USDJUNIPER NETWORKS INC2 240
0.04230 826203 648JPYJXTG HOLDINGS INC50 200
0.0294 27576 366JPYKAJImA CORP8 000
0.0130 96825 837JPYKAKAKU.COm INC2 000
0.0135 97529 703JPYKAmIGUmI CO LTD2 000
0.0025 13122 005JPYKANEKA CORP800
0.02134 18896 803JPYKANSAI ELECTRIC POWER CO INC10 200
0.0135 39624 677JPYKANSAI PAINT CO LTD2 100
0.0163 62567 770USDKANSAS CITY SOUTHERN762
0.08481 098277 746JPYKAO CORP7 400
0.0135 63054 141JPYKAWASAKI HEAVY INDUSTRIES LTD1 900
0.06330 104280 419EURKBC GROUP NV5 824
0.10575 344498 662JPYKDDI CORP27 500
0.0157 08841 402JPYKEIHAN ELECTRIC RAILWAY CO LTD1 600
0.0142 98343 795JPYKEIKYU CORP3 000
0.0181 51844 721JPYKEIO CORP1 600
0.0165 82636 631JPYKEISEI ELECTRIC RAILWAY CO LTD2 400
0.0186 07769 125USDKELLOGG CO1 726
0.0298 996157 229SGDKEPPEL CORP LTD26 100
0.11610 814270 393EURKERING SA1 484
0.06322 732198 864EURKERRY GROUP PLC3 731
0.0132 87730 059HKDKERRY PROPERTIES LTD11 000
0.0179 26966 051USDKEYCORP6 131
0.12665 919426 245JPYKEYENCE CORP1 500
0.0023 14432 252CADKEYERA CORP1 400
0.0154 30651 032USDKEYSIGHT TECHNOLOGIES INC1 000
0.02108 37931 929JPYKIKKOmAN CORP2 300
0.04208 314154 742USDKImBERLY-CLARK CORP2 090
0.0026 74631 156USDKImCO REALTY CORP2 087
0.03163 036310 018USDKINDER mORGAN12 118
0.02110 204182 114GBPKINGFISHER PLC47 669
0.02133 260140 923EURKINGSPAN GROUP PLC3 565
0.02111 457119 323SEKKINNEVIK AB5 286
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0.0026 49132 227CADKINROSS GOLD CORP9 400
0.02114 09687 867JPYKINTETSU GROUP HOLDINGS CO LTD3 000
0.0177 622132 904EURKION GROUP AG1 751
0.04241 907170 295JPYKIRIN HOLDINGS CO LTD13 200
0.0166 46343 720USDKLA-TENCOR CORP849
0.02125 714167 281EURKLEPIERRE SA4 663
0.0019 73831 632USDKNIGHT-SWIFT TRANSPORTATION HOLDINGS INC900
0.0129 78036 701JPYKOBAYASHI PHARmACEUTICAL CO LTD500
0.0130 45747 015JPYKOBE STEEL LTD5 000
0.0158 26544 709USDKOHL’S CORP1 004
0.0176 98954 809JPYKOITO mANUFACTURING CO LTD1 700
0.05267 819281 675JPYKOmATSU LTD14 200
0.0157 46731 340JPYKONAmI HOLDINGS CORP1 500
0.06330 871255 729EURKONE OYJ - B7 946
0.0156 21355 703JPYKONICA mINOLTA INC7 100
0.09522 714356 130EURKONINKLIJKE AHOLD DELHAIZE NV23 679
0.05300 262239 194EURKONINKLIJKE DSm NV4 203
0.03185 894229 213EURKONINKLIJKE KPN NV72 615
0.10562 740474 742EURKONINKLIJKE PHILIPS NV18 194
0.0167 45669 357EURKONINKLIJKE VOPAK NV1 700
0.0168 80843 653JPYKOSE CORP500
0.02135 918128 631USDKRAFT HEINZ CO3 610
0.02114 50879 276USDKROGER CO4 760
0.03199 202204 222JPYKUBOTA CORP16 000
0.02144 413115 789CHFKUEHNE + NAGEL INTERNATIONAL AG - REG1 288
0.0160 55652 447JPYKURARAY CO LTD4 900
0.0133 98538 813JPYKURITA WATER INDUSTRIES LTD1 600
0.04206 406200 728JPYKYOCERA CORP4 700
0.0171 20952 773JPYKYOWA HAKKO KIRIN CO LTD4 300
0.0174 10269 354JPYKYUSHU ELECTRIC POWER CO INC7 100
0.0168 12764 440JPYKYUSHU RAILWAY CO2 300
0.0026 83453 963USDL BRANDS INC1 195
0.0162 56465 834USDLABORATORY CORP OF AmERICA HOLDINGS566
0.07403 455499 483CHFLAFARGEHOLCIm LTD - REG11 226
0.02103 15658 582USDLAm RESEARCH CORP866
0.0157 91460 970USDLAmB WESTON HOLDINGS INC900
0.02139 720168 910GBPLAND SECURITIES GROUP PLC15 590
0.0177 867110 321EURLANXESS1 937
0.02104 724126 102USDLAS VEGAS SANDS CORP2 300
0.0144 33146 802JPYLAWSON INC800
0.0142 99044 660USDLEAR CORPORATION400
0.06341 786283 150GBPLEGAL & GENERAL GROUP PLC132 801
0.0025 14428 194USDLEGGETT & PLATT INC802
0.06334 155315 021EURLEGRAND SA6 778
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0.0150 73054 489USDLEIDOS HOLDINGS INC1 100
0.0165 63579 378AUDLENDLEASE GROUP9 164
0.0164 93374 679USDLENNAR CORP1 896
0.0157 43646 644USDLENNOX INTERNATIONAL INC300
0.02131 209173 480EURLEONARDO SPA17 089
0.0149 77852 896USDLIBERTY BROADBAND CORP790
0.0129 01045 942USDLIBERTY GLOBAL PLC - A1 554
0.0149 49067 710USDLIBERTY GLOBAL PLC - C2 741
0.0137 59842 439USDLIBERTY mEDIA CORP-LIBERTY FORmULA ONE1 400
0.0016 09619 438USDLIBERTY mEDIA CORP-LIBERTY SIRIUSXm500
0.0135 58442 763USDLIBERTY mEDIA CORP-LIBERTY SIRIUSXm1 100
0.0132 97224 835USDLIBERTY PROPERTY TRUST900
0.0163 87162 397USDLINCOLN NATIONAL CORP1 423
0.05299 129193 073EURLINDE PLC2 159
0.0018 05920 673JPYLINE CORP600
0.05296 816159 585HKDLINK REIT33 500
0.0156 10749 601JPYLION CORP3 100
0.0143 08336 171USDLIVE NATION ENTERTAINmENT INC1 000
0.0140 18071 866JPYLIXIL GROUP CORP3 700
0.0143 59357 465USDLKQ CORP2 100
0.17967 8231 393 116GBPLLOYDS BANKING GROUP PLC1 675 351
0.0152 95733 672CADLOBLAW COS LTD1 353
0.0186 40974 372USDLOEWS CORP2 170
0.05316 072209 119GBPLONDON STOCK EXCHANGE GROUP PLC6 984
0.07401 182225 180CHFLONZA GROUP AG - REG1 775
0.181 029 943727 149EURL’OREAL SA5 119
0.07395 730206 446USDLOWE’S COS INC4 898
0.0163 82937 091USDLULULEmON ATHLETICA INC600
0.0136 13240 068SEKLUNDBERGFORETAGEN AB - B1 402
0.0015 89425 594CADLUNDIN mINING CORP4 400
0.0292 73271 035SEKLUNDIN PETROLEUm AB4 245
0.241 406 157928 239EURLVmH mOET HENNESSY LOUIS VUITTON SE5 446
0.03160 624135 990USDLYONDELLBASELL INDUSTRIES NV - A2 208
0.0129 15236 659USDmACERICH CO770
0.06330 272219 467AUDmACQUARIE GROUP LTD4 936
0.0148 03853 870USDmACY’S INC1 844
0.0167 47555 937CADmAGNA INTERNATIONAL INC1 700
0.02115 20095 219JPYmAKITA CORP3 700
0.0011 33716 249USDmANPOWERGROUP INC200
0.03156 320187 005CADmANULIFE FINANCIAL CORP12 600
0.0142 94852 683EURmAPFRE SA18 512
0.0168 70586 071USDmARATHON OIL CORP5 477
0.04211 128159 177USDmARATHON PETROLEUm CORP4 090
0.0290 80685 705USDmARKEL CORP100
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0.0298 406176 108GBPmARKS & SPENCER GROUP PLC35 730
0.03176 256109 047USDmARRIOTT INTERNATIONAL INC/mD - A1 856
0.04203 570124 251USDmARSH & mCLENNAN COS INC2 918
0.0160 13950 744USDmARTIN mARIETTA mATERIALS INC400
0.02141 645126 643JPYmARUBENI CORP23 000
0.0157 82331 242JPYmARUI GROUP CO LTD3 400
0.0135 91536 374JPYmARUICHI STEEL TUBE LTD1 300
0.0139 65537 354USDmARVELL TECHNOLOGY GROUP LTD2 800
0.0152 33445 315USDmASCO CORP2 046
0.16899 394440 812USDmASTERCARD INC5 450
0.0021 05258 542USDmATTEL INC2 409
0.0175 62053 595USDmAXIm INTEGRATED PRODUCTS INC1 700
0.0169 681117 198JPYmAZDA mOTOR CORP7 700
0.0290 50044 399USDmCCORmICK & CO INC/mD743
0.12717 488366 699USDmCDONALD’S CORP4 619
0.0144 58632 788JPYmCDONALD’S HOLDINGS CO JAPAN LTD1 200
0.02123 501142 897USDmCKESSON CORP1 278
0.0025 35432 465JPYmEBUKI FINANCIAL GROUP INC10 890
0.0154 85260 029AUDmEDIBANK PVT LTD34 657
0.0297 031114 586EURmEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA13 155
0.0146 94231 496JPYmEDIPAL HOLDINGS CORP2 500
0.11647 060337 471USDmEDTRONIC PLC8 132
0.03161 076178 895GBPmEGGITT PLC30 695
0.02121 44761 776JPYmEIJI HOLDINGS CO LTD1 700
0.0160 59173 005USDmELCO RESORTS & ENTERTAINmENT LTD3 931
0.04216 880288 170GBPmELROSE INDUSTRIES PLC118 804
0.0151 23639 809USDmERCADOLIBRE INC200
0.181 042 529607 462USDmERCK & CO INC15 597
0.04247 985159 291EURmERCK KGAA2 756
0.0131 00224 172NZDmERIDIAN ENERGY LTD15 522
0.0158 891103 434GBPmERLIN ENTERTAINmENTS PLC16 648
0.0021 02719 671CADmETHANEX CORP500
0.03183 578184 277USDmETLIFE INC5 111
0.0151 53150 225EURmETRO AG3 847
0.0148 99925 229CADmETRO INC1 616
0.0163 70872 144EURmETSO OYJ2 782
0.0149 47635 516USDmETTLER-TOLEDO INTERNATIONAL INC100
0.0021 72839 061HKDmGm CHINA HOLDINGS LTD14 800
0.0167 91158 326USDmGm RESORTS INTERNATIONAL3 200
0.0130 31954 119USDmICHAEL KORS HOLDINGS LTD914
0.03151 066231 966GBPmICRO FOCUS INTERNATIONAL PLC9 804
0.0288 83444 803USDmICROCHIP TECHNOLOGY INC1 412
0.03186 580135 720USDmICRON TECHNOLOGY INC6 722
0.653 801 2221 837 731USDmICROSOFT CORP42 782
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0.0158 60158 144USDmID-AmERICA APARTmENT COmmUNITIES INC700
0.0135 94650 662USDmIDDLEBY CORP400
0.0176 84379 738SEKmILLICOm INTERNATIONAL CELLULAR SA - SDR1 387
0.0176 06487 538JPYmINEBEA mITSUmI INC6 000
0.0028 21247 093HKDmINTH GROUP LTD10 000
0.0164 00154 058AUDmIRVAC GROUP46 395
0.0181 35580 873JPYmISUmI GROUP INC4 400
0.02124 80387 558JPYmITSUBISHI CHEmICAL HOLDINGS CORP18 800
0.09524 921382 944JPYmITSUBISHI CORP21 800
0.05285 161275 571JPYmITSUBISHI ELECTRIC CORP29 400
0.04241 318270 718JPYmITSUBISHI ESTATE CO LTD17 500
0.0027 71125 028JPYmITSUBISHI GAS CHEmICAL CO INC2 100
0.03179 789229 329JPYmITSUBISHI HEAVY INDUSTRIES LTD5 700
0.0141 54845 991JPYmITSUBISHI mATERIALS CORP1 800
0.0139 35960 931JPYmITSUBISHI mOTORS CORP8 200
0.0163 02873 617JPYmITSUBISHI TANABE PHARmA CORP5 000
0.14782 700878 242JPYmITSUBISHI UFJ FINANCIAL GROUP INC182 500
0.0129 04825 870JPYmITSUBISHI UFJ LEASE & FINANCE CO LTD6 900
0.06374 706329 377JPYmITSUI & CO LTD27 800
0.0157 43638 109JPYmITSUI CHEmICALS INC2 900
0.05267 073317 843JPYmITSUI FUDOSAN CO LTD13 700
0.0134 43045 616JPYmITSUI OSK LINES LTD1 800
0.09514 753570 149JPYmIZUHO FINANCIAL GROUP INC379 100
0.0140 92656 426USDmOHAWK INDUSTRIES INC400
0.0148 73457 364USDmOLSON COORS BREWING CO - B992
0.02121 275164 106EURmONCLER SPA4 192
0.05306 751225 404USDmONDELEZ INTERNATIONAL INC8 760
0.03145 378165 956GBPmONDI PLC7 988
0.0141 17545 288JPYmONOTARO CO LTD1 900
0.02109 10562 290USDmONSTER BEVERAGE CORP2 534
0.02136 34780 240USDmOODY’S CORP1 113
0.05280 323225 714USDmORGAN STANLEY8 082
0.0152 02474 105USDmOSAIC CO2 036
0.02110 29564 993USDmOTOROLA SOLUTIONS INC1 096
0.03167 182119 816NOKmOWI ASA9 058
0.03202 273175 915JPYmS&AD INSURANCE GROUP HOLDINGS INC8 100
0.0164 48441 908USDmSCI INC500
0.0298 53884 570USDm&T BANK CORP787
0.02110 51198 041HKDmTR CORP LTD24 007
0.04252 014246 631EURmTU AERO ENGINES AG1 591
0.10575 842461 053EURmUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG IN

mUENCHEN - REG
3 022

0.06345 792269 949JPYmURATA mANUFACTURING CO LTD2 900
0.0171 52380 719USDmYLAN NV2 984
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0.0175 21652 181JPYm3 INC6 400
0.0136 29735 332JPYNABTESCO CORP1 900
0.0169 27154 675JPYNAGOYA RAILROAD CO LTD3 000
0.0158 15527 913USDNASDAQ INC815
0.12684 479970 424AUDNATIONAL AUSTRALIA BANK LTD46 176
0.0164 61960 999CADNATIONAL BANK OF CANADA1 800
0.11657 771774 963GBPNATIONAL GRID PLC77 255
0.0148 42682 988USDNATIONAL OILWELL VARCO INC2 154
0.0138 19236 158USDNATIONAL RETAIL PROPERTIES INC900
0.0178 98286 584EURNATIXIS SA19 175
0.03182 554151 063EURNATURGY ENERGY GROUP SA8 201
0.02111 93997 205JPYNEC CORP4 300
0.0017 25226 973USDNEKTAR THERAPEUTICS600
0.04204 16897 153EURNESTE OYJ3 031
0.865 057 7293 760 064CHFNESTLE SA71 423
0.0186 28365 328USDNETAPP INC1 653
0.11609 005222 174USDNETFLIX INC2 601
0.02101 40780 151HKDNEW WORLD DEVELOPmENT CO LTD87 607
0.03156 32491 478AUDNEWCREST mINING LTD11 644
0.0135 09465 058USDNEWELL BRANDS INC2 158
0.0296 93596 286USDNEWmONT mINING CORP3 198
0.0018 65612 476USDNEWS CORP1 879
0.0174 35654 881JPYNEXON CO LTD6 600
0.02144 291169 125GBPNEXT PLC3 245
0.08433 961233 864USDNEXTERA ENERGY INC2 854
0.0159 44078 501JPYNGK INSULATORS LTD5 000
0.0143 69341 548JPYNGK SPARK PLUG CO LTD2 500
0.0136 26633 702JPYNH FOODS LTD1 100
0.06328 235243 905JPYNIDEC CORP3 300
0.0135 57252 654USDNIELSEN HOLDINGS PLC1 743
0.09503 541252 532USDNIKE INC - B7 764
0.0170 39571 939JPYNIKON CORP5 400
0.07420 289304 017JPYNINTENDO CO LTD1 800
0.02115 69994 903JPYNIPPON BUILDING FUND INC21
0.0027 89227 962JPYNIPPON ELECTRIC GLASS CO LTD1 299
0.0158 55559 427JPYNIPPON EXPRESS CO LTD1 200
0.0177 94637 061JPYNIPPON PAINT HOLDINGS CO LTD2 600
0.0153 62043 923JPYNIPPON PROLOGIS REIT INC29
0.03162 964223 519JPYNIPPON STEEL & SUmITOmO mETAL CORP10 800
0.07396 667309 995JPYNIPPON TELEGRAPH & TELEPHONE CORP11 100
0.0010 77315 151JPYNIPPON YUSEN KK799
0.0153 22151 504USDNISOURCE INC2 400
0.0287 25857 694JPYNISSAN CHEmICAL CORP1 900
0.04247 763264 784JPYNISSAN mOTOR CO LTD35 300
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0.0157 94332 536JPYNISSHIN SEIFUN GROUP INC3 200
0.0155 01538 507JPYNISSIN FOODS HOLDINGS CO LTD1 000
0.02131 36687 447JPYNITORI HOLDINGS CO LTD1 200
0.02106 069121 356JPYNITTO DENKO CORP2 400
0.0169 958100 579GBPNmC HEALTH PLC2 295
0.04235 144201 566EURNN GROUP NV6 757
0.0149 101110 410USDNOBLE ENERGY INC2 992
0.10560 795633 973EURNOKIA OYJ111 490
0.0168 57986 451EURNOKIAN RENKAAT OYJ2 557
0.03180 505251 932JPYNOmURA HOLDINGS INC53 800
0.0132 13233 081JPYNOmURA REAL ESTATE HOLDINGS INC2 000
0.0287 50189 725JPYNOmURA REAL ESTATE mASTER FUND INC76
0.0154 84437 447JPYNOmURA RESEARCH INSTITUTE LTD1 688
0.09509 474622 701EURNORDEA BANK ABP70 079
0.0025 64623 878USDNORDSTROm INC629
0.04219 898127 571USDNORFOLK SOUTHERN CORP1 681
0.02116 441124 370NOKNORSK HYDRO ASA29 396
0.0296 15679 984USDNORTHERN TRUST CORP1 315
0.04231 157210 858USDNORTHROP GRUmmAN CORP1 079
0.0148 57764 214USDNORWEGIAN CRUISE LINE HOLDINGS LTD1 310
0.643 765 2802 864 402CHFNOVARTIS AG - REG50 489
0.291 684 3791 177 895DKKNOVO NORDISK A/S42 194
0.03194 246140 430DKKNOVOZYmES A/S - B4 983
0.0162 35461 094USDNRG ENERGY INC1 800
0.0148 42652 372JPYNSK LTD6 400
0.0178 78356 355JPYNTT DATA CORP8 200
0.07413 987324 946JPYNTT DOCOmO INC21 000
0.0295 13191 380USDNUCOR CORP2 099
0.0183 24692 191CADNUTRIEN LTD2 027
0.07395 075281 485USDNVIDIA CORP3 383
0.0142 63647 520USDNVR INC20
0.0151 35938 412HKDNWS HOLDINGS LTD28 622
0.09506 739691 950USDNXP SEmICONDUCTORS NV7 905
0.0180 04662 434JPYOBAYASHI CORP10 100
0.0167 69250 360JPYOBIC CO LTD1 000
0.04244 951273 489USDOCCIDENTAL PETROLEUm CORP4 562
0.0296 35674 728JPYODAKYU ELECTRIC RAILWAY CO LTD5 000
0.0141 13932 744USDOGE ENERGY CORP1 200
0.0182 52298 338AUDOIL SEARCH LTD18 715
0.0154 05854 697JPYOJI HOLDINGS CORP12 000
0.0143 21046 290USDOLD DOmINION FREIGHT LINE INC400
0.02115 711104 155JPYOLYmPUS CORP4 300
0.0287 83867 807USDOmNICOm GROUP INC1 371
0.0289 29994 769JPYOmRON CORP2 800



99The accompanying notes form an integral part of these financial statements.

DECEmBER 31, 2018
EFFEPILUX SICAV

Effepilux Sicav - Azionario

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.02131 351122 548EUROmV AG3 434
0.0131 77434 908USDON SEmICONDUCTOR CORP2 200
0.02124 876109 386USDONEOK INC2 646
0.0023 81022 652CADONEX CORP500
0.02109 189109 608JPYONO PHARmACEUTICAL CO LTD6 100
0.0148 45334 950CADOPEN TEXT CORP1 700
0.12708 640505 292USDORACLE CORP17 942
0.0139 06927 791JPYORACLE CORP JAPAN700
0.10549 865540 773EURORANGE SA38 846
0.03158 43756 492USDO’REILLY AUTOmOTIVE INC526
0.0164 50486 747AUDORICA LTD6 072
0.05264 430134 301JPYORIENTAL LAND3 000
0.02105 035180 441AUDORIGIN ENERGY LTD26 361
0.0176 06372 644EURORION OYJ - B2 512
0.04258 579219 851JPYORIX CORP20 200
0.02123 154120 752NOKORKLA ASA17 917
0.05266 239180 634DKKORSTED A/S4 560
0.0296 109100 199JPYOSAKA GAS CO LTD6 000
0.0290 060112 646EUROSRAm LICHT AG2 375
0.0143 34237 317JPYOTSUKA CORP1 800
0.04232 852174 381JPYOTSUKA HOLDINGS CO LTD6 500
0.06351 194287 609SGDOVERSEA-CHINESE BANKING CORP LTD48 598
0.0130 77859 651USDOWENS CORNING800
0.02120 463103 467USDPACCAR INC2 410
0.0151 10649 720USDPACKAGING CORP OF AmERICA700
0.02138 714217 206EURPADDY POWER BETFAIR PLC1 936
0.02101 82481 483USDPALO ALTO NETWORKS INC618
0.05263 011305 625JPYPANASONIC CORP33 300
0.0294 993189 494DKKPANDORA A/S2 672
0.0154 63554 428CHFPARGESA HOLDING SA - BR869
0.02112 33080 233USDPARKER-HANNIFIN CORP861
0.0028 85925 570JPYPARK24 CO LTD1 500
0.0018 85842 239USDPARSLEY ENERGY INC1 349
0.04209 967119 573CHFPARTNERS GROUP HOLDING AG397
0.02125 32572 035USDPAYCHEX INC - AK94202 199
0.08486 010206 444USDPAYPAL HOLDINGS INC6 607
0.0135 08932 776HKDPCCW LTD69 635
0.03189 781209 174GBPPEARSON PLC18 152
0.0173 42877 300CADPEmBINA PIPELINE CORP2 830
0.0144 55051 420USDPENTAIR PLC1 348
0.0026 50833 881USDPEOPLE’S UNITED FINANCIAL INC2 100
0.14814 526580 578USDPEPSICO INC8 428
0.12701 883453 584EURPERNOD RICARD SA4 898
0.0026 77964 284USDPERRIGO CO PLC790
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.03162 369157 577GBPPERSImmON PLC7 551
0.0139 13258 292JPYPERSOL HOLDINGS CO LTD3 000
0.04256 704201 261EURPEUGEOT SA13 768
0.231 337 126820 492USDPFIZER INC35 018
0.0163 533114 264USDPG&E CORP3 058
0.09533 835606 239USDPHILIP mORRIS INTERNATIONAL INC9 141
0.04205 964156 011USDPHILLIPS 662 733
0.0167 45365 228JPYPIGEON CORP1 800
0.0141 51431 387USDPINNACLE WEST CAPITAL CORP557
0.02120 228123 987USDPIONEER NATURAL RESOURCES CO1 045
0.0153 36870 682EURPIRELLI & C SPA9 513
0.0016 40530 145USDPLAINS GP HOLDINGS LP - A933
0.05290 549182 425USDPNC FINANCIAL SERVICES GROUP INC2 841
0.0137 87636 778JPYPOLA ORBIS HOLDINGS INC1 600
0.0026 83139 240USDPOLARIS INDUSTRIES INC400
0.03173 201199 727EURPORSCHE AUTOmOBIL HOLDING SE - PFD3 354
0.0287 76882 197EURPOSTE ITALIANE SPA12 567
0.03149 187152 473HKDPOWER ASSETS HOLDINGS LTD24 500
0.0136 13652 043CADPOWER CORP OF CANADA2 300
0.0026 47040 209CADPOWER FINANCIAL CORP1 600
0.02139 15083 257USDPPG INDUSTRIES INC1 556
0.02108 795103 767USDPPL CORP4 390
0.0016 18433 841CADPRAIRIESKY ROYALTY LTD1 430
0.0173 87777 701USDPRINCIPAL FINANCIAL GROUP INC1 912
0.211 203 166937 923USDPROCTER & GAmBLE CO14 963
0.03177 00893 358USDPROGRESSIVE CORP - AL42883 354
0.03185 537134 309USDPROLOGIS INC3 612
0.0178 061161 357EURPROSIEBENSAT.1 mEDIA SE5 020
0.0287 06383 076EURPROXImUS SADP3 686
0.03193 754177 601USDPRUDENTIAL FINANCIAL INC2 716
0.16931 548831 709GBPPRUDENTIAL PLC59 637
0.03145 588189 290EURPRYSmIAN SPA8 630
0.0150 76353 471USDPTC INC700
0.02143 06297 678USDPUBLIC SERVICE ENTERPRISE GROUP INC3 142
0.03167 856136 479USDPUBLIC STORAGE948
0.04234 224250 389EURPUBLICIS GROUPE SA4 677
0.0136 85435 499USDPULTEGROUP INC1 621
0.0183 69263 123EURPUmA SE196
0.0135 20750 601USDPVH CORP433
0.02125 581177 717AUDQBE INSURANCE GROUP LTD20 190
0.03155 40498 078EURQIAGEN NV5 236
0.0139 89749 705USDQORVO INC751
0.07414 448387 271USDQUALCOmm INC8 325
0.0161 18867 860USDQUEST DIAGNOSTICS INC840
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0.0149 51956 662USDQURATE RETAIL INC2 900
0.0171 57364 082EURRAIFFEISEN BANK INTERNATIONAL AG3 224
0.0177 461125 201JPYRAKUTEN INC13 200
0.0132 85333 811USDRALPH LAUREN CORP - A363
0.0169 22176 002AUDRAmSAY HEALTH CARE LTD1 947
0.03147 979127 382GBPRANDGOLD RESOURCES LTD2 029
0.02112 452122 968EURRANDSTAD NV2 805
0.0158 58355 332USDRAYmOND JAmES FINANCIAL INC900
0.0139 22732 766AUDREA GROUP LTD861
0.0293 74858 974USDREALTY INCOmE CORP1 700
0.181 043 156911 732GBPRECKITT BENCKISER GROUP PLC15 571
0.0181 54191 884EURRECORDATI SPA2 692
0.06356 640210 042JPYRECRUIT HOLDINGS CO LTD16 800
0.03171 731115 442EURRED ELECTRICA CORP SA8 809
0.03163 94055 222USDRED HAT INC1 067
0.0156 46562 085USDREGENCY CENTERS CORP1 100
0.03152 582133 435USDREGENERON PHARmACEUTICALS INC467
0.0178 77164 381USDREGIONS FINANCIAL CORP6 730
0.0142 93442 245USDREINSURANCE GROUP OF AmERICA INC350
0.15839 669537 945GBPRELX PLC46 622
0.0142 35127 671EURREmY COINTREAU SA428
0.0135 08725 323USDRENAISSANCERE HOLDINGS LTD300
0.04232 383278 051EURRENAULT SA4 260
0.0142 25889 389JPYRENESAS ELECTRONICS CORP10 600
0.08443 055429 876EURREPSOL SA31 467
0.0012 587-EURREPSOL SA - RIGHTS - 09/01/201931 467
0.02106 63975 223USDREPUBLIC SERVICES INC1 691
0.0289 65040 583USDRESmED INC900
0.02138 687127 529JPYRESONA HOLDINGS INC32 900
0.0168 52059 015CADRESTAURANT BRANDS INTERNATIONAL INC1 500
0.0167 509106 615EURREXEL SA7 259
0.0297 03496 678JPYRICOH CO LTD11 300
0.0028 86330 156JPYRINNAI CORP500
0.05300 678260 313AUDRIO TINTO LTD6 222
0.201 177 2011 017 132GBPRIO TINTO PLC28 327
0.0012 19514 877CADRIOCAN REAL ESTATE INVESTmENT TRUST800
0.0129 52217 744USDROBERT HALF INTERNATIONAL INC590
0.613 527 7762 959 533CHFROCHE HOLDING AG16 333
0.02107 41571 175USDROCKWELL AUTOmATION INC816
0.0185 13766 922CADROGERS COmmUNICATIONS INC - B1 900
0.0184 19756 824JPYROHm CO LTD1 500
0.0028 42133 682USDROLLINS INC900
0.002 090-GBPROLLS-ROYCE HOLDINGS - PREFERRED1 876 018
0.07426 832443 315GBPROLLS-ROYCE HOLDINGS PLC46 157
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0.02144 55093 242USDROPER TECHNOLOGIES INC620
0.03161 72091 581USDROSS STORES INC2 222
0.09514 689461 204CADROYAL BANK OF CANADA8 600
0.05292 028440 815GBPROYAL BANK OF SCOTLAND GROUP PLC120 955
0.0294 09969 460USDROYAL CARIBBEAN CRUISES LTD1 100
0.281 626 6781 425 452GBPROYAL DUTCH SHELL PLC - A63 273
0.201 156 3221 149 031EURROYAL DUTCH SHELL PLC - A45 072
0.392 247 7602 070 148GBPROYAL DUTCH SHELL PLC - B86 217
0.0160 517129 106GBPROYAL mAIL PLC19 962
0.02124 138130 036GBPRSA INSURANCE GROUP PLC21 694
0.0136 98662 633EURRTL GROUP SA792
0.04217 434337 156EURRWE AG11 465
0.0135 88840 872EURRYANAIR HOLDINGS PLC3 354
0.0138 98431 870NZDRYmAN HEALTHCARE LTD6 188
0.0184 67579 604JPYRYOHIN KEIKAKU CO LTD400
0.0026 50231 844USDSABRE CORP1 400
0.13778 695569 968EURSAFRAN SA7 388
0.03155 116143 564GBPSAGE GROUP PLC23 150
0.08491 254221 430USDSALESFORCE.COm INC4 100
0.07398 773356 800EURSAmPO OYJ - A10 382
0.02141 030183 846HKDSANDS CHINA LTD36 800
0.06333 135293 948SEKSANDVIK AB26 722
0.003 3333 305JPYSANKYO CO LTD100
0.281 639 2501 460 971EURSANOFI21 666
0.0173 34454 626JPYSANTEN PHARmACEUTICAL CO LTD5 800
0.0298 372145 854AUDSANTOS LTD29 149
0.281 614 2901 316 802EURSAP SE18 570
0.0130 12120 059CADSAPUTO INC1 200
0.0185 487112 086EURSARTORIUS AG785
0.0168 13371 150EURSARTORIUS STEDIm BIOTECH780
0.0027 51530 964SGDSATS LTD9 200
0.0299 13266 069USDSBA COmmUNICATIONS CORP700
0.0153 36433 193JPYSBI HOLDINGS INC/JAPAN3 100
0.02135 505114 951USDSCANA CORP3 242
0.03192 351180 909AUDSCENTRE GROUP80 087
0.0148 05256 121NOKSCHIBSTED ASA - B1 812
0.03192 471156 176CHFSCHINDLER HOLDING AG1 114
0.0294 71684 825CHFSCHINDLER HOLDING AG - REG560
0.04254 357472 059USDSCHLUmBERGER LTD8 059
0.11618 401615 804EURSCHNEIDER ELECTRIC SE10 355
0.0170 98671 765GBPSCHRODERS PLC2 608
0.03146 05697 194EURSCOR SE3 707
0.0154 01252 420USDSEAGATE TECHNOLOGY PLC1 600
0.0130 05135 254USDSEALED AIR CORP986
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0.0129 73937 112USDSEATTLE GENETICS INC600
0.0150 98659 249EURSEB SA452
0.05268 869196 306JPYSECOm CO LTD3 700
0.0298 23576 888SEKSECURITAS AB - B6 999
0.0155 14353 313AUDSEEK LTD5 292
0.0028 16827 049JPYSEGA SAmmY HOLDINGS INC2 300
0.02141 138102 777GBPSEGRO PLC21 522
0.0144 45638 323USDSEI INVESTmENTS CO1 100
0.0159 51665 498JPYSEIBU HOLDINGS INC3 900
0.0140 73044 154JPYSEIKO EPSON CORP3 300
0.0172 82466 916JPYSEKISUI CHEmICAL CO LTD5 600
0.02111 014103 398JPYSEKISUI HOUSE LTD8 600
0.0130 48459 468SGDSEmBCORP INDUSTRIES LTD18 700
0.02144 045103 908USDSEmPRA ENERGY1 522
0.0150 99242 959USDSENSATA TECHNOLOGIES HOLDING PLC1 300
0.03171 32977 264USDSERVICENOW INC1 100
0.02131 608169 810EURSES SA7 876
0.08461 441373 285JPYSEVEN & I HOLDINGS CO LTD12 100
0.0021 03022 973JPYSEVEN BANK LTD8 400
0.009 73229 761CADSEVEN GENERATIONS ENERGY LTD - A1 364
0.0296 54598 036GBPSEVERN TRENT PLC4 773
0.0013 70110 996JPYSG HOLDINGS CO LTD600
0.04256 908210 125CHFSGS SA - REG131
0.0025 92126 516HKDSHANGRI-LA ASIA LTD20 000
0.0021 96654 513JPYSHARP CORP/JAPAN2 500
0.0145 89750 604CADSHAW COmmUNICATIONS INC2 900
0.03176 225111 974USDSHERWIN-WILLIAmS CO512
0.0167 60143 285JPYSHImADZU CORP3 900
0.0013 39520 868JPYSHImAmURA CO LTD200
0.02136 11891 340JPYSHImANO INC1 100
0.0169 21943 255JPYSHImIZU CORP9 700
0.07394 742324 807JPYSHIN-ETSU CHEmICAL CO LTD5 800
0.0025 04940 791JPYSHINSEI BANK LTD2 400
0.04229 999109 897JPYSHIONOGI & CO LTD4 600
0.201 141 647899 520GBPSHIRE PLC22 422
0.06318 716115 005JPYSHISEIDO CO LTD5 800
0.0154 91961 949JPYSHIZUOKA BANK LTD8 000
0.0160 55641 057USDSHOPIFY INC500
0.0157 35990 377JPYSHOWA DENKO KK2 200
0.0138 08926 396JPYSHOWA SHELL SEKIYU KK3 100
0.251 463 2321 445 258EURSIEmENS AG - REG15 026
0.0165 09696 756EURSIEmENS GAmESA RENEWABLE ENERGY SA6 118
0.02121 658115 546EURSIEmENS HEALTHINEERS AG3 329
0.0026 98138 475USDSIGNATURE BANK/NEW YORK NY300



104The accompanying notes form an integral part of these financial statements.

DECEmBER 31, 2018
EFFEPILUX SICAV

Effepilux Sicav - Azionario

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.06318 438134 984CHFSIKA AG2 880
0.05262 900200 624USDSImON PROPERTY GROUP INC1 789
0.0150 78355 179SGDSINGAPORE AIRLINES LTD8 400
0.0146 34741 388SGDSINGAPORE EXCHANGE LTD10 100
0.0131 82353 142SGDSINGAPORE PRESS HOLDINGS LTD21 100
0.02137 302136 850SGDSINGAPORE TECHNOLOGIES ENGINEERING LTD61 300
0.04247 841290 917SGDSINGAPORE TELECOmmUNICATIONS LTD131 800
0.0176 16063 344HKDSINO LAND CO LTD50 793
0.0158 94138 103USDSIRIUS Xm HOLDINGS INC11 800
0.0026 10071 304HKDSJm HOLDINGS LTD32 000
0.06320 673309 189SEKSKANDINAVISKA ENSKILDA BANKEN AB - A37 747
0.02104 30092 516SEKSKANSKA AB - B7 497
0.02111 885140 152SEKSKF AB - B8 434
0.0164 49093 252USDSKYWORKS SOLUTIONS INC1 100
0.0141 50640 068USDSL GREEN REALTY CORP600
0.04238 525208 064JPYSmC CORP/JAPAN900
0.06328 342234 397GBPSmITH & NEPHEW PLC20 130
0.02137 775126 329GBPSmITHS GROUP PLC9 066
0.02135 234197 451EURSmURFIT KAPPA GROUP PLC5 814
0.03186 913170 927EURSNAm SPA48 943
0.0150 83859 412USDSNAP-ON INC400
0.0138 23546 371CADSNC-LAVALIN GROUP INC1 300
0.0151 35051 944EURSOCIETE BIC SA576
0.07393 820582 000EURSOCIETE GENERALE SA14 156
0.03175 599150 792EURSODEXO SA1 962
0.02116 938126 039JPYSOFTBANK CORP10 800
0.13745 523632 126JPYSOFTBANK GROUP CORP12 800
0.0149 17854 620JPYSOHGO SECURITY SERVICES CO LTD1 200
0.02136 918147 030EURSOLVAY SA1 568
0.03157 706130 919JPYSOmPO HOLDINGS INC5 300
0.0172 46573 896AUDSONIC HEALTHCARE LTD5 322
0.03184 984150 261CHFSONOVA HOLDING AG1 298
0.15857 795476 123JPYSONY CORP20 200
0.0145 87841 164JPYSONY FINANCIAL HOLDINGS INC2 800
0.04234 555208 615USDSOUTHERN CO6 105
0.0129 39713 990USDSOUTHWEST AIRLINES CO723
0.03162 990132 515AUDSOUTH32 LTD79 004
0.04219 57079 259USDS&P GLOBAL INC1 477
0.0172 35242 677NZDSPARK NEW ZEALAND LTD29 722
0.0156 75668 197USDSPIRIT AEROSYSTEmS HOLDINGS INC - A900
0.0182 54853 077USDSPLUNK INC900
0.0292 660102 293USDSPRINT CORP18 200
0.0288 31961 113USDSQUARE INC - A1 800
0.0151 29948 880USDSS&C TECHNOLOGIES HOLDINGS INC1 300
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0.05280 500375 917GBPSSE PLC23 279
0.02119 479140 879GBPST JAmES’S PLACE PLC11 360
0.08438 794762 688GBPSTANDARD CHARTERED PLC64 638
0.03149 479265 475GBPSTANDARD LIFE ABERDEEN PLC52 255
0.0288 40568 323USDSTANLEY BLACK & DECKER INC844
0.0149 27445 108JPYSTANLEY ELECTRIC CO LTD2 000
0.08455 980254 679USDSTARBUCKS CORP8 094
0.0014 43717 304CADSTARS GROUP INC1 000
0.02128 110130 041USDSTATE STREET CORP2 322
0.0142 04548 409USDSTEEL DYNAmICS INC1 600
0.03191 532146 375EURSTmICROELECTRONICS NV15 341
0.0176 95594 065AUDSTOCKLAND35 500
0.02135 018120 333EURSTORA ENSO OYJ - R13 388
0.02124 488117 635CHFSTRAUmANN HOLDING AG - REG227
0.05290 834218 079USDSTRYKER CORP2 121
0.03176 877227 509JPYSUBARU CORP9 400
0.0290 949114 656EURSUEZ7 888
0.0133 26272 622JPYSUmCO CORP3 400
0.0297 74380 703JPYSUmITOmO CHEmICAL CO LTD23 000
0.04225 347202 361JPYSUmITOmO CORP18 100
0.0155 73221 588JPYSUmITOmO DAINIPPON PHARmA CO LTD2 000
0.02120 065128 219JPYSUmITOmO ELECTRIC INDUSTRIES LTD10 300
0.0144 39140 724JPYSUmITOmO HEAVY INDUSTRIES LTD1 700
0.0289 30393 152JPYSUmITOmO mETAL mINING CO LTD3 800
0.10598 681653 959JPYSUmITOmO mITSUI FINANCIAL GROUP INC20 600
0.03157 134168 825JPYSUmITOmO mITSUI TRUST HOLDINGS INC4 900
0.03160 500153 021JPYSUmITOmO REALTY & DEVELOPmENT CO LTD5 000
0.0026 94925 057JPYSUmITOmO RUBBER INDUSTRIES LTD2 600
0.05304 420268 055HKDSUN HUNG KAI PROPERTIES LTD24 414
0.02110 230105 121CADSUN LIFE FINANCIAL INC3 800
0.04214 132247 412CADSUNCOR ENERGY INC8 768
0.03148 250162 294AUDSUNCORP GROUP LTD19 060
0.0028 72334 655JPYSUNDRUG CO LTD1 100
0.0139 06940 015SGDSUNTEC REAL ESTATE INVESTmENT TRUST - D34 200
0.0175 13962 535JPYSUNTORY BEVERAGE & FOOD LTD1 900
0.02125 62090 271USDSUNTRUST BANKS INC2 847
0.0148 58128 621JPYSUZUKEN CO LTD/AICHI JAPAN1 090
0.04235 249129 867JPYSUZUKI mOTOR CORP5 300
0.0149 84174 429USDSVB FINANCIAL GROUP300
0.06339 622349 363SEKSVENSKA HANDELSBANKEN AB35 016
0.03179 108227 671CHFSWATCH GROUP AG704
0.0156 20072 008CHFSWATCH GROUP AG - REG1 115
0.07408 456343 836SEKSWEDBANK AB - A20 934
0.02127 65387 345SEKSWEDISH mATCH AB3 706
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0.0155 44052 139HKDSWIRE PACIFIC LTD - A6 000
0.0163 29545 123HKDSWIRE PROPERTIES LTD20 600
0.05267 765123 886CHFSWISS LIFE HOLDING AG - REG797
0.02112 38291 122CHFSWISS PRImE SITE AG - REG1 592
0.10564 759343 997CHFSWISS RE AG7 062
0.04235 079216 537CHFSWISSCOm AG - REG564
0.0176 01254 175AUDSYDNEY AIRPORT18 340
0.0161 30666 126USDSYmANTEC CORP3 709
0.03181 826165 068EURSYmRISE AG2 819
0.0294 854100 220USDSYNCHRONY FINANCIAL4 622
0.0166 32246 878USDSYNOPSYS INC900
0.03162 85190 748USDSYSCO CORP2 971
0.02100 959110 250JPYSYSmEX CORP2 400
0.02108 21796 662USDT ROWE PRICE GROUP INC1 340
0.0174 82568 441AUDTABCORP HOLDINGS LTD28 322
0.0154 13851 269JPYTAIHEIYO CEmENT CORP2 000
0.02138 801113 375JPYTAISEI CORP3 700
0.0143 97231 960JPYTAISHO PHARmACEUTICAL HOLDINGS CO LTD500
0.0028 64023 994JPYTAIYO NIPPON SANSO CORP2 000
0.0027 98636 463JPYTAKASHImAYA CO LTD2 500
0.03194 968255 782JPYTAKEDA PHARmACEUTICAL CO LTD6 600
0.0163 03567 622USDTAKE-TWO INTERACTIVE SOFTWARE INC700
0.0158 84172 213USDTAPESTRY INC1 993
0.0147 26473 740USDTARGA RESOURCES CORP1 500
0.03171 881137 452USDTARGET CORP2 973
0.02123 509180 997GBPTAYLOR WImPEY PLC81 362
0.0185 65856 476USDTD AmERITRADE HOLDING CORP2 000
0.0181 58183 255JPYT&D HOLDINGS INC8 000
0.02123 10696 906JPYTDK CORP2 000
0.03154 085104 375USDTE CONNECTIVITY LTD2 329
0.0141 15969 520USDTECHNIPFmC PLC2 403
0.0185 98748 632HKDTECHTRONIC INDUSTRIES CO LTD18 500
0.0143 29538 660CADTECK RESOURCES LTD - B2 300
0.0022 41421 796JPYTEIJIN LTD1 600
0.02132 318213 476EURTELECOm ITALIA SPA/mILANO273 781
0.0156 52797 208EURTELECOm ITALIA SPA/mILANO - RSP135 556
0.0167 83450 069USDTELEFLEX INC300
0.09546 301537 475SEKTELEFONAKTIEBOLAGET Lm ERICSSON - B71 057
0.0161 96272 626EURTELEFONICA DEUTSCHLAND HOLDING AG18 128
0.11653 178950 846EURTELEFONICA SA89 001
0.0152 69959 601EURTELENET GROUP HOLDING NV1 298
0.05286 563240 756NOKTELENOR ASA16 935
0.03171 150152 910EURTELEPERFORmANCE1 226
0.02122 100105 430SEKTELE2 AB10 956
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.05286 694325 025SEKTELIA CO AB69 215
0.02108 703196 894AUDTELSTRA CORP LTD61 934
0.0143 47338 893CADTELUS CORP1 500
0.02139 044171 340CHFTEmENOS AG - REG1 329
0.02106 870143 587EURTENARIS SA11 321
0.02139 932122 509EURTERNA RETE ELETTRICA NAZIONALE SPA28 252
0.04238 200119 569JPYTERUmO CORP4 800
0.08478 231733 537GBPTESCO PLC225 795
0.04203 788135 014USDTESLA INC700
0.08486 078239 840USDTEXAS INSTRUmENTS INC5 880
0.06357 000302 004EURTHALES SA3 500
0.08462 791205 129USDTHERmO FISHER SCIENTIFIC INC2 364
0.0026 30529 723JPYTHK CO LTD1 600
0.0159 11939 913CADTHOmSON REUTERS RG1 400
0.02141 906199 106EURTHYSSENKRUPP AG9 473
0.0145 35642 006USDTIFFANY & CO644
0.05287 426156 319USDTJX COS INC7 344
0.0147 85427 853USDT-mOBILE US INC860
0.0180 32369 457JPYTOBU RAILWAY CO LTD3 400
0.0147 60031 318JPYTOHO CO LTD/TOKYO1 500
0.0140 65128 635JPYTOHO GAS CO LTD1 100
0.0289 02079 414JPYTOHOKU ELECTRIC POWER CO INC7 700
0.08450 873317 913JPYTOKIO mARINE HOLDINGS INC10 800
0.0011 55314 176JPYTOKYO CENTURY CORP300
0.02109 85781 640JPYTOKYO ELECTRIC POWER CO HOLDINGS INC21 100
0.04239 482171 255JPYTOKYO ELECTRON LTD2 400
0.03151 023136 795JPYTOKYO GAS CO LTD6 800
0.02114 49580 927JPYTOKYU CORP8 000
0.0136 73250 244JPYTOKYU FUDOSAN HOLDINGS CORP8 500
0.0139 96735 862JPYTOPPAN PRINTING CO LTD3 100
0.02135 416131 090JPYTORAY INDUSTRIES INC22 000
0.0140 55340 227USDTORCHmARK CORP622
0.08482 448418 973CADTORONTO-DOmINION BANK11 100
0.04247 168266 299JPYTOSHIBA CORP10 000
0.0153 66372 172JPYTOSOH CORP4 700
0.362 072 4192 072 250EURTOTAL SA44 877
0.0184 55034 829USDTOTAL SYSTEm SERVICES INC1 189
0.0166 83149 911JPYTOTO LTD2 200
0.0015 22640 950CADTOURmALINE OIL CORP1 400
0.0140 21730 029JPYTOYO SEIKAN GROUP HOLDINGS LTD2 000
0.0139 75029 787JPYTOYO SUISAN KAISHA LTD1 300
0.0010 40510 552JPYTOYODA GOSEI CO LTD600
0.0293 34284 761JPYTOYOTA INDUSTRIES CORP2 300
0.311 818 3081 703 042JPYTOYOTA mOTOR CORP35 600
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(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0290 55587 182JPYTOYOTA TSUSHO CORP3 500
0.0022 52338 121AUDTPG TELECOm LTD5 679
0.0143 79532 615USDTRACTOR SUPPLY CO600
0.03174 854190 710CADTRANSCANADA CORP5 600
0.0289 24392 088USDTRANSDIGm GROUP INC300
0.0154 65652 089USDTRANSUNION1 100
0.05291 092244 393AUDTRANSURBAN GROUP40 573
0.03168 969123 961USDTRAVELERS COS INC1 613
0.0298 90157 813AUDTREASURY WINE ESTATES LTD10 851
0.0290 44053 662JPYTREND mICRO INC/JAPAN1 900
0.0148 94139 965USDTRImBLE INC1 700
0.0131 23724 160USDTRIPADVISOR INC662
0.0149 08829 848DKKTRYG A/S2 235
0.0145 06454 886JPYTSURUHA HOLDINGS INC600
0.02124 402141 736EURTUI AG10 114
0.0010 80820 748CADTURQUOISE HILL RESOURCES LTD7 500
0.05267 593128 471USDTWENTY-FIRST CENTURY FOX INC - A6 357
0.02108 67272 643USDTWENTY-FIRST CENTURY FOX INC - B2 600
0.02103 204130 072USDTWITTER INC4 105
0.0177 68427 576USDTYSON FOODS INC - A1 663
0.02141 947136 706EURUBISOFT ENTERTAINmENT SA2 014
0.17962 8291 069 154CHFUBS GROUP AG88 681
0.04210 192173 872EURUCB SA2 948
0.0169 31748 113USDUDR INC2 000
0.0156 00353 136USDUGI CORP1 200
0.0164 25460 590USDULTA BEAUTY INC300
0.03160 495101 586EURUmICORE SA4 604
0.0014 24414 473USDUNDER ARmOUR INC1 007
0.0015 45715 465USDUNDER ARmOUR INC - A1 000
0.06358 675476 383EURUNIBAIL RODAmCO REITS2 649
0.006672AUDUNIBAIL-RODAmCO-WESTFIELD10
0.03170 259116 596JPYUNICHARm CORP6 000
0.08456 915951 544EURUNICREDIT SPA46 181
0.251 421 7461 060 340EURUNILEVER NV29 982
0.231 305 217905 602GBPUNILEVER PLC28 514
0.09536 160304 052USDUNION PACIFIC CORP4 434
0.0294 332104 329EURUNIPER SE4 174
0.0129 29819 979USDUNITED CONTINENTAL HOLDINGS INC400
0.02122 355110 581EURUNITED INTERNET AG - REG3 203
0.05316 809267 248SGDUNITED OVERSEAS BANK LTD20 091
0.06348 946298 803USDUNITED PARCEL SERVICE INC - B4 090
0.0153 81458 388USDUNITED RENTALS INC600
0.08466 383510 736USDUNITED TECHNOLOGIES CORP5 007
0.0019 05333 515USDUNITED THERAPEUTICS CORP200
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(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0163 78156 032JPYUNITED URBAN INVESTmENT CORP47
0.02128 744120 375GBPUNITED UTILITIES GROUP PLC15 696
0.221 257 204556 956USDUNITEDHEALTH GROUP INC5 769
0.0150 98244 238USDUNIVERSAL HEALTH SERVICES INC - B500
0.0138 37147 467USDUNUm GROUP1 493
0.0134 48331 597SGDUOL GROUP LTD8 680
0.05292 269235 814EURUPm-KYmmENE OYJ13 195
0.07377 505290 792USDUS BANCORP/mN9 443
0.0141 27941 519JPYUSS CO LTD2 800
0.0155 32657 220USDVAIL RESORTS INC300
0.02132 397191 127EURVALEO SA5 190
0.03169 46499 964USDVALERO ENERGY CORP2 584
0.0149 16430 715USDVARIAN mEDICAL SYSTEmS INC496
0.0154 69439 545USDVEEVA SYSTEmS INC700
0.02103 32680 519USDVENTAS INC2 016
0.0142 07953 074SGDVENTURE CORP LTD4 700
0.04224 222221 845EURVEOLIA ENVIRONNEmENT SA12 488
0.0149 26948 080EURVERBUND AG1 323
0.0131 89953 174USDVEREIT INC5 100
0.0185 35612 533USDVERISIGN INC658
0.0185 84745 410USDVERISK ANALYTICS INC - A900
0.211 207 760874 730USDVERIZON COmmUNICATIONS INC24 558
0.0012 89425 309CADVERmILION ENERGY INC700
0.04217 439116 205USDVERTEX PHARmACEUTICALS INC1 500
0.05315 276225 814DKKVESTAS WIND SYSTEmS A/S4 781
0.02131 553105 135USDVF CORP2 108
0.0149 10085 553USDVIACOm INC - B2 184
0.0167 23479 214AUDVICINITY CENTRES41 990
0.02103 779137 685CHFVIFOR PHARmA AG1 094
0.13746 127649 327EURVINCI SA10 360
0.211 233 125596 001USDVISA INC10 684
0.0144 05236 442USDVISTRA ENERGY CORP2 200
0.07431 814396 850EURVIVENDI SA20 292
0.0159 97934 874USDVmWARE INC - A500
0.181 053 440908 864GBPVODAFONE GROUP PLC618 388
0.0161 33579 420EURVOESTALPINE AG2 350
0.02106 133118 963EURVOLKSWAGEN AG763
0.09500 112500 502EURVOLKSWAGEN AG - PFD3 600
0.07415 590394 526SEKVOLVO AB - B36 326
0.08443 646341 193EURVONOVIA SE11 206
0.0161 045-USDVORNADO REALTY TRUST1 125
0.0142 41747 314USDVOYA FINANCIAL INC1 208
0.0158 94433 986USDVULCAN mATERIALS CO682
0.0137 55947 112USDWABCO HOLDINGS INC400
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(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0136 87243 777USDWABTEC CORP600
0.05296 058256 315USDWALGREENS BOOTS ALLIANCE INC4 953
0.12714 953493 385USDWALmART INC8 774
0.15864 328568 602USDWALT DISNEY CO9 011
0.03152 873153 179EURWARTSILA OYJ ABP11 002
0.0025 58328 224AUDWASHINGTON H SOUL PATTINSON & CO LTD1 669
0.02122 85877 069CADWASTE CONNECTIONS INC1 893
0.03201 933115 982USDWASTE mANAGEmENT INC2 594
0.0286 80456 908USDWATERS CORP526
0.0023 64028 139USDWAYFAIR INC300
0.02123 84059 221USDWEC ENERGY GROUP INC2 044
0.0173 725124 700GBPWEIR GROUP PLC5 098
0.0027 68331 199JPYWELCIA HOLDINGS CO LTD700
0.0161 95867 533USDWELLCARE HEALTH PLANS INC300
0.191 083 645942 172USDWELLS FARGO & CO26 883
0.02137 284108 485USDWELLTOWER INC2 261
0.0158 73751 880EURWENDEL SA561
0.06344 622349 454AUDWESFARmERS LTD17 368
0.0025 91730 067CADWEST FRASER TImBER CO LTD600
0.03160 887117 878JPYWEST JAPAN RAILWAY CO2 600
0.0153 265100 533USDWESTERN DIGITAL CORP1 647
0.0140 80139 913USDWESTERN UNION CO2 734
0.0011 57712 805USDWESTLAKE CHEmICAL CORP200
0.15844 8961 179 752AUDWESTPAC BANKING CORP54 790
0.0157 64073 842USDWESTROCK CO1 745
0.0292 515108 655USDWEYERHAEUSER CO4 838
0.0293 58594 893HKDWH GROUP LTD138 905
0.0027 35223 967HKDWHARF HOLDINGS LTD12 000
0.02104 69174 975HKDWHARF REAL ESTATE INVESTmENT CO LTD20 000
0.0144 38037 664CADWHEATON PRECIOUS mETALS CORP2 600
0.0164 99946 471HKDWHEELOCK & CO LTD13 000
0.0140 38754 020USDWHIRLPOOL CORP432
0.04219 984169 220GBPWHITBREAD PLC4 312
0.0156 44350 346DKKWILLIAm DEmANT HOLDING A/S2 278
0.02143 162170 223USDWILLIAmS COS INC7 422
0.02113 31588 739USDWILLIS TOWERS WATSON PLC853
0.0155 06555 385SGDWILmAR INTERNATIONAL LTD27 500
0.06360 154279 941EURWIRECARD AG2 712
0.02112 613132 622GBPWm mORRISON SUPERmARKETS PLC47 398
0.06347 620205 244EURWOLTERS KLUWER NV6 729
0.05277 748381 083AUDWOODSIDE PETROLEUm LTD14 400
0.06363 483413 778AUDWOOLWORTHS GROUP LTD20 062
0.02125 71659 349USDWORKDAY INC900
0.02131 24481 068USDWORLDPAY INC - A1 963
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(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Shares (continued)

Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.0134 99642 363AUDWORLEYPARSONS LTD4 976
0.0151 44253 853USDWP CAREY INC900
0.05276 292384 253GBPWPP PLC29 292
0.0151 72438 719USDWR BERKLEY CORP - C800
0.0022 54726 084CADWSP GLOBAL INC600
0.0159 28044 995USDWW GRAINGER INC240
0.0148 09075 565HKDWYNN mACAU LTD25 200
0.0147 50264 397USDWYNN RESORTS LTD549
0.02132 23192 084USDXCEL ENERGY INC3 068
0.0019 08323 052USDXEROX CORP1 104
0.02110 56550 544USDXILINX INC1 484
0.0129 93851 056USDXPO LOGISTICS INC600
0.0170 68062 194USDXYLEm INC/NY1 211
0.0168 161109 688JPYYAHOO JAPAN CORP31 200
0.0298 48570 701JPYYAKULT HONSHA CO LTD1 600
0.0142 43930 993JPYYAmADA DENKI CO LTD10 100
0.0016 82313 607JPYYAmAGUCHI FINANCIAL GROUP INC2 000
0.0174 62933 011JPYYAmAHA CORP2 000
0.0172 29972 736JPYYAmAHA mOTOR CO LTD4 200
0.02110 91076 603JPYYAmATO HOLDINGS CO LTD4 600
0.0134 93431 021JPYYAmAZAKI BAKING CO LTD1 900
0.0128 96126 323SGDYANGZIJIANG SHIPBUILDING HOLDINGS LTD36 100
0.02128 262116 206NOKYARA INTERNATIONAL ASA3 807
0.0183 89563 525JPYYASKAWA ELECTRIC CORP3 900
0.0153 04939 556JPYYOKOGAWA ELECTRIC CORP3 500
0.0027 99027 728JPYYOKOHAmA RUBBER CO LTD1 700
0.0027 98823 526HKDYUE YUEN INDUSTRIAL HOLDINGS LTD10 000
0.03174 97192 134USDYUm! BRANDS INC2 176
0.0164 582111 237EURZALANDO SE2 878
0.0023 97634 789USDZAYO GROUP HOLDINGS INC1 200
0.0016 57521 121USDZILLOW GROUP INC600
0.02116 22777 794USDZImmER BIOmET HOLDINGS INC1 281
0.0135 63836 285USDZIONS BANCORP NA1 000
0.04213 934105 373USDZOETIS INC2 859
0.0152 88681 071JPYZOZO INC3 300
0.15885 100597 419CHFZURICH INSURANCE GROUP AG3 403
0.0151 75462 969EUR1&1 DRILLISCH AG1 163
0.03184 356122 407GBP3I GROUP PLC21 395
0.10591 047397 194USD3m CO3 546

57.77334 128 061293 117 847Total Shares

293 117 847 334 128 061 57.77
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market
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(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Investment Funds

Open-ended Investment Funds

0.563 217 2154 000 000EURCHINAAmC CHINA A SHARE OPPORTUNITIES FUND - AA416 953.72
7.7544 800 23738 046 814EURmORGAN STANLEY INVESTmENT FUNDS - EmERGING mARKETS EQUITY

FUND - I
1 192 764.573

3.1418 164 39820 000 000EURODDO BHF ALGO mIN VAR13 106.761
6.6338 326 90335 000 000EURPICTET TOTAL RETURN - AGORA - I306 909.85619
3.4720 066 33522 000 000EURROBECO CAPITAL GROWTH - ROBECO QI EUROPEAN CONSERVATIVE

EQUITIES
125 807.7429

8.7450 534 38731 746 453EURSCHRODER INTERNATIONAL SELECTION FUND - EmERGING ASIA - IA1 239 547.94
3.1618 298 97420 000 000EURSTATE STREET EUROPE mANAGED VOLATILITY EQUITY FUND899 062.278
3.6220 934 26721 309 511EURTHEAm QUANT - EQUITY EUROPE INCOmE DEFENSIVE - I188 478.1429
3.5820 709 07519 726 681EURTHEAm QUANT - EQUITY US INCOmE DEFENSIVE203 349.1271

40.65235 051 791211 745 018Total Open-ended Investment Funds

211 829 459 235 051 791 40.65Total Investment Funds

505 031 747 569 179 852 98.42Total Investments

Other transferable securities

Shares

0.00-84 441Total Other transferable securities

0.00--USDFIRST HORIZON - FRACTIONAL SHS32 409
0.00-84 441EURBANCO ESPIRITO SANTO SA67 176

0.00-84 441Total Shares
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40.65Investment Fund 37.65Luxembourg
5.78Banks 19.50United States of America
5.42Pharmaceuticals & Biotechnology 7.18France
3.20Oil & Gas Producers 7.15Japan
3.13Software & Computer Services 7.09United Kingdom
2.62Technology Hardware & Equipment 3.44Germany
2.22General Retailers 3.29Switzerland
2.09Financial Services 2.05Australia
1.83Personal Goods 1.73Netherlands
1.80Nonlife Insurance 1.19Spain
1.71Health Care Equipment & Services 1.08Sweden
1.65Automobiles & Parts 1.07Canada
1.61Food Producers 0.84Hong Kong (China)
1.56Industrial Engineering 0.77Denmark
1.50Chemicals 0.77Italy
1.50Support Services 0.64Ireland
1.49Travel, Leisure & Catering 0.57Jersey
1.30Beverages 0.54Finland
1.20General Industrials 0.41Singapore
1.19Fixed Line Telecommunications 0.38Belgium
1.16media 0.31Norway
1.11Real Estate Investment Trusts 0.21Cayman Islands
1.08Electricity 0.20Bermuda
1.07Life Insurance 0.10Austria
1.04Electronic & Electrical Equipment 0.07Portugal
0.97Industrial Transportation 0.06New Zealand
0.97mining 0.04Curacao
0.96Gas, Water & multiutilities 0.02Isle of man
0.93Construction & materials 0.02Liberia
0.83Aerospace & Defense 0.02Panama
0.82Household Goods & Home Construction 0.01British Virgin Islands
0.69Food & Drug Retailers 0.01India
0.66Real Estate Investment & Services 0.01Papua New Guinea
0.64mobile Telecommunications 98.42
0.62Tobacco
0.47Leisure Goods
0.30Oil Equipment, Services & Distribution
0.28Industrial metals & mining
0.17Alternative Energy
0.15Forestry & Paper
0.05Nonequity Investment Instruments

98.42

EFFEPILUX SICAV
DECEmBER 31, 2018

Economic and Geographical Classification of Investments

Effepilux Sicav - Azionario

Economic classification Geographical classification% %
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Investment Funds

Open-ended Investment Funds

3.677 435 8437 335 107EURCARmIGNAC PORTFOLIO - LONG SHORT EUROPEAN EQUITIES58 229
5.7711 701 82411 768 187EURFUNDLOGIC ALTERNATIVES PLC - 

mS PSAm GLOBAL EVENT UCITS FUND - I
8 801.408

8.6617 558 32219 600 000EURGAm STAR SYSTEmATIC CORE mACRO1 908 886.77
13.3627 092 30727 100 007EURH2O VIVACE - IC154.7399
14.8230 060 92231 900 000EURINRIS UCITS PLC - R CFm DIVERSIFIED FUND293 248.678
15.3631 181 66531 900 000EURLFIS VISION UCITS - PREmIA27 491.482

3.998 093 9817 800 000EURLYXOR NEWCITS IRL PLC - LYXOR/TIEDEmANN ARBITRAGE STRATEGY
FUND - A I

73 394.4264

9.9620 191 66021 000 000EURmARSHALL WACE UCITS FUND PLC - mW TOPS UCITS FUND - A110 968.3056
14.8430 103 58731 830 398EURNORDEA 1 ALPHA 15mA FUND 411 419.807

9.5719 404 62219 600 000EURWINTON DIVERSIFIED FUND (UCITS) I EUR ACCUmULATION187 064.96

100.00202 824 733209 833 699Total Open-ended Investment Funds

209 833 699 202 824 733 100.00Total Investment Funds

209 833 699 202 824 733 100.00Total Investments

DECEmBER 31, 2018
EFFEPILUX SICAV

Schedule of Investments

Effepilux Sicav - Liquid Alternatives 

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



115The accompanying notes form an integral part of these financial statements.

100.00Investment Fund 52.76Ireland

100.00 33.88Luxembourg
13.36France

100.00

EFFEPILUX SICAV
DECEmBER 31, 2018

Economic and Geographical Classification of Investments

Effepilux Sicav - Liquid Alternatives 

Economic classification Geographical classification% %
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General1 -
As at December 31, 2018, 6 Sub-Funds are available:

• Effepilux Sicav - Investimenti a breve termine
• Effepilux Sicav - Titoli di Stato ed inflazione
• Effepilux Sicav - Corporate IG mondo
• Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti
• Effepilux Sicav - Azionario
• Effepilux Sicav - Liquid Alternatives (launched on February 23, 2018)

The investment objective of the Sub-Fund Effepilux Sicav - Investimenti a breve termine Sub-Fund is to preserve the
invested capital in the short and medium term through investment in money market instruments.
The investment objective of the Sub-Fund Effepilux Sicav - Titoli di Stato ed inflazione Sub-Fund is the progressive increase
of invested capital in the long term through investment in government securities, linked to the inflation too.
The investment objective of the Sub-Fund Effepilux Sicav - Corporate IG mondo Sub-Fund is the progressive increase of
invested capital in the long term through investment in corporate bonds.
The investment objective of the Sub-Fund Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti Sub-
Fund is the progressive increase of invested capital in the long term through investment in high yield and emerging markets
corporate bonds.
The investment objective of the Sub-Fund Effepilux Sicav - Azionario Sub-Fund is the high increase of invested capital in
the long term, involving high level of risk, through investment in the main equities markets.
The investment objective of the Sub-Fund Effepilux Sicav - Liquid Alternatives Sub-Fund is to invest mainly in alternative
strategies including, but not limited to, Equity Long/Short, Global macro, Dynamic Equity, Event Driven & Credit, Relative
Value, merger Arbitrage, Tactical Trading and Opportunistic Fixed Income, through funds and ETFs or on an ancillary basis
in direct securities, (both equity and corporate or government bonds, irrespectively of the rating level).
The Sub-Fund Effepilux Sicav - Liquid Alternatives has been launched on February 23, 2018. During the year 2018, the
amount of the subscriptions is EUR 210 000 000. 

Significant accounting policies2 -

2.1 Presentation of financial statements
The financial statements are presented in accordance with generally accepted accounting principles and legal reporting
requirements in Luxembourg, relating to undertakings for collective investment.

2.2 Valuation of investment in securities
2.2.1 The value of any cash on hand or on deposit bills and demand notes and accounts receivable, prepaid expenses,
cash dividends, interest declared or accrued and not yet received, are 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 appropriate in such case to reflect the true value thereof.
2.2.2 Securities listed on a recognised stock exchange or dealt on any other Regulated market that operates regularly,
is recognised and is open to the public, are valued at their last available prices, or, in the event that there should be several
such markets, on the basis of their last available prices on the main market for the relevant security.
2.2.3 In the event that the last available price does not, in the opinion of the Board of Directors of the Company, truly reflect
the fair market value of the relevant securities, the value of such securities is defined by the Board of Directors of the
Company based on the reasonably foreseeable sales proceeds determined prudently and in good faith.

Notes 
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2.2.4 Securities not listed or traded on a stock exchange or not dealt on another Regulated market are valued on the basis
of the probable sales proceeds determined prudently and in good faith by the Board of Directors of the Company.
2.2.5 The liquidating value of futures, forward or options contracts not traded on exchanges or on other Regulated markets
shall mean their net liquidating value determined, pursuant to the policies established by the Board of Directors of the
Company, on a basis consistently applied for each different variety of contracts. The liquidating value of futures, forward or
options contracts traded on exchanges or on other Regulated markets shall be based upon the last available settlement
prices of these contracts on exchanges and Regulated markets on which the particular futures, forward or options contracts
are traded by the Company; provided that if a futures, forward or options contract could not be liquidated on the day with
respect to which Net Assets are being determined, the basis for determining the liquidating value of such contract shall be
such value as the Board of Directors of the Company may deem fair and reasonable.
2.2.6 money market Instruments not listed or trade on a stock exchange or not dealt with on another Regulated market
are valued at their face value with interest accrued.
2.2.7 In case of short term instruments which have a maturity of less than 90 days, the value of the instrument based on
the net acquisition cost, is gradually adjusted to the repurchase price thereof. In the event of material changes in market
conditions, the valuation basis of the investment is adjusted to the new market yields.
2.2.8 Interest rate swaps are valued at their market value established by reference to the applicable interest rates curve.
Swaps pegged to indexes or financial instruments are valued at their market value, based on the applicable index or financial
instrument. The valuation of the swaps tied to such indexes or financial instruments are based upon the market value of
said swaps, in accordance with the procedures laid down by the Board of Directors of the Company.
Credit default swaps are valued on a daily basis founding on a market value obtained by external price providers. The
calculation of the market value is based on the credit risk of the counterparty, the reference entity, the maturity of the credit
default swap and its liquidity on the secondary market. 
The valuation of Inflation Swaps  is performed using the discounted cash flows method. The future levels of the inflation
index are estimated by matching yearly forward prices while taking into account seasonality effects (on a monthly basis).
2.2.9 Investments in open-ended UCI are valued on the basis of the last available price of the units or shares of such UCI.
2.2.10 All other Transferable Securities and other permitted assets are valued at fair market value as determined in good
faith pursuant to procedures established by the Board of Directors of the Company.

2.3 Net realised gains or losses resulting from securities sold
The realised gains or losses resulting from securities sold are calculated on the basis of average cost of the investment sold.

2.4 Foreign exchange translation
The accounts are maintained in euro (“EUR”) and the financial statements are expressed in that currency.
Cost of investments in currencies other than the EUR is translated in EUR at the exchange rates prevailing on the date of
purchase.
Income or expenses expressed in currencies other than the EUR are converted at exchange rates ruling at the transaction
date.
Assets and liabilities expressed in other currencies than the EUR are converted at exchange rate ruling at year end. The
net realised gains or losses or change in net unrealised gains or losses on currencies are recognised in the Statement of
Operations and Changes in Net Assets.

2.5 Income
Dividends are credited to income on the date upon which the relevant securities are first listed as “ex-dividend”. Interest
income is accrued on a daily basis, net of withholding tax.
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Notes to the financial statements (continued)

2.6 Formation expenses
Formation expenses are amortised over a maximum period of five years.
Formation expenses are totally amortised.

2.7 Forward foreign exchange contracts
Forward foreign exchange contracts are valued at the forward rate applicable at the Statement of Net Assets date for the
remaining period until maturity. Unrealised gains or losses resulting from outstanding forward foreign exchange contracts,
if any, are recorded in the Statement of Net Asset. The net realised gains or losses or change in net unrealised gains or
losses on forward foreign contracts are recognised in the Statement of Operations and Changes in Net Assets.

2.8 Financial futures contracts
Futures contracts are disclosed in the Statement of Net Assets under the item “Unrealised appreciation on financial futures
contracts" and "Unrealised depreciation on financial futures contracts”.
Change in net unrealised profit/ loss and net realised gain/loss are recorded in the Statement of Operations and Changes
in Net Assets.

2.9 Swaps contracts
Swaps contracts are posted off-balance sheet and valued on the basis of the recalculated market prices by using the
traditional elements of pricing considering the value, the volatility of the underlying, the interest rates and the residual value
of the swap.
Swaps are disclosed in the Statement of Net Assets under caption “swaps at market value”. Unrealised gains/ losses on
swaps and realised gains/losses on swaps are recorded in the Statement of Operations and Changes in Net Assets and
include when applicable interests received and paid on swaps.

2.10 Options contracts
Premiums received on written options are recorded as liabilities and premiums paid on the purchase of options are recorded
as assets in the Statement of Net Assets. Outstanding listed option contracts at year-end are valued at the last settlement
or close price on the stock exchanges or regulated markets, the OTC derivatives are subject to reliable and verifiable
valuation on a daily basis and can be sold, liquidated or closed by an offsetting transaction at any time at their fair value at
the Company's initiative. Change in net unrealised profit/loss and net realised gains and losses on options are recorded in
the Statement of Operations and Changes in Net Assets.

2.11 Combined financial statements
The combined Statement of Net Assets and combined Statement of Operations and Changes in Net Assets represent the
total of the Statements of Net Assets and Statements of Operations and Changes in Net Assets of the individual Sub-
Funds. For this purpose, all figures expressed in another currency than EUR are converted into EUR at the rates used at
the closing date.
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Management and performance fees3 -
The investment management fees are paid out of the assets of each Sub-Fund to the relevant Investment manager following
the periodicity set forth in the appendix of the prospectus for the relevant Sub-Fund, and calculated for each Sub-Fund (or
for each Class of Shares within each Sub-Fund if applicable) on the average of the Net Asset Value of each Sub-Fund (or
each class of shares) over the period as set out in the Investment management Agreement. The annual maximum rate of
such fees is determined for each Sub-Fund in an appendix to the relevant Investment management Agreement.

*Fondaco SGR S.p.A. renounced to its Investment management fee for the year 2018 for the Investment management fee
of Fondaco for Effepilux SICAV - Titoli Stato Ed Inflazione.
Additional management fees can be paid to the Investment managers of some underlying funds. Those fees are paid, out
of the assets invested by each Sub-Funds, in each underlying funds.
A management Company Fee of up to 0.04% per annum of the net assets of each Sub-Fund will be paid to the management
Company by the Company on a quarterly basis as set out in the management Company Agreement.
For Sub-Fund Effepilux Sicav - Titoli di Stato ed inflazione:
The Performance Fee payable to the Investment manager is equal to 10% of the extra return of the Net Asset Value (prior
to the accrual of the performance fee) above the High Water mark. The Performance Fee shall be calculated and paid
annually as stated in the details of the Investment management Agreement. The Performance fee will be calculated as the
product of the average net assets of the Sub-Fund (prior to the accrual of the Performance Fee) and the 10% of the extra
return. The high water mark is the higher of (i) the net asset value as of September 15, 2017 or the date on the
commencement by the investment manager to manage the account if different from the previous date, and (ii) the last net
asset value as of which a performance fee was paid.
No performance fee are recorded in the Statement of Operations and Changes in Net Assets as at December 31, 2018.

Depositary, Administrative, Registrar Agent and other fees4 -
As Administrative Agent, Société Générale Bank & Trust, is entitled to receive, fees and commissions for its services
rendered to each Sub-Fund according to the market practices in Luxembourg. Fees are payable quarterly and calculated
on the average Net Asset Value of each sub-fund at the maximum  annual rate of 0.031% (VAT exempted) as per the
Administrative Agent Agreement in force at anytime. The effective rate applied as at December 31, 2018 is 0.022%.
Société Générale Bank & Trust being the Registrar Agent of the Company, is entitled to receive fees and commissions for
its services rendered to each Sub-Fund according to the market practices in Luxembourg. The Company pays the Registrar
Agent a base fee per Sub-Fund per month of 250 EUR plus fees per dividend payment as well as transaction and account
fees (VAT exempted) as per the Registrar Agent Agreement in force at anytime.
As Depositary and Paying Agent, Société Générale Bank & Trust, is entitled to receive a fee for its services rendered to
each Sub-Fund. This fee is payable quarterly and calculated on the average Net Asset Value of each sub-fund at the
maximum  annual rate of 0.030% (VAT exempted) as per the Depositary bank and Paying Agent Agreement in force at any
time. The effective rate applied as at December 31, 2018 is 0.01673%.

Sub-Funds Investment Managers
Annual 

maximum fee

Effepilux Sicav - Investimenti a breve termine Amundi Asset management 0.07%
Effepilux Sicav - Titoli di Stato ed inflazione Amundi Asset management

Credit Suisse
Fondaco SGR S.p.A.

0.07%
0.095%
0.40%*

Effepilux Sicav - Corporate IG mondo BlackRock Investment management (UK) Limited 0.07%
Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti Fondaco Lux SA 0.00%
Effepilux Sicav - Azionario State Street Global Advisors 0.10%
Effepilux Sicav - Liquid Alternatives (launched on February 23, 2018) Fondaco Lux SA 0.00%
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Taxation5 -
Aside from the subscription tax, no tax or charge is payable in Luxembourg following the issue of shares, except for a
capital duty of 1,250 EUR which was paid by the Company on incorporation. Under Luxembourg law, no tax is payable in
Luxembourg on capital gains made in respect of any shares. Additionally, based on art. 175c) of the Luxembourg Law of
17 December 2010 as amended, the Company is exempt from the subscription tax given its statutes and targeted investors.
Some Company income (in the form of dividends, interest or capital gains from sources outside Luxembourg) may be
subject to withholding tax, at a variable rate, which may not be recoverable.

Financial futures contracts6 -
As at December 31, 2018, the Company holds the following open financial futures contracts:

All futures are traded with the broker Société Générale.

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityMarketDetails

Currency
contract

Underlying
nature

Effepilux Sicav - Azionario

(261 203)8 981 480-302mar-19EUREX-DEUTSCHLANDEURO STOXX 50EURIndex

(261 203)8 981 480

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityMarketDetails

Currency
contract

Underlying
nature

Effepilux Sicav - Titoli di Stato ed inflazione

(91 649)3 591 60341-mar-19mONTREAL STOCK
EXCHANGE

CAN 10YR BOND FUTCADBond

3 8401 590 240-12mar-19EUREX-DEUTSCHLANDEURO BOBLEURBond
(78 070)14 882 14091-mar-19EUREX-DEUTSCHLANDEURO BUNDEURBond

4 2904 976 40033-mar-19EUREX-DEUTSCHLANDEURO-OAT FUTURESEURBond
24 6673 705 186-27mar-19EURONEXT LIFFELONG GILTGBPBond
20 366638 586-5mar-19CHICAGO BOARD OF

TRADE
US LONG BONDUSDBond

56 6153 735 771-35mar-19CHICAGO BOARD OF
TRADE

US 10 YR NOTE FUTUREUSDBond

1 859200 652-2mar-19CHICAGO BOARD OF
TRADE

US 5 YR NOTE FUTUREUSDBond

(58 082)33 320 578
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Forward foreign exchange contracts7 -
As at December 31, 2018, the Company holds the following open forward foreign exchange contracts:

The counterparty to the forward foreign exchange contracts is Société Générale.

The counterparties to the forward foreign exchange contracts are Société Générale.

Purchase Sale Maturity date

Unrealised
appreciation/
depreciation

EUR

389 359

EUR 340 248 USD 390 000 04-Feb-19 42
EUR 1 090 537 USD 1 250 000 04-Feb-19 135
EUR 18 924 958 USD 21 725 000 04-Feb-19 (26 307)

Effepilux Sicav - Corporate IG Mondo

Purchase Sale Maturity date

Unrealised
appreciation/
depreciation

EUR

129 86504-Jan-1918 585 000GBP20 833 541EUR
1504-Jan-19170 000GBP189 395EUR

54 08604-Jan-1921 845 000USD19 155 475EUR
67 05204-Jan-1921 835 000USD19 159 694EUR
54 56504-Jan-1921 835 000USD19 147 210EUR
53 42304-Jan-1921 835 000USD19 146 069EUR
58 00904-Jan-1921 835 000USD19 150 653EUR

(65 228)04-Jan-1920 356 732EUR18 215 000GBP
(2 766)04-Jan-19270 125EUR240 000GBP

(978)04-Jan-1995 668EUR85 000GBP
(521)04-Jan-1950 651EUR45 000GBP

19 37804-Jan-1918 977 114EUR21 725 000USD
21 70004-Jan-1918 974 793EUR21 725 000USD
22 69404-Jan-1918 973 799EUR21 725 000USD
23 85504-Jan-1918 972 639EUR21 725 000USD
27 66704-Jan-1918 968 829EUR21 725 000USD
(2 859)04-Jan-19492 525EUR560 000USD

(140)04-Jan-19393 623EUR450 000USD
64 27104-Feb-1918 215 000GBP20 335 709EUR

(32 174)04-Feb-1921 725 000USD18 919 107EUR
(25 894)04-Feb-1921 725 000USD18 925 370EUR
(23 149)04-Feb-1921 725 000USD18 928 107EUR
(27 382)04-Feb-1921 725 000USD18 923 886EUR

Effepilux Sicav - Titoli di Stato ed inflazione

EUR

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

865 77807-Jan-19146 373 000USD128 837 563EUR
12 66207-Jan-19127 959 612EUR146 373 000USD

(44 082)05-Feb-19149 273 000USD130 159 699EUR

834 358
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DKK 34 483 000 EUR 4 618 244 07-Jan-19 2 845
CHF 26 613 000 EUR 23 624 501 07-Jan-19 (6 548)
CAD 10 201 000 EUR 6 550 583 07-Jan-19 (19 250)
AUD 388 000 EUR 249 537 07-Jan-19 (10 696)
AUD 19 313 000 EUR 11 922 341 07-Jan-19 (33 654)
USD 685 873 EUR 600 000 03-Jan-19 (205)

Effepilux Sicav - Azionario

Purchase Sale Maturity date

Unrealised
appreciation/
depreciation

EUR

AUD 721 000 EUR 443 161 04-Feb-19 (202)
USD 35 969 500 EUR 31 422 506 07-Jan-19 25 237
USD 35 969 500 EUR 31 423 193 07-Jan-19 24 550
USD 35 969 500 EUR 31 436 375 07-Jan-19 11 361
USD 35 969 500 EUR 31 444 619 07-Jan-19 3 112
SGD 3 800 000 EUR 2 438 023 07-Jan-19 (519)
SEK 73 470 000 EUR 7 180 821 07-Jan-19 70 061
NZD 561 000 EUR 329 057 07-Jan-19 (129)
NOK 20 465 000 EUR 2 057 832 07-Jan-19 9 171
JPY 5 729 865 000 EUR 45 500 397 07-Jan-19 183 570
HKD 55 333 000 EUR 6 175 289 07-Jan-19 4 784
GBP 41 784 000 EUR 46 546 654 07-Jan-19 (3 667)
EUR 2 217 884 USD 2 520 000 07-Jan-19 14 685
EUR 30 952 725 USD 35 339 500 07-Jan-19 55 829
EUR 30 949 337 USD 35 339 500 07-Jan-19 52 439
EUR 30 957 877 USD 35 339 500 07-Jan-19 60 984
EUR 30 960 182 USD 35 339 500 07-Jan-19 63 290
EUR 2 432 202 SGD 3 800 000 07-Jan-19 (5 304)
EUR 7 110 319 SEK 73 470 000 07-Jan-19 (140 546)
EUR 337 757 NZD 561 000 07-Jan-19 8 833
EUR 2 097 387 NOK 20 465 000 07-Jan-19 30 393
EUR 796 578 JPY 102 413 000 07-Jan-19 (19 957)
EUR 43 581 766 JPY 5 627 452 000 07-Jan-19 (1 285 697)
EUR 346 325 HKD 3 077 000 07-Jan-19 2 659
EUR 5 865 365 HKD 52 256 000 07-Jan-19 28 970
EUR 379 265 GBP 337 000 07-Jan-19 3 884
EUR 46 542 208 GBP 41 447 000 07-Jan-19 374 687
EUR 235 872 DKK 1 760 000 07-Jan-19 14
EUR 4 385 532 DKK 32 723 000 07-Jan-19 302
EUR 487 210 CHF 551 000 07-Jan-19 (1 780)
EUR 23 000 618 CHF 26 062 000 07-Jan-19 (128 334)
EUR 203 489 CAD 307 000 07-Jan-19 6 930
EUR 6 523 287 CAD 9 894 000 07-Jan-19 188 575
EUR 12 615 422 AUD 19 701 000 07-Jan-19 488 080
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The counterparty to the forward foreign exchange contracts are Société Générale Paris, BNP Paribas, Westpac Banking
Corporation and Standard Chartered Bank Singapore.

USD 9 771 000 EUR 8 524 668 04-Feb-19 (1 215)
SGD 275 000 EUR 176 143 04-Feb-19 (27)
SEK 3 971 000 EUR 391 866 04-Feb-19 (20)
NOK 2 178 000 EUR 219 806 04-Feb-19 (79)
JPY 557 434 000 EUR 4 442 856 04-Feb-19 718
HKD 2 592 000 EUR 289 105 04-Feb-19 (88)
GBP 3 184 000 EUR 3 543 487 04-Feb-19 (7)
EUR 31 371 176 USD 35 969 500 04-Feb-19 (5 820)
EUR 31 349 794 USD 35 969 500 04-Feb-19 (27 262)
EUR 31 362 915 USD 35 969 500 04-Feb-19 (14 104)
EUR 31 349 111 USD 35 969 500 04-Feb-19 (27 947)
EUR 2 433 667 SGD 3 800 000 04-Feb-19 55
EUR 7 179 699 SEK 73 470 000 04-Feb-19 (70 084)
EUR 328 433 NZD 561 000 04-Feb-19 149
EUR 2 055 610 NOK 20 465 000 04-Feb-19 (9 009)
EUR 45 494 978 JPY 5 729 865 000 04-Feb-19 (180 560)
EUR 6 165 683 HKD 55 333 000 04-Feb-19 (4 153)
EUR 46 501 586 GBP 41 784 000 04-Feb-19 88
EUR 4 618 527 DKK 34 483 000 04-Feb-19 (3 296)
EUR 23 631 004 CHF 26 613 000 04-Feb-19 7 132
EUR 6 539 484 CAD 10 201 000 04-Feb-19 19 008
EUR 11 900 449 AUD 19 313 000 04-Feb-19 35 244
DKK 1 514 000 EUR 202 959 04-Feb-19 (34)
CHF 1 986 000 EUR 1 762 936 04-Feb-19 -
CAD 369 000 EUR 235 918 04-Feb-19 (52)

Purchase Sale Maturity date

Unrealised
appreciation/
depreciation

EUR

(222 606)
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Options contracts8 -
As at December 31, 2018, the Company holds the following open outstanding options contracts:

The counterparties to the options contracts are Société Générale CIB, HSBC Bank PLC, JP morgan Securities Limited
London, Citigroup Global markets Limited and BNP Paribas Paris.

Securities lending9 -
The Company may enter into securities lending and borrowing transactions provided that it complies with the following rules:
• The Company may only lend or borrow securities either directly or through a standardised lending system organised by

a recognised clearing institution or through a lending system organised by a financial institution subject to prudential
supervision rules which are considered by the CSSF as equivalent to those provided by EU law and specialised in this
type of transaction.

• As part of lending transactions, the Company must receive a guarantee, the value of which must constantly during the
contract be at least 90% of the value of the securities lent.

As at December 31, 2018, all securities lent are collateralised with only listed shares.
The market value of the securities lent was as follows:

Sub-Funds

Market Value of
securities lent 

(EUR)

Effepilux Sicav - Titoli di Stato ed inflazione 73 644 301
Effepilux Sicav - Azionario 10 541 860

EUR
Commitment

EUR

Market
value

QuantityMaturity
Strike
Price

Short/
Long

Put/
CallDescriptionCurrency

Effepilux Sicav - Titoli di Stato ed inflazione

-4953 100 000Jan-190.745LONG CALLAUD/USDAUD
-2 8111 700 000Feb-190.735LONG CALLAUD/USDAUD
-57 9513 200 000Jun-191.1675LONG CALLEUR/USDEUR
-1242 600 000Jan-19115.5LONG CALLUSD/JPYUSD
-1 0243 300 000Jan-191.1775LONG CALLEUR/USDEUR
-8 6943 400 000Jan-191.1695LONG CALLEUR/USDEUR
-34 8595 600 000Feb-191.1675LONG CALLEUR/USDEUR
-(29 750)70Feb-19159LONG PUTEURO BUND FUTUREEUR
-(5 950)35Feb-19161LONG PUTEURO BUND FUTUREEUR
-(11 200)80Jan-19148.5LONG PUTEURO-OAT FUTURESEUR

-59 058
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The amount of non-cash collateral for Equity and Bond Lending Program is detailed as follows:
Effepilux Sicav - Titoli di Stato ed inflazione

Effepilux Sicav - Azionario

The difference between the net amount and the gross amount is explained by the profit sharing which is detailed here
below:
• 80% for the Sub-Fund
• 20% for Société Générale

Sub-Funds

Total gross amount of
securities lending income

(in the Sub-fund
currency)

Direct and indirect
operational costs

incurred ( in the Sub-
Fund currency) 

Total net amount of
securities lending 

income (in the Sub-fund
currency)

Effepilux Sicav- Investimenti a breve termine 174   35   139
Effepilux Sicav- Titoli di Stato ed inflazione 75 880   15 176   60 704
Effepilux Sicav- Corporate IG mondo 598   120   478
Effepilux Sicav- Corporate High Yield ed Obbligazionario Paesi emergenti 4 048 810 3 238   
Effepilux Sicav- Azionario 177 953   35 591   142 362

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Equity AIRBUS GROUP NV EUR 5 643 749   
Equity SIEmENS AG EUR 2 488 935   
Equity ING GROEP NV-CVA EUR 1 778 263   
Equity EVRAZ PLC EUR 77 450   

9 988 397   

Instrument Type Issuer Name Currency

Collateral Amount 
Received 

(in Sub-Fund Currency)

Equity SIEmENS AG EUR 41 688 378   
Equity DEUTSCHE TELEKOm AG EUR 26 838 072   
Equity CONSTELLATION BRANDS INC-A EUR 9 106 170   
Equity CREDIT AGRICOLE SA EUR 1 495 385   
Equity EVRAZ PLC EUR 1 396 436   
Equity RENAULT SA EUR 1 193 577   
Equity AmAZON.COm INC EUR 166 745   

81 884 763   

Notes to the financial statements (continued)
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Swaps contracts10 -
As at December 31, 2018, the Company holds the following swaps:

The counterparties to the swaps are JP mORGAN SECURITIES LImITED LONDON, GOLDmAN SACHS INTERNATIONAL
and UBS LImITED LONDON.

Collateral11 -
As at December 31, 2018 the collateral received or paid from/by brokers and counterparties for the purpose of transacting
in OTC derivatives are as follows:

Exchange rates12 -
The following exchange rates have been used for the preparation of these financial statements: 

Changes in the schedule of investments13 -
A copy of the list of changes in the schedule of investments of each Sub-Fund for the period under review may be obtained
free of charge at the registered office of the Company.

1 EUR = AUD1.62380 CAD1 EUR = 1.56130
1 EUR = CHF1.12690 DKK1 EUR = 7.46245
1 EUR = GBP0.89755 HKD1 EUR = 8.95015
1 EUR = JPY125.42070 NOK1 EUR = 9.89875
1 EUR = NZD1.70480 SEK1 EUR = 10.13500
1 EUR = SGD1.55815 USD1 EUR = 1.14315

Effepilux Sicav - Titoli di Stato ed inflazione

Currency

USD
EUR

EUR

EUR
EUR
USD

Underlying

-
-
-

ITRAXX EUROPE CROSS OVER
SERIES 30 VERSION 2

ITRAXX EUROPE CROSS OVER
SERIES 30 VERSION 2

-

Maturity 
Date

18/10/21
20/12/23

20/12/23

15/05/28
15/05/28
18/10/29

Contract

Interest Rate Swap
Credit Default Swap

Credit Default Swap

Interest Rate Swap
Interest Rate Swap
Interest Rate Swap

Market 
Value

201 154
363 614

363 614

40 337
(65 808)

(151 373)

751 538

Notional

17 500 000
5 800 000

5 800 000

2 000 000
2 000 000
3 900 000

Received rate

LIBOR 3m
FRC-EXT-CPI
1.570%

5.000%

5.000%
3.240%

Paid rate

3.240%
1.592%
EUR-EXT-CPI

-

-
3m USD LIBOR-BBA

Sub-Funds Sub-Fund Currency Counterparty Type of collateral

Collateral Amount
Received

(In Sub-Funds ccy)

Collateral Amount
Paid (In Sub-
Funds ccy)

Effepilux SICAV - Azionario EUR BNP Paribas Cash 710 000 -
Effepilux SICAV - Azionario EUR Westpac Banking Cash 570 000 -
Effepilux SICAV - Azionario EUR Standard Chartered Cash - 1 070 000
Effepilux SICAV - Titoli di Stato ed inflazione EUR Société Générale Cash 950 000 -
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SFT Regulation
Following the Regulation 2015/2365 of the European Parliament and of the Council of November 25, 2015 on transparency
of securities financing transactions and of reuse, only transactions on securities lending were subject to this Regulation,
during the year ending December 31, 2018:

All transactions are bilateral transactions.
The collateral on securities lent is not reused.

Effepilux Sicav -
Titoli di Stato ed

inflazione
Effepilux Sicav -

Azionario

Amount of securities lent in Sub-Fund
currency (in the currency of the sub-fund)

see note 9 see note 9

Proportion of lendable Assets 7.29 % 1.85%
Proportion of AUm 6.99% 1.82%

Maturity tenor of the securities lending broken
down in the following maturity buckets
Less than one day - -
One day to one week - -
One week to one month - -
One month to three months - -
Three months to one year - -
Above one year - -
Open maturity 73 644 301 10 541 860
Total 73 644 301 10 541 860
Counterparty
Name of counterparty see note 9 see note 9
Country of domicile of the counterparty France France
Gross volume of outstanding transactions see note 9 see note 9
Data of collateral
Type of collateral:
Cash - -
Securities see note 9 see note 9
Quality of collateral:
Rating -

Maturity tenor of the collateral broken down
in the following maturity buckets (in sub-
fund's currency)
Less than one day - -
One day to one week - -
One week to one month - -
One month to three months - -
Three months to one year - -
Above one year - -
Open maturity 81 884 763 9 988 397
Total 81 884 763 9 988 397

Safekeeping of collateral received by the sub-
fund as part of securities lending
Name of custodian Société Générale Société Générale
Securities see note 9 see note 9
Cash - -

Data on returns and costs for securities lending see note 9 see note 9
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Remuneration policy
The management Company has in place a remuneration policy in line with the Directive 2014/91/EU of the european
Parliament and of the Council of July 23, 2014 amending 2009/65/EC of the european Parliament and of the Council of July
13, 2009 on the coordination of laws, regulations and administrative provisions relating to undertakings for collective
investment in transferable securities.
The remuneration policy is consistent with and promotes sound and effective risk management and does not encourage
risk taking which is inconsistent with the Company’s management Regulations or the present Prospectus.
The remuneration policy is in line with the business strategy, objectives, values and interests of the Company and of the
Shareholders, and includes measures to avoid conflicts of interest.
The updated remuneration policy containing further details and information in particular on how the remuneration and
advantages are calculated and the identity of the persons responsible for the attribution of the remuneration and advantages
(including the members of the remuneration committee) is available at https://www.fondacosgr.it/Fondaco_eng/
documentilux.html. A hand copy of the remuneration policy or its summary may be obtained free of charge upon request
at the registered office of the Company.
The total of Fondaco Lux S.A. staff member remuneration is split into a fixed and a variable remuneration:
- Fixed EUR 564 294 
- Variable EUR 129 000 
Number of employees:
- 10
Senior management EUR 237 765 
Other members having a material impact on risk profile of Effepilux SICAV 0
Total EUR 237 765
# of beneficiaries 4
Aggregated remuneration of the conducting officers:
- EUR 204 765     
Total remuneration of staff involved in the activities of Effepilux Sicav is as follows:
Total remuneration EUR 67 829  
# of beneficiaries 10

Global Risk Management
In terms of risk management, the Board of Directors of Effepilux Sicav selected the commitment approach in order to
determine the global risk for all the Sub-Funds.
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