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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 Spécial 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 amended SIF Law to a self-managed SICAV
Part I of the amended Law of December 20, 2002 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 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 C 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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Effepilux Sicav - Investimenti a breve termine
The year 2016 was marked by the increasing amount of government bond turning with a negative yield with Central Banks
driving the curve shape, with a steepening in the euro area in the last months of year. 
The Investimenti Breve Termine portfolio was invested in Italian short-term bonds with maturities ranging from 6 to 9 months;
as bonds were approaching maturities the manager kept rolling them up the curve in order to improve the carry and roll down
profile of the portfolio.
The Sub-Fund delivered a net return of -0,04% in line with the benchmark that registered a -0,0%. 
The year-end Asset Under management stood at €86.6 mln. 

Effepilux Sicav - Titoli di Stato ed inflazione
2016 has brought mixed signals, although, on balance, positive news has prevailed. Despite severe market stress in January
and February (Brexit, Italian Referendum and the US elections), business and household confidence in the euro area has
remained remarkably stable.  
Inflation acceleration gained traction, mainly in US where the job market delivered strong signals for a tightening market.
eCB and the FeD started, in a different manner, a less accommodative monetary policy with an increase of the target rate
in US and with a reduced pace of the monthly asset purchase in europe.
The main positive contributors to the performance of the inflation linked portfolio were: event driven strategies on China/the
US Presidential election and interest rate strategies on Japanese rates and sovereign spread (Btp and Bund); main negative
contributors were: credit spread duration (short positioning with option derivatives), trend strategies focused on Germany,
strategies on Australian and Canadian interest rates and short positioning on US interest rates.
The managed accounts of the Sub-Fund, performed in line with their benchmarks. 
Overall the Sub-Fund closed the year with 2,38% return versus the 2,99% of benchmark. 
The year-end Asset Under management stood at €434,5 mln.

Effepilux Sicav - Corporate IG Mondo
Credit spreads tightened in the 2016 spurred by the extended accommodative policy put in place by the main central banks.
2016 has been a year of political shocks, financial markets volatility and concerns about Cee.
The low but stable growth environment, which is creditor-friendly, is expected to remain even in the 2017, but the spreads
are very close to the minimum, leaving not very much space to deliver gains.
The eCB’s corporate sector purchase program has been the dominant driver in credit markets in 2016 and is set to remain
in place in the year ahead.
The credit market saw the third rally in this cycle, started in February in US fuelled by the global income trade.
The tax reform promised by mr. Trump should lower net issuance and tighten US credit spread.
The last months of the 2016 saw an increase of US company leverage ratio that pose some worries to further bullish
positions.
The managed account of the Sub-Fund performed in line with its benchmark.
Overall the Sub-Fund closed the year with a 5,06% return versus 5,20% of benchmark. 
The year-end Asset Under management stood at €342.5 mln.

Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti
2016 was a very volatile year for the riskier asset classes; emerging markets were not an exception experiencing heavy
out- and in-flows driven by the risk appetite of investors addressed mainly by the growth expectations, the new US
administration and the rise of interest rates.
The broad rally in risky asset in the last months of the 2016 reflects a positive consensus on the earning’s growth
acceleration.
The increase of the US interest rates by the Fed and the trade barriers linked to the new policies of mr. Trump seem not to
hurt so much the asset class that obtained a good performance in December and a positive inflow picture.
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High Yield credit spread tightened during the year, spurred mainly by the energy sector that gained from an upward oil
price path.
The credit market saw the third rally in this cycle, started in February in US fuelled by the global income trade.
Interest rates increases could threatened the next pattern as the default rates were very close during the 2016 to the
minimum.
Overall the Sub-Fund closed the year with 8,75% return versus 10,85% of benchmark.
The year-end Asset Under management stood at €212,4 mln.

Effepilux Sicav - Azionario
2016 started with a severe downturn in the main equity indexes in January and in February. Improving macro indicators and
confidence levels sustained a recovery in the developed market equity indexes that became strong in the last two months
of the year. Worries about consequences of Fed tapering after more than six years of accommodative stance, were wiped
out by upward growth revisions and by an improving inflation environment sustained by a strong job market.
mSCI All Country Index was up 8,48% while the em delivered +11,27% after the US presidential election surprise in early
November drove the index down with a selloff by investors.
Japan was flat with the Topix index while the mSCI europe delivered 2,63% disappointing most of the investment
recommendations to overweight europe area in a global equity portfolio.
The Defensive funds with embedded options that we have in portfolio, in the euro and US area did their job hedging the
downside risk, but did not participate to the full upside movement, as expected. 
The low, but stable growth was the main theme in the 2016 and sustained the cyclical sector and the value indexes.
SSGA implemented a full replication investment methodology in order to deliver a performance as close as possible to the
benchmark which is monthly reweighted (44% mSCI europe, 33% mSCI North America, 23% mSCI Pacific) hedged back
to euro. The portfolio performed in line with its benchmark: overall the Sub-Fund closed the year with 6,93% return versus
7.27% of benchmark with Asset Under management adding up to €581.6 mln. 

Luxembourg, April 4, 2017 The Board of Directors of the Company

Note: The figures stated in this report are historical and not necessarily indicative of future performance.



Deloitte. Deloitte Audit 
Société à responsabilité limitée 
560, rue de Neudorf 
L-2220 Luxembourg 
BP 1173 
L-1011 Luxembourg 
Tel: +352 451 451 
www.deloitte.lu 

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 

Following our appointment by the Annual General Meeting of the Shareholders of the Company dated April 29, 2016, we have 
audited the accompanying financial statements of EFFEPILUX SICAV, which comprise the statement of net assets and the 
statement of investments and other net assets as at December 31, 2016 and the statement of operations and the statement 
of changes in net assets for the year then ended, and a summary of significant accounting policies and other explanatory 
information. 

Responsibility 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 these financial statements 
in accordance with Luxembourg legal and regulatory requirements relating to the preparation 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. 

Responsibility of the réviseur d'entreprises agréé 
Our responsibility is to express an opinion on these financial statements based on our audit. We conducted our audit in 
accordance with International Standards on Auditing as adopted for Luxembourg by the Commission de Surveillance du Secteur 
Financier. Those standards require that we comply with ethical requirements and plan and perform the audit to obtain reasonable 
assurance about whether the financial statements are free from material misstatement. 
An audit involves performing procedures to obtain audit evidence about the amounts and disclosures in the financial statements. 
The procedures selected depend on the réviseur d'entreprises agréé's judgement, including the assessment of the risks of 
material misstatement of the financial statements, whether due to fraud or error. ln making those risk assessments, the réviseur 
d'entreprises agréé considers internal control relevant to the entity's preparation and fair presentation of the financial statements 
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 entity's internal control. An audit also includes evaluating the appropriateness of accounting policies 
used and the reasonableness of accounting estimates made by the Board of Directors of the SICAV, as well as evaluating the 
overall presentation of the financial statements. 
We believe that the audit evidence we have obtained is sufficient and appropriate to provide a basis for our audit opinion. 

Société à responsabilité limitée au capital de 35.000 € 
RCS Luxembourg B 67.895 
Autorisation d'établissement 10022179 
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Deloitte. 
Opinion 
ln our opinion, the financial statements give a true and fair view of the financial position of EFFEPILUX SICAV as at 
December 31, 2016, 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 of the financial statements. 

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 conclude that there is a 
material misstatement of this other information, we are required to report this fact. We have nothing to report in this regard. 

For Deloitte Audit, 

Partner 

r,d: r: agffié 
-~;~entreprises eçtéé 

Luxembourg, April 4, 2017 
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Effepilux Sicav -
Corporate IG 

Mondo

Effepilux Sicav - 
Titoli di Stato ed

inflazione

Effepilux Sicav -
Investimenti 

a breve termine

EUREUREURNotes

ASSETS
299 871 895401 019 15185 576 064Securities portfolio at cost

36 660 93426 554 84187 279Net unrealised profit/ (loss)
336 532 829427 573 99285 663 3432.2Securities portfolio at market value

3 455 3753 139 670945 2482.2Cash at bank
---Receivable for securities sold

1 700 533171 867 276-Receivable on spot exchange
---Dividends receivable, net
---Bank interest receivable

3 674 9153 469 321-Interest receivable on bonds
-1 172-8Options bought at market value 
-442 953-10Swaps at market value

230 7371 464 931-2.7, 7Unrealised appreciation on forward foreign exchange contracts
-14 786-2.8, 6Unrealised appreciation on financial futures contracts 

345 594 389607 974 10186 608 591

LIABILITIES
-412 098-2.2Bank Overdraft
---Payable for securities purchased

1 700 851171 391 033-Payable on spot exchange
139 457150 95817 6723management fees payable

22 45926 8475 0654Depositary fees payable
30 81736 4258 2024Administration fees payable

2 1482 5671 4174Registrar Agent fees payable 
15 86418 3323 397Professional fees payable

-17 125-Interest and bank charges payable
-11 399-Interest payable on swaps
-39-8Options written at market value
-259 371-10Swaps at market value

1 141 1101 140 241-2.7, 7Unrealised depreciation on forward foreign exchange contracts
-47 815-2.8, 6Unrealised depreciation on financial futures contracts

603697129Other liabilities

3 053 309173 514 94735 882

342 541 080434 459 15486 572 709TOTAL NET ASSETS

eFFePILUX SICAV
DeCemBeR 31, 2016

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

Azionario

Effepilux Sicav -
Corporate High Yield
ed Obbligazionario

Paesi emergenti

EUREUREURNotes

ASSETS
1 420 169 220451 689 343182 012 767Securities portfolio at cost

216 845 618124 053 87129 488 693Net unrealised profit/ (loss)
1 637 014 838575 743 214211 501 4602.2Securities portfolio at market value

14 674 4746 167 227966 9542.2Cash at bank
146146-Receivable for securities sold

173 567 809--Receivable on spot exchange
430 281430 281-Dividends receivable, net

351351-Bank interest receivable
7 144 236--Interest receivable on bonds

1 172--8Options bought at market value 
442 953--10Swaps at market value

3 917 0962 221 428-2.7, 7Unrealised appreciation on forward foreign exchange contracts
107 27792 491-2.8, 6 Unrealised appreciation on financial futures contracts 

1 837 300 633584 655 138212 468 414

LIABILITIES
767 009354 911-2.2Bank Overdraft

---Payable for securities purchased
173 091 884--Payable on spot exchange

424 682103 65112 9443management fees payable
100 08833 28012 4374Depositary fees payable
136 98144 85116 6864Administration fees payable

10 7473 1821 4334Registrar Agent fees payable 
68 05422 2708 191Professional fees payable
17 125--Interest and bank charges payable
11 399--Interest payable on swaps

39--8Options written at market value
259 371--10Swaps at market value

4 790 1242 508 773-2.7, 7Unrealised depreciation on forward foreign exchange contracts
54 5236 708-2.8, 6Unrealised depreciation on financial futures contracts

2 589848312Other liabilities

179 734 6153 078 47452 003

1 657 566 018581 576 664212 416 411TOTAL NET ASSETS

DeCemBeR 31, 2016
eFFePILUX SICAV

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

Mondo

Effepilux Sicav - 
Titoli di Stato ed

inflazione

Effepilux Sicav -
Investimenti 

a breve termine

EUREUREURNotes
388 395 092452 842 777122 118 865Net assets at the beginning of the year

INCOME
---2.5Dividends, net

11 795 49810 346 372-2.5Interest on Bonds, net
7501 396-Bank interest

-152 242-Interest on swaps
3 73047 7482 172Income on securities lending

11 799 97810 547 7582 172

EXPENSES
262 219298 53173 7403management fees
91 546107 69922 4984Depositary fees 

111 691131 02030 6134Administration fees
8 83810 3985 6844Registrar Agent fees 

65 43976 74615 827Professional fees
1 98031 1032 324Interest and bank charges

-135 230-Interest on swaps
21 30330 5465 002Transaction costs

1 0521 200278Other expenses
564 068822 473155 966

11 235 9109 725 285(153 794)Net investment income/ (loss)

Net realised gains/ (losses) on
10 991 83415 691 76395 722- securities sold

(24 663)151 537-2.4- currencies 
4 771 140(3 500 683)-- forward foreign exchange contracts

-(16 340)-- options
-(373 060)-- futures contracts
-209 675-- swaps

15 738 31112 162 89295 722
26 974 22121 888 177(58 072)Net realised result for the year

Change in net unrealised profit/ (loss) on
(392 898)(8 897 740)11 916- securities 

(7 435 335)(2 529 392)-- forward foreign exchange contracts
-(748)-- options
-(33 029)-- futures contracts
-189 109-- swaps

(7 828 233)(11 271 800)11 916
19 145 98810 616 377(46 156)Result of operations

Movements in capital
-9 000 0006 000 000Subscriptions

(65 000 000)(38 000 000)(41 500 000)Redemptions
(65 000 000)(29 000 000)(35 500 000)
342 541 080434 459 15486 572 709Net assets at the end of the year

eFFePILUX SICAV
DeCemBeR 31, 2016

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

Azionario

Effepilux Sicav -
Corporate High Yield
ed Obbligazionario

Paesi emergenti

EUREUREURNotes
1 656 932 928498 737 437194 838 757Net assets at the beginning of the year

INCOME
10 768 1648 185 6332 582 5312.5Dividends, net
22 144 8282 958-2.5Interest on Bonds, net

428 955426 401408Bank interest
152 242--Interest on swaps
237 032104 42178 961Income on securities lending

33 731 2218 719 4132 661 900

EXPENSES
1 491 608611 076246 0423management fees

390 443121 16747 5334Depositary fees 
477 915146 25158 3404Administration fees
42 30111 6825 6994Registrar Agent fees 

280 25687 72734 517Professional fees
47 87610 5071 962Interest and bank charges

135 230--Interest on swaps
125 27958 19110 237Transaction costs

4 5351 401604Other expenses
2 995 4431 048 002404 934
30 735 7787 671 4112 256 966Net investment income/ (loss)

Net realised gains/ (losses) on
30 406 9183 108 083519 516- securities sold

164 33537 380812.4- currencies 
1 943 591673 134-- forward foreign exchange contracts

(16 340)--- options
186 516559 576-- futures contracts
209 675--- swaps

32 894 6954 378 173519 597
63 630 47312 049 5842 776 563Net realised result for the year

Change in net unrealised profit/ (loss) on
37 425 09032 402 72114 301 091- securities 

(15 618 940)(5 654 213)-- forward foreign exchange contracts
(748)--- options
8 10641 135-- futures contracts

189 109--- swaps
22 002 61726 789 64314 301 091
85 633 09038 839 22717 077 654Result of operations

Movements in capital
61 500 00044 000 0002 500 000Subscriptions

(146 500 000)-(2 000 000)Redemptions
(85 000 000)44 000 000500 000

1 657 566 018581 576 664212 416 411Net assets at the end of the year

DeCemBeR 31, 2016
eFFePILUX SICAV

Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency) 
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Effepilux Sicav - Investimenti a breve termine
31/12/1431/12/1531/12/16Currency

Class C
Number of shares 7 786 386.995 10 978 829.051 8 058 958.324
Net asset value per share eUR 11.118 11.123 11.110

89 532 191122 118 86586 572 709eURTotal Net Assets

Effepilux Sicav - Titoli di Stato ed inflazione
31/12/1431/12/1531/12/16Currency

Class C
Number of shares 31 909 449.521 34 051 963.372 36 098 557.962
Net asset value per share eUR 13.615 13.299 13.145

474 520 355452 842 777434 459 154eURTotal Net Assets

Effepilux Sicav - Corporate IG Mondo
31/12/1431/12/1531/12/16Currency

Class C
Number of shares 24 618 751.540 29 325 485.790 30 065 021.362
Net asset value per share eUR 13.914 13.244 13.334

400 892 393388 395 092342 541 080eURTotal Net Assets

Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti
31/12/1431/12/1531/12/16Currency

Class C
Number of shares 15 462 803.319 15 423 865.310 13 271 250.510
Net asset value per share eUR 13.737 12.632 12.755

169 271 403194 838 757212 416 411eURTotal Net Assets

eFFePILUX SICAV
DeCemBeR 31, 2016

Statistical information
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Effepilux Sicav - Azionario
31/12/1431/12/1531/12/16Currency

Class C
Number of shares 51 190 874.951 46 941 161.807 44 378 268.556
Net asset value per share eUR 11.361 10.625 10.364

459 956 479498 737 437581 576 664eURTotal Net Assets

DeCemBeR 31, 2016
eFFePILUX SICAV

Statistical information (continued)
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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

10.999 511 0689 513 529eURBUONI ORDINARI DeL TeS 0% 13/04/20179 500 000
12.7111 005 29111 012 624eURBUONI ORDINARI DeL TeS 0% 28/02/201711 000 000
13.2911 504 35911 511 761eURITALY BUONI ORDINARI DeL TeSORO BOT 0% 14/02/201711 500 000
13.2911 509 46711 512 146eURITALY BUONI ORDINARI DeL TeSORO BOT 0% 14/03/201711 500 000

7.526 507 2156 508 606eURITALY BUONI ORDINARI DeL TeSORO BOT 0% 28/04/20176 500 000
11.5510 002 71310 009 838eURITALY BUONI ORDINARI DeL TeSORO BOT 0% 31/01/201710 000 000
12.1410 505 98510 507 560eURITALY CeRTIFICATI DI CReDITO DeL TeSORO zeRO COUPON 0%

27/02/2017
10 500 000

81.4970 546 09870 576 064Total Supranationals, Governments and Local Public Authorities, Debt Instruments

70 576 064 70 546 098 81.49
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

17.4615 117 24515 000 000eURDJe - INTeRCASH - I105 626.364

17.4615 117 24515 000 000Total Open-ended Investment Funds

15 000 000 15 117 245 17.46Total Investment Funds

85 576 064 85 663 343 98.95Total Investments

DeCemBeR 31, 2016
eFFePILUX SICAV

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

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

Effepilux Sicav - Investimenti a breve termine
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81.49Governments 81.49Italy
17.46Investment Fund 17.46Luxembourg

98.95 98.95

eFFePILUX SICAV
DeCemBeR 31, 2016

Effepilux Sicav - Investimenti a breve termine

% %Geographical classificationEconomic classification

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

Bonds

0.06270 023275 296DKKNYKReDIT ReALKReDIT A/S 2% 01/10/20472 100 000
0.04187 516190 340DKKNYKReDIT ReALKReDIT A/S 2.5% 01/10/20471 400 000
0.07274 550279 312DKKReALKReDIT DANmARK A/S 2% 01/10/20472 100 000

0.17732 089744 948Total Bonds

Warrants

0.11478 6451 205 000eURBNP PARIBAS ARBITRAGe ISSUANCe BV / BNP PARIBAS ARBITRAGe
ISSUANCe BV - 22/06/2017

500

0.11478 6451 205 000Total Warrants

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.05208 336177 496AUDAUSTRALIA GOVeRNmeNT BOND 2.75% 21/04/2024300 000
0.0163 10161 984AUDAUSTRALIA GOVeRNmeNT BOND 2.75% 21/10/201990 000
0.05204 307204 362AUDAUSTRALIA GOVeRNmeNT BOND 2.75% 21/11/2027300 000
0.16715 852739 024AUDAUSTRALIA GOVeRNmeNT BOND 3.25% 21/04/20251 000 000
0.03112 841104 458AUDAUSTRALIA GOVeRNmeNT BOND 3.25% 21/04/2029160 000
0.03140 714132 299AUDAUSTRALIA GOVeRNmeNT BOND 3.25% 21/10/2018200 000
0.03113 547123 981AUDAUSTRALIA GOVeRNmeNT BOND 3.75% 21/04/2037160 000
0.05197 078198 621AUDAUSTRALIA GOVeRNmeNT BOND 4.25% 21/04/2026255 000
0.0134 80234 909AUDAUSTRALIA GOVeRNmeNT BOND 4.25% 21/07/201750 000
0.03147 995148 664AUDAUSTRALIA GOVeRNmeNT BOND 4.5% 15/04/2020200 000
0.0279 57272 599AUDAUSTRALIA GOVeRNmeNT BOND 4.5% 21/04/2033100 000
0.06242 299209 204AUDAUSTRALIA GOVeRNmeNT BOND 4.75% 21/04/2027300 000
0.04169 141211 030AUDAUSTRALIA GOVeRNmeNT BOND 5.25% 15/03/2019230 000
0.05235 366259 471AUDAUSTRALIA GOVeRNmeNT BOND 5.5% 21/01/2018330 000
0.06242 622241 349AUDAUSTRALIA GOVeRNmeNT BOND 5.5% 21/04/2023300 000
0.04181 267218 823AUDAUSTRALIA GOVeRNmeNT BOND 5.75% 15/05/2021230 000
0.04185 750179 890AUDAUSTRALIA GOVeRNmeNT BOND 5.75% 15/07/2022230 000
0.13580 278554 781eURBeLGIUm GOVeRNmeNT BOND 0.8% 22/06/2025560 000
0.0282 11081 594eURBUNDeSOBLIGATION 0% 09/04/202180 000
0.07286 779284 175eURBUNDeSOBLIGATION 0% 17/04/2020280 000
0.18782 032782 564eURBUNDeSOBLIGATION 0.25% 11/10/2019760 000
0.331 431 3941 434 536eURBUNDeSOBLIGATION 0.5% 12/04/20191 390 000
0.10436 437438 239eURBUNDeSOBLIGATION 0.5% 23/02/2018430 000
0.19804 960796 851eURBUNDeSOBLIGATION 1% 12/10/2018780 000
0.431 890 7621 898 841eURBUNDeSOBLIGATION 1% 22/02/20191 820 000
0.10436 413441 289eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSOBLIGATION INFLATION

LINKeD BOND FRN 15/04/2018
399 000

0.331 442 2931 400 264eURBUNDeSRePUBLIK DeUTSCHLAND 0.5% 15/02/20251 380 000
0.22973 069992 101eURBUNDeSRePUBLIK DeUTSCHLAND 0.5% 15/02/2026940 000
0.10451 126437 933eURBUNDeSRePUBLIK DeUTSCHLAND 1% 15/08/2024415 000
0.261 128 3061 152 834eURBUNDeSRePUBLIK DeUTSCHLAND 1% 15/08/20251 040 000
0.05221 708215 532eURBUNDeSRePUBLIK DeUTSCHLAND 1.5% 04/09/2022200 000

DeCemBeR 31, 2016
eFFePILUX SICAV

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Effepilux Sicav - Titoli di Stato ed inflazione
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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)

0.0277 93470 675eURBUNDeSRePUBLIK DeUTSCHLAND 1.5% 15/02/202370 000
0.03112 417113 346eURBUNDeSRePUBLIK DeUTSCHLAND 1.5% 15/05/2024100 000
0.311 355 8901 247 207eURBUNDeSRePUBLIK DeUTSCHLAND 1.75% 04/07/20221 210 000
0.16683 856605 501eURBUNDeSRePUBLIK DeUTSCHLAND 1.75% 15/02/2024600 000
0.23990 845998 184eURBUNDeSRePUBLIK DeUTSCHLAND 2% 04/01/2022880 000
0.241 036 7641 017 972eURBUNDeSRePUBLIK DeUTSCHLAND 2% 15/08/2023900 000
0.0277 70475 454eURBUNDeSRePUBLIK DeUTSCHLAND 2.25% 04/09/202070 000
0.03147 362139 075eURBUNDeSRePUBLIK DeUTSCHLAND 2.25% 04/09/2021130 000
0.05225 720227 130eURBUNDeSRePUBLIK DeUTSCHLAND 2.5% 04/01/2021200 000
0.23996 768720 929eURBUNDeSRePUBLIK DeUTSCHLAND 2.5% 04/07/2044720 000
0.10420 156419 823eURBUNDeSRePUBLIK DeUTSCHLAND 2.5% 15/08/2046300 000
0.05226 344228 624eURBUNDeSRePUBLIK DeUTSCHLAND 3% 04/07/2020200 000
0.321 368 7181 325 706eURBUNDeSRePUBLIK DeUTSCHLAND 3.25% 04/01/20201 220 000
0.431 918 1841 882 284eURBUNDeSRePUBLIK DeUTSCHLAND 3.25% 04/07/20211 630 000
0.12508 223439 820eURBUNDeSRePUBLIK DeUTSCHLAND 3.25% 04/07/2042330 000
0.20886 752853 096eURBUNDeSRePUBLIK DeUTSCHLAND 3.5% 04/07/2019800 000
0.22950 023928 251eURBUNDeSRePUBLIK DeUTSCHLAND 3.75% 04/01/2019870 000
0.19839 379782 231eURBUNDeSRePUBLIK DeUTSCHLAND 4% 04/01/2037520 000
0.662 909 9303 213 951eURBUNDeSRePUBLIK DeUTSCHLAND 4.25% 04/07/20182 705 000
0.321 371 064938 543eURBUNDeSRePUBLIK DeUTSCHLAND 4.25% 04/07/2039800 000
0.17749 280606 985eURBUNDeSRePUBLIK DeUTSCHLAND 4.75% 04/07/2028500 000
0.251 080 634989 588eURBUNDeSRePUBLIK DeUTSCHLAND 4.75% 04/07/2034640 000
0.17737 532584 374eURBUNDeSRePUBLIK DeUTSCHLAND 4.75% 04/07/2040400 000
0.281 228 5541 122 497eURBUNDeSRePUBLIK DeUTSCHLAND 5.5% 04/01/2031730 000
0.15631 212482 375eURBUNDeSRePUBLIK DeUTSCHLAND 5.625% 04/01/2028400 000
0.20873 108804 690eURBUNDeSRePUBLIK DeUTSCHLAND 6.25% 04/01/2024600 000
0.19818 712641 312eURBUNDeSRePUBLIK DeUTSCHLAND 6.25% 04/01/2030470 000
0.22957 435837 731eURBUNDeSRePUBLIK DeUTSCHLAND 6.5% 04/07/2027580 000
0.0280 07784 945CADCANADA GOVeRNmeNT INTeRNATIONAL BOND 2.75% 01/12/2064100 000
0.03111 928105 686CADCANADIAN GOVeRNmeNT BOND - VW17 - 8% 01/06/2027100 000
0.0162 80460 297CADCANADIAN GOVeRNmeNT BOND 0.75% 01/03/202190 000
0.0271 64374 108CADCANADIAN GOVeRNmeNT BOND 1% 01/06/2027110 000
0.06280 609273 480CADCANADIAN GOVeRNmeNT BOND 1.5% 01/03/2020390 000
0.03131 626123 256CADCANADIAN GOVeRNmeNT BOND 1.5% 01/06/2023185 000
0.0272 16466 030CADCANADIAN GOVeRNmeNT BOND 1.75% 01/03/2019100 000
0.05202 686197 420CADCANADIAN GOVeRNmeNT BOND 1.75% 01/09/2019280 000
0.03148 234151 847CADCANADIAN GOVeRNmeNT BOND 2.25% 01/06/2025200 000
0.08339 957317 830CADCANADIAN GOVeRNmeNT BOND 2.5% 01/06/2024450 000
0.0276 21168 535CADCANADIAN GOVeRNmeNT BOND 2.75% 01/06/2022100 000
0.0123 29724 882CADCANADIAN GOVeRNmeNT BOND 2.75% 01/12/204830 000
0.03115 060129 460CADCANADIAN GOVeRNmeNT BOND 3.5% 01/06/2020150 000
0.0287 87976 205CADCANADIAN GOVeRNmeNT BOND 3.5% 01/12/2045100 000
0.07295 018271 062CADCANADIAN GOVeRNmeNT BOND 3.75% 01/06/2019390 000
0.06258 728249 346CADCANADIAN GOVeRNmeNT BOND 4% 01/06/2041280 000

DeCemBeR 31, 2016
eFFePILUX SICAV

Effepilux Sicav - Titoli di Stato ed inflazione
(continued)Schedule of Investments
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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)

0.06259 667228 002CADCANADIAN GOVeRNmeNT BOND 4.25% 01/06/2018350 000
0.04162 668176 392CADCANADIAN GOVeRNmeNT BOND 5% 01/06/2037160 000
0.03149 626155 200CADCANADIAN GOVeRNmeNT BOND 5.75% 01/06/2029150 000
0.04178 854133 237CADCANADIAN GOVeRNmeNT BOND 5.75% 01/06/2033170 000
0.05198 422228 904CADCANADIAN GOVeRNmeNT BOND 8% 01/06/2023200 000
0.07295 849262 102DKKDeNmARK GOVeRNmeNT BOND 1.5% 15/11/20232 000 000
0.05196 505202 114DKKDeNmARK GOVeRNmeNT BOND 1.75% 15/11/20251 300 000
0.05197 418205 661DKKDeNmARK GOVeRNmeNT BOND 4% 15/11/20191 300 000
0.08339 867272 994DKKDeNmARK GOVeRNmeNT BOND 4.5% 15/11/20391 465 000
0.15644 654648 827eURDeUTSCHe BUNDeSRePUBLIK INFLATION LINKeD BOND FRN 15/04/2020527 000
0.512 245 5402 160 494eURDeUTSCHe BUNDeSRePUBLIK INFLATION LINKeD BOND FRN 15/04/20231 964 000
0.17716 961702 930eURDeUTSCHe BUNDeSRePUBLIK INFLATION LINKeD BOND FRN 15/04/2030592 000
0.09404 310364 065eURDeUTSCHe BUNDeSRePUBLIK INFLATION LINKeD BOND FRN 15/04/2046318 000
0.0020 05420 078eURFINLAND GOVeRNmeNT BOND 0% 15/09/202320 000
0.07320 176330 963eURFINLAND GOVeRNmeNT BOND 0.75% 15/04/2031320 000
0.14606 543597 931eURFINLAND GOVeRNmeNT BOND 2% 15/04/2024530 000
0.08333 043249 067eURFINLAND GOVeRNmeNT BOND 2.625% 04/07/2042245 000
0.0162 59450 892eURFINLAND GOVeRNmeNT BOND 2.75% 04/07/202850 000
0.12530 192424 857eURFINLAND GOVeRNmeNT BOND 4% 04/07/2025400 000
0.261 126 3201 138 081eURFINLAND GOVeRNmeNT BOND 4.375% 04/07/20191 000 000
0.20854 440849 265eURFRANCe GOVeRNmeNT BOND OAT 0% 25/05/2020840 000
0.291 241 0581 204 997eURFRANCe GOVeRNmeNT BOND OAT 0.5% 25/05/20251 230 000
0.321 400 7531 482 595eURFRANCe GOVeRNmeNT BOND OAT 2.5% 25/05/20301 175 000
0.11460 508465 727eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT FRN 25/07/2019397 000
0.813 580 2653 564 103eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT FRN 25/07/20202 556 000
0.19806 439783 215eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT FRN 25/07/2021740 000
0.361 588 3171 595 128eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT FRN 25/07/20231 183 000
0.944 141 2154 040 588eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT FRN 25/07/20273 011 000
0.311 359 1611 347 833eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT FRN 25/07/2029700 000
0.522 304 6382 176 043eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT FRN 25/07/20401 335 000
0.15659 243659 107eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0% 25/02/2019650 000
0.18760 365764 655eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0% 25/05/2021750 000
0.12514 894514 342eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0.5% 25/05/2026520 000
0.20876 979874 855eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0.5% 25/11/2019850 000
0.05204 716202 218eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1% 25/05/2018200 000
0.14624 114622 074eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1% 25/05/2019600 000
0.241 047 4091 050 951eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1% 25/11/20181 015 000
0.241 052 1781 098 125eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1% 25/11/20251 010 000
0.0298 574100 425eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1.25% 25/05/2036100 000
0.11466 092468 811eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1.5% 25/05/2031440 000
0.251 070 9761 014 841eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1.75% 25/05/2023965 000
0.03141 404151 894eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1.75% 25/05/2066146 000
0.321 394 8751 302 370eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1.75% 25/11/20241 250 000
0.341 487 7961 430 077eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 2.25% 25/05/20241 290 000

DeCemBeR 31, 2016
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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)

0.20857 544831 169eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 2.25% 25/10/2022755 000
0.11467 733459 395eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 2.5% 25/10/2020420 000
0.361 567 9301 546 641eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 2.75% 25/10/20271 300 000
0.431 918 1111 763 429eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 3% 25/04/20221 640 000
0.271 164 7811 194 907eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 3.25% 25/05/2045850 000
0.341 463 2251 366 293eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 3.25% 25/10/20211 250 000
0.381 678 7491 572 767eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 3.5% 25/04/20201 480 000
0.311 367 7981 291 682eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 3.5% 25/04/20261 080 000
0.431 909 0891 803 101eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 3.75% 25/04/20211 620 000
0.231 011 0871 018 981eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 3.75% 25/10/2019900 000
0.351 539 9291 609 224eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 4% 25/04/20181 450 000
0.18775 613458 278eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 4% 25/04/2055470 000
0.14617 339493 049eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 4% 25/04/2060365 000
0.301 308 571918 624eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 4% 25/10/2038875 000
0.22946 815904 348eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 4.25% 25/04/2019850 000
0.391 744 1761 793 046eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 4.25% 25/10/20181 600 000
0.351 541 5681 314 192eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 4.25% 25/10/20231 200 000
0.351 580 3871 307 030eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 4.5% 25/04/2041980 000
0.351 501 3801 408 244eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 4.75% 25/04/2035950 000
0.361 597 8121 240 531eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 5.5% 25/04/20291 035 000
0.401 780 9701 631 012eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 5.75% 25/10/20321 060 000
0.341 471 4271 251 697eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 6% 25/10/2025990 000
0.07290 294300 780eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 8.25% 25/04/2022200 000
0.11476 479459 113eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 8.5% 25/04/2023310 000
0.15653 666673 052eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 8.5% 25/10/2019520 000
0.02104 780103 790eURIReLAND GOVeRNmeNT BOND 0.8% 15/03/2022100 000
0.07286 286281 753eURIReLAND GOVeRNmeNT BOND 1% 15/05/2026280 000
0.05213 900192 230eURIReLAND GOVeRNmeNT BOND 2% 18/02/2045200 000
0.03137 916139 166eURIReLAND GOVeRNmeNT BOND 2.4% 15/05/2030120 000
0.11486 760412 314eURIReLAND GOVeRNmeNT BOND 3.4% 18/03/2024400 000
0.11494 760412 752eURIReLAND GOVeRNmeNT BOND 3.9% 20/03/2023400 000
0.03146 003142 474eURIReLAND GOVeRNmeNT BOND 4.4% 18/06/2019130 000
0.10430 810402 138eURIReLAND GOVeRNmeNT BOND 4.5% 18/04/2020370 000
0.04163 665165 857eURIReLAND GOVeRNmeNT BOND 4.5% 18/10/2018150 000
0.09374 883346 286eURIReLAND GOVeRNmeNT BOND 5% 18/10/2020310 000
0.09374 517306 291eURIReLAND GOVeRNmeNT BOND 5.4% 13/03/2025270 000
0.03136 357147 768eURIReLAND GOVeRNmeNT BOND 5.5% 18/10/2017130 000
0.04165 424163 787eURIReLAND GOVeRNmeNT BOND 5.9% 18/10/2019140 000
0.512 265 0432 229 650eURITALY BUONI POLIeNNALI DeL TeSORO FRN 15/09/20191 876 000
1.064 654 8804 577 242eURITALY BUONI POLIeNNALI DeL TeSORO FRN 15/09/20233 482 000
0.552 428 1152 195 069eURITALY BUONI POLIeNNALI DeL TeSORO FRN 15/09/20351 628 000
0.10429 286426 206eURITALY BUONI POLIeNNALI DeL TeSORO FRN 15/09/2041313 000
0.17744 366743 508eURITALY BUONI POLIeNNALI DeL TeSORO 0.25% 15/05/2018740 000
0.13584 640583 625eURITALY BUONI POLIeNNALI DeL TeSORO 0.3% 15/10/2018580 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)

0.16699 475705 362eURITALY BUONI POLIeNNALI DeL TeSORO 0.45% 01/06/2021700 000
0.06274 293275 671eURITALY BUONI POLIeNNALI DeL TeSORO 0.65% 01/11/2020270 000
0.15672 474660 871eURITALY BUONI POLIeNNALI DeL TeSORO 0.7% 01/05/2020660 000
0.04191 900191 488eURITALY BUONI POLIeNNALI DeL TeSORO 0.75% 15/01/2018190 000
0.08328 169336 306eURITALY BUONI POLIeNNALI DeL TeSORO 0.95% 15/03/2023330 000
0.14627 873619 882eURITALY BUONI POLIeNNALI DeL TeSORO 1.05% 01/12/2019610 000
0.17739 872730 656eURITALY BUONI POLIeNNALI DeL TeSORO 1.35% 15/04/2022720 000
0.12515 725526 229eURITALY BUONI POLIeNNALI DeL TeSORO 1.45% 15/09/2022500 000
0.17746 700742 028eURITALY BUONI POLIeNNALI DeL TeSORO 1.5% 01/06/2025750 000
0.17758 105761 468eURITALY BUONI POLIeNNALI DeL TeSORO 1.5% 01/08/2019730 000
0.09375 763384 279eURITALY BUONI POLIeNNALI DeL TeSORO 1.6% 01/06/2026380 000
0.11496 345522 056eURITALY BUONI POLIeNNALI DeL TeSORO 1.65% 01/03/2032530 000
0.21913 763955 399eURITALY BUONI POLIeNNALI DeL TeSORO 2% 01/12/2025890 000
0.18799 646792 322eURITALY BUONI POLIeNNALI DeL TeSORO 2.15% 15/12/2021745 000
0.0277 65680 465eURITALY BUONI POLIeNNALI DeL TeSORO 2.25% 01/09/203680 000
0.19846 840844 416eURITALY BUONI POLIeNNALI DeL TeSORO 2.5% 01/05/2019800 000
0.241 033 8241 061 333eURITALY BUONI POLIeNNALI DeL TeSORO 2.5% 01/12/2024960 000
0.08339 984363 810eURITALY BUONI POLIeNNALI DeL TeSORO 2.7% 01/03/2047355 000
0.08364 900377 567eURITALY BUONI POLIeNNALI DeL TeSORO 2.8% 01/03/2067410 000
0.12533 925594 428eURITALY BUONI POLIeNNALI DeL TeSORO 3.25% 01/09/2046500 000
0.21925 160951 520eURITALY BUONI POLIeNNALI DeL TeSORO 3.5% 01/03/2030800 000
0.07315 540317 010eURITALY BUONI POLIeNNALI DeL TeSORO 3.5% 01/06/2018300 000
0.19829 173843 767eURITALY BUONI POLIeNNALI DeL TeSORO 3.5% 01/12/2018775 000
0.18797 300666 683eURITALY BUONI POLIeNNALI DeL TeSORO 3.75% 01/03/2021700 000
0.16683 790664 612eURITALY BUONI POLIeNNALI DeL TeSORO 3.75% 01/05/2021600 000
0.22957 369786 530eURITALY BUONI POLIeNNALI DeL TeSORO 3.75% 01/08/2021835 000
0.19817 495730 465eURITALY BUONI POLIeNNALI DeL TeSORO 3.75% 01/09/2024700 000
0.21933 546805 101eURITALY BUONI POLIeNNALI DeL TeSORO 4% 01/02/2037760 000
0.21910 720727 580eURITALY BUONI POLIeNNALI DeL TeSORO 4% 01/09/2020800 000
0.22948 431883 176eURITALY BUONI POLIeNNALI DeL TeSORO 4.25% 01/02/2019870 000
0.231 016 595876 415eURITALY BUONI POLIeNNALI DeL TeSORO 4.25% 01/03/2020900 000
0.261 112 3501 088 095eURITALY BUONI POLIeNNALI DeL TeSORO 4.25% 01/09/20191 000 000
0.23998 213972 507eURITALY BUONI POLIeNNALI DeL TeSORO 4.5% 01/02/2018950 000
0.21900 974806 974eURITALY BUONI POLIeNNALI DeL TeSORO 4.5% 01/02/2020795 000
0.18801 832771 138eURITALY BUONI POLIeNNALI DeL TeSORO 4.5% 01/03/2019730 000
0.19804 243770 796eURITALY BUONI POLIeNNALI DeL TeSORO 4.5% 01/03/2024660 000
0.18801 905698 253eURITALY BUONI POLIeNNALI DeL TeSORO 4.5% 01/03/2026650 000
0.15640 876623 368eURITALY BUONI POLIeNNALI DeL TeSORO 4.5% 01/05/2023530 000
0.19837 525849 108eURITALY BUONI POLIeNNALI DeL TeSORO 4.5% 01/08/2018780 000
0.22949 141793 090eURITALY BUONI POLIeNNALI DeL TeSORO 4.75% 01/08/2023770 000
0.21894 375769 146eURITALY BUONI POLIeNNALI DeL TeSORO 4.75% 01/09/2021750 000
0.17757 796676 185eURITALY BUONI POLIeNNALI DeL TeSORO 4.75% 01/09/2028590 000
0.13553 869416 692eURITALY BUONI POLIeNNALI DeL TeSORO 4.75% 01/09/2044410 000
0.22971 120892 085eURITALY BUONI POLIeNNALI DeL TeSORO 5% 01/03/2022800 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)

0.13545 563486 449eURITALY BUONI POLIeNNALI DeL TeSORO 5% 01/03/2025430 000
0.281 203 6641 131 329eURITALY BUONI POLIeNNALI DeL TeSORO 5% 01/08/2034880 000
0.18777 560498 601eURITALY BUONI POLIeNNALI DeL TeSORO 5% 01/08/2039560 000
0.311 359 8421 214 585eURITALY BUONI POLIeNNALI DeL TeSORO 5% 01/09/2040985 000
0.261 117 256846 783eURITALY BUONI POLIeNNALI DeL TeSORO 5.25% 01/11/2029825 000
0.231 004 000889 324eURITALY BUONI POLIeNNALI DeL TeSORO 5.5% 01/09/2022800 000
0.231 006 120884 783eURITALY BUONI POLIeNNALI DeL TeSORO 5.5% 01/11/2022800 000
0.19814 520685 987eURITALY BUONI POLIeNNALI DeL TeSORO 5.75% 01/02/2033560 000
0.22952 283797 829eURITALY BUONI POLIeNNALI DeL TeSORO 6% 01/05/2031650 000
0.261 120 379850 611eURITALY BUONI POLIeNNALI DeL TeSORO 6.5% 01/11/2027775 000
0.18761 915778 026eURITALY BUONI POLIeNNALI DeL TeSORO 7.25% 01/11/2026510 000
0.14589 310536 996eURITALY BUONI POLIeNNALI DeL TeSORO 9% 01/11/2023390 000
0.14628 107613 673JPYJAPAN GOVeRNmeNT FIVe YeAR BOND - 106 - 0.2% 20/09/201777 000 000
0.18763 368813 137JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.1% 20/03/202093 200 000
0.06246 054249 214JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.1% 20/03/202130 000 000
0.09410 856436 703JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.1% 20/06/201950 200 000
0.16698 065717 801JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.1% 20/06/202085 200 000
0.12520 765553 847JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.1% 20/09/201963 600 000
0.16680 330725 281JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.1% 20/09/202083 000 000
0.09407 915362 820JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.1% 20/12/201750 000 000
0.16679 729648 232JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.1% 20/12/201983 000 000
0.15661 720705 892JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.1% 20/12/202080 700 000
0.04162 738146 871JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.2% 20/03/201720 000 000
0.331 414 9541 482 620JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.2% 20/03/2019172 600 000
0.07301 930321 080JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.2% 20/06/201936 800 000
0.13572 708497 439JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.2% 20/09/201870 000 000
0.19803 758855 204JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.2% 20/09/201997 900 000
0.19816 610809 364JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.2% 20/12/2017100 000 000
0.291 261 3471 223 190JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.2% 20/12/2018154 000 000
0.03118 009108 890JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.3% 20/03/201714 500 000
0.06245 463232 200JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.3% 20/03/201830 000 000
0.06245 676214 167JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.3% 20/06/201830 000 000
0.15655 694607 328JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.3% 20/09/201880 000 000
0.05225 114214 279JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.4% 20/06/201827 450 000
0.07298 102242 847JPYJAPAN GOVeRNmeNT FORTY YeAR BOND - 1 - 2.4% 20/03/204825 000 000
0.07300 097247 730JPYJAPAN GOVeRNmeNT FORTY YeAR BOND - 2 - 2.2% 20/03/204926 000 000
0.03136 950161 105JPYJAPAN GOVeRNmeNT FORTY YeAR BOND 0.4% 20/03/205619 400 000
0.05220 026189 730JPYJAPAN GOVeRNmeNT FORTY YeAR BOND 1.4% 20/03/205522 500 000
0.06253 344178 570JPYJAPAN GOVeRNmeNT FORTY YeAR BOND 1.7% 20/03/205424 000 000
0.05220 771158 600JPYJAPAN GOVeRNmeNT FORTY YeAR BOND 1.9% 20/03/205320 000 000
0.08337 109232 879JPYJAPAN GOVeRNmeNT FORTY YeAR BOND 2% 20/03/205230 000 000
0.05232 278186 068JPYJAPAN GOVeRNmeNT FORTY YeAR BOND 2.2% 20/03/205020 000 000
0.08350 019253 021JPYJAPAN GOVeRNmeNT FORTY YeAR BOND 2.2% 20/03/205130 000 000
0.11479 461553 839JPYJAPAN GOVeRNmeNT TeN YeAR BOND - 289 - 1.5% 20/12/201758 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)

0.17728 603748 613JPYJAPAN GOVeRNmeNT TeN YeAR BOND - 291 - 1.3% 20/03/201888 000 000
0.18803 103883 532JPYJAPAN GOVeRNmeNT TeN YeAR BOND - 298 - 1.3% 20/12/201896 000 000
0.19839 452886 172JPYJAPAN GOVeRNmeNT TeN YeAR BOND - 299 - 1.3% 20/03/2019100 000 000
0.10423 705406 565JPYJAPAN GOVeRNmeNT TeN YeAR BOND - 303 - 1.4% 20/09/201950 000 000
0.15631 732621 687JPYJAPAN GOVeRNmeNT TeN YeAR BOND - 305 - 1.3% 20/12/201974 500 000
0.17729 365753 735JPYJAPAN GOVeRNmeNT TeN YeAR BOND - 306 - 1.4% 20/03/202085 500 000
0.17728 828810 040JPYJAPAN GOVeRNmeNT TeN YeAR BOND - 309 - 1.1% 20/06/202086 000 000
0.11465 668464 817JPYJAPAN GOVeRNmeNT TeN YeAR BOND - 310 - 1% 20/09/202055 000 000
0.07316 435363 802JPYJAPAN GOVeRNmeNT TeN YeAR BOND - 318 - 1% 20/09/202137 000 000
0.08343 763359 671JPYJAPAN GOVeRNmeNT TeN YeAR BOND - 321 - 1% 20/03/202240 000 000
0.08340 990388 601JPYJAPAN GOVeRNmeNT TeN YeAR BOND - 324 - 0.8% 20/06/202240 000 000
0.14603 597653 288JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.1% 20/03/202673 700 000
0.07286 246297 423JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.1% 20/06/202635 000 000
0.06245 322248 803JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.1% 20/09/202630 000 000
0.04166 625179 577JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.3% 20/12/202420 000 000
0.15642 980696 405JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.3% 20/12/202577 100 000
0.18777 987842 856JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.4% 20/03/202592 600 000
0.15672 173683 555JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.4% 20/06/202580 000 000
0.17723 748784 485JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.4% 20/09/202586 100 000
0.20871 567944 205JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.5% 20/09/2024103 100 000
0.251 078 2051 155 693JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.6% 20/03/2024126 800 000
0.10425 501379 986JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.6% 20/06/202450 000 000
0.23977 830849 644JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.6% 20/12/2023115 000 000
0.07323 365300 831JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.7% 20/12/202238 000 000
0.321 399 7211 254 164JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.8% 20/06/2023163 000 000
0.13546 420590 478JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.8% 20/09/202065 000 000
0.241 024 832973 271JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.8% 20/09/2022120 000 000
0.08344 091307 836JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.8% 20/09/202340 000 000
0.19813 140725 009JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.8% 20/12/202295 000 000
0.13548 525482 359JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.9% 20/03/202264 150 000
0.10428 468375 703JPYJAPAN GOVeRNmeNT TeN YeAR BOND 0.9% 20/06/202250 000 000
0.21899 911882 066JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1% 20/12/2021105 000 000
0.07316 167270 671JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.1% 20/03/202137 000 000
0.0285 90774 683JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.1% 20/09/202110 000 000
0.14602 774640 780JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.1% 20/12/202170 000 000
0.06258 081299 167JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.2% 20/06/202130 000 000
0.18786 157826 089JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.2% 20/12/202091 900 000
0.04187 097163 733JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.3% 20/03/202022 000 000
0.21904 435829 556JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.3% 20/03/2021105 000 000
0.13571 588532 064JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.3% 20/06/202067 000 000
0.06245 115224 723JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.3% 20/09/201929 000 000
0.12514 951505 296JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.4% 20/06/201961 000 000
0.05203 690201 130JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.5% 20/06/201824 450 000
0.12516 171505 918JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.5% 20/06/201961 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)

0.13560 287555 958JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.5% 20/09/201867 000 000
0.05201 775200 486JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.7% 20/06/201824 150 000
0.18799 626762 585JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.7% 20/09/201797 000 000
0.06246 175231 084JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.8% 20/06/201730 000 000
0.10451 816439 953JPYJAPAN GOVeRNmeNT TeN YeAR BOND 1.8% 20/06/201854 000 000
0.07322 631296 363JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND - 25 - 2.3% 20/12/203630 000 000
0.09382 357368 301JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND - 26 - 2.4% 20/03/203735 000 000
0.09386 944371 707JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND - 29 - 2.4% 20/09/203835 000 000
0.10432 571409 633JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND - 31 - 2.2% 20/09/203940 000 000
0.14606 820522 512JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND - 32 - 2.3% 20/03/204055 000 000
0.17746 017599 497JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND - 36 - 2% 20/03/204270 000 000
0.04191 932210 090JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 1.4% 20/09/204520 000 000
0.0296 073115 024JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 1.4% 20/12/204510 000 000
0.17732 879868 009JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 1.5% 20/03/204574 900 000
0.10425 198503 527JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 1.6% 20/06/204542 500 000
0.09406 790288 372JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 1.7% 20/03/204440 000 000
0.05206 700151 282JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 1.8% 20/03/204320 000 000
0.10414 388301 121JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 1.8% 20/09/204340 000 000
0.08368 946269 722JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 1.9% 20/06/204335 000 000
0.16682 099512 307JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 1.9% 20/09/204265 000 000
0.14590 536454 375JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 2% 20/09/204056 000 000
0.11477 633382 643JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 2% 20/09/204145 000 000
0.06273 667226 111JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 2.2% 20/03/204125 000 000
0.05218 651178 482JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 2.3% 20/03/203920 000 000
0.05214 224179 573JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 2.3% 20/06/203520 000 000
0.07323 939257 646JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 2.5% 20/03/203829 000 000
0.03110 45185 004JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 2.5% 20/09/203610 000 000
0.10444 748343 730JPYJAPAN GOVeRNmeNT THIRTY YeAR BOND 2.5% 20/09/203740 000 000
0.07301 430269 704JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND - 100 - 2.2% 20/03/202830 000 000
0.13554 347610 742JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND - 112 - 2.1% 20/06/202955 000 000
0.16707 358613 762JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND - 113 - 2.1% 20/09/202970 000 000
0.07303 910321 018JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND - 114 - 2.1% 20/12/202930 000 000
0.11490 629520 579JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND - 123 - 2.1% 20/12/203048 000 000
0.12501 772396 774JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND - 140 - 1.7% 20/09/203251 000 000
0.11467 471542 911JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND - 50 - 1.9% 22/03/202153 000 000
0.10446 394464 327JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND - 53 - 2.1% 20/12/202149 500 000
0.04169 774161 388JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND - 73 - 2% 20/12/202418 000 000
0.14612 709551 861JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND - 84 - 2% 20/12/202564 000 000
0.10440 384402 844JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND - 92 - 2.1% 20/12/202645 000 000
0.12536 125463 082JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND - 99 - 2.1% 20/12/202754 000 000
0.12500 941563 915JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 0.2% 20/06/203666 000 000
0.04171 734152 903JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 0.8% 20/06/202320 000 000
0.06264 467230 532JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1% 20/12/203530 000 000
0.14598 293674 855JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.2% 20/03/203565 400 000
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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)

0.14592 347670 125JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.2% 20/09/203564 900 000
0.14590 710665 329JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.2% 20/12/203464 500 000
0.09371 355298 533JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.3% 20/06/203540 000 000
0.10424 940352 357JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.4% 20/09/203445 000 000
0.10442 539434 285JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.4% 20/12/202250 000 000
0.09370 932274 173JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.5% 20/03/203438 700 000
0.07297 179324 715JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.5% 20/06/203231 000 000
0.14601 706675 184JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.5% 20/06/203462 800 000
0.09388 777312 367JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.6% 20/03/203340 000 000
0.13583 155435 613JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.6% 20/12/203360 000 000
0.09393 933310 039JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.7% 20/06/203340 000 000
0.11462 872339 578JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.7% 20/09/203347 000 000
0.07295 262239 331JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.7% 20/12/203230 000 000
0.09397 910327 147JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.8% 20/03/203240 000 000
0.07295 448292 147JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.8% 20/06/203030 000 000
0.08327 254258 430JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.8% 20/06/203133 000 000
0.05198 516184 611JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.8% 20/09/203120 000 000
0.04188 876175 264JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.8% 20/12/203119 000 000
0.10421 684445 847JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.9% 20/03/202445 500 000
0.05206 972173 573JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.9% 20/03/202921 000 000
0.08330 403326 991JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.9% 20/03/203133 000 000
0.06248 863233 006JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 1.9% 20/06/203124 800 000
0.11467 648400 385JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2% 20/03/202748 000 000
0.08364 001291 661JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2% 20/12/203036 000 000
0.05222 345189 912JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2% 21/06/202125 000 000
0.04176 853153 031JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.1% 20/03/202718 000 000
0.06251 336211 930JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.1% 20/03/202925 000 000
0.12538 186522 707JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.1% 20/03/203053 000 000
0.07295 730250 657JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.1% 20/06/202730 000 000
0.15658 680569 079JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.1% 20/09/202568 500 000
0.06249 870212 643JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.1% 20/09/202825 000 000
0.11481 066400 303JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.1% 20/12/202848 000 000
0.0162 81557 391JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.1% 21/09/20217 000 000
0.05205 190170 236JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.2% 20/03/203020 000 000
0.09377 969343 226JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.2% 20/03/203136 500 000
0.0297 98284 990JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.2% 20/06/202610 000 000
0.05196 661174 130JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.2% 20/09/202620 000 000
0.09408 934360 553JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.2% 20/09/202741 000 000
0.10419 572343 852JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.2% 20/12/202941 000 000
0.04190 487166 915JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.3% 20/06/202719 000 000
0.12507 983427 957JPYJAPAN GOVeRNmeNT TWeNTY YeAR BOND 2.3% 20/06/202850 000 000
0.0270 85171 054eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 0.2% 22/10/202370 000
0.08354 596353 620eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 1% 22/06/2026340 000
0.08359 878345 001eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 1% 22/06/2031360 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)

0.05205 674203 512eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 1.25% 22/06/2018200 000
0.06270 200307 500eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 1.6% 22/06/2047270 000
0.05238 761245 876eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 2.15% 22/06/2066222 000
0.19807 856758 150eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 2.25% 22/06/2023700 000
0.05236 308227 698eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 2.6% 22/06/2024200 000
0.03110 006107 444eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 3% 28/09/2019100 000
0.08357 943268 188eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 3.75% 22/06/2045235 000
0.18767 250665 426eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 3.75% 28/09/2020660 000
0.12529 070521 785eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 4% 28/03/2018500 000
0.251 083 1161 030 993eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 4% 28/03/2019980 000
0.23983 296791 061eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 4% 28/03/2022800 000
0.10427 941323 490eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 4% 28/03/2032300 000
0.23985 679962 052eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 4.25% 28/03/2041615 000
0.06244 528236 578eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 4.25% 28/09/2021200 000
0.06251 748219 592eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 4.25% 28/09/2022200 000
0.08343 100265 744eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 4.5% 28/03/2026250 000
0.17759 290718 766eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 5% 28/03/2035460 000
0.261 123 844929 788eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 5.5% 28/03/2028735 000
0.07314 115351 109eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 5.5% 28/09/2017300 000
0.04154 175143 080eURLATVIA GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 2.625% 21/01/2021140 000
0.03131 778128 910eURLITHUANIA GOVeRNmeNT INTeRNATIONAL BOND 2.125% 22/10/2035120 000
0.08343 773342 000eURLUXemBOURG GOVeRNmeNT BOND 2.125% 10/07/2023300 000
0.10452 608453 964eURLUXemBOURG GOVeRNmeNT BOND 2.25% 21/03/2022400 000
0.271 164 4311 183 701eURNeTHeRLANDS GOVeRNmeNT BOND 0.25% 15/07/20251 160 000
0.0281 07380 098eURNeTHeRLANDS GOVeRNmeNT BOND 0.5% 15/07/202680 000
0.05229 523230 504eURNeTHeRLANDS GOVeRNmeNT BOND 1.25% 15/01/2018225 000
0.07312 099300 231eURNeTHeRLANDS GOVeRNmeNT BOND 1.25% 15/01/2019300 000
0.22934 431901 812eURNeTHeRLANDS GOVeRNmeNT BOND 1.75% 15/07/2023830 000
0.21907 702824 683eURNeTHeRLANDS GOVeRNmeNT BOND 2% 15/07/2024790 000
0.231 018 276927 274eURNeTHeRLANDS GOVeRNmeNT BOND 2.25% 15/07/2022890 000
0.17720 725556 240eURNeTHeRLANDS GOVeRNmeNT BOND 2.75% 15/01/2047500 000
0.04195 243188 452eURNeTHeRLANDS GOVeRNmeNT BOND 3.5% 15/07/2020170 000
0.11498 368416 433eURNeTHeRLANDS GOVeRNmeNT BOND 3.75% 15/01/2023400 000
0.08326 610249 978eURNeTHeRLANDS GOVeRNmeNT BOND 3.75% 15/01/2042200 000
0.251 092 027729 851eURNeTHeRLANDS GOVeRNmeNT BOND 4% 15/01/2037685 000
0.261 116 0341 176 296eURNeTHeRLANDS GOVeRNmeNT BOND 4% 15/07/20181 040 000
0.14616 292595 819eURNeTHeRLANDS GOVeRNmeNT BOND 4% 15/07/2019550 000
0.241 050 240843 898eURNeTHeRLANDS GOVeRNmeNT BOND 5.5% 15/01/2028680 000
0.06250 444233 845eURNeTHeRLANDS GOVeRNmeNT BOND 7.5% 15/01/2023170 000
0.0281 04787 662eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 1.5% 02/11/208688 000
0.02106 390107 465eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 1.95% 18/06/2019100 000
0.19805 987876 012eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 2.4% 23/05/2034650 000
0.05218 091173 646eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 3.15% 20/06/2044150 000
0.11472 735436 375eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 3.4% 22/11/2022390 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)

0.08366 835333 816eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 3.5% 15/09/2021310 000
0.04179 291148 468eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 3.8% 26/01/2062100 000
0.15636 108593 013eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 3.9% 15/07/2020550 000
0.18794 814538 757eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 4.15% 15/03/2037505 000
0.02103 465111 415eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 4.3% 15/09/2017100 000
0.08333 108334 776eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 4.35% 15/03/2019300 000
0.301 297 9451 331 535eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 4.65% 15/01/20181 230 000
0.19822 022689 977eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 4.85% 15/03/2026580 000
0.13562 398492 857eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 6.25% 15/07/2027350 000
0.07286 984288 260eURSLOVAKIA GOVeRNmeNT BOND 0% 13/11/2023290 000
0.0152 05552 800eURSLOVAKIA GOVeRNmeNT BOND 1.375% 21/01/202750 000
0.12501 018439 320eURSLOVAKIA GOVeRNmeNT BOND 3% 28/02/2023420 000
0.11495 720470 992eURSLOVAKIA GOVeRNmeNT BOND 3.375% 15/11/2024400 000
0.0289 39091 794eURSLOVAKIA GOVeRNmeNT BOND 3.625% 16/01/202970 000
0.05230 004211 884eURSLOVeNIA GOVeRNmeNT BOND 1.5% 25/03/2035240 000
0.03127 731126 671eURSPAIN GOVeRNmeNT BOND 0.75% 30/07/2021125 000
0.0020 77920 873eURSPAIN GOVeRNmeNT BOND 1.15% 30/07/202020 000
0.22975 439969 969eURSPAIN GOVeRNmeNT BOND 1.4% 31/01/2020935 000
0.261 117 4761 140 769eURSPAIN GOVeRNmeNT BOND 1.6% 30/04/20251 080 000
0.12505 848495 858eURSPAIN GOVeRNmeNT BOND 1.95% 30/04/2026480 000
0.12524 682511 772eURSPAIN GOVeRNmeNT BOND 1.95% 30/07/2030515 000
0.16698 068694 480eURSPAIN GOVeRNmeNT BOND 2.15% 31/10/2025650 000
0.251 078 5791 078 357eURSPAIN GOVeRNmeNT BOND 2.75% 30/04/20191 010 000
0.20888 197798 649eURSPAIN GOVeRNmeNT BOND 2.75% 31/10/2024790 000
0.07317 490345 086eURSPAIN GOVeRNmeNT BOND 2.9% 31/10/2046300 000
0.05236 801235 412eURSPAIN GOVeRNmeNT BOND 3.45% 30/07/2066217 000
0.21913 283934 078eURSPAIN GOVeRNmeNT BOND 3.75% 31/10/2018850 000
0.271 164 5341 124 278eURSPAIN GOVeRNmeNT BOND 3.8% 30/04/2024970 000
0.13565 500475 645eURSPAIN GOVeRNmeNT BOND 4% 30/04/2020500 000
0.251 069 150975 092eURSPAIN GOVeRNmeNT BOND 4.1% 30/07/20181 000 000
0.14608 718539 908eURSPAIN GOVeRNmeNT BOND 4.2% 31/01/2037460 000
0.22943 320904 590eURSPAIN GOVeRNmeNT BOND 4.3% 31/10/2019840 000
0.16704 834580 079eURSPAIN GOVeRNmeNT BOND 4.4% 31/10/2023570 000
0.05210 330220 166eURSPAIN GOVeRNmeNT BOND 4.5% 31/01/2018200 000
0.22947 118848 782eURSPAIN GOVeRNmeNT BOND 4.6% 30/07/2019845 000
0.321 369 3861 172 491eURSPAIN GOVeRNmeNT BOND 4.65% 30/07/20251 070 000
0.14624 712520 652eURSPAIN GOVeRNmeNT BOND 4.7% 30/07/2041440 000
0.14609 216469 121eURSPAIN GOVeRNmeNT BOND 4.8% 31/01/2024480 000
0.20855 283724 358eURSPAIN GOVeRNmeNT BOND 4.85% 31/10/2020725 000
0.14594 500325 329eURSPAIN GOVeRNmeNT BOND 4.9% 30/07/2040410 000
0.13552 980516 654eURSPAIN GOVeRNmeNT BOND 5.15% 31/10/2028400 000
0.15649 859582 793eURSPAIN GOVeRNmeNT BOND 5.15% 31/10/2044430 000
0.21898 170744 343eURSPAIN GOVeRNmeNT BOND 5.4% 31/01/2023700 000
0.251 068 935871 801eURSPAIN GOVeRNmeNT BOND 5.5% 30/04/2021871 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)

0.22966 248636 250eURSPAIN GOVeRNmeNT BOND 5.75% 30/07/2032635 000
0.21897 923714 014eURSPAIN GOVeRNmeNT BOND 5.85% 31/01/2022705 000
0.16688 818652 167eURSPAIN GOVeRNmeNT BOND 5.9% 30/07/2026490 000
0.291 247 2191 061 746eURSPAIN GOVeRNmeNT BOND 6% 31/01/2029843 000
0.241 029 121996 591eURSPAIN GOVeRNmeNT INFLATION LINKeD BOND - 1US A2B - FRN 30/11/2024899 000
0.14594 321585 255eURSPAIN GOVeRNmeNT INFLATION LINKeD BOND FRN 30/11/2019566 000
0.08343 029342 106eURSPAIN GOVeRNmeNT INFLATION LINKeD BOND FRN 30/11/2030324 000
0.03108 796115 130SeKSWeDeN GOVeRNmeNT BOND 1% 12/11/20261 000 000
0.03114 112106 254SeKSWeDeN GOVeRNmeNT BOND 1.5% 13/11/20231 000 000
0.0294 99197 073SeKSWeDeN GOVeRNmeNT BOND 2.25% 01/06/2032790 000
0.03122 950129 553SeKSWeDeN GOVeRNmeNT BOND 2.5% 12/05/20251 000 000
0.03124 849125 293SeKSWeDeN GOVeRNmeNT BOND 3.5% 01/06/20221 000 000
0.0290 14598 942SeKSWeDeN GOVeRNmeNT BOND 3.5% 30/03/2039630 000
0.03137 909143 896SeKSWeDeN GOVeRNmeNT BOND 5% 01/12/20201 090 000
0.09381 657369 280GBPUNITeD KINGDOm GILT 1.25% 22/07/2018320 000
0.18793 837821 647GBPUNITeD KINGDOm GILT 1.75% 07/09/2022640 000
0.21927 367970 136GBPUNITeD KINGDOm GILT 1.75% 22/07/2019760 000
0.03113 264119 502GBPUNITeD KINGDOm GILT 2% 07/09/202590 000
0.06248 041278 585GBPUNITeD KINGDOm GILT 2% 22/07/2020200 000
0.09384 268343 436GBPUNITeD KINGDOm GILT 2.25% 07/09/2023300 000
0.04178 597193 465GBPUNITeD KINGDOm GILT 2.5% 22/07/2065120 000
0.12530 769509 675GBPUNITeD KINGDOm GILT 2.75% 07/09/2024400 000
0.08355 410280 166GBPUNITeD KINGDOm GILT 3.25% 22/01/2044235 000
0.06269 499287 124GBPUNITeD KINGDOm GILT 3.5% 22/01/2045170 000
0.10419 070294 922GBPUNITeD KINGDOm GILT 3.5% 22/07/2068220 000
0.14604 299570 777GBPUNITeD KINGDOm GILT 3.75% 07/09/2019470 000
0.18795 249823 541GBPUNITeD KINGDOm GILT 3.75% 07/09/2021590 000
0.10447 303331 212GBPUNITeD KINGDOm GILT 3.75% 22/07/2052250 000
0.13578 361543 292GBPUNITeD KINGDOm GILT 4% 07/03/2022420 000
0.14601 518406 109GBPUNITeD KINGDOm GILT 4% 22/01/2060300 000
0.09377 466291 983GBPUNITeD KINGDOm GILT 4.25% 07/03/2036230 000
0.15651 211538 803GBPUNITeD KINGDOm GILT 4.25% 07/06/2032410 000
0.12507 856381 206GBPUNITeD KINGDOm GILT 4.25% 07/09/2039300 000
0.08326 389290 995GBPUNITeD KINGDOm GILT 4.25% 07/12/2027215 000
0.08342 779278 284GBPUNITeD KINGDOm GILT 4.25% 07/12/2040200 000
0.09398 899302 487GBPUNITeD KINGDOm GILT 4.25% 07/12/2046220 000
0.09377 582256 660GBPUNITeD KINGDOm GILT 4.25% 07/12/2049200 000
0.14605 897372 862GBPUNITeD KINGDOm GILT 4.25% 07/12/2055300 000
0.14629 756623 642GBPUNITeD KINGDOm GILT 4.5% 07/03/2019490 000
0.17750 044636 631GBPUNITeD KINGDOm GILT 4.5% 07/09/2034450 000
0.241 032 5511 029 304GBPUNITeD KINGDOm GILT 4.5% 07/12/2042570 000
0.14603 146605 018GBPUNITeD KINGDOm GILT 4.75% 07/03/2020450 000
0.16690 333555 744GBPUNITeD KINGDOm GILT 4.75% 07/12/2030420 000
0.08358 693265 258GBPUNITeD KINGDOm GILT 4.75% 07/12/2038200 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)

0.22938 640842 790GBPUNITeD KINGDOm GILT 5% 07/03/2025610 000
0.08353 662323 837GBPUNITeD KINGDOm GILT 6% 07/12/2028200 000
0.09390 335418 017GBPUNITeD KINGDOm GILT 8% 07/06/2021250 000
0.19833 539729 744USDUNITeD STATeS TReASURY NOTe/BOND 0.5% 31/07/2017880 000
0.06246 138200 064USDUNITeD STATeS TReASURY NOTe/BOND 0.625% 30/09/2017260 000
0.22945 203885 567USDUNITeD STATeS TReASURY NOTe/BOND 0.75% 15/04/20181 000 000
0.20859 966810 251USDUNITeD STATeS TReASURY NOTe/BOND 0.75% 30/04/2018910 000
0.17756 311613 944USDUNITeD STATeS TReASURY NOTe/BOND 0.75% 31/03/2018800 000
0.08359 937292 775USDUNITeD STATeS TReASURY NOTe/BOND 0.75% 31/10/2017380 000
0.04159 312130 451USDUNITeD STATeS TReASURY NOTe/BOND 0.875% 31/07/2019170 000
0.17758 835669 729USDUNITeD STATeS TReASURY NOTe/BOND 1% 30/11/2019810 000
0.08355 659267 474USDUNITeD STATeS TReASURY NOTe/BOND 1.125% 31/03/2020380 000
0.10422 508401 239USDUNITeD STATeS TReASURY NOTe/BOND 1.125% 31/12/2019450 000
0.12507 890483 087USDUNITeD STATeS TReASURY NOTe/BOND 1.25% 29/02/2020540 000
0.06255 785207 068USDUNITeD STATeS TReASURY NOTe/BOND 1.25% 30/04/2019270 000
0.07313 310296 578USDUNITeD STATeS TReASURY NOTe/BOND 1.25% 30/11/2018330 000
0.10417 356338 777USDUNITeD STATeS TReASURY NOTe/BOND 1.25% 31/01/2019440 000
0.20884 662841 159USDUNITeD STATeS TReASURY NOTe/BOND 1.25% 31/01/2020940 000
0.12531 761503 284USDUNITeD STATeS TReASURY NOTe/BOND 1.25% 31/10/2018560 000
0.18783 474634 325USDUNITeD STATeS TReASURY NOTe/BOND 1.25% 31/10/2019830 000
0.06275 720224 476USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 28/02/2019290 000
0.241 026 961977 378USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 30/04/20201 090 000
0.06276 021209 809USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 30/09/2018290 000
0.20871 806832 340USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 30/09/2020930 000
0.07305 176303 736USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 30/09/2023340 000
0.22944 981714 618USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 31/01/20201 000 000
0.21932 685893 281USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 31/01/20211 000 000
0.19828 976744 565USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 31/05/2020880 000
0.20881 877841 618USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 31/08/2020940 000
0.08361 485294 746USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 31/12/2018380 000
0.05200 378202 880USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 15/08/2026230 000
0.09381 340289 965USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 28/02/2019400 000
0.15665 012632 377USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 30/11/2019700 000
0.07285 983217 712USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 31/01/2019300 000
0.15648 628628 456USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 31/01/2022700 000
0.06266 814218 003USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 31/03/2019280 000
0.09409 842393 751USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 31/03/2023450 000
0.12522 754497 079USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 31/10/2019550 000
0.07286 094217 957USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 31/12/2018300 000
0.20885 133870 081USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 15/02/20261 000 000
0.15671 350667 740USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 15/05/2026760 000
0.21892 179686 850USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 15/08/2022965 000
0.19811 768635 692USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 15/11/2022880 000
0.09382 200288 783USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 31/03/2019400 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)

0.20857 549816 415USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 31/12/2019900 000
0.19840 617686 172USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 15/05/2022900 000
0.06258 497237 875USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 15/05/2023280 000
0.06252 825244 284USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 28/02/2022270 000
0.10440 415419 268USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 30/09/2019460 000
0.10431 224346 277USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 31/10/2018450 000
0.17741 014606 536USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 31/10/2020780 000
0.21928 695888 566USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 31/12/2020980 000
0.14612 467585 428USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 30/06/2020640 000
0.09372 587294 724USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 30/09/2017390 000
0.10453 662437 849USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 30/11/2021480 000
0.17749 348730 404USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 31/08/2022800 000
0.06238 958188 819USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 31/10/2017250 000
0.19846 083677 682USDUNITeD STATeS TReASURY NOTe/BOND 2% 15/02/2023900 000
0.08341 202334 941USDUNITeD STATeS TReASURY NOTe/BOND 2% 15/02/2025370 000
0.09394 621386 050USDUNITeD STATeS TReASURY NOTe/BOND 2% 15/08/2025430 000
0.18783 631649 772USDUNITeD STATeS TReASURY NOTe/BOND 2% 28/02/2021820 000
0.15671 234588 847USDUNITeD STATeS TReASURY NOTe/BOND 2% 30/09/2020700 000
0.11478 861357 167USDUNITeD STATeS TReASURY NOTe/BOND 2% 30/11/2020500 000
0.0157 22355 145USDUNITeD STATeS TReASURY NOTe/BOND 2% 31/05/202160 000
0.16691 479661 519USDUNITeD STATeS TReASURY NOTe/BOND 2% 31/07/2020720 000
0.08330 484320 712USDUNITeD STATeS TReASURY NOTe/BOND 2% 31/07/2022350 000
0.14609 054587 705USDUNITeD STATeS TReASURY NOTe/BOND 2% 31/08/2021640 000
0.11475 231441 112USDUNITeD STATeS TReASURY NOTe/BOND 2% 31/10/2021500 000
0.09408 687398 173USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 15/05/2025440 000
0.18803 739613 048USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 15/08/2021840 000
0.0138 32136 977USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 30/06/202140 000
0.11475 601453 341USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 30/06/2022500 000
0.12535 494517 289USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 30/09/2021560 000
0.17758 940729 884USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 31/01/2021790 000
0.09382 377369 450USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 31/12/2021400 000
0.06242 495241 988USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 15/08/2046305 000
0.251 101 8151 035 171USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 15/11/20241 170 000
0.06271 209269 648USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 15/11/2025290 000
0.06239 884201 105USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 30/11/2017250 000
0.06250 972188 779USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 31/07/2018260 000
0.06279 157269 672USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 31/07/2021290 000
0.22952 092930 263USDUNITeD STATeS TReASURY NOTe/BOND 2.375% 15/08/20241 000 000
0.10434 841373 374USDUNITeD STATeS TReASURY NOTe/BOND 2.375% 30/06/2018450 000
0.08334 982265 034USDUNITeD STATeS TReASURY NOTe/BOND 2.375% 31/07/2017350 000
0.17718 580690 968USDUNITeD STATeS TReASURY NOTe/BOND 2.375% 31/12/2020740 000
0.17758 088759 133USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 15/02/2045900 000
0.18798 234813 961USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 15/02/2046950 000
0.18769 614581 307USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 15/05/2024800 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)

0.06260 476269 283USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 15/05/2046310 000
0.22964 535776 495USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 15/08/20231 000 000
0.04162 624129 823USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 30/06/2017170 000
0.291 254 136946 396USDUNITeD STATeS TReASURY NOTe/BOND 2.625% 15/11/20201 280 000
0.06241 199205 105USDUNITeD STATeS TReASURY NOTe/BOND 2.625% 31/01/2018250 000
0.06254 226187 070USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 15/02/2019260 000
0.16695 023588 232USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 15/02/2024710 000
0.19822 280761 599USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 15/11/2023840 000
0.13562 580429 078USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 15/11/2042630 000
0.04164 399141 304USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 28/02/2018170 000
0.06241 254206 505USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 31/12/2017250 000
0.03127 921119 551USDUNITeD STATeS TReASURY NOTe/BOND 2.875% 15/05/2043140 000
0.19827 849838 649USDUNITeD STATeS TReASURY NOTe/BOND 2.875% 15/08/2045910 000
0.05213 436183 866USDUNITeD STATeS TReASURY NOTe/BOND 2.875% 31/03/2018220 000
0.20849 148861 220USDUNITeD STATeS TReASURY NOTe/BOND 3% 15/05/2045910 000
0.0156 05952 832USDUNITeD STATeS TReASURY NOTe/BOND 3% 15/11/204460 000
0.20848 744867 484USDUNITeD STATeS TReASURY NOTe/BOND 3% 15/11/2045910 000
0.09384 037306 261USDUNITeD STATeS TReASURY NOTe/BOND 3.125% 15/02/2042400 000
0.15651 653528 481USDUNITeD STATeS TReASURY NOTe/BOND 3.125% 15/02/2043680 000
0.0128 70927 244USDUNITeD STATeS TReASURY NOTe/BOND 3.125% 15/08/204430 000
0.07288 027224 261USDUNITeD STATeS TReASURY NOTe/BOND 3.125% 15/11/2041300 000
0.21900 347698 697USDUNITeD STATeS TReASURY NOTe/BOND 3.375% 15/11/2019900 000
0.05204 637153 079USDUNITeD STATeS TReASURY NOTe/BOND 3.5% 15/02/2018210 000
0.09393 263377 577USDUNITeD STATeS TReASURY NOTe/BOND 3.5% 15/02/2039380 000
0.20867 593650 750USDUNITeD STATeS TReASURY NOTe/BOND 3.625% 15/02/2020860 000
0.05203 484195 887USDUNITeD STATeS TReASURY NOTe/BOND 3.625% 15/02/2021200 000
0.08366 934397 978USDUNITeD STATeS TReASURY NOTe/BOND 3.625% 15/02/2044350 000
0.12501 711396 010USDUNITeD STATeS TReASURY NOTe/BOND 3.625% 15/08/2019500 000
0.06266 429210 639USDUNITeD STATeS TReASURY NOTe/BOND 3.75% 15/08/2041250 000
0.05214 476234 758USDUNITeD STATeS TReASURY NOTe/BOND 3.75% 15/11/2043200 000
0.14591 032506 840USDUNITeD STATeS TReASURY NOTe/BOND 3.875% 15/05/2018600 000
0.10412 796244 187USDUNITeD STATeS TReASURY NOTe/BOND 3.875% 15/08/2040380 000
0.492 154 0392 014 370USDUNITeD STATeS TReASURY NOTe/BOND 4% 15/08/20182 170 000
0.05218 360135 391USDUNITeD STATeS TReASURY NOTe/BOND 4.25% 15/05/2039190 000
0.05214 585165 899USDUNITeD STATeS TReASURY NOTe/BOND 4.25% 15/11/2017220 000
0.07287 131229 177USDUNITeD STATeS TReASURY NOTe/BOND 4.25% 15/11/2040250 000
0.07292 649233 878USDUNITeD STATeS TReASURY NOTe/BOND 4.375% 15/05/2041250 000
0.15670 882683 859USDUNITeD STATeS TReASURY NOTe/BOND 4.5% 15/02/2036560 000
0.05237 675246 434USDUNITeD STATeS TReASURY NOTe/BOND 4.5% 15/08/2039200 000
0.03116 549103 076USDUNITeD STATeS TReASURY NOTe/BOND 4.75% 15/08/2017120 000
0.07302 649204 721USDUNITeD STATeS TReASURY NOTe/BOND 5.25% 15/02/2029250 000
0.09397 883320 244USDUNITeD STATeS TReASURY NOTe/BOND 5.25% 15/11/2028330 000
0.12542 341559 208USDUNITeD STATeS TReASURY NOTe/BOND 5.375% 15/02/2031430 000
0.07315 120257 878USDUNITeD STATeS TReASURY NOTe/BOND 5.5% 15/08/2028257 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)

0.08367 445368 058USDUNITeD STATeS TReASURY NOTe/BOND 6% 15/02/2026300 000
0.11462 079402 179USDUNITeD STATeS TReASURY NOTe/BOND 6.25% 15/08/2023390 000
0.06256 637257 503USDUNITeD STATeS TReASURY NOTe/BOND 6.5% 15/11/2026200 000
0.06260 044261 075USDUNITeD STATeS TReASURY NOTe/BOND 6.625% 15/02/2027200 000
0.06259 451260 454USDUNITeD STATeS TReASURY NOTe/BOND 6.75% 15/08/2026200 000
0.0297 65381 131USDUNITeD STATeS TReASURY NOTe/BOND 7.125% 15/02/202380 000
0.02105 653104 994USDUNITeD STATeS TReASURY NOTe/BOND 7.625% 15/02/202580 000
0.11493 953487 053USDUNITeD STATeS TReASURY NOTe/BOND 7.875% 15/02/2021420 000
0.11478 609472 998USDUNITeD STATeS TReASURY NOTe/BOND 8.125% 15/05/2021400 000
0.08331 500327 440USDUNITeD STATeS TReASURY NOTe/BOND 8.75% 15/08/2020280 000
0.05198 255189 414USDUNITeD STATeS TReASURY NOTe/BOND 8.875% 15/02/2019180 000
0.03149 263155 952USDUNITeD STATeS TReASURY NOTe/BOND 8.875% 15/08/2017150 000

88.90386 243 566359 069 203Total Supranationals, Governments and Local Public Authorities, Debt Instruments

361 019 151 387 454 300 89.19
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

9.2340 119 69240 000 000eURPIONeeR FUNDS - GLOBAL INFLATION-LINKeD SHORT-TeRm - I ND40 300.237

9.2340 119 69240 000 000Total Open-ended Investment Funds

40 000 000 40 119 692 9.23Total Investment Funds

401 019 151 427 573 992 98.42Total Investments

DeCemBeR 31, 2016
eFFePILUX SICAV

Effepilux Sicav - Titoli di Stato ed inflazione
(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

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



33

88.90Governments 16.95Japan
9.23Investment Fund 16.31United States of America
0.29Banks 13.67France

98.42 12.40Italy
9.42Luxembourg
8.88Germany
6.12Spain
3.90United Kingdom
2.63Belgium
2.53Netherlands
1.56Austria
0.81Ireland
0.76Canada
0.75Australia
0.69Finland
0.41Denmark
0.33Slovakia
0.18Sweden
0.05Slovenia
0.04Latvia
0.03Lithuania

98.42

eFFePILUX SICAV
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Effepilux Sicav - Titoli di Stato ed inflazione

% %Geographical classificationEconomic classification

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

Bonds

0.04142 958135 646USDABB FINANCe USA INC 2.875% 08/05/2022150 000
0.09302 574298 926eURABBeY NATIONAL TReASURY SeRVICeS PLC/LONDON 1.125% 10/03/2025300 000
0.06205 040201 393eURABBeY NATIONAL TReASURY SeRVICeS PLC/LONDON 1.125% 14/01/2022200 000
0.08272 172269 153USDABBOTT LABORATORIeS 2.95% 15/03/2025300 000
0.04143 532144 674USDABBOTT LABORATORIeS 4.75% 30/11/2036150 000
0.08284 667266 823USDABBVIe INC  2.5% 14/05/2020300 000
0.03101 38299 776eURABBVIe INC 1.375% 17/05/2024100 000
0.05186 425137 504USDABBVIe INC 2.9% 06/11/2022200 000
0.08280 542276 851USDABBVIe INC 3.6% 14/05/2025300 000
0.0389 49393 695USDABBVIe INC 4.45% 14/05/2046100 000
0.0393 00192 202USDABBVIe INC 4.5% 14/05/2035100 000
0.0395 38297 339eURABeRTIS INFRAeSTRUCTURAS SA 1% 27/02/2027100 000
0.06221 578214 000eURABeRTIS INFRAeSTRUCTURAS SA 2.5% 27/02/2025200 000
0.03102 309111 820eURABeRTIS INFRAeSTRUCTURAS SA 5.125% 12/06/2017100 000
0.06191 042147 186USDABN AmRO BANK NV - 144A - 2.5% 30/10/2018200 000
0.06210 356201 322eURABN AmRO BANK NV FRN 30/06/2025200 000
0.06203 208205 460eURABN AmRO BANK NV 1% 16/04/2025200 000
0.03105 414100 966eURABN AmRO BANK NV 2.875% 18/01/2028100 000
0.09302 188252 783eURABN AmRO BANK NV 4.125% 28/03/2022253 000
0.11368 745345 804eURABN AmRO BANK NV 6.375% 27/04/2021300 000
0.03108 33599 762eURACCOR SA 2.375% 17/09/2023100 000
0.08274 218253 978eURACHmeA BANK NV 2.75% 18/02/2021250 000
0.08271 303249 603eURACHmeA BV 2.5% 19/11/2020250 000
0.06192 064181 879USDACTAVIS FUNDING SCS 3% 12/03/2020200 000
0.0270 95866 819USDACTAVIS FUNDING SCS 3.8% 15/03/202575 000
0.06188 623147 519USDACTAVIS FUNDING SCS 4.85% 15/06/2044200 000
0.07235 703173 707USDACTAVIS INC 3.25% 01/10/2022250 000
0.05157 440149 909eURADeCCO INTeRNATIONAL FINANCIAL SeRVICeS BV 1.5% 22/11/2022150 000
0.05174 992154 011GBPAeGON NV 6.625% 16/12/2039100 000
0.06190 804187 728USDAeRCAP IReLAND CAPITAL LTD / AeRCAP GLOBAL AVIATION TRUST 3.95%

01/02/2022
200 000

0.05185 972174 673USDAeS GeNeR SA - ReGS - 5% 14/07/2025200 000
0.07240 028176 004USDAeTNA INC 6.625% 15/06/2036200 000
0.0133 31423 819USDAFLAC INC 6.45% 15/08/204027 000
0.04142 202103 315USDAGILeNT TeCHNOLOGIeS INC 3.2% 01/10/2022150 000
0.03117 48286 679USDAGRIUm INC 7.125% 23/05/2036100 000
0.08289 234220 222USDAIR LeASe CORP 3.375% 15/01/2019300 000
0.03100 95799 888eURAIR LIQUIDe FINANCe SA 0.5% 13/06/2022100 000
0.03101 15099 272eURAIR LIQUIDe FINANCe SA 1.25% 13/06/2028100 000
0.13437 720397 264eURAIR LIQUIDe FINANCe SA 2.125% 15/10/2021400 000
0.09303 135223 349USDAIRBUS GROUP FINANCe BV - 144A - 2.7% 17/04/2023325 000
0.0399 89798 464eURAIRBUS GROUP FINANCe BV 1.375% 13/05/2031100 000
0.05168 195170 805eURAIRBUS GROUP FINANCe BV 2.375% 02/04/2024150 000
0.11377 521385 998eURAKzO NOBeL NV 4% 17/12/2018350 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)

0.05157 283148 826eURALBemARLe CORP 1.875% 08/12/2021150 000
0.03103 64599 101eURALFA LAVAL TReASURY INTeRNATIONAL AB 1.375% 12/09/2022100 000
0.06189 742158 778USDALIBABA GROUP HOLDING LTD 3.125% 28/11/2021200 000
0.10348 723298 965eURALLIANz FINANCe II BV FRN 08/07/2041300 000
0.06203 712200 974eURALLIANz FINANCe II BV 1.375% 13/03/2018200 000
0.06195 860209 438eURALLIANz FINANCe II BV 1.375% 21/04/2031200 000
0.03110 169102 375eURALLIANz Se FRN PeRPeTUAL 100 000
0.06205 108195 750eURALLIANz Se FRN PeRPeTUAL 200 000
0.0397 13199 993eURALLIANz Se FRN 07/07/2045100 000
0.03106 95577 061USDALLSTATe CORP FRN 15/05/2057100 000
0.06196 464185 183USDALPHABeT INC 3.375% 25/02/2024200 000
0.03113 390109 126eURALSTOm SA 4.5% 18/03/2020100 000
0.03105 80599 644eURALSTRIA OFFICe ReIT-AG 2.25% 24/03/2021100 000
0.06218 154146 274USDALTRIA GROUP INC 5.375% 31/01/2044200 000
0.0399 67899 785eURAmADeUS CAPITAL mARKeTS SAU 0.125% 06/10/2020100 000
0.03105 45999 260eURAmADeUS CAPITAL mARKeTS SAU 1.625% 17/11/2021100 000
0.0397 89980 329USDAmAzON.COm INC 3.3% 05/12/2021100 000
0.03107 01379 207USDAmAzON.COm INC 4.95% 05/12/2044100 000
0.09315 096309 000eURAmeRICA mOVIL SAB De CV FRN 06/09/2073300 000
0.04136 802135 361eURAmeRICA mOVIL SAB De CV 1.5% 10/03/2024136 000
0.10331 308306 203eURAmeRICA mOVIL SAB De CV 3% 12/07/2021300 000
0.08263 266184 523USDAmeRICA mOVIL SAB De CV 4.375% 16/07/2042300 000
0.06221 642198 443GBPAmeRICA mOVIL SAB De CV 5.75% 28/06/2030150 000
0.07238 078169 957USDAmeRICAN eLeCTRIC POWeR CO INC 2.95% 15/12/2022250 000
0.12425 566324 073USDAmeRICAN eXPReSS CO 1.55% 22/05/2018450 000
0.10331 573255 946USDAmeRICAN HONDA FINANCe CORP - 144A - 1.6% 16/02/2018350 000
0.06189 808181 371USDAmeRICAN HONDA FINANCe CORP 1.6% 13/07/2018200 000
0.09292 761249 806USDAmeRICAN INTeRNATIONAL GROUP INC 3.375% 15/08/2020300 000
0.0393 14182 958USDAmeRICAN INTeRNATIONAL GROUP INC 4.5% 16/07/2044100 000
0.05168 245126 371USDAmeRICAN INTeRNATIONAL GROUP INC 6.25% 01/05/2036150 000
0.12424 203318 245USDAmeRICAN TOWeR CORP 5.9% 01/11/2021400 000
0.04126 062122 550USDAmeRICAN WATeR CAPITAL CORP 6.593% 15/10/2037100 000
0.08288 906246 882USDAmGeN INC - 144A - 4.663% 15/06/2051318 000
0.03103 26699 971eURAmGeN INC 1.25% 25/02/2022100 000
0.03106 65699 821eURAmGeN INC 2% 25/02/2026100 000
0.09300 213232 354USDAmGeN INC 4.1% 15/06/2021300 000
0.0145 02244 006USDAmGeN INC 4.4% 01/05/204550 000
0.03101 83785 748USDAmGeN INC 5.7% 01/02/2019100 000
0.03101 33989 582USDANADARKO PeTROLeUm CORP 4.85% 15/03/2021100 000
0.06212 221177 710USDANADARKO PeTROLeUm CORP 5.55% 15/03/2026200 000
0.03111 38483 905USDANADARKO PeTROLeUm CORP 6.45% 15/09/2036100 000
0.06213 638190 100GBPANGLIAN WATeR SeRVICeS FINANCING PLC 4.5% 05/10/2027150 000
0.12404 337391 024USDANHeUSeR-BUSCH INBeV FINANCe INC 2.65% 01/02/2021425 000
0.11384 713371 678USDANHeUSeR-BUSCH INBeV FINANCe INC 3.3% 01/02/2023400 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)

0.04143 515138 300USDANHeUSeR-BUSCH INBeV FINANCe INC 3.65% 01/02/2026150 000
0.04134 70598 150USDANHeUSeR-BUSCH INBeV FINANCe INC 4% 17/01/2043150 000
0.10329 945309 168USDANHeUSeR-BUSCH INBeV FINANCe INC 4.9% 01/02/2046325 000
0.0397 52098 987eURANHeUSeR-BUSCH INBeV NV 1.5% 18/04/2030100 000
0.05178 196174 946eURANHeUSeR-BUSCH INBeV SA/NV/OLD 0.625% 17/03/2020175 000
0.03102 600101 108eURANHeUSeR-BUSCH INBeV SA/NV/OLD 0.875% 17/03/2022100 000
0.05155 942157 545eURANHeUSeR-BUSCH INBeV SA/NV/OLD 1.5% 17/03/2025150 000
0.07237 636229 347eURANHeUSeR-BUSCH INBeV SA/NV/OLD 2% 17/03/2028225 000
0.11383 408357 354eURANHeUSeR-BUSCH INBeV SA/NV/OLD 2.75% 17/03/2036350 000
0.0257 79350 674eURANHeUSeR-BUSCH INBeV SA/NV/OLD 2.875% 25/09/202450 000
0.09315 879332 580eURANHeUSeR-BUSCH INBeV SA/NV/OLD 4% 26/04/2018300 000
0.07239 503276 346GBPANHeUSeR-BUSCH INBeV SA/NV/OLD 6.5% 23/06/2017200 000
0.04128 79297 527USDANHeUSeR-BUSCH INBeV WORLDWIDe INC 3.75% 15/07/2042150 000
0.06206 572145 561USDANHeUSeR-BUSCH INBeV WORLDWIDe INC 4.95% 15/01/2042200 000
0.07236 611220 018USDANTHem INC 2.25% 15/08/2019250 000
0.03101 60872 244USDANTHem INC 5.1% 15/01/2044100 000
0.09305 754245 533USDAON CORP 5% 30/09/2020300 000
0.0146 74944 192USDAON PLC 4.6% 14/06/204450 000
0.08259 560261 185eURAP mOLLeR - mAeRSK A/S 1.75% 18/03/2021250 000
0.04124 550114 561GBPAP mOLLeR - mAeRSK A/S 4% 04/04/2025100 000
0.04145 991106 038USDAPACHe CORP 4.75% 15/04/2043150 000
0.0147 88444 568USDAPPALACHIAN POWeR CO 4.4% 15/05/204450 000
0.08285 964268 185USDAPPLe INC  3.2% 13/05/2025300 000
0.08283 145216 468USDAPPLe INC 1% 03/05/2018300 000
0.09320 121306 834eURAPPLe INC 1.625% 10/11/2026300 000
0.06221 856222 649USDAPPLe INC 2.45% 04/08/2026250 000
0.11390 053289 245USDAPPLe INC 3.45% 06/05/2024400 000
0.04133 775142 441GBPAPPLe INC 3.6% 31/07/2042100 000
0.05179 373120 719USDAPPLe INC 3.85% 04/05/2043200 000
0.03101 75196 206USDAPPLe INC 4.5% 23/02/2036100 000
0.04131 153111 281USDAPPLIeD mATeRIALS INC 5.1% 01/10/2035125 000
0.03105 24599 622eURAPRR SA 5.125% 18/01/2018100 000
0.03100 83799 669eURAPT PIPeLINeS LTD 1.375% 22/03/2022100 000
0.03119 660140 369GBPAPT PIPeLINeS LTD 3.5% 22/03/2030100 000
0.05179 400181 490USDARCHeR-DANIeLS-mIDLAND CO 2.5% 11/08/2026200 000
0.03103 27097 050eURARKemA SA 1.5% 20/01/2025100 000
0.0269 41265 413USDARROW eLeCTRONICS INC 4% 01/04/202575 000
0.06200 248204 060eURASmL HOLDING NV 0.625% 07/07/2022200 000
0.03103 44499 375eURASR NeDeRLAND NV FRN PeRPeTUAL 100 000
0.04129 906133 600eURASSICURAzIONI GeNeRALI SPA FRN 10/07/2042100 000
0.10356 643341 850eURASSICURAzIONI GeNeRALI SPA FRN 12/12/2042300 000
0.07256 420252 535eURASSICURAzIONI GeNeRALI SPA 5.125% 16/09/2024200 000
0.03102 89399 119eURASTRAzeNeCA PLC 0.875% 24/11/2021100 000
0.04150 246153 030eURASTRAzeNeCA PLC 1.25% 12/05/2028150 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)

0.07245 391175 579USDASTRAzeNeCA PLC 6.45% 15/09/2037200 000
0.0397 38895 542eURATF NeTHeRLANDS BV 1.5% 03/05/2022100 000
0.0393 74295 312eURATF NeTHeRLANDS BV 1.5% 15/07/2024100 000
0.06192 426201 724eURATLAS COPCO AB 0.625% 30/08/2026200 000
0.0393 54288 935USDATmOS eNeRGY CORP 4.15% 15/01/2043100 000
0.04135 728124 735eURATRIUm eUROPeAN ReAL eSTATe LTD 3.625% 17/10/2022125 000
0.21763 858581 286USDAT&T INC 2.375% 27/11/2018800 000
0.0397 15399 328eURAT&T INC 2.45% 15/03/2035100 000
0.0393 11392 552USDAT&T INC 3% 30/06/2022100 000
0.16563 255480 350eURAT&T INC 3.55% 17/12/2032500 000
0.07249 635242 340USDAT&T INC 4.45% 15/05/2021250 000
0.17596 296427 779USDAT&T INC 4.5% 09/03/2048701 000
0.03113 271115 390USDAT&T INC 4.5% 15/05/2035125 000
0.0394 35665 194USDAT&T INC 5.15% 15/03/2042100 000
0.08282 737234 343GBPAT&T INC 5.2% 18/11/2033200 000
0.15499 640455 620GBPAT&T INC 5.5% 15/03/2027350 000
0.03101 21295 477USDAT&T INC 5.65% 15/02/2047100 000
0.08258 703210 971USDAT&T INC 5.875% 01/10/2019250 000
0.03102 667106 418eURAUCHAN HOLDING SA 2.875% 15/11/2017100 000
0.03100 776101 361eURAUSNeT SeRVICeS HOLDINGS PTY LTD 1.5% 26/02/2027100 000
0.09292 389300 552eURAUSTRALIA & NeW zeALAND BANKING GROUP LTD 0.75% 29/09/2026300 000
0.11379 802354 993USDAUSTRALIA & NeW zeALAND BANKING GROUP LTD/NeW YORK NY 2.25%

13/06/2019
400 000

0.03105 58598 987eURAUSTRALIA PACIFIC AIRPORTS meLBOURNe PTY LTD 1.75% 15/10/2024100 000
0.19641 950620 326eURAUTOROUTeS DU SUD De LA FRANCe SA 5.625% 04/07/2022500 000
0.08261 755260 415eURAUTOSTRADe PeR L’ITALIA SPA 1.875% 04/11/2025250 000
0.13437 532417 403eURAUTOSTRADe PeR L’ITALIA SPA 4.5% 08/02/2019400 000
0.05184 789177 793USDAUTOzONe INC 3.25% 15/04/2025200 000
0.0147 23843 957USDAVALONBAY COmmUNITIeS INC 3.45% 01/06/202550 000
0.04120 664124 879GBPAVIVA PLC FRN PeRPeTUAL 100 000
0.05154 386149 145eURAVIVA PLC FRN 03/07/2044150 000
0.07254 152253 325GBPAVIVA PLC FRN 14/11/2036200 000
0.04126 263123 437GBPAXA SA FRN PeRPeTUAL 100 000
0.04153 663149 325eURAXA SA FRN PeRPeTUAL 150 000
0.03103 44769 400eURAXA SA FRN PeRPeTUAL 100 000
0.10333 930320 205eURAXA SA FRN 16/04/2040300 000
0.04130 07490 844USDAXA SA 8.6% 15/12/2030100 000
0.05186 512180 222USDAzURe ORBIT III INTeRNATIONAL FINANCe LTD 2.625% 21/03/2021200 000
0.03103 71199 542eURBABCOCK INTeRNATIONAL GROUP PLC 1.75% 06/10/2022100 000
0.03106 24177 727USDBAe SYSTemS PLC - 144A - 5.8% 11/10/2041100 000
0.06191 725191 042USDBAIDU INC 4.125% 30/06/2025200 000
0.0251 93138 343USDBAKeR HUGHeS INC 5.125% 15/09/204050 000
0.04145 891101 258USDBANCO De CReDITO DeL PeRU - ReGS - 4.25% 01/04/2023150 000
0.09309 884219 695USDBANGKOK BANK PCL/HONG KONG - ReGS - 5% 03/10/2023300 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)

0.14474 857363 062USDBANK OF AmeRICA CORP 2% 11/01/2018500 000
0.07231 659239 456GBPBANK OF AmeRICA CORP 2.3% 25/07/2025200 000
0.13435 908428 400eURBANK OF AmeRICA CORP 2.375% 19/06/2024400 000
0.19664 221505 451USDBANK OF AmeRICA CORP 3.3% 11/01/2023700 000
0.06214 956216 700eURBANK OF AmeRICA CORP 4.625% 14/09/2018200 000
0.05154 798112 528USDBANK OF AmeRICA CORP 5% 21/01/2044150 000
0.12395 374404 900GBPBANK OF AmeRICA CORP 5.5% 04/12/2019300 000
0.09319 071246 309USDBANK OF AmeRICA CORP 5.7% 24/01/2022300 000
0.14490 415424 651USDBANK OF AmeRICA CORP 5.75% 01/12/2017500 000
0.11386 853274 690USDBANK OF AmeRICA CORP 6.11% 29/01/2037350 000
0.03106 246107 283eURBANK OF IReLAND 3.25% 15/01/2019100 000
0.08283 628216 018USDBANK OF mONTReAL 1.45% 09/04/2018300 000
0.14477 554372 133USDBANK OF NeW YORK meLLON CORP 2.1% 01/08/2018500 000
0.05186 076179 833USDBANK OF NeW YORK meLLON CORP 3% 24/02/2025200 000
0.14472 306365 237USDBANK OF NOVA SCOTIA 1.45% 25/04/2018500 000
0.06191 452150 271USDBANK OF TOKYO-mITSUBISHI UFJ LTD - 144A - 2.7% 09/09/2018200 000
0.03101 97599 548eURBANK OF TOKYO-mITSUBISHI UFJ LTD 0.875% 11/03/2022100 000
0.15508 370503 515eURBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 1.625% 11/01/2018500 000
0.09315 912318 741eURBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 2% 19/09/2019300 000
0.13451 460396 400eURBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 2.625% 18/03/2024400 000
0.06214 526208 323eURBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 3% 11/09/2025200 000
0.07226 604225 272eURBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 4% 22/10/2020200 000
0.13447 136463 336GBPBARCLAYS BANK PLC 10% 21/05/2021300 000
0.10347 667339 870eURBARCLAYS BANK PLC 6% 14/01/2021300 000
0.11367 383379 629eURBARCLAYS BANK PLC 6.625% 30/03/2022300 000
0.03103 20599 684eURBARCLAYS PLC 1.875% 23/03/2021100 000
0.14474 364439 274USDBARCLAYS PLC 3.25% 12/01/2021500 000
0.05183 693177 260USDBARCLAYS PLC 3.65% 16/03/2025200 000
0.05186 380120 187USDBARRICK GOLD CORP 5.25% 01/04/2042200 000
0.09322 596297 042eURBASF Se 1.875% 04/02/2021300 000
0.07226 750204 980eURBASF Se 2.5% 22/01/2024200 000
0.06190 386180 824USDBAT INTeRNATIONAL FINANCe PLC - 144A - 2.75% 15/06/2020200 000
0.13452 979450 094eURBAT INTeRNATIONAL FINANCe PLC 0.375% 13/03/2019450 000
0.0392 49397 813eURBAT INTeRNATIONAL FINANCe PLC 2% 13/03/2045100 000
0.10335 366282 909GBPBAT INTeRNATIONAL FINANCe PLC 5.75% 05/07/2040200 000
0.0271 60565 716USDBAXALTA INC 3.6% 23/06/202275 000
0.0150 27743 560USDBAXALTA INC 5.25% 23/06/204550 000
0.06203 084202 106eURBAYeR AG FRN 01/07/2075200 000
0.04152 391151 737eURBAYeR TF/TV  FRN 01/07/2074150 000
0.06190 257159 660USDBAYeR US FINANCe LLC - 144A - 3% 08/10/2021200 000
0.07246 739185 271USDBB&T CORP 3.95% 22/03/2022250 000
0.05155 339145 448USDBBVA BANCOmeR SA/TeXAS - ReGS - 6.75% 30/09/2022150 000
0.09311 769317 762eURBBVA SeNIOR FINANCe SAU 3.75% 17/01/2018300 000
0.06196 247173 144USDBeAR STeARNS COS LLC 6.4% 02/10/2017200 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)

0.08289 806281 157USDBeCTON DICKINSON AND CO 3.734% 15/12/2024300 000
0.0146 76342 122USDBeD BATH & BeYOND INC 4.915% 01/08/203450 000
0.08288 521279 847USDBeRKSHIRe HATHAWAY eNeRGY CO 3.5% 01/02/2025300 000
0.0399 09172 039USDBeRKSHIRe HATHAWAY eNeRGY CO 3.75% 15/11/2023100 000
0.08289 588198 696USDBeRKSHIRe HATHAWAY eNeRGY CO 5.95% 15/05/2037250 000
0.10348 703298 578USDBeRKSHIRe HATHAWAY FINANCe CORP 5.4% 15/05/2018350 000
0.03100 71999 614eURBeRKSHIRe HATHAWAY INC 0.75% 16/03/2023100 000
0.0398 02798 725eURBeRKSHIRe HATHAWAY INC 1.125% 16/03/2027100 000
0.06205 658205 020eURBeRKSHIRe HATHAWAY INC 1.3% 15/03/2024200 000
0.0393 15396 800eURBeRKSHIRe HATHAWAY INC 1.625% 16/03/2035100 000
0.03100 40968 883USDBeRKSHIRe HATHAWAY INC 4.5% 11/02/2043100 000
0.06205 302204 300eURBeRLIN HYP AG 1.25% 22/01/2025200 000
0.0395 265100 000eURBeRTeLSmANN Se & CO KGAA FRN 23/04/2075100 000
0.13438 044392 861GBPBG eNeRGY CAPITAL PLC 5.125% 01/12/2025300 000
0.06197 825134 518USDBHARTI AIRTeL INTeRNATIONAL NeTHeRLANDS BV - ReGS - 5.125%

11/03/2023
200 000

0.07225 514205 500eURBHP BILLITON FINANCe LTD FRN 22/10/2079200 000
0.04152 025148 851eURBHP BILLITON FINANCe LTD 0.75% 28/10/2022150 000
0.09298 495236 228eURBHP BILLITON FINANCe LTD 3.125% 29/04/2033250 000
0.08285 543273 054USDBHP BILLITON FINANCe USA LTD 2.05% 30/09/2018300 000
0.05185 452130 966USDBHP BILLITON FINANCe USA LTD 4.125% 24/02/2042200 000
0.0147 95344 461USDBIOGeN INC 2.9% 15/09/202050 000
0.06194 480180 681USDBIOGeN INC 4.05% 15/09/2025200 000
0.09294 206219 201USDBLACKROCK INC 3.375% 01/06/2022300 000
0.05158 270148 659eURBLACKSTONe HOLDINGS FINANCe CO LLC - ReGS - 2% 19/05/2025150 000
0.10341 841320 730eURBmW FINANCe  2.625% 17/01/2024300 000
0.09310 623304 440eURBmW FINANCe NV 1% 15/02/2022300 000
0.12408 756403 520eURBmW FINANCe NV 1.5% 05/06/2018400 000
0.04123 703136 794GBPBmW FINANCe NV 2.375% 01/12/2021100 000
0.0390 51289 121USDBmW US CAPITAL LLC - 144A - 2.25% 15/09/2023100 000
0.03101 26698 950eURBmW US CAPITAL LLC 0.625% 20/04/2022100 000
0.04121 095114 117GBPBmW US CAPITAL LLC 2% 20/11/2019100 000
0.06190 822137 925USDBNP PARIBAS / BNP PARIBAS US meDIUm-TeRm NOTe PROGRAm LLC

3.25% 03/03/2023
200 000

0.05187 426179 011USDBNP PARIBAS SA - 144A - 4.375% 28/09/2025200 000
0.04125 921124 905eURBNP PARIBAS SA 0.75% 11/11/2022125 000
0.03102 164104 049eURBNP PARIBAS SA 1.5% 25/05/2028100 000
0.11360 539348 425eURBNP PARIBAS SA 2.75% 27/01/2026350 000
0.26913 040815 632eURBNP PARIBAS SA 2.875% 26/09/2023800 000
0.10325 471323 038eURBNP PARIBAS SA 3% 24/02/2017324 000
0.08259 085284 340eURBNP PARIBAS SA 5.431% 07/09/2017250 000
0.06203 720198 026eURBNz INTeRNATIONAL FUNDING LTD/LONDON 1.25% 23/05/2018200 000
0.03101 87186 469USDBOARDWALK PIPeLINeS LP 5.95% 01/06/2026100 000
0.0386 35789 197USDBOSTON PROPeRTIeS LP 2.75% 01/10/2026100 000
0.09294 485217 141USDBOSTON SCIeNTIFIC CORP 4.125% 01/10/2023300 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)

0.14468 452423 648eURBOUYGUeS SA 3.625% 16/01/2023400 000
0.03102 590102 551eURBP CAPITAL mARKeTS PLC 1.573% 16/02/2027100 000
0.13461 904405 052eURBP CAPITAL mARKeTS PLC 2.972% 27/02/2026400 000
0.09298 416227 151USDBP CAPITAL mARKeTS PLC 3.994% 26/09/2023300 000
0.10341 163342 648eURBP CAPITAL mARKeTS PLC 4.154% 01/06/2020300 000
0.15501 716411 660USDBP CAPITAL mARKeTS PLC 4.75% 10/03/2019500 000
0.06199 461187 457USDBPCe SA - 144A - 5.7% 22/10/2023200 000
0.0396 10099 529eURBPCe SA 1% 05/10/2028100 000
0.03102 583100 850eURBPCe SA 2.875% 22/04/2026100 000
0.14465 844408 440eURBPCe SA 3% 19/07/2024400 000
0.06204 288216 134eURBPCe SA 3.75% 21/07/2017200 000
0.07234 936211 378eURBPCe SA 4.625% 18/07/2023200 000
0.03108 95898 915eURBRAmBLeS FINANCe LTD 2.375% 12/06/2024100 000
0.07239 559184 496USDBRANCH BANKING & TRUST CO 2.3% 15/10/2018250 000
0.09307 967233 383USDBRASKem FINANCe LTD - ReGS - 7% 07/05/2020300 000
0.03102 20999 774eURBRISA CONCeSSAO RODOVIARIA SA 2% 22/03/2023100 000
0.03101 38598 980eURBRISTOL-mYeRS SQUIBB CO 1% 15/05/2025100 000
0.03118 19984 641USDBRISTOL-mYeRS SQUIBB CO 5.875% 15/11/2036100 000
0.07254 325249 498eURBRITISH TeLeCOmmUNICATIONS PLC 1.125% 10/03/2023250 000
0.09312 573267 679GBPBRITISH TeLeCOmmUNICATIONS PLC 5.75% 07/12/2028200 000
0.0399 08096 155USDBROWN-FORmAN CORP 4.5% 15/07/2045100 000
0.0392 14191 262USDBUCKeYe PARTNeRS LP 3.95% 01/12/2026100 000
0.03108 63692 474USDBUNGe LTD FINANCe CORP 8.5% 15/06/2019100 000
0.04125 514125 339GBPBUPA FINANCe PLC FRN PeRPeTUAL 100 000
0.09324 410221 834USDBURLINGTON NORTHeRN SANTA Fe LLC 5.15% 01/09/2043300 000
0.04124 36290 599USDCANADIAN NATIONAL RAILWAY CO 6.375% 15/11/2037100 000
0.08289 320217 158USDCANADIAN NATURAL ReSOURCeS LTD 3.45% 15/11/2021300 000
0.06204 575183 722USDCANADIAN PACIFIC RAILWAY CO 4.8% 15/09/2035200 000
0.03104 58099 853eURCAP GemINI SA 1.75% 01/07/2020100 000
0.03110 02199 959eURCAP GemINI SA 2.5% 01/07/2023100 000
0.14476 819361 833USDCAPITAL ONe FINANCIAL CORP 2.45% 24/04/2019500 000
0.05183 370182 976USDCAPITAL ONe FINANCIAL CORP 3.2% 05/02/2025200 000
0.0271 23166 707USDCARDINAL HeALTH INC 1.95% 15/06/201875 000
0.0397 71688 947USDCARDINAL HeALTH INC 3.75% 15/09/2025100 000
0.09302 722230 973USDCARGILL INC - 144A - 4.307% 14/05/2021300 000
0.05166 514154 230eURCARLSBeRG BReWeRIeS A/S 2.625% 15/11/2022150 000
0.04132 174124 626eURCARNIVAL CORP 1.875% 07/11/2022125 000
0.06212 270210 116eURCARReFOUR SA 1.75% 15/07/2022200 000
0.12416 444395 320eURCARReFOUR SA 1.75% 22/05/2019400 000
0.13433 559439 349USDCATeRPILLAR FINANCIAL SeRVICeS CORP - 144A - 1.931% 01/10/2021475 000
0.04137 26292 459USDCATeRPILLAR INC 3.803% 15/08/2042150 000
0.04142 687131 835USDCBRe SeRVICeS INC 4.875% 01/03/2026150 000
0.0390 82080 119USDCBS CORP 4.6% 15/01/2045100 000
0.08286 425229 894USDCBS CORP 5.75% 15/04/2020275 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)

0.05167 388122 565USDCeLGeNe CORP 3.25% 15/08/2022175 000
0.04147 093134 482USDCeLGeNe CORP 5% 15/08/2045150 000
0.06192 576177 263USDCeNCOSUD SA - 144A - 4.875% 20/01/2023200 000
0.04149 012120 294USDCeNTeRPOINT eNeRGY ReSOURCeS CORP 4.5% 15/01/2021150 000
0.14486 256415 414GBPCeNTRICA PLC 4.375% 13/03/2029350 000
0.08289 581272 646USDCHARTeR COmmUNICATIONS OPeRATING LLC / CHARTeR

COmmUNICATIONS OPeRATING CAPITAL 3.579% 23/07/2020
300 000

0.04149 064135 802USDCHARTeR COmmUNICATIONS OPeRATING LLC / CHARTeR
COmmUNICATIONS OPeRATING CAPITAL 4.908% 23/07/2025

150 000

0.03107 44393 065USDCHARTeR COmmUNICATIONS OPeRATING LLC / CHARTeR
COmmUNICATIONS OPeRATING CAPITAL 6.384% 23/10/2035

100 000

0.03109 26890 535USDCHARTeR COmmUNICATIONS OPeRATING LLC / CHARTeR
COmmUNICATIONS OPeRATING CAPITAL 6.484% 23/10/2045

100 000

0.11378 342293 129USDCHeVRON CORP 1.104% 05/12/2017400 000
0.08284 430269 234USDCHeVRON CORP 1.345% 15/11/2017300 000
0.04142 848139 600USDCHeVRON CORP 2.419% 17/11/2020150 000
0.06201 762147 309USDCHINA meRCHANTS FINANCe CO LTD 5% 04/05/2022200 000
0.03117 405114 843USDCHUBB CORP 6% 11/05/2037100 000
0.0147 31445 224USDCHUBB INA HOLDINGS INC 2.3% 03/11/202050 000
0.0147 94545 110USDCHUBB INA HOLDINGS INC 3.35% 03/05/202650 000
0.0398 42697 074USDCHUBB INA HOLDINGS INC 4.35% 03/11/2045100 000
0.10349 110298 086eURCIe De SAINT-GOBAIN 3.625% 28/03/2022300 000
0.06191 518195 952eURCIe FINANCIeRe eT INDUSTRIeLLe DeS AUTOROUTeS SA 0.375%

07/02/2025
200 000

0.09296 280224 594USDCIGNA CORP 4% 15/02/2022300 000
0.05161 375135 600GBPCIRCLe ANGLIA SOCIAL HOUSING PLC 5.2% 02/03/2044100 000
0.08285 107270 479USDCISCO SYSTemS INC  1.65% 15/06/2018300 000
0.08287 306275 953USDCISCO SYSTemS INC 2.45% 15/06/2020300 000
0.05172 791114 939USDCISCO SYSTemS INC 5.5% 15/01/2040150 000
0.09312 732309 924eURCITIGROUP INC 1.375% 27/10/2021300 000
0.06193 204199 694eURCITIGROUP INC 1.5% 26/10/2028200 000
0.14473 743458 436USDCITIGROUP INC 2.05% 07/12/2018500 000
0.05158 633149 865eURCITIGROUP INC 2.125% 10/09/2026150 000
0.15522 775498 265USDCITIGROUP INC 2.15% 30/07/2018550 000
0.14462 934451 254USDCITIGROUP INC 2.35% 02/08/2021500 000
0.07225 938193 190GBPCITIGROUP INC 4.5% 03/03/2031175 000
0.06188 847176 362USDCITIGROUP INC 4.75% 18/05/2046200 000
0.0151 10847 272USDCITIGROUP INC 5.3% 06/05/204450 000
0.07239 104256 044eURCITIGROUP INC 7.375% 04/09/2019200 000
0.06210 282154 651USDCITIGROUP INC 8.125% 15/07/2039150 000
0.05162 105148 202eURCITYCON TReASURY BV 2.5% 01/10/2024150 000
0.03103 23973 461USDCLeVeLAND eLeCTRIC ILLUmINATING CO 5.95% 15/12/2036100 000
0.05186 950182 445eURCLOVeRIe PLC FOR SWISS ReINSURANCe CO LTD FRN 01/09/2042150 000
0.08289 715300 205eURCLOVeRIe PLC FOR zURICH INSURANCe CO LTD FRN 24/07/2039250 000
0.05188 344178 609USDCme GROUP INC 3% 15/03/2025200 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)

0.0150 74249 132USDCmS eNeRGY CORP 4.875% 01/03/204450 000
0.03102 830100 550eURCNP ASSURANCeS FRN 05/06/2045100 000
0.03102 47797 500eURCNP ASSURANCeS FRN 10/06/2047100 000
0.03112 393107 625eURCNP ASSURANCeS FRN 14/09/2040100 000
0.03101 91499 776eURCOCA-COLA CO 0.75% 09/03/2023100 000
0.04151 658148 535eURCOCA-COLA CO 1.125% 09/03/2027150 000
0.06200 086207 410eURCOCA-COLA CO 1.625% 09/03/2035200 000
0.17570 760434 802USDCOCA-COLA CO 1.65% 01/11/2018600 000
0.10334 665293 307eURCOCA-COLA eUROPeAN PARTNeRS US LLC 2.625% 06/11/2023300 000
0.04144 365141 112USDCOCA-COLA FemSA SAB De CV 3.875% 26/11/2023150 000
0.0399 53187 969USDCOLUmBIA PIPeLINe GROUP INC 4.5% 01/06/2025100 000
0.0150 53136 984USDCOmCAST CORP 4.75% 01/03/204450 000
0.08272 982196 318USDCOmCAST CORP 6.5% 15/11/2035225 000
0.08257 255183 966USDCOmCAST CORP 6.95% 15/08/2037200 000
0.10340 317328 620eURCOmmeRzBANK AG 4% 16/09/2020300 000
0.10358 020363 615eURCOmmeRzBANK AG 7.75% 16/03/2021300 000
0.0390 23287 421USDCOmmONWeALTH BANK OF AUSTRALIA - 144A - 2.85% 18/05/2026100 000
0.06192 861183 231USDCOmmONWeALTH BANK OF AUSTRALIA - 144A - 4.5% 09/12/2025200 000
0.10341 088344 334eURCOmmONWeALTH BANK OF AUSTRALIA 4.375% 25/02/2020300 000
0.14479 123370 709USDCOmmONWeALTH BANK OF AUSTRALIA/NeW YORK NY 2.5% 20/09/2018500 000
0.06204 801143 675USDCOmmONWeALTH eDISON CO 3.8% 01/10/2042225 000
0.05158 066163 207GBPCOmmUNITY FINANCe CO 1 PLC 5.017% 31/07/2034100 000
0.0397 41680 526USDCOmPASS BANK 6.4% 01/10/2017100 000
0.0394 42567 827USDCONAGRA BRANDS INC 3.2% 25/01/2023100 000
0.05183 114136 893USDCONOCOPHILLIPS CO 2.4% 15/12/2022200 000
0.03111 82991 111USDCONOCOPHILLIPS 5.9% 15/05/2038100 000
0.06220 500169 427USDCONOCOPHILLIPS 5.9% 15/10/2032200 000
0.0391 04797 641USDCONSOLIDATeD eDISON CO OF NeW YORK INC 3.85% 15/06/2046100 000
0.06198 386144 178USDCONSOLIDATeD eDISON CO OF NeW YORK INC 4.45% 15/03/2044200 000
0.12418 328422 960eURCONTINeNTAL AG 3% 16/07/2018400 000
0.08282 711226 166USDCONTINeNTAL AIRLINeS 2009-2 CLASS A PASS THROUGH TRUST 7.25%

10/11/2019
400 000

0.08279 083240 896USDCOOPeRATIeVe RABOBANK UA - 144A - FRN PeRPeTUAL 250 000
0.12415 120396 941eURCOOPeRATIeVe RABOBANK UA FRN 26/05/2026400 000
0.20727 441634 392eURCOOPeRATIeVe RABOBANK UA 2.375% 22/05/2023650 000
0.21709 998613 848eURCOOPeRATIeVe RABOBANK UA 4% 11/01/2022600 000
0.291 011 6811 007 550eURCOOPeRATIeVe RABOBANK UA 4.125% 14/01/2020900 000
0.03101 55077 970USDCOOPeRATIeVe RABOBANK UA 4.5% 11/01/2021100 000
0.04132 753141 219GBPCOOPeRATIeVe RABOBANK UA 5.25% 14/09/2027100 000
0.06218 670155 739USDCOOPeRATIeVe RABOBANK UA 5.25% 24/05/2041200 000
0.06192 582135 613GBPCOOPeRATIeVe RABOBANK UA 5.375% 03/08/2060100 000
0.04133 075139 019GBPCOVeNTRY BUILDING SOCIeTY 6% 16/10/2019100 000
0.0252 69649 868eURCOVeSTRO AG 1.75% 25/09/202450 000
0.07241 432176 571USDCOVIDIeN INTeRNATIONAL FINANCe SA 3.2% 15/06/2022250 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)

0.10356 263258 769USDCOX COmmUNICATIONS INC - 144A - 2.95% 30/06/2023400 000
0.04151 771144 304GBPCPUK FINANCe LTD 7.239% 28/02/2024100 000
0.0398 369103 601eURCReDIT AGRICOLe ASSURANCeS SA FRN PeRPeTUAL 100 000
0.05186 088172 759USDCReDIT AGRICOLe SA - 144A - 4.375% 17/03/2025200 000
0.06204 248205 928eURCReDIT AGRICOLe SA 2.625% 17/03/2027200 000
0.05170 504173 625eURCReDIT AGRICOLe SA 5.875% 11/06/2019150 000
0.03100 23099 504eURCReDIT AGRICOLe SA/LONDON 1.875% 20/12/2026100 000
0.06221 662209 223eURCReDIT AGRICOLe SA/LONDON 2.375% 20/05/2024200 000
0.20692 640617 476eURCReDIT AGRICOLe SA/LONDON 3.125% 17/07/2023600 000
0.09324 528297 840eURCReDIT AGRICOLe SA/LONDON 3.875% 13/02/2019300 000
0.15503 370502 450eURCReDIT SUISSe AG/LONDON 0.375% 11/04/2019500 000
0.11362 320354 025eURCReDIT SUISSe AG/LONDON 1.375% 29/11/2019350 000
0.03104 29899 625eURCReDIT SUISSe AG/LONDON 1.375% 31/01/2022100 000
0.04127 441106 756USDCReDIT SUISSe AG/NeW YORK NY 5.3% 13/08/2019125 000
0.09295 404256 195USDCReDIT SUISSe AG/NeW YORK NY 6% 15/02/2018300 000
0.07250 020247 538eURCReDIT SUISSe GROUP FUNDING GUeRNSeY LTD 1.25% 14/04/2022250 000
0.07244 041216 234USDCReDIT SUISSe GROUP FUNDING GUeRNSeY LTD 4.875% 15/05/2045250 000
0.11377 985366 260USDCReDIT SUISSe/NeW YORK NY 1.7% 27/04/2018400 000
0.13440 968441 960eURCRH FINANCe BV 5% 25/01/2019400 000
0.04133 734137 679GBPCRH FINANCe UK PLC 4.125% 02/12/2029100 000
0.06199 184192 616eURCRITeRIA CAIXA SAU 1.625% 21/04/2022200 000
0.09294 900213 742USDCSX CORP 3.7% 01/11/2023300 000
0.04127 345128 392USDCSX CORP 3.95% 01/05/2050150 000
0.12395 533291 047USDCVS HeALTH CORP 2.75% 01/12/2022425 000
0.0395 97291 343USDCVS HeALTH CORP 2.8% 20/07/2020100 000
0.05160 867113 836USDCVS HeALTH CORP 5.3% 05/12/2043150 000
0.06193 775158 122USDDAI-ICHI LIFe INSURANCe CO LTD - 144A - FRN PeRPeTUAL 200 000
0.09308 616307 317eURDAImLeR AG 0.875% 12/01/2021300 000
0.09307 296299 560eURDAImLeR AG 1.375% 11/05/2028300 000
0.16540 285493 504eURDAImLeR AG 2% 25/06/2021500 000
0.08284 672271 647USDDAImLeR FINANCe NORTH AmeRICA LLC - 144A - 2% 03/08/2018300 000
0.14477 454366 681USDDAImLeR FINANCe NORTH AmeRICA LLC - 144A - 2.375% 01/08/2018500 000
0.09300 831299 937eURDANONe SA 0.167% 03/11/2020300 000
0.06199 188200 000eURDANONe SA 0.424% 03/11/2022200 000
0.03101 69098 934eURDANONe SA 1.125% 14/01/2025100 000
0.0398 199100 000eURDANONe SA 1.208% 03/11/2028100 000
0.10337 323299 790eURDANONe SA 2.6% 28/06/2023300 000
0.08286 114267 440USDDANSKe BANK A/S - 144A - 2.8% 10/03/2021300 000
0.11376 025285 483USDDeeRe & CO 2.6% 08/06/2022400 000
0.03100 08499 540eURDeLPHI AUTOmOTIVe PLC 1.5% 10/03/2025100 000
0.04125 421120 000eURDeLTA LLOYD LeVeNSVeRzeKeRING NV FRN 29/08/2042100 000
0.03102 44496 024eURDemeTeR INVeSTmeNTS BV FOR SWISS LIFe AG FRN PeRPeTUAL 100 000
0.08284 367294 627eURDeUTSCHe BANK AG 1.125% 17/03/2025300 000
0.27949 545894 209eURDeUTSCHe BANK AG 2.375% 11/01/2023900 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)

0.06216 450197 852eURDeUTSCHe BOeRSe AG 1.625% 08/10/2025200 000
0.03101 28699 789eURDeUTSCHe KReDITBANK AG 0.625% 08/06/2021100 000
0.09308 016303 057eURDeUTSCHe PFANDBRIeFBANK AG 1.5% 17/09/2019300 000
0.0125 29924 839eURDeUTSCHe POST AG 0.375% 01/04/202125 000
0.12410 988399 396eURDeUTSCHe POST AG 1.5% 09/10/2018400 000
0.07253 411176 692USDDeUTSCHe TeLeKOm INTeRNATIONAL FINANCe BV - 144A - 4.875%

06/03/2042
250 000

0.06202 502203 412eURDeUTSCHe TeLeKOm INTeRNATIONAL FINANCe BV 1.5% 03/04/2028200 000
0.20701 818652 701eURDeUTSCHe TeLeKOm INTeRNATIONAL FINANCe BV 2.125% 18/01/2021650 000
0.12416 345445 078GBPDeUTSCHe TeLeKOm INTeRNATIONAL FINANCe BV 7.375% 04/12/2019300 000
0.03106 43599 651eURDH eUROPe FINANCe SA 1.7% 04/01/2022100 000
0.03111 18999 878eURDH eUROPe FINANCe SA 2.5% 08/07/2025100 000
0.08281 100200 288USDDIAGeO CAPITAL PLC 2.625% 29/04/2023300 000
0.03107 88999 302eURDIAGeO FINANCe PLC 1.75% 23/09/2024100 000
0.06193 540176 385USDDIAmOND 1 FINANCe CORP / DIAmOND 2 FINANCe CORP - 144A - 3.48%

01/06/2019
200 000

0.06196 077176 378USDDIAmOND 1 FINANCe CORP / DIAmOND 2 FINANCe CORP - 144A - 4.42%
15/06/2021

200 000

0.06204 625176 344USDDIAmOND 1 FINANCe CORP / DIAmOND 2 FINANCe CORP - 144A - 6.02%
15/06/2026

200 000

0.03116 86791 579USDDIAmOND 1 FINANCe CORP / DIAmOND 2 FINANCe CORP - 144A - 8.35%
15/07/2046

100 000

0.03102 78299 786eURDIGITAL eURO FINCO LLC 2.625% 15/04/2024100 000
0.07238 568169 371USDDIGITAL ReALTY TRUST LP 3.625% 01/10/2022250 000
0.0386 97067 857USDDISCOVeRY COmmUNICATIONS LLC 4.875% 01/04/2043100 000
0.03102 08499 424eURDISTRIBUIDORA INTeRNACIONAL De ALImeNTACION SA 1% 28/04/2021100 000
0.06207 292199 558eURDNB BANK ASA 1.125% 01/03/2023200 000
0.14469 016454 188eURDNB BANK ASA 4.375% 24/02/2021400 000
0.0398 23770 888USDDOmINION GAS HOLDINGS LLC 4.8% 01/11/2043100 000
0.06191 200180 712USDDOmINION ReSOURCeS INC/VA 2.5% 01/12/2019200 000
0.0148 35941 907USDDOmINION ReSOURCeS INC/VA 4.7% 01/12/204450 000
0.0398 19999 015eURDOVeR CORP 1.25% 09/11/2026100 000
0.0255 49853 288USDDOVeR CORP 5.375% 01/03/204150 000
0.07256 753181 891USDDOW CHemICAL CO 5.25% 15/11/2041250 000
0.03104 45299 095eURDS SmITH PLC 2.25% 16/09/2022100 000
0.06197 125153 528USDDTe eLeCTRIC CO 3.45% 01/10/2020200 000
0.0390 89490 122USDDTe eLeCTRIC CO 3.7% 15/03/2045100 000
0.14475 639350 444USDDUKe eNeRGY CAROLINAS LLC 6.45% 15/10/2032400 000
0.0149 66047 028USDDUKe eNeRGY CORP 4.8% 15/12/204550 000
0.0141 87143 619USDDUKe eNeRGY FLORIDA LLC 3.4% 01/10/204650 000
0.0145 25633 320USDDUKe eNeRGY FLORIDA LLC 3.85% 15/11/204250 000
0.07248 068188 480USDDUKe eNeRGY OHIO INC 3.8% 01/09/2023250 000
0.09319 464298 020eURDVB BANK Se 2.375% 02/12/2020300 000
0.04151 852128 706GBPeAST JAPAN RAILWAY CO 4.75% 08/12/2031100 000
0.12405 675387 189GBPeASTeRN POWeR NeTWORKS PLC 4.75% 30/09/2021300 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)

0.06191 446175 833USDeASTmAN CHemICAL CO 3.8% 15/03/2025200 000
0.05186 304134 709USDeATON CORP 4% 02/11/2032200 000
0.07232 053195 624USDeBAY INC 3.45% 01/08/2024250 000
0.03111 05599 705eUReCOLAB INC 2.625% 08/07/2025100 000
0.03118 574124 520eUReDP FINANCe BV 1.125% 12/02/2024125 000
0.09316 824324 039eUReDP FINANCe BV 2.625% 18/01/2022300 000
0.07250 830252 608eURee FINANCe PLC 3.5% 06/02/2017250 000
0.0389 10866 036USDeI DU PONT De NemOURS & CO 4.15% 15/02/2043100 000
0.03108 172101 770eUReLeNIA FINANCe OYJ 2.875% 17/12/2020100 000
0.06211 426194 460eUReLI LILLY & CO 1.625% 02/06/2026200 000
0.03104 17599 835eUReLIA SYSTem OPeRATOR SA/NV 1.375% 27/05/2024100 000
0.04122 053109 511eUReLIA SYSTem OPeRATOR SA/NV 3.25% 04/04/2028100 000
0.06188 926179 540USDemD FINANCe LLC - 144A - 1.7% 19/03/2018200 000
0.07232 328232 479USDemeRA US FINANCe LP - 144A - 3.55% 15/06/2026250 000
0.06190 766186 846USDemeRSON eLeCTRIC CO 2.625% 01/12/2021200 000
0.06188 731145 893USDemPReSA NACIONAL De TeLeCOmUNICACIONeS SA - ReGS - 4.875%

30/10/2024
200 000

0.0399 76198 940eUReNAGAS FINANCIACIONeS SAU 1.375% 05/05/2028100 000
0.06221 410216 448eUReNAGAS FINANCIACIONeS SAU 2.5% 11/04/2022200 000
0.03111 81887 832USDeNBRIDGe eNeRGY PARTNeRS LP 7.5% 15/04/2038100 000
0.06191 926160 396USDeNCANA CORP 3.9% 15/11/2021200 000
0.07253 132239 175eUReNeL FINANCe INTeRNATIONAL NV 1.966% 27/01/2025238 000
0.06209 048213 145eUReNeL FINANCe INTeRNATIONAL NV 3.625% 17/04/2018200 000
0.15500 556446 803eUReNeL FINANCe INTeRNATIONAL NV 5% 14/09/2022400 000
0.11380 322281 071GBPeNeL SPA 5.75% 22/06/2037250 000
0.0270 07067 944USDeNeRGY TRANSFeR PARTNeRS LP 4.05% 15/03/202575 000
0.10343 324261 066USDeNeRGY TRANSFeR PARTNeRS LP 4.15% 01/10/2020350 000
0.04146 560133 136USDeNeRGY TRANSFeR PARTNeRS LP 4.75% 15/01/2026150 000
0.0389 57593 939USDeNeRGY TRANSFeR PARTNeRS LP 5.15% 15/03/2045100 000
0.07242 999246 248GBPeNGIe SA FRN PeRPeTUAL 200 000
0.06211 790201 854eUReNGIe SA FRN PeRPeTUAL 200 000
0.09301 878284 148eUReNGIe SA 1% 13/03/2026300 000
0.12401 552370 920eUReNGIe SA 3% 01/02/2023350 000
0.05174 103155 473GBPeNGIe SA 7% 30/10/2028100 000
0.04126 381123 415eUReNI SPA 1.625% 17/05/2028125 000
0.06211 336199 498eUReNI SPA 1.75% 18/01/2024200 000
0.04121 536101 390eUReNI SPA 3.625% 29/01/2029100 000
0.23817 191769 085eUReNI SPA 4.25% 03/02/2020727 000
0.0285 44759 754USDeNLINK mIDSTReAm PARTNeRS LP 5.05% 01/04/2045100 000
0.06203 743155 502USDeNTeRGY CORP 5.125% 15/09/2020200 000
0.06192 030160 808USDeNTeRPRISe PRODUCTS OPeRATING LLC 3.75% 15/02/2025200 000
0.07250 109186 510USDeNTeRPRISe PRODUCTS OPeRATING LLC 4.05% 15/02/2022250 000
0.0147 33735 023USDeNTeRPRISe PRODUCTS OPeRATING LLC 4.85% 15/03/204450 000
0.04148 963111 253USDeNTeRPRISe PRODUCTS OPeRATING LLC 5.1% 15/02/2045150 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)

0.0398 85691 846USDeOG ReSOURCeS INC 4.15% 15/01/2026100 000
0.05166 936137 971USDe.ON INTeRNATIONAL FINANCe BV - 144A - 6.65% 30/04/2038150 000
0.10330 124294 250GBPe.ON INTeRNATIONAL FINANCe BV 6.375% 07/06/2032200 000
0.04143 246105 736USDeQUITY ONe INC 3.75% 15/11/2022150 000
0.08284 086207 078USDeRAC USA FINANCe LLC - 144A - 3.3% 15/10/2022300 000
0.0395 55396 148USDeRP OPeRATING LP 4.5% 01/07/2044100 000
0.03104 25899 468eUReRSTe GROUP BANK AG 1.875% 13/05/2019100 000
0.06211 734201 182eUReUROGRID GmBH 1.625% 03/11/2023200 000
0.03112 13499 710eUReUTeLSAT SA 3.125% 10/10/2022100 000
0.05160 835144 149GBPeVeRSHOLT FUNDING PLC 6.697% 22/02/2035100 000
0.04138 905148 245eUReVONIK FINANCe BV 0.75% 07/09/2028150 000
0.09293 228254 492USDeXeLON GeNeRATION CO LLC 6.2% 01/10/2017300 000
0.0394 74974 456USDeXeLON GeNeRATION CO LLC 6.25% 01/10/2039100 000
0.03104 69399 329eUReXOR NV 2.5% 08/10/2024100 000
0.03104 25899 525eUReXPeDIA INC 2.5% 03/06/2022100 000
0.06206 874157 658USDeXPeDIA INC 5.95% 15/08/2020200 000
0.06192 417223 873GBPeXPeRIAN FINANCe PLC 3.5% 15/10/2021150 000
0.07243 079231 752USDeXPReSS SCRIPTS HOLDING CO 4.5% 25/02/2026250 000
0.06189 668177 830USDeXXON mOBIL CORP 1.708% 01/03/2019200 000
0.06189 129178 789USDeXXON mOBIL CORP 2.222% 01/03/2021200 000
0.06188 809179 992USDeXXON mOBIL CORP 3.043% 01/03/2026200 000
0.0148 20646 891USDeXXON mOBIL CORP 4.114% 01/03/204650 000
0.03102 153100 100eURFCA CAPITAL IReLAND PLC 1.375% 17/04/2020100 000
0.06208 010199 528eURFCA CAPITAL IReLAND PLC 2% 23/10/2019200 000
0.05157 409152 438eURFCA CAPITAL IReLAND PLC 2.625% 17/04/2019150 000
0.03102 451102 853eURFCe BANK PLC 1.615% 11/05/2023100 000
0.06207 554200 856eURFCe BANK PLC 1.66% 11/02/2021200 000
0.05180 431179 456GBPFCe BANK PLC 2.625% 20/11/2018150 000
0.03101 30999 703eURFeDeX CORP 1% 11/01/2023100 000
0.03101 48599 378eURFeDeX CORP 1.625% 11/01/2027100 000
0.0144 01631 347USDFeDeX CORP 4.1% 15/04/204350 000
0.0394 75190 371USDFeDeX CORP 4.55% 01/04/2046100 000
0.0397 22099 799eURFeRROVIAL emISIONeS SA 0.375% 14/09/2022100 000
0.06220 199211 181GBPFIDeLITY INTeRNATIONAL LTD 7.125% 13/02/2024150 000
0.04146 728131 713USDFIDeLITY NATIONAL INFORmATION SeRVICeS INC 3.625% 15/10/2020150 000
0.0144 66744 962USDFIDeLITY NATIONAL INFORmATION SeRVICeS INC 4.5% 15/08/204650 000
0.0276 95165 764USDFIDeLITY NATIONAL INFORmATION SeRVICeS INC 5% 15/10/202575 000
0.06194 710143 671USDFIFTH THIRD BANCORP 4.3% 16/01/2024200 000
0.10337 998308 243GBPFIRSTGROUP PLC 5.25% 29/11/2022250 000
0.06190 561181 409USDFISeRV INC 2.7% 01/06/2020200 000
0.0396 88194 251USDFLORIDA POWeR & LIGHT CO 3.25% 01/06/2024100 000
0.06193 337133 359USDFLORIDA POWeR & LIGHT CO 4.05% 01/06/2042200 000
0.04152 165149 276eURFOmeNTO eCONOmICO meXICANO SAB De CV 1.75% 20/03/2023150 000
0.06207 368199 140eURFONCIeRe DeS ReGIONS 1.75% 10/09/2021200 000

DeCemBeR 31, 2016
eFFePILUX SICAV

Effepilux Sicav - Corporate IG Mondo
(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



47

Bonds (continued)

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

0.05177 971135 507USDFORD mOTOR CO 7.45% 16/07/2031150 000
0.20726 147573 831USDFORD mOTOR CReDIT CO LLC 5.75% 01/02/2021700 000
0.05186 556180 109USDFORTIVe CORP - 144A - 2.35% 15/06/2021200 000
0.05175 302180 945eURFReSeNIUS FINANCe BV - ReGS - 4% 01/02/2024150 000
0.04153 925130 410GBPFReSHWATeR FINANCe PLC - A - 5.182% 20/04/2035100 000
0.04147 546137 595GBPFRIeNDS LIFe HOLDINGS PLC 8.25% 21/04/2022100 000
0.0398 76899 517eURGALP GAS NATURAL DISTRIBUICAO SA 1.375% 19/09/2023100 000
0.06210 990216 513eURGAS NATURAL CAPITAL mARKeTS SA 5% 13/02/2018200 000
0.03117 875102 343eURGAS NATURAL CAPITAL mARKeTS SA 6% 27/01/2020100 000
0.03102 575103 830eURGAS NATURAL FeNOSA FINANCe BV 1.375% 21/01/2025100 000
0.10350 865313 941eURGAS NATURAL FeNOSA FINANCe BV 3.875% 11/04/2022300 000
0.09304 834277 228GBPGATWICK FUNDING LTD 6.125% 02/03/2026200 000
0.0397 20499 359eURGDF SUez 1.5% 13/03/2035100 000
0.06204 188200 700eURGe CAPITAL eUROPeAN FUNDING UNLImITeD CO 1.625% 15/03/2018200 000
0.05173 088131 940eURGe CAPITAL eUROPeAN FUNDING UNLImITeD CO 6.025% 01/03/2038100 000
0.14483 956326 980USDGe CAPITAL INTeRNATIONAL FUNDING CO UNLImITeD CO 4.418%

15/11/2035
490 000

0.20681 325609 136GBPGe CAPITAL UK FUNDING UNLImITeD CO 4.125% 13/09/2023500 000
0.04120 052128 593GBPGe CAPITAL UK FUNDING UNLImITeD CO 4.125% 28/09/2017100 000
0.03103 23399 256eURGeCINA SA 1.5% 20/01/2025100 000
0.03107 56097 800eURGeCINA SA 2% 17/06/2024100 000
0.06216 656198 665eURGeNeRAL eLeCTRIC CO 1.875% 28/05/2027200 000
0.10355 575345 331USDGeNeRAL eLeCTRIC CO 4.375% 16/09/2020350 000
0.0150 33136 969USDGeNeRAL eLeCTRIC CO 4.5% 11/03/204450 000
0.08259 528260 821USDGeNeRAL eLeCTRIC CO 4.65% 17/10/2021250 000
0.05154 201118 403GBPGeNeRAL eLeCTRIC CO 4.875% 18/09/2037100 000
0.06189 876136 175USDGeNeRAL eLeCTRIC CO 6.75% 15/03/2032151 000
0.06199 186140 894USDGeNeRAL eLeCTRIC CO 6.875% 10/01/2039150 000
0.06193 297146 250USDGeNeRAL mILLS INC 3.15% 15/12/2021200 000
0.0390 62889 067USDGeNeRAL mOTORS CO 5.2% 01/04/2045100 000
0.0396 801100 000eURGeNeRAL mOTORS FINANCIAL CO INC 0.955% 07/09/2023100 000
0.13447 149424 047USDGeNeRAL mOTORS FINANCIAL CO INC 3.15% 15/01/2020470 000
0.06189 546179 437USDGeNeRAL mOTORS FINANCIAL CO INC 3.2% 13/07/2020200 000
0.06198 419184 235USDGeNeRAL mOTORS FINANCIAL CO INC 5.25% 01/03/2026200 000
0.06208 241165 130USDGeORGIA-PACIFIC LLC - 144A - 5.4% 01/11/2020200 000
0.14479 242450 664USDGILeAD SCIeNCeS INC 3.65% 01/03/2026500 000
0.06219 237161 592USDGILeAD SCIeNCeS INC 5.65% 01/12/2041200 000
0.09305 547303 993eURGLAXOSmITHKLINe CAPITAL PLC 0.625% 02/12/2019300 000
0.11381 251283 318USDGLAXOSmITHKLINe CAPITAL PLC 2.85% 08/05/2022400 000
0.13461 074345 057GBPGLAXOSmITHKLINe CAPITAL PLC 4.25% 18/12/2045300 000
0.12420 416439 132eURGLeNCORe FINANCe eUROPe SA FRN 03/04/2018400 000
0.06190 648199 871eURGLeNCORe FINANCe eUROPe SA 1.75% 17/03/2025200 000
0.11380 928273 733USDGLeNCORe FUNDING LLC - 144A - 4.125% 30/05/2023400 000
0.06213 528213 548eURGLOBAL SWITCH HOLDINGS LTD 5.5% 18/04/2018200 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)

0.05165 729126 950USDGOLDCORP INC 2.125% 15/03/2018175 000
0.03111 09283 553USDGOLDmAN SACHS CAPITAL I 6.345% 15/02/2034100 000
0.0398 42699 403eURGOLDmAN SACHS GROUP INC 1.25% 01/05/2025100 000
0.04123 734124 794eURGOLDmAN SACHS GROUP INC 1.625% 27/07/2026125 000
0.06217 726200 680eURGOLDmAN SACHS GROUP INC 2.5% 18/10/2021200 000
0.17594 632550 935eURGOLDmAN SACHS GROUP INC 2.625% 19/08/2020550 000
0.14478 805384 490USDGOLDmAN SACHS GROUP INC 2.625% 31/01/2019500 000
0.08288 219228 270USDGOLDmAN SACHS GROUP INC 2.9% 19/07/2018300 000
0.05162 522150 000eURGOLDmAN SACHS GROUP INC 3% 12/02/2031150 000
0.08284 749278 895USDGOLDmAN SACHS GROUP INC 3.75% 25/02/2026300 000
0.0149 37944 642USDGOLDmAN SACHS GROUP INC 5.15% 22/05/204550 000
0.06201 275191 932GBPGOLDmAN SACHS GROUP INC 5.5% 12/10/2021150 000
0.19638 414497 800USDGOLDmAN SACHS GROUP INC 5.75% 24/01/2022600 000
0.07227 927166 414USDGOLDmAN SACHS GROUP INC 6.125% 15/02/2033200 000
0.03111 93777 497USDGOLDmAN SACHS GROUP INC 6.45% 01/05/2036100 000
0.04145 668101 726USDGOLDmAN SACHS GROUP INC 6.75% 01/10/2037125 000
0.05164 727151 984GBPGOLDmAN SACHS GROUP INC 7.25% 10/04/2028100 000
0.0397 63796 761eURGRAND CITY PROPeRTIeS SA 1.5% 17/04/2025100 000
0.08268 639248 680GBPGReAT ROLLING STOCK CO LTD 6.875% 27/07/2035200 000
0.05188 166177 359USDGRUPO BImBO SAB De CV - ReGS - 3.875% 27/06/2024200 000
0.03108 045111 447USDGRUPO TeLeVISA SAB 6.625% 18/03/2025100 000
0.04142 910108 782USDGTL TRADe FINANCe INC - ReGS - 5.893% 29/04/2024152 000
0.08266 263284 601GBPG4S PLC 7.75% 13/05/2019200 000
0.03101 30691 766USDHALLIBURTON CO 5% 15/11/2045100 000
0.04127 60498 642USDHALLIBURTON CO 7.45% 15/09/2039100 000
0.09293 868276 393GBPHAmmeRSON PLC 6% 23/02/2026200 000
0.05171 540168 920eURHANNOVeR FINANCe LUXemBOURG SA FRN 14/09/2040150 000
0.06190 058181 588USDHARLeY-DAVIDSON INC 3.5% 28/07/2025200 000
0.03105 34499 613eURHARmAN FINANCe INTeRNATIONAL SCA 2% 27/05/2022100 000
0.0395 96894 476USDHARRIS CORP 3.832% 28/04/2025100 000
0.0150 21342 686USDHARRIS CORP 5.054% 27/04/204550 000
0.08261 910201 197USDHARTFORD FINANCIAL SeRVICeS GROUP INC 5.125% 15/04/2022250 000
0.11378 619281 207USDHCP INC 2.625% 01/02/2020400 000
0.03110 410119 743GBPHeATHROW FUNDING LTD 2.75% 09/08/2049100 000
0.19642 712592 838GBPHeATHROW FUNDING LTD 6.75% 03/12/2026400 000
0.03106 680105 532eURHeIDeLBeRGCemeNT AG 2.25% 03/06/2024100 000
0.03106 900106 126eURHeIDeLBeRGCemeNT AG 2.25% 30/03/2023100 000
0.03110 364109 950eURHeIDeLBeRGCemeNT FINANCe LUXemBOURG SA 3.25% 21/10/2020100 000
0.04123 190123 364eURHeIDeLBeRGCemeNT FINANCe LUXemBOURG SA 8.5% 31/10/2019100 000
0.16537 225486 890eURHeINeKeN NV 2% 06/04/2021500 000
0.0274 80475 000eURHeNKeL AG & CO KGAA 0% 13/09/202175 000
0.04144 347113 334USDHeSS CORP 5.6% 15/02/2041150 000
0.05168 884156 731USDHeWLeTT PACKARD eNTeRPRISe CO - 144A - 3.6% 15/10/2020175 000
0.06194 389178 679USDHeWLeTT PACKARD eNTeRPRISe CO - 144A - 4.9% 15/10/2025200 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)

0.03104 517103 529eURHOLCIm FINANCe LUXemBOURG SA 2.25% 26/05/2028100 000
0.09311 617253 523USDHOLCIm US FINANCe SARL & CIe SCS - 144A - 6% 30/12/2019300 000
0.11364 479337 530eURHOLDING D’INFRASTRUCTUReS De TRANSPORT SAS 4.875% 27/10/2021300 000
0.06192 051148 931USDHOme DePOT INC 2.25% 10/09/2018200 000
0.0394 15968 743USDHOme DePOT INC 2.7% 01/04/2023100 000
0.0398 51387 509USDHOme DePOT INC 4.25% 01/04/2046100 000
0.07238 091230 542USDHOme DePOT INC 5.875% 16/12/2036200 000
0.0395 80290 656USDHOSPITALITY PROPeRTIeS TRUST 5.25% 15/02/2026100 000
0.0269 76165 946USDHOST HOTeLS & ReSORTS LP 4% 15/06/202575 000
0.03102 22775 957USDHOST HOTeLS & ReSORTS LP 5.25% 15/03/2022100 000
0.0148 28536 078USDHP INC 6% 15/09/204150 000
0.04133 351122 419GBPHSBC BANK CAPITAL FUNDING STeRLING 1 LP FRN PeRPeTUAL 100 000
0.07251 176196 702USDHSBC BANK USA NA 4.875% 24/08/2020250 000
0.06208 486202 184eURHSBC HOLDINGS PLC 1.5% 15/03/2022200 000
0.13438 464424 818eURHSBC HOLDINGS PLC 2.5% 15/03/2027400 000
0.06190 237185 446USDHSBC HOLDINGS PLC 3.9% 25/05/2026200 000
0.06195 798183 903USDHSBC HOLDINGS PLC 4.3% 08/03/2026200 000
0.12407 607319 298USDHSBC HOLDINGS PLC 4.875% 14/01/2022400 000
0.08281 474263 658GBPHSBC HOLDINGS PLC 6% 29/03/2040200 000
0.16536 465581 655eURHSBC HOLDINGS PLC 6.25% 19/03/2018500 000
0.03116 65287 237USDHSBC HOLDINGS PLC 6.5% 02/05/2036100 000
0.04143 731140 619GBPHSBC HOLDINGS PLC 6.75% 11/09/2028100 000
0.07242 146184 369USDHSBC HOLDINGS PLC 7.625% 17/05/2032200 000
0.11379 119364 626USDHSBC USA INC 2.75% 07/08/2020400 000
0.0274 46270 281USDHUmANA INC 4.95% 01/10/204475 000
0.0395 91289 567USDHUNTINGTON BANCSHAReS INC/OH 3.15% 14/03/2021100 000
0.08269 144228 781USDHUSKY eNeRGY INC 7.25% 15/12/2019250 000
0.12400 792375 946eURHUTCHISON WHAmPOA eUROPe FINANCe 12 LTD 3.625% 06/06/2022350 000
0.06206 676201 160eURHUTCHISON WHAmPOA FINANCe 14 LTD 1.375% 31/10/2021200 000
0.08265 169222 579USDHUTCHISON WHAmPOA INTeRNATIONAL 09 LTD - 144A - 7.625% 09/04/2019250 000
0.06189 423183 045USDHYUNDAI CAPITAL AmeRICA - ReGS - 2% 19/03/2018200 000
0.12398 136421 817eURIBeRDROLA INTeRNATIONAL BV 1.125% 21/04/2026400 000
0.03106 14299 822eURIBeRDROLA INTeRNATIONAL BV 1.75% 17/09/2023100 000
0.10338 694293 586eURIBeRDROLA INTeRNATIONAL BV 3.5% 01/02/2021300 000
0.03105 75199 255eURICADe 1.875% 14/09/2022100 000
0.03103 83399 786eURIe2 HOLDCO SAU 2.875% 01/06/2026100 000
0.06213 506198 606eURILLINOIS TOOL WORKS INC 2.125% 22/05/2030200 000
0.0147 20331 887USDILLINOIS TOOL WORKS INC 3.9% 01/09/204250 000
0.06215 248213 670eURImeRYS SA 2.5% 26/11/2020200 000
0.09321 903322 440eURImPeRIAL BRANDS FINANCe PLC 2.25% 26/02/2021300 000
0.06213 564222 600eURImPeRIAL BRANDS FINANCe PLC 4.5% 05/07/2018200 000
0.06213 996184 783GBPImPeRIAL BRANDS FINANCe PLC 4.875% 07/06/2032150 000
0.04146 216130 258GBPImPeRIAL BRANDS FINANCe PLC 5.5% 28/09/2026100 000
0.03103 31999 793eURINFRA PARK SAS 1.25% 16/10/2020100 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)

0.06207 554151 763USDING BANK NV - 144A - 5.8% 25/09/2023200 000
0.03108 736100 850eURING BANK NV FRN 25/02/2026100 000
0.06215 616221 350eURING BANK NV FRN 29/05/2023200 000
0.09306 018300 632eURING BANK NV 0.7% 16/04/2020300 000
0.21715 493637 124eURING BANK NV 4.5% 21/02/2022591 000
0.03112 33585 787USDINGeRSOLL RAND 5.75% 15/06/2043100 000
0.0395 19399 223eURINmOBILIARIA COLONIAL SA 1.45% 28/10/2024100 000
0.03105 492100 044eURINmOBILIARIA COLONIAL SA 2.728% 05/06/2023100 000
0.18631 056591 720eURINNOGY FINANCe BV 1.875% 30/01/2020600 000
0.12420 471347 395GBPINNOGY FINANCe BV 4.75% 31/01/2034300 000
0.08287 761273 195USDINTeL CORP 2.45% 29/07/2020300 000
0.09294 073200 702USDINTeL CORP 4% 15/12/2032300 000
0.07240 249185 373USDINTeRCONTINeNTAL eXCHANGe INC 2.5% 15/10/2018250 000
0.12418 828409 207eURINTeRNATIONAL BUSINeSS mACHINeS CORP 1.25% 26/05/2023400 000
0.06208 398195 000eURINTeRNATIONAL BUSINeSS mACHINeS CORP 1.375% 19/11/2019200 000
0.12410 990306 785USDINTeRNATIONAL BUSINeSS mACHINeS CORP 2.9% 01/11/2021425 000
0.04140 864101 659USDINTeRNATIONAL BUSINeSS mACHINeS CORP 4% 20/06/2042150 000
0.12402 423390 501USDINTeRNATIONAL LeASe FINANCe CORP 5.875% 01/04/2019400 000
0.08287 576220 131USDINTeRNATIONAL PAPeR CO  3.65% 15/06/2024300 000
0.0389 27491 654USDINTeRNATIONAL PAPeR CO 4.4% 15/08/2047100 000
0.11385 896291 591USDINTeSA SANPAOLO SPA 3.875% 15/01/2019400 000
0.08288 199222 100USDINTeSA SANPAOLO SPA 3.875% 16/01/2018300 000
0.14469 708401 818eURINTeSA SANPAOLO SPA 4% 30/10/2023400 000
0.0397 967102 650eURINTeSA SANPAOLO VITA SPA FRN PeRPeTUAL 100 000
0.11375 657346 785eURINVeSTOR AB 4.5% 12/05/2023300 000
0.09307 083301 620eURISS GLOBAL A/S 1.125% 09/01/2020300 000
0.03115 269115 409eURITALCemeNTI FINANCe SA FRN 19/03/2020100 000
0.03103 06299 135eURITV PLC 2.125% 21/09/2022100 000
0.03104 19499 598eURJAB HOLDINGS BV 1.5% 24/11/2021100 000
0.03106 65099 046eURJAB HOLDINGS BV 2.125% 16/09/2022100 000
0.0398 98474 152USDJeFFeRIeS GROUP LLC 5.125% 20/01/2023100 000
0.06201 399146 277USDJeRSeY CeNTRAL POWeR & LIGHT CO - 144A - 4.7% 01/04/2024200 000
0.0393 58089 971USDJm SmUCKeR CO 4.375% 15/03/2045100 000
0.05186 146177 228USDJOHN DeeRe CAPITAL CORP 1.25% 09/10/2019200 000
0.08258 023253 701eURJOHNSON & JOHNSON 1.65% 20/05/2035250 000
0.11390 864304 832USDJOHNSON & JOHNSON 2.95% 01/09/2020400 000
0.05186 916136 512USDJOHNSON & JOHNSON 5.95% 15/08/2037150 000
0.06203 546200 000eURJOHNSON CONTROLS INTeRNATIONAL PLC 1.375% 25/02/2025200 000
0.0397 69499 266eURJPmORGAN CHASe & CO 0.625% 25/01/2024100 000
0.09309 048305 649eURJPmORGAN CHASe & CO 1.5% 27/01/2025300 000
0.04152 555150 225eURJPmORGAN CHASe & CO 1.5% 29/10/2026150 000
0.06210 830211 476eURJPmORGAN CHASe & CO 1.875% 21/11/2019200 000
0.08274 860259 240eURJPmORGAN CHASe & CO 2.625% 23/04/2021250 000
0.08286 598269 742USDJPmORGAN CHASe & CO 2.75% 23/06/2020300 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)

0.08289 460240 247eURJPmORGAN CHASe & CO 2.875% 24/05/2028250 000
0.06193 288222 158GBPJPmORGAN CHASe & CO 3.5% 18/12/2026150 000
0.06194 658181 135USDJPmORGAN CHASe & CO 3.9% 15/07/2025200 000
0.26917 056715 044USDJPmORGAN CHASe & CO 4.625% 10/05/2021900 000
0.06222 494159 291USDJPmORGAN CHASe & CO 5.5% 15/10/2040200 000
0.05162 412112 927USDJPmORGAN CHASe & CO 5.625% 16/08/2043150 000
0.14494 008427 568USDJPmORGAN CHASe & CO 6% 15/01/2018500 000
0.04123 46288 167USDJPmORGAN CHASe & CO 6.4% 15/05/2038100 000
0.06200 780195 174eURKBC GROUP NV FRN 11/03/2027200 000
0.0398 63399 925eURKBC GROUP NV 0.75% 18/10/2023100 000
0.03100 090101 738eURKeLLOGG CO 1.25% 10/03/2025100 000
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0.06193 327151 837USDKeLLOGG CO 3.25% 21/05/2018200 000
0.03101 468103 904eURKeNNeDY WILSON eUROPe ReAL eSTATe PLC 3.25% 12/11/2025100 000
0.09321 573300 793eURKeRING 3.125% 23/04/2019300 000
0.06190 718145 995USDKeYCORP 2.3% 13/12/2018200 000
0.05187 591137 597USDKImBeRLY-CLARK CORP 2.4% 01/03/2022200 000
0.04136 463100 177USDKINDeR mORGAN eNeRGY PARTNeRS LP 5% 01/03/2043150 000
0.14478 749404 031USDKINDeR mORGAN INC/De 3.05% 01/12/2019500 000
0.0393 17185 089USDKINDeR mORGAN INC/De 5.05% 15/02/2046100 000
0.06197 307163 452USDKINDeR mORGAN INC/De 5.55% 01/06/2045200 000
0.0390 16886 346USDKKR GROUP FINANCe CO III LLC - 144A - 5.125% 01/06/2044100 000
0.03101 95899 352eURKLePIeRRe 1% 17/04/2023100 000
0.0393 16699 111eURKLePIeRRe 1.25% 29/09/2031100 000
0.10353 969380 209eURKLePIeRRe 4% 13/04/2017350 000
0.0150 44849 826eURKNORR-BRemSe AG 0.5% 08/12/202150 000
0.04142 899136 331USDKOHL’S CORP 4.25% 17/07/2025150 000
0.03105 42674 026USDKONINKLIJKe AHOLD DeLHAIze NV 5.7% 01/10/2040100 000
0.07224 788216 008eURKONINKLIJKe DSm NV 2.375% 03/04/2024200 000
0.0394 23899 155eURKONINKLIJKe KPN NV 1.125% 11/09/2028100 000
0.06200 360220 171eURKONINKLIJKe KPN NV 4.75% 17/01/2017200 000
0.04126 82291 622USDKONINKLIJKe KPN NV 8.375% 01/10/2030100 000
0.06197 677147 593USDKONINKLIJKe PHILIPS NV 3.75% 15/03/2022200 000
0.03101 873101 903eURKRAFT HeINz FOODS CO 2.25% 25/05/2028100 000
0.0396 32172 509USDKRAFT HeINz FOODS CO 3.5% 06/06/2022100 000
0.0396 30189 206USDKRAFT HeINz FOODS CO 3.5% 15/07/2022100 000
0.08288 091270 994USDKRAFT HeINz FOODS CO 3.95% 15/07/2025300 000
0.0266 54365 607USDKRAFT HeINz FOODS CO 4.375% 01/06/204675 000
0.0396 92171 593USDKRAFT HeINz FOODS CO 5% 04/06/2042100 000
0.0399 29888 567USDKRAFT HeINz FOODS CO 5% 15/07/2035100 000
0.11392 195286 130USDKROGeR CO 3.85% 01/08/2023400 000
0.0399 985103 220eURLA mONDIALe SAm FRN PeRPeTUAL 100 000
0.0146 73544 944USDLABORATORY CORP OF AmeRICA HOLDINGS 4.7% 01/02/204550 000
0.0123 54722 304USDLAm ReSeARCH CORP 2.8% 15/06/202125 000
0.14489 742466 767GBPLAND SeCURITIeS CAPITAL mARKeTS PLC FRN 29/09/2025350 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)

0.0147 56049 445eURLANXeSS AG 1% 07/10/202650 000
0.08262 320253 720eURLeASePLAN CORP NV 2.375% 23/04/2019250 000
0.0399 49899 386eURLeeDS BUILDING SOCIeTY 1.375% 05/05/2022100 000
0.0275 63582 434GBPLeGAL & GeNeRAL GROUP PLC FRN 23/07/204150 000
0.04120 330130 013GBPLeGAL & GeNeRAL GROUP PLC 5.875% PeRPeTUAL 100 000
0.03114 656123 748GBPLeGAL & GeNeRAL GROUP TF/TV  FRN 27/06/2064100 000
0.12396 208284 680USDLIBeRTY mUTUAL GROUP INC - 144A - 4.25% 15/06/2023400 000
0.03109 34983 850USDLINCOLN NATIONAL CORP 6.15% 07/04/2036100 000
0.06189 084144 687USDLINDe AG 1.5% 18/04/2018200 000
0.06199 254206 102eURLINDe FINANCe BV 1% 20/04/2028200 000
0.06192 110179 385USDLLOYDS BANK PLC 3.5% 14/05/2025200 000
0.15528 332521 303eURLLOYDS BANK PLC 6.5% 24/03/2020450 000
0.16560 611533 233GBPLLOYDS BANK PLC 7.5% 15/04/2024350 000
0.0275 22575 074GBPLLOYDS BANK PLC 7.625% 22/04/202550 000
0.06220 799166 743USDLLOYDS BANKING GROUP PLC 4.582% 10/12/2025233 000
0.06192 440179 731USDLOeWS CORP 3.75% 01/04/2026200 000
0.04142 161138 831GBPLONDON & QUADRANT HOUSING TRUST 3.75% 27/10/2049100 000
0.06210 444148 359USDLOWe’S COS INC 5% 15/09/2043200 000
0.06191 568147 325USDLUKOIL INTeRNATIONAL FINANCe BV - ReGS - 3.416% 24/04/2018200 000
0.09315 543333 600eURLVmH mOeT HeNNeSSY LOUIS VUITTON Se 4% 06/04/2018300 000
0.13444 475326 285USDLYB INTeRNATIONAL FINANCe BV 4% 15/07/2023450 000
0.07226 272200 608eURmACDONALD’S 2.625%  2.625% 11/06/2029200 000
0.06189 931181 921USDmACQUARIe BANK LTD - 144A - 2.85% 29/07/2020200 000
0.03117 719113 498eURmACQUARIe BANK LTD 6% 21/09/2020100 000
0.06192 144147 717USDmACQUARIe GROUP LTD - 144A - 3% 03/12/2018200 000
0.11388 596294 635USDmACY’S ReTAIL HOLDINGS INC 4.375% 01/09/2023400 000
0.08268 728301 384GBPmANCHeSTeR AIRPORT GROUP FUNDING PLC 4.125% 02/04/2024200 000
0.08282 755266 998USDmANUFACTUReRS & TRADeRS TRUST CO 2.1% 06/02/2020300 000
0.03108 902107 209USDmANULIFe FINANCIAL CORP 5.375% 04/03/2046100 000
0.0260 61443 794USDmARATHON OIL CORP 6.6% 01/10/203750 000
0.03100 75889 925USDmARATHON PeTROLeUm CORP 6.5% 01/03/2041100 000
0.08264 442268 666GBPmARKS & SPeNCeR PLC 6.125% 02/12/2019200 000
0.08288 028269 080USDmARSH & mCLeNNAN COS INC 3.3% 14/03/2023300 000
0.0270 95355 244USDmASSACHUSeTTS mUTUAL LIFe INSURANCe CO - 144A - 8.875%

01/06/2039
50 000

0.03109 53299 622eURmASTeRCARD INC 2.1% 01/12/2027100 000
0.07238 379230 397USDmCDONALD’S CORP 2.1% 07/12/2018250 000
0.06189 076179 489USDmCDONALD’S CORP 2.2% 26/05/2020200 000
0.06217 339166 421USDmCDONALD’S CORP 5.7% 01/02/2039200 000
0.0392 82388 384USDmCKeSSON CORP 2.85% 15/03/2023100 000
0.0396 86893 463USDmeAD JOHNSON NUTRITION CO 4.125% 15/11/2025100 000
0.07250 728222 780USDmeDCO HeALTH SOLUTIONS INC 7.125% 15/03/2018250 000
0.06199 511175 568USDmeDTRONIC INC 4.375% 15/03/2035200 000
0.04152 758149 416USDmeDTRONIC INC 4.625% 15/03/2045150 000
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0.03101 420100 000eURmeRCIALYS SA 1.787% 31/03/2023100 000
0.0394 63172 768USDmeRCK & CO INC 1.1% 31/01/2018100 000
0.0395 887100 194eURmeRCK & CO INC 1.375% 02/11/2036100 000
0.03108 523101 467eURmeRCK & CO INC 1.875% 15/10/2026100 000
0.0389 72586 861USDmeRCK & CO INC 3.7% 10/02/2045100 000
0.0396 89283 104USDmeRCK & CO INC 4.15% 18/05/2043100 000
0.03103 33699 274eURmeRCK KGAA FRN 12/12/2074100 000
0.06204 403169 614USDmeRCK SHARP & DOHme CORP/OLD 5% 30/06/2019200 000
0.03119 178123 664eURmeRLIN PROPeRTIeS SOCImI SA 1.875% 02/11/2026125 000
0.04128 41493 650USDmeTLIFe CAPITAL TRUST X FRN 08/04/2038100 000
0.05185 358177 413USDmeTLIFe INC 3% 01/03/2025200 000
0.03102 28274 596USDmeTLIFe INC 6.4% 15/12/2036100 000
0.12408 715350 569USDmeTLIFe INC 6.817% 15/08/2018400 000
0.06205 248204 208eURmeTRO FINANCe BV 2.25% 11/05/2018200 000
0.06220 448197 730eURmeTROPOLITAN LIFe GLOBAL FUNDING I 2.375% 11/01/2023200 000
0.07250 077225 825GBPmeTROPOLITAN LIFe GLOBAL FUNDING I 2.875% 11/01/2023200 000
0.03102 08094 850eURmFINANCe FRANCe SA 2% 26/11/2021100 000
0.05156 291150 222eURmICHeLIN LUXemBOURG SCS 1.125% 28/05/2022150 000
0.0393 52689 421USDmICROSOFT CORP 1.1% 08/08/2019100 000
0.03118 315113 955USDmICROSOFT CORP 2% 03/11/2020125 000
0.0390 44689 246USDmICROSOFT CORP 2% 08/08/2023100 000
0.07232 162168 106USDmICROSOFT CORP 2.375% 01/05/2023250 000
0.0270 75666 049USDmICROSOFT CORP 2.375% 12/02/202275 000
0.0389 25189 347USDmICROSOFT CORP 2.4% 08/08/2026100 000
0.03119 276114 016USDmICROSOFT CORP 3.125% 03/11/2025125 000
0.07245 896198 759eURmICROSOFT CORP 3.125% 06/12/2028200 000
0.05176 916187 204USDmICROSOFT CORP 3.7% 08/08/2046200 000
0.0266 76565 798USDmICROSOFT CORP 3.75% 12/02/204575 000
0.0388 30695 313USDmICROSOFT CORP 3.95% 08/08/2056100 000
0.04148 658136 469USDmICROSOFT CORP 4.2% 03/11/2035150 000
0.03110 85676 487USDmICROSOFT CORP 5.2% 01/06/2039100 000
0.04143 622134 564USDmID-AmeRICA APARTmeNTS LP 4% 15/11/2025150 000
0.05176 939177 996USDmITSUBISHI UFJ FINANCIAL GROUP INC 2.757% 13/09/2026200 000
0.06193 598186 220USDmITSUBISHI UFJ FINANCIAL GROUP INC 3.85% 01/03/2026200 000
0.09292 010217 433USDmIzUHO BANK LTD - 144A - 3.75% 16/04/2024300 000
0.06197 730149 943USDmIzUHO FINANCIAL GROUP CAYmAN 2 LTD 4.2% 18/07/2022200 000
0.03105 55899 913eURmOHAWK INDUSTRIeS INC 2% 14/01/2022100 000
0.04153 504148 850eURmOLNLYCKe HOLDING AB 1.75% 28/02/2024150 000
0.04131 774137 610USDmOLSON COORS BReWING CO 4.2% 15/07/2046150 000
0.03103 87499 301eURmONDeLez INTeRNATIONAL INC 1.625% 20/01/2023100 000
0.0396 192105 500eURmONDeLez INTeRNATIONAL INC 2.375% 06/03/2035100 000
0.05162 129151 575eURmONDeLez INTeRNATIONAL INC 2.375% 26/01/2021150 000
0.0258 01643 238USDmONDeLez INTeRNATIONAL INC 6.5% 09/02/204050 000
0.03102 09399 544eURmONDI FINANCe PLC 1.5% 15/04/2024100 000
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0.07235 103187 336USDmONSANTO CO 3.375% 15/07/2024250 000
0.07228 108166 214USDmOODY’S CORP 4.5% 01/09/2022225 000
0.05156 302149 424eURmORGAN STANLeY 1.75% 11/03/2024150 000
0.06212 152200 192eURmORGAN STANLeY 1.875% 30/03/2023200 000
0.08285 204275 995USDmORGAN STANLeY 2.2% 07/12/2018300 000
0.11380 659360 140USDmORGAN STANLeY 2.65% 27/01/2020400 000
0.0390 34690 476USDmORGAN STANLeY 3.125% 27/07/2026100 000
0.18606 102450 047USDmORGAN STANLeY 3.75% 25/02/2023625 000
0.06202 736148 519USDmORGAN STANLeY 4.875% 01/11/2022200 000
0.10354 696352 805eURmORGAN STANLeY 5.375% 10/08/2020300 000
0.11379 009330 934USDmORGAN STANLeY 5.45% 09/01/2017400 000
0.08272 588193 469USDmORGAN STANLeY 6.375% 24/07/2042225 000
0.0145 66237 134USDmOSAIC CO 5.625% 15/11/204350 000
0.09325 389278 391GBPmOTABILITY OPeRATIONS GROUP PLC 5.625% 29/11/2030200 000
0.0394 91088 665USDmOTOROLA SOLUTIONS INC 4% 01/09/2024100 000
0.0396 23381 037USDmPLX LP 4.5% 15/07/2023100 000
0.08273 222272 404GBPmUeNCHeNeR RUeCKVeRSICHeRUNGS-GeSeLLSCHAFT AG IN

mUeNCHeN FRN 26/05/2042
200 000

0.0395 00574 083USDmYLAN INC 2.6% 24/06/2018100 000
0.0387 43298 885USDmYLAN NV - 144A - 5.25% 15/06/2046100 000
0.03101 73399 574eURmYLAN NV 1.25% 23/11/2020100 000
0.06204 560159 239USDNASDAQ INC 5.55% 15/01/2020200 000
0.06218 656237 248eURNATIONAL AUSTRALIA BANK LTD FRN 26/06/2023200 000
0.07225 348221 228eURNATIONAL AUSTRALIA BANK LTD 2.75% 08/08/2022200 000
0.07227 870224 300eURNATIONAL AUSTRALIA BANK LTD 4% 13/07/2020200 000
0.06218 917219 334USDNATIONAL AUSTRALIA BANK LTD/NeW YORK 2.5% 12/07/2026250 000
0.04121 054124 192GBPNATIONAL CAPITAL TRUST I - ReGS - FRN PeRPeTUAL 100 000
0.05170 249173 312GBPNATIONAL GRID GAS FINANCe PLC 2.75% 22/09/2046150 000
0.15510 190505 850eURNATIONAL GRID NORTH AmeRICA INC 1.75% 20/02/2018500 000
0.0272 66865 611USDNATIONAL OILWeLL VARCO INC 3.95% 01/12/2042100 000
0.11378 672289 248USDNATIONAL RURAL UTILITIeS COOPeRATIVe FINANCe CORP 2.35%

15/06/2020
400 000

0.06207 692211 230eURNATIONWIDe BUILDING SOCIeTY FRN 20/03/2023200 000
0.03102 64697 416eURNATIONWIDe BUILDING SOCIeTY 1.125% 03/06/2022100 000
0.03101 42699 916eURNATIONWIDe BUILDING SOCIeTY 1.25% 03/03/2025100 000
0.05185 681199 397GBPNATIONWIDe BUILDING SOCIeTY 3.25% 20/01/2028150 000
0.0271 60151 637USDNATIONWIDe mUTUAL INSURANCe CO - 144A - 9.375% 15/08/203950 000
0.17569 685438 301USDNBCUNIVeRSAL eNTeRPRISe INC - 144A - 1.662% 15/04/2018600 000
0.06193 765131 276USDNBCUNIVeRSAL meDIA LLC 4.45% 15/01/2043200 000
0.08275 033250 625eURNeSTLe FINANCe INTeRNATIONAL LTD 2.125% 10/09/2021250 000
0.08284 590271 210USDNeSTLe HOLDINGS INC 2% 30/09/2019300 000
0.04123 50190 381USDNeW YORK LIFe INSURANCe CO - 144A - 6.75% 15/11/2039100 000
0.0145 43626 876USDNeWCReST FINANCe PTY LTD - 144A - 5.75% 15/11/204150 000
0.0148 04543 584USDNeWeLL BRANDS INC 3.9% 01/11/202550 000
0.0398 65092 175USDNeWeLL BRANDS INC 4.2% 01/04/2026100 000
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0.03106 17794 245USDNeWeLL BRANDS INC 5.375% 01/04/2036100 000
0.03104 42966 823USDNeWmONT mINING CORP 6.25% 01/10/2039100 000
0.04126 937120 507GBPNGG FINANCe PLC FRN 18/06/2073100 000
0.07243 399246 374USDNIPPON LIFe INSURANCe CO - 144A - FRN 16/10/2044250 000
0.03113 03175 992USDNISOURCe FINANCe CORP 5.95% 15/06/2041100 000
0.0394 37989 333USDNISSAN mOTOR ACCePTANCe CORP - 144A - 2.55% 08/03/2021100 000
0.0399 703100 624eURNN GROUP NV FRN PeRPeTUAL 100 000
0.03104 407104 250eURNN GROUP NV FRN 08/04/2044100 000
0.05157 271121 985USDNOBLe eNeRGY INC 6% 01/03/2041150 000
0.07256 478247 495eURNOmURA eUROPe FINANCe NV 1.875% 29/05/2018250 000
0.09309 012300 965eURNORDeA BANK AB 1% 22/02/2023300 000
0.09305 673300 756eURNORDeA BANK AB 1.375% 12/04/2018300 000
0.13430 088418 480eURNORDeA BANK AB 2% 17/02/2021400 000
0.06198 392186 849USDNORDSTROm INC 4% 15/10/2021200 000
0.09291 601218 557USDNORFOLK SOUTHeRN CORP 3.25% 01/12/2021300 000
0.03102 56971 054USDNORFOLK SOUTHeRN CORP 4.8% 15/08/2043100 000
0.05154 815125 960GBPNORTHeRN GAS NeTWORKS FINANCe PLC 4.875% 15/11/2035100 000
0.06196 378148 591USDNORTHROP GRUmmAN CORP 3.5% 15/03/2021200 000
0.0251 48934 918USDNORTHROP GRUmmAN CORP 4.75% 01/06/204350 000
0.05164 356136 394GBPNORTHUmBRIAN WATeR FINANCe PLC 5.625% 29/04/2033100 000
0.03116 58189 267USDNORTHWeSTeRN mUTUAL LIFe INSURANCe CO - 144A - 6.063% 30/03/2040100 000
0.07229 832183 252GBPNOTTING HILL HOUSING TRUST 4.375% 20/02/2054150 000
0.05186 782134 734USDNOVARTIS CAPITAL CORP 2.4% 21/09/2022200 000
0.04151 721109 773USDNOVARTIS CAPITAL CORP 4.4% 06/05/2044150 000
0.04143 940147 720eURNOVARTIS FINANCe SA 0.625% 20/09/2028150 000
0.0150 86649 485eURNOVOmATIC AG 1.625% 20/09/202350 000
0.03107 35772 995USDNUCOR CORP 5.2% 01/08/2043100 000
0.04153 180147 621eURNYKReDIT ReALKReDIT A/S FRN 17/11/2027150 000
0.03100 73899 668eURNYKReDIT ReALKReDIT A/S 0.75% 14/07/2021100 000
0.08280 650204 807USDOCCIDeNTAL PeTROLeUm CORP 2.7% 15/02/2023300 000
0.03102 59787 108USDOGLeTHORPe POWeR CORP 6.1% 15/03/2019100 000
0.03112 58897 750eUROmV AG FRN PeRPeTUAL 100 000
0.10334 485302 970eUROmV AG 2.625% 27/09/2022300 000
0.0145 13843 344USDONCOR eLeCTRIC DeLIVeRY CO LLC 3.75% 01/04/204550 000
0.04153 670131 707USDONCOR eLeCTRIC DeLIVeRY CO LLC 6.8% 01/09/2018150 000
0.03105 84178 964USDONeOK PARTNeRS LP 6.2% 15/09/2043100 000
0.05154 466153 227eUROP CORPORATe BANK PLC 0.875% 21/06/2021150 000
0.03100 594104 574eUROP CORPORATe BANK PLC 2.625% 20/03/2017100 000
0.11369 691359 107USDORACLe CORP 1.9% 15/09/2021400 000
0.06191 585186 232USDORACLe CORP 2.25% 08/10/2019200 000
0.08278 056265 083USDORACLe CORP 2.95% 15/05/2025300 000
0.03118 619102 840eURORACLe CORP 3.125% 10/07/2025100 000
0.0391 80188 105USDORACLe CORP 4.125% 15/05/2045100 000
0.10328 858232 246USDORACLe CORP 5.375% 15/07/2040300 000
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0.05163 733150 375eURORANGe SA FRN PeRPeTUAL 150 000
0.03105 87399 300eURORANGe SA FRN PeRPeTUAL 100 000
0.03105 089100 350eURORANGe SA FRN PeRPeTUAL 100 000
0.04141 740102 315USDORANGe SA FRN 01/03/2031100 000
0.06210 160210 440eURORANGe SA 1.875% 02/10/2019200 000
0.06206 434208 287eURORANGe SA 1.875% 03/09/2018200 000
0.20689 430655 788eURORANGe SA 3.875% 14/01/2021600 000
0.07250 969187 525GBPORANGe SA 5.375% 22/11/2050150 000
0.08271 832242 232eURORIGIN eNeRGY FINANCe LTD - ReGS - 3.5% 04/10/2021243 000
0.06191 223147 099USDOVeRSeA CHINeSe BANKING  - 144A - 4.25% 19/06/2024200 000
0.09320 445226 781USDPACIFIC GAS & eLeCTRIC CO 5.125% 15/11/2043300 000
0.0396 41967 945USDPACIFIC LIFeCORP - 144A - 5.125% 30/01/2043100 000
0.09295 276221 117USDPARKeR-HANNIFIN CORP 3.5% 15/09/2022300 000
0.0396 07299 144eURPARTNeRRe IReLAND FINANCe DAC 1.25% 15/09/2026100 000
0.06191 949134 743USDPCCW-HKT CAPITAL NO 5 LTD 3.75% 08/03/2023200 000
0.05159 746126 989GBPPeABODY CAPITAL NO 2 PLC 4.625% 12/12/2053100 000
0.0268 90867 063USDPePSICO INC 1.7% 06/10/202175 000
0.08263 776204 786USDPePSICO INC 2.25% 07/01/2019275 000
0.07232 412232 998eURPePSICO INC 2.625% 28/04/2026200 000
0.0285 23388 809USDPePSICO INC 3.45% 06/10/2046100 000
0.05187 062127 338USDPePSICO INC 4% 05/03/2042200 000
0.04149 071112 782USDPeRNOD RICARD SA - 144A - 4.25% 15/07/2022150 000
0.06214 330199 120eURPeRNOD RICARD SA 1.875% 28/09/2023200 000
0.07240 033177 408USDPFIzeR INC 3% 15/06/2023250 000
0.07249 806252 114eURPFIzeR INC 5.75% 03/06/2021200 000
0.06188 504157 308GBPPFIzeR INC 6.5% 03/06/2038100 000
0.06204 922148 588USDPFIzeR INC 7.2% 15/03/2039150 000
0.04130 422150 807GBPPGH CAPITAL LTD 5.75% 07/07/2021100 000
0.06189 345143 852USDPHILIP mORRIS INTeRNATIONAL INC 1.125% 21/08/2017200 000
0.09315 864295 128eURPHILIP mORRIS INTeRNATIONAL INC 1.75% 19/03/2020300 000
0.08287 248246 597eURPHILIP mORRIS INTeRNATIONAL INC 2.75% 19/03/2025250 000
0.07238 521169 460USDPHILIP mORRIS INTeRNATIONAL INC 4.375% 15/11/2041250 000
0.0123 59822 004USDPHILLIPS 66 PARTNeRS LP 2.646% 15/02/202025 000
0.06203 235149 218USDPHILLIPS 66 4.3% 01/04/2022200 000
0.0399 71889 209USDPHILLIPS 66 4.875% 15/11/2044100 000
0.03114 01890 684USDPIONeeR NATURAL ReSOURCeS CO 7.2% 15/01/2028100 000
0.0391 04578 634USDPLAINS ALL AmeRICAN PIPeLINe LP / PAA FINANCe CORP 3.6% 01/11/2024100 000
0.0284 08772 171USDPLAINS ALL AmeRICAN PIPeLINe LP / PAA FINANCe CORP 4.7% 15/06/2044100 000
0.10325 421233 113USDPNC BANK NA 2.7% 01/11/2022350 000
0.09307 557246 050USDPNC FINANCIAL SeRVICeS GROUP INC 5.125% 08/02/2020300 000
0.04133 765129 216USDPOTASH CORP OF SASKATCHeWAN INC 3% 01/04/2025150 000
0.0398 05998 836eURPPG INDUSTRIeS INC 0.875% 03/11/2025100 000
0.0395 31792 192USDPPL CAPITAL FUNDING INC 4.7% 01/06/2043100 000
0.07230 462167 034USDPRAXAIR INC 2.2% 15/08/2022250 000
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0.08285 688266 131USDPReCISION CASTPARTS CORP 3.25% 15/06/2025300 000
0.03105 84599 705eURPRICeLINe GROUP INC 2.15% 25/11/2022100 000
0.04131 245123 829eURPRICeLINe GROUP INC 2.375% 23/09/2024125 000
0.06191 463143 812USDPRINCIPAL FINANCIAL GROUP INC 3.3% 15/09/2022200 000
0.03104 28799 970eURPROCTeR & GAmBLe CO 1.125% 02/11/2023100 000
0.10344 003303 542eURPROCTeR & GAmBLe CO 4.875% 11/05/2027250 000
0.04123 22884 502USDPROCTeR & GAmBLe CO 5.55% 05/03/2037100 000
0.06200 755196 317USDPROLOGIS LP 4.25% 15/08/2023200 000
0.14476 734372 242USDPRUDeNTIAL FINANCIAL INC 2.3% 15/08/2018500 000
0.06205 383147 006USDPRUDeNTIAL FINANCIAL INC 5.1% 15/08/2043200 000
0.03118 628122 494GBPPRUDeNTIAL PLC FRN 19/12/2063100 000
0.05156 131142 129GBPPRUDeNTIAL PLC 5.875% 11/05/2029100 000
0.07255 824185 503USDPUBLIC SeRVICe CO OF COLORADO 2.25% 15/09/2022275 000
0.03111 24778 081USDPUBLIC SeRVICe CO OF COLORADO 3.6% 15/09/2042125 000
0.05184 876135 113USDPUBLIC SeRVICe eLeCTRIC & GAS CO 2.375% 15/05/2023200 000
0.0145 92045 480USDPUBLIC SeRVICe eLeCTRIC & GAS CO 3.8% 01/01/204350 000
0.03103 15699 400eURPUBLICIS GROUPe SA 1.125% 16/12/2021100 000
0.03104 66899 307eURPUBLICIS GROUPe SA 1.625% 16/12/2024100 000
0.08265 501261 911USDPUGeT eNeRGY INC 6% 01/09/2021250 000
0.04138 978131 787GBPQBe INSURANCe GROUP LTD FRN 24/05/2042112 000
0.0394 76888 016USDQUALCOmm INC 2.25% 20/05/2020100 000
0.04144 149129 197USDQUALCOmm INC 3.45% 20/05/2025150 000
0.0399 62987 701USDQUALCOmm INC 4.65% 20/05/2035100 000
0.06203 096153 500USDQUeST DIAGNOSTICS INC 4.7% 01/04/2021200 000
0.04139 903131 039USDQVC INC 4.85% 01/04/2024150 000
0.0389 63470 878USDQWeST CORP 6.875% 15/09/2033100 000
0.03103 04898 596eURRAIFFeISeN BANK INTeRNATIONAL AG 1.875% 08/11/2018100 000
0.04120 621124 606eURRCI BANQUe SA 0.5% 15/09/2023125 000
0.09310 350302 535eURRCI BANQUe SA 1.375% 17/11/2020300 000
0.06192 537147 394USDReALTY INCOme CORP.  3.875% 15/07/2024200 000
0.07234 514236 070eURReD eLeCTRICA De eSPANA FINANCe BV 3.875% 25/01/2022200 000
0.07255 757186 157USDReLIANCe HOLDING USA INC - ReGS - 5.4% 14/02/2022250 000
0.04127 508123 266eURReLX CAPITAL INC 1.3% 12/05/2025125 000
0.03114 964117 350eURReN FINANCe BV 4.75% 16/10/2020100 000
0.09318 318328 110eURReNAULT SA 3.625% 19/09/2018300 000
0.19647 160586 008eURRePSOL INTeRNATIONAL FINANCe BV 2.625% 28/05/2020600 000
0.06194 670155 560USDRePUBLIC SeRVICeS INC 3.8% 15/05/2018200 000
0.0397 03791 134USDReYNOLDS AmeRICAN INC 3.25% 12/06/2020100 000
0.06199 659183 646USDReYNOLDS AmeRICAN INC 4.45% 12/06/2025200 000
0.0255 78754 186USDReYNOLDS AmeRICAN INC 5.85% 15/08/204550 000
0.04150 037116 157USDRIO TINTO ALCAN INC 5.75% 01/06/2035150 000
0.06218 767195 123USDRIO TINTO FINANCe USA LTD 9% 01/05/2019200 000
0.05186 166178 487GBPRL FINANCe BONDS NO. 2 PLC FRN 30/11/2043150 000
0.03108 378107 710eURROBeRT BOSCH GmBH 1.75% 08/07/2024100 000



58

DeCemBeR 31, 2016
eFFePILUX SICAV

Effepilux Sicav - Corporate IG Mondo
(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Bonds (continued)

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

0.12412 812414 812eURROCHe FINANCe eUROPe BV 2% 25/06/2018400 000
0.06191 295161 912USDROCHe HOLDINGS INC - 144A - 4% 28/11/2044200 000
0.04152 908127 458USDROCKWeLL COLLINS INC 5.25% 15/07/2019150 000
0.07247 125184 045USDROGeRS COmmUNICATIONS INC 4.1% 01/10/2023250 000
0.06199 722215 952GBPROLLS-ROYCe PLC 6.75% 30/04/2019150 000
0.14473 543459 798USDROYAL BANK OF CANADA 1.5% 16/01/2018500 000
0.03100 39192 838USDROYAL BANK OF CANADA 4.65% 27/01/2026100 000
0.12408 952409 276eURROYAL BANK OF SCOTLAND GROUP PLC 1.625% 25/06/2019400 000
0.04152 361151 028eURROYAL BANK OF SCOTLAND GROUP PLC 2.5% 22/03/2023150 000
0.03102 68684 507USDROYAL BANK OF SCOTLAND GROUP PLC 6.4% 21/10/2019100 000
0.03119 330141 048GBPRSA INSURANCe GROUP PLC FRN 10/10/2045100 000
0.05175 292173 964eURRYANAIR LTD 1.125% 10/03/2023175 000
0.04143 332113 017USDRYDeR SYSTem INC 2.5% 01/03/2018150 000
0.05164 705138 147GBPSANCTUARY CAPITAL PLC 5% 26/04/2047100 000
0.0397 55899 539eURSANOFI 0% 13/09/2022100 000
0.05186 948198 898eURSANOFI 0.5% 13/01/2027200 000
0.06209 822200 000eURSANOFI 1.5% 22/09/2025200 000
0.06213 036199 956eURSANOFI 1.75% 10/09/2026200 000
0.06201 191157 294USDSANOFI 4% 29/03/2021200 000
0.06202 928200 886eURSANTANDeR CONSUmeR FINANCe SA 0.9% 18/02/2020200 000
0.05186 888179 975USDSANTANDeR HOLDINGS USA INC 2.65% 17/04/2020200 000
0.06207 990198 240eURSANTANDeR INTeRNATIONAL DeBT SAU 1.375% 14/12/2022200 000
0.06196 156205 580eURSANTANDeR ISSUANCeS SAU 2.5% 18/03/2025200 000
0.03101 78599 354eURSANTANDeR ISSUANCeS SAU 3.25% 04/04/2026100 000
0.06193 325145 345USDSANTANDeR UK PLC - 144A - 5% 07/11/2023200 000
0.03101 82098 749eURSANTANDeR UK PLC 0.875% 13/01/2020100 000
0.03101 88599 447eURSANTANDeR UK PLC 0.875% 25/11/2020100 000
0.06219 070201 200eURSAP Se 1.75% 22/02/2027200 000
0.0399 08275 748USDSCANA CORP 4.75% 15/05/2021100 000
0.10326 943312 552eURSCeNTRe GROUP TRUST 1 2.25% 16/07/2024300 000
0.09310 008313 421eURSCHLUmBeRGeR FINANCe BV 1.5% 04/03/2019300 000
0.08278 927202 416USDSCHLUmBeRGeR INVeSTmeNT SA - 144A - 2.4% 01/08/2022300 000
0.03100 47898 825eURSCHNeIDeR eLeCTRIC Se 0.875% 11/03/2025100 000
0.06211 732200 192eURSCHNeIDeR eLeCTRIC Se 1.5% 08/09/2023200 000
0.07225 310228 196eURSCHNeIDeR eLeCTRIC Se 3.625% 20/07/2020200 000
0.03102 16998 750eURSCOR Se FRN 27/05/2048100 000
0.06197 205193 208GBPSCOTTISH WIDOWS LTD 7% 16/06/2043150 000
0.06194 160147 407USDSeAGATe HDD CAYmAN 3.75% 15/11/2018200 000
0.0285 04082 311USDSeAGATe HDD CAYmAN 4.875% 01/06/2027100 000
0.05163 692148 025eURSeCURITAS AB 2.625% 22/02/2021150 000
0.08272 448275 574GBPSeGRO PLC 5.625% 07/12/2020200 000
0.0390 89088 035USDSeLeCT INCOme ReIT 4.5% 01/02/2025100 000
0.0393 90267 664USDSemPRA eNeRGY 2.875% 01/10/2022100 000
0.05188 388144 350USDSeS GLOBAL AmeRICAS HOLDINGS GP - 144A - 2.5% 25/03/2019200 000
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0.08261 122226 730GBPSeVeRN TReNT UTILITIeS FINANCe PLC 3.625% 16/01/2026200 000
0.04150 936153 957eURSHeLL INTeRNATIONAL FINANCe BV 0.75% 12/05/2024150 000
0.09310 557300 117eURSHeLL INTeRNATIONAL FINANCe BV 1% 06/04/2022300 000
0.13455 276399 760eURSHeLL INTeRNATIONAL FINANCe BV 2.5% 24/03/2026400 000
0.08283 665266 492USDSHeLL INTeRNATIONAL FINANCe BV 3.25% 11/05/2025300 000
0.0395 54092 427USDSHeLL INTeRNATIONAL FINANCe BV 4.125% 11/05/2035100 000
0.13429 094345 013USDSHeLL INTeRNATIONAL FINANCe BV 4.375% 25/03/2020425 000
0.07243 688199 555USDSHeLL INTeRNATIONAL FINANCe BV 4.55% 12/08/2043250 000
0.05179 707177 154USDSHIRe ACQUISITIONS INVeSTmeNTS IReLAND DAC 2.875% 23/09/2023200 000
0.07235 316222 332USDSIemeNS FINANCIeRINGSmAATSCHAPPIJ NV - 144A - 2.15% 27/05/2020250 000
0.06202 927217 781USDSIemeNS FINANCIeRINGSmAATSCHAPPIJ NV - 144A - 3.3% 15/09/2046250 000
0.07253 751212 419GBPSIemeNS FINANCIeRINGSmAATSCHAPPIJ NV 2.75% 10/09/2025200 000
0.07244 158199 513eURSIemeNS FINANCIeRINGSmAATSCHAPPIJ NV 2.875% 10/03/2028200 000
0.06207 628210 082eURSImON INTeRNATIONAL FINANCe SCA 1.375% 18/11/2022200 000
0.0270 11474 245USDSImON PROPeRTY GROUP LP 4.25% 01/10/204475 000
0.14466 293380 443USDSImON PROPeRTY GROUP LP 5.65% 01/02/2020450 000
0.11368 802358 729eURSKANDINAVISKA eNSKILDA BANKeN AB 1.875% 14/11/2019350 000
0.18627 120604 710eURSKANDINAVISKA eNSKILDA BANKeN AB 2% 18/03/2019600 000
0.09304 206337 297GBPSKY GROUP FINANCe PLC - ReGS - 5.75% 20/10/2017250 000
0.08260 275251 070eURSKY PLC 1.5% 15/09/2021250 000
0.05161 936152 945eURSKY PLC 2.5% 15/09/2026150 000
0.03119 268124 383eURSNAm SPA 0.875% 25/10/2026125 000
0.10329 925317 445eURSNAm SPA 5% 18/01/2019300 000
0.09320 763318 645eURSOCIeTe DeS AUTOROUTeS PARIS-RHIN-RHONe 1.875% 15/01/2025300 000
0.06209 980199 754eURSOCIeTe FONCIeRe LYONNAISe SA 1.875% 26/11/2021200 000
0.06189 353178 308USDSOCIeTe GeNeRALe SA - 144A - 2.625% 16/09/2020200 000
0.09311 226242 076USDSOCIeTe GeNeRALe SA - 144A - 5.2% 15/04/2021300 000
0.03100 57099 236eURSOCIeTe GeNeRALe SA 0.75% 26/05/2023100 000
0.06212 992216 832eURSOCIeTe GeNeRALe SA 2.25% 23/01/2020200 000
0.06204 992199 162eURSOCIeTe GeNeRALe SA 2.625% 27/02/2025200 000
0.07227 368200 012eURSOCIeTe GeNeRALe SA 4% 07/06/2023200 000
0.0396 45198 752eURSODeXO SA 0.75% 14/04/2027100 000
0.0399 13899 625eURSOGeCAP SA FRN 29/12/2049100 000
0.03111 50199 376eURSOLVAY SA 2.75% 02/12/2027100 000
0.0394 13996 876USDSOUTH CAROLINA eLeCTRIC & GAS CO 4.1% 15/06/2046100 000
0.0398 09572 727USDSOUTHeRN CALIFORNIA eDISON CO 3.5% 01/10/2023100 000
0.05156 875135 670USDSOUTHeRN CALIFORNIA eDISON CO 4.65% 01/10/2043150 000
0.05181 106185 293USDSOUTHeRN CALIFORNIA GAS CO 2.6% 15/06/2026200 000
0.0393 66087 041USDSOUTHeRN CO GAS CAPITAL CORP 4.4% 01/06/2043100 000
0.07239 080185 665USDSOUTHeRN CO 2.45% 01/09/2018250 000
0.0150 71949 719USDSOUTHeRN COPPeR CORP 6.75% 16/04/204050 000
0.05164 204117 153USDSOUTHeRN COPPeR CORP 7.5% 27/07/2035150 000
0.04121 748134 475GBPSOUTHeRN GAS NeTWORKS PLC 2.5% 03/02/2025100 000
0.04134 034131 502GBPSOUTHeRN GAS NeTWORKS PLC 4.875% 21/12/2020100 000
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0.03100 12675 470USDSOUTHeRN NATURAL GAS CO LLC / SOUTHeRN NATURAL ISSUING CORP
4.4% 15/06/2021

100 000

0.03101 28799 855eURSOUTHeRN POWeR CO 1.85% 20/06/2026100 000
0.12405 200391 077GBPSOUTHeRN WATeR SeRVICeS FINANCe LTD 5% 31/03/2021300 000
0.03118 632113 176USDSOUTHWeST AIRLINeS CO 2.65% 05/11/2020125 000
0.04145 827134 097USDS&P GLOBAL INC  4% 15/06/2025150 000
0.04127 614124 428eURSPAReBANK 1 SmN 0.75% 08/06/2021125 000
0.04152 079133 652GBPSPD FINANCe UK PLC 5.875% 17/07/2026100 000
0.04145 393170 024GBPSSe PLC FRN PeRPeTUAL 125 000
0.06212 674206 734eURSSe PLC 1.75% 08/09/2023200 000
0.04133 801112 593GBPSSe PLC 6.25% 27/08/203875 000
0.06208 380231 700eURSTANDARD CHARTeReD BANK 5.875% 26/09/2017200 000
0.05179 102143 456USDSTANDARD CHARTeReD PLC - 144A - 5.3% 09/01/2043200 000
0.13438 289403 320eURSTANDARD CHARTeReD PLC 4.125% 18/01/2019406 000
0.06192 679171 585GBPSTANDARD CHARTeReD PLC 4.375% 18/01/2038150 000
0.0397 44798 984GBPSTANDARD LIFe PLC 6.75% PeRPeTUAL 75 000
0.05157 177152 711USDSTARBUCKS CORP 2.45% 15/06/2026175 000
0.06189 089142 835USDSTATe STReeT CORP 1.35% 15/05/2018200 000
0.0394 83867 697USDSTATe STReeT CORP 3.1% 15/05/2023100 000
0.0395 09691 105USDSTRYKeR CORP 3.5% 15/03/2026100 000
0.0395 82293 919USDSTRYKeR CORP 4.625% 15/03/2046100 000
0.07234 600233 696eURSUez eNVIRONNemeNT 4.078% 17/05/2021200 000
0.12409 071376 097eURSUez 5.5% 22/07/2024300 000
0.06205 534202 818eURSUmITOmO mITSUI BANKING CORP 1% 19/01/2022200 000
0.14472 027363 829USDSUmITOmO mITSUI BANKING CORP 1.5% 18/01/2018500 000
0.07226 046200 420eURSUmITOmO mITSUI BANKING CORP 2.75% 24/07/2023200 000
0.06197 015145 321USDSUmITOmO mITSUI FINANCIAL GROUP INC - 144A - 4.436% 02/04/2024200 000
0.06205 066205 658eURSUmITOmO mITSUI FINANCIAL GROUP INC 1.546% 15/06/2026200 000
0.06203 011146 673USDSUN HUNG KAI PROPeRTIeS CAPITAL mARKeT LTD 4.5% 14/02/2022200 000
0.05181 842127 036USDSUNCOR eNeRGY INC 6.5% 15/06/2038150 000
0.0387 34765 571USDSUNOCO LOGISTICS PARTNeRS OPeRATIONS LP 4.95% 15/01/2043100 000
0.0395 50473 164USDSUNTRUST BANKS INC 2.35% 01/11/2018100 000
0.09312 645305 100eURSVeNSKA HANDeLSBANKeN AB FRN 15/01/2024300 000
0.10334 898260 634USDSVeNSKA HANDeLSBANKeN AB 2.5% 25/01/2019350 000
0.13440 608415 305GBPSVeNSKA HANDeLSBANKeN AB 3% 20/11/2020350 000
0.08284 229216 325USDSWeDBANK AB - 144A - 1.75% 12/03/2018300 000
0.05155 175152 066eURSWeDBANK AB 1.5% 18/03/2019150 000
0.0390 76788 836USDSWISS Re TReASURY US CORP - 144A - 4.25% 06/12/2042100 000
0.06220 382223 850eURSYDNeY AIRPORT FINANCe CO PTY LTD 2.75% 23/04/2024200 000
0.04136 059133 759USDSYNCHRONY FINANCIAL 3.7% 04/08/2026150 000
0.0396 39999 303eURSYNGeNTA FINANCe NV 1.25% 10/09/2027100 000
0.0396 16790 269USDSYSCO CORP 4.5% 01/04/2046100 000
0.04125 637125 450eURTALANX FINANz LUXemBOURG SA FRN 15/06/2042100 000
0.06201 188195 980eURTALeNT YIeLD eURO LTD 1.435% 07/05/2020200 000
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0.13450 244436 543USDTARGeT CORP 2.5% 15/04/2026500 000
0.04146 007131 003eURTDC A/S 1.75% 27/02/2027150 000
0.03104 806111 123eURTDC A/S 4.375% 23/02/2018100 000
0.03101 92599 043eURTDF INFRASTRUCTURe SAS 2.5% 07/04/2026100 000
0.05182 164135 831USDTeACHeRS INSURANCe & ANNUITY ASSOCIATION OF AmeRICA - 144A -

6.85% 16/12/2039
150 000

0.0399 665100 000eURTeLeFONICA emISIONeS SAU 0.75% 13/04/2022100 000
0.06207 288200 000eURTeLeFONICA emISIONeS SAU 1.477% 14/09/2021200 000
0.03107 786102 282eURTeLeFONICA emISIONeS SAU 2.932% 17/10/2029100 000
0.18631 914650 278eURTeLeFONICA emISIONeS SAU 4.797% 21/02/2018600 000
0.08290 438236 575GBPTeLeFONICA emISIONeS SAU 5.445% 08/10/2029200 000
0.09309 483235 370USDTeLeFONICA emISIONeS SAU 5.462% 16/02/2021300 000
0.08290 516232 180eURTeLeFONICA eUROPe BV 5.875% 14/02/2033200 000
0.05177 044159 473eURTeLeKOm FINANzmANAGemeNT GmBH 4% 04/04/2022150 000
0.05182 492149 033eURTeLIA CO AB 3.5% 05/09/2033150 000
0.07225 972229 538eURTeLIA CO AB 4.25% 18/02/2020200 000
0.17568 555566 305eURTeLSTRA CORP LTD 4.25% 23/03/2020500 000
0.06190 157182 159USDTeNCeNT HOLDINGS LTD - ReGS - 2.875% 11/02/2020200 000
0.06203 290198 660eURTeRNA ReTe eLeTTRICA NAzIONALe SPA 0.875% 02/02/2022200 000
0.04150 771157 160eURTeRNA ReTe eLeTTRICA NAzIONALe SPA 4.125% 17/02/2017150 000
0.04130 23297 626USDTeVA PHARmACeUTICAL FINANCe CO BV 3.65% 10/11/2021136 000
0.06198 398200 620eURTeVA PHARmACeUTICAL FINANCe NeTHeRLANDS II BV 0.375% 25/07/2020200 000
0.07245 733245 708eURTeVA PHARmACeUTICAL FINANCe NeTHeRLANDS II BV 1.875% 31/03/2027250 000
0.08261 215273 705USDTeVA PHARmACeUTICAL FINANCe NeTHeRLANDS III BV 3.15% 01/10/2026300 000
0.08276 367199 387USDTeXAS eASTeRN TRANSmISSION LP - 144A - 2.8% 15/10/2022300 000
0.06204 064202 382eURTHALeS SA 1.625% 20/03/2018200 000
0.04136 464131 019GBPTHAmeS WATeR UTILITIeS CAYmAN FINANCe LTD FRN 13/09/2030100 000
0.10344 803269 714GBPTHAmeS WATeR UTILITIeS CAYmAN FINANCe LTD 5.5% 11/02/2041200 000
0.06193 750197 790eURTHeRmO FISHeR SCIeNTIFIC INC 0.75% 12/09/2024200 000
0.0394 83799 748eURTHeRmO FISHeR SCIeNTIFIC INC 1.375% 12/09/2028100 000
0.07246 042181 189USDTHeRmO FISHeR SCIeNTIFIC INC 4.15% 01/02/2024250 000
0.07239 023202 423GBPTHFC FUNDING NO 3 PLC 5.2% 11/10/2043150 000
0.06198 094146 618USDTHOmSON ReUTeRS CORP 4.3% 23/11/2023200 000
0.0269 29885 634GBPTIme WARNeR CABLe INC 5.75% 02/06/203150 000
0.0397 06869 705USDTIme WARNeR CABLe LLC 4% 01/09/2021100 000
0.09301 021222 368USDTIme WARNeR CABLe LLC 5% 01/02/2020300 000
0.08290 033175 278USDTIme WARNeR CABLe LLC 7.3% 01/07/2038250 000
0.05159 333151 953eURTIme WARNeR INC 1.95% 15/09/2023150 000
0.0397 43072 777USDTIme WARNeR INC 4.05% 15/12/2023100 000
0.09302 144222 471USDTIme WARNeR INC 6.25% 29/03/2041275 000
0.04138 981134 028USDTORONTO-DOmINION BANK FRN 15/09/2031150 000
0.08285 110269 196USDTORONTO-DOmINION BANK 2.5% 14/12/2020300 000
0.10327 663303 949eURTOTAL CAPITAL CANADA LTD 2.125% 18/09/2029300 000
0.311 095 500992 000eURTOTAL CAPITAL INTeRNATIONAL SA 2.125% 19/11/20211 000 000
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0.10336 581349 300eURTOTAL SA FRN PeRPeTUAL 350 000
0.0393 889101 283eURTOTAL S.A FRN PeRPeTUAL 100 000
0.0399 621100 000eURTOTAL SA FRN PeRPeTUAL 100 000
0.08280 815271 041USDTOYOTA mOTOR CReDIT CORP 1.4% 20/05/2019300 000
0.16531 040497 975eURTOYOTA mOTOR CReDIT CORP 1.8% 23/07/2020500 000
0.10326 971241 587USDTOYOTA mOTOR CReDIT CORP 2.625% 10/01/2023350 000
0.08271 480212 407USDTRANSCANADA PIPeLINeS LTD 3.8% 01/10/2020275 000
0.07233 864168 072USDTRANSCANADA PIPeLINeS LTD 6.2% 15/10/2037200 000
0.03119 45396 576USDTRANSCONTINeNTAL GAS PIPe LINe CO LLC - 144A - 7.85% 01/02/2026100 000
0.03105 20599 912eURTRANSURBAN FINANCe CO PTY LTD 2% 28/08/2025100 000
0.03100 07977 599USDTRAVeLeRS COS INC 3.9% 01/11/2020100 000
0.03110 928107 097USDTRAVeLeRS COS INC 5.35% 01/11/2040100 000
0.03101 38999 680eURTYCO eLeCTRONICS GROUP SA 1.1% 01/03/2023100 000
0.0272 28456 090USDTYSON FOODS INC 4.875% 15/08/203475 000
0.05155 442149 652eURUBS AG/LONDON 1.125% 30/06/2020150 000
0.09314 595302 379eURUBS AG/LONDON 1.25% 03/09/2021300 000
0.07251 640281 711GBPUBS AG/LONDON 6.625% 11/04/2018200 000
0.07255 639206 508USDUBS AG/STAmFORD CT 4.875% 04/08/2020250 000
0.06189 340175 642USDUBS GROUP FUNDING JeRSeY LTD - 144A - 3% 15/04/2021200 000
0.06192 531184 908USDUBS GROUP FUNDING JeRSeY LTD - 144A - 4.125% 24/09/2025200 000
0.06205 210205 766eURUNIBAIL-RODAmCO Se 2% 28/04/2036200 000
0.13437 904399 160eURUNIBAIL-RODAmCO Se 2.375% 25/02/2021400 000
0.03102 492101 467eURUNICReDIT BANK AUSTRIA AG 2.625% 30/01/2018100 000
0.0398 68598 413eURUNICReDIT SPA 2.125% 24/10/2026100 000
0.13447 304378 000eURUNICReDIT SPA 4.375% 29/01/2020400 000
0.04151 185121 921USDUNILeVeR CAPITAL CORP 4.8% 15/02/2019150 000
0.06198 952201 736eURUNILeVeR NV 0.5% 29/04/2024200 000
0.03106 478101 040eURUNILeVeR NV 1.75% 05/08/2020100 000
0.07243 432182 988USDUNION eLeCTRIC CO 3.5% 15/04/2024250 000
0.05177 011169 211USDUNION PACIFIC CORP 3.799% 01/10/2051200 000
0.06203 971155 197USDUNION PACIFIC CORP 4.163% 15/07/2022200 000
0.06209 888204 140eURUNIONe DI BANCHe ITALIANe SPA 2.875% 18/02/2019200 000
0.03106 509104 168eURUNIQA INSURANCe GROUP AG FRN 27/07/2046100 000
0.05163 297113 174USDUNITeD PARCeL SeRVICe INC 4.875% 15/11/2040150 000
0.09296 248256 127USDUNITeD PARCeL SeRVICe INC 5.5% 15/01/2018300 000
0.06206 934208 140eURUNITeD TeCHNOLOGIeS CORP 1.125% 15/12/2021200 000
0.09291 180214 961USDUNITeD TeCHNOLOGIeS CORP 3.1% 01/06/2022300 000
0.05172 788126 731USDUNITeD TeCHNOLOGIeS CORP 5.7% 15/04/2040150 000
0.03118 036119 883USDUNITeD TeCHNOLOGIeS CORP 6.05% 01/06/2036100 000
0.04142 398137 360GBPUNITeD UTILITIeS WATeR LTD 5.75% 25/03/2022100 000
0.08279 811269 654USDUNITeDHeALTH GROUP INC 3.1% 15/03/2026300 000
0.0392 07462 772USDUNITeDHeALTH GROUP INC 3.95% 15/10/2042100 000
0.0276 91669 030USDUNITeDHeALTH GROUP INC 4.625% 15/07/203575 000
0.09297 799259 512USDUNITeDHeALTH GROUP INC 6% 15/02/2018300 000
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0.05161 955168 101GBPUNIVeRSITY OF CAmBRIDGe 3.75% 17/10/2052100 000
0.05170 442182 184GBPUNIVeRSITY OF mANCHeSTeR 4.25% 04/07/2053100 000
0.09303 814235 973USDUS BANCORP 4.125% 24/05/2021300 000
0.08285 215238 894USDUS BANK NA/CINCINNATI OH 2.125% 28/10/2019300 000
0.05186 459143 742USDVALe OVeRSeAS LTD 4.375% 11/01/2022200 000
0.0399 23788 071USDVALe OVeRSeAS LTD 5.875% 10/06/2021100 000
0.04140 210114 003USDVALe OVeRSeAS LTD 6.875% 21/11/2036150 000
0.03104 802100 310eURVALe SA 3.75% 10/01/2023100 000
0.05165 103125 066USDVALeRO eNeRGY CORP 6.625% 15/06/2037150 000
0.06190 127140 965USDVeNTAS ReALTY LP / VeNTAS CAPITAL CORP 2.7% 01/04/2020200 000
0.05187 354194 800eURVeOLIA eNVIRONNemeNT SA 0.927% 04/01/2029200 000
0.07249 200237 300eURVeOLIA eNVIRONNemeNT SA 5.125% 24/05/2022200 000
0.05173 315137 125GBPVeOLIA eNVIRONNemeNT SA 6.125% 29/10/2037100 000
0.0397 00099 299eURVeRIzON COmmUNICATIONS INC 1.375% 02/11/2028100 000
0.05186 277178 835USDVeRIzON COmmUNICATIONS INC 1.375% 15/08/2019200 000
0.09312 918315 966eURVeRIzON COmmUNICATIONS INC 1.625% 01/03/2024300 000
0.0268 07167 949USDVeRIzON COmmUNICATIONS INC 1.75% 15/08/202175 000
0.08286 399237 665USDVeRIzON COmmUNICATIONS INC 3% 01/11/2021300 000
0.10351 528310 510eURVeRIzON COmmUNICATIONS INC 3.25% 17/02/2026300 000
0.0284 63090 948USDVeRIzON COmmUNICATIONS INC 4.125% 15/08/2046100 000
0.05185 612138 986USDVeRIzON COmmUNICATIONS INC 4.272% 15/01/2036204 000
0.03101 13879 679USDVeRIzON COmmUNICATIONS INC 4.5% 15/09/2020100 000
0.06202 688142 425USDVeRIzON COmmUNICATIONS INC 4.522% 15/09/2048226 000
0.0122 94116 213USDVeRIzON COmmUNICATIONS INC 4.672% 15/03/205526 000
0.04141 864159 086GBPVeRIzON COmmUNICATIONS INC 4.75% 17/02/2034100 000
0.05173 827123 504USDVeRIzON COmmUNICATIONS INC 4.862% 21/08/2046183 000
0.09313 490236 252USDVeRIzON COmmUNICATIONS INC 5.15% 15/09/2023300 000
0.03109 34779 308USDVeRIzON COmmUNICATIONS INC 6% 01/04/2041100 000
0.05171 242122 737USDVeRIzON COmmUNICATIONS INC 6.4% 15/09/2033150 000
0.06214 330152 023USDVeRIzON COmmUNICATIONS INC 6.55% 15/09/2043181 000
0.0394 50973 461USDVIACOm INC 4.25% 01/09/2023100 000
0.04152 261127 218USDVIACOm INC 6.875% 30/04/2036150 000
0.0399 49397 750eURVIeNNA INSURANCe GROUP AG WIeNeR VeRSICHeRUNG GRUPPe FRN

02/03/2046
100 000

0.09291 400264 238eURVIeR GAS TRANSPORT GmBH 3.125% 10/07/2023250 000
0.06199 907204 108USDVIRGINIA eLeCTRIC & POWeR CO 4.45% 15/02/2044200 000
0.05165 672159 499USDVISA INC 2.2% 14/12/2020175 000
0.07237 343227 216USDVISA INC 3.15% 14/12/2025250 000
0.0399 31891 068USDVISA INC 4.3% 14/12/2045100 000
0.05168 978173 637eURVODAFONe GROUP PLC 0.5% 30/01/2024175 000
0.12409 848402 944eURVODAFONe GROUP PLC 1% 11/09/2020400 000
0.05157 559149 777eURVODAFONe GROUP PLC 1.75% 25/08/2023150 000
0.06210 860199 648eURVODAFONe GROUP PLC 1.875% 11/09/2025200 000
0.06211 250200 730eURVODAFONe GROUP PLC 2.2% 25/08/2026200 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)

0.0398 133122 565GBPVODAFONe GROUP PLC 3% 12/08/2056100 000
0.06217 050159 396USDVODAFONe GROUP PLC 6.25% 30/11/2032200 000
0.05160 134160 800eURVOLKSWAGeN INTeRNATIONAL FINANCe NV FRN PeRPeTUAL 150 000
0.09305 250301 673eURVOLKSWAGeN INTeRNATIONAL FINANCe NV FRN PeRPeTUAL 300 000
0.0393 16098 988eURVOLKSWAGeN INTeRNATIONAL FINANCe NV 1.625% 16/01/2030100 000
0.13429 580401 116eURVOLKSWAGeN LeASING GmBH 2.375% 06/09/2022400 000
0.06217 190205 562eURVOLKSWAGeN LeASING GmBH 2.625% 15/01/2024200 000
0.15520 805527 291eURVOLKSWAGeN LeASING GmBH 3.25% 10/05/2018500 000
0.03103 140101 051eURVONOVIA FINANCe BV FRN PeRPeTUAL 100 000
0.09313 239299 980eURVONOVIA FINANCe BV 1.625% 15/12/2020300 000
0.10342 219310 761eURVONOVIA FINANCe BV 3.625% 08/10/2021300 000
0.04139 127130 561GBPWALeS & WeST UTILITIeS FINANCe PLC 4.625% 13/12/2023100 000
0.04136 99297 555USDWALGReeN CO 4.4% 15/09/2042150 000
0.05179 818174 596eURWALGReeNS BOOTS ALLIANCe INC 2.125% 20/11/2026175 000
0.05184 012174 189GBPWALGReeNS BOOTS ALLIANCe INC 2.875% 20/11/2020150 000
0.09298 635215 601USDWAL-mART STOReS INC 4.3% 22/04/2044300 000
0.03105 361103 834USDWAL-mART STOReS INC 4.75% 02/10/2043100 000
0.08281 784243 649eURWAL-mART STOReS INC 4.875% 21/09/2029200 000
0.03116 93682 896USDWAL-mART STOReS INC 5.625% 15/04/2041100 000
0.15504 032428 604GBPWAL-mART STOReS INC 5.625% 27/03/2034300 000
0.0284 85586 992USDWALT DISNeY CO 1.85% 30/07/2026100 000
0.04139 994101 784USDWALT DISNeY CO 2.35% 01/12/2022150 000
0.0397 35794 609USDWALT DISNeY CO 4.125% 01/06/2044100 000
0.06194 292145 457USDWANDA PROPeRTIeS OVeRSeAS LTD 4.875% 21/11/2018200 000
0.05188 272167 136USDWASTe mANAGemeNT INC 3.9% 01/03/2035200 000
0.06191 297183 049USDWeA FINANCe LLC / WeSTFIeLD UK & eUROPe FINANCe PLC - 144A - 2.7%

17/09/2019
200 000

0.04136 969145 913GBPWeLLCOme TRUST FINANCe PLC 4.75% 28/05/2021100 000
0.06205 504203 306eURWeLLCOme TRUST LTD 1.125% 21/01/2027200 000
0.08286 932299 055eURWeLLS FARGO & CO 1% 02/02/2027300 000
0.06199 264200 150eURWeLLS FARGO & CO 1.375% 26/10/2026200 000
0.03103 36299 352eURWeLLS FARGO & CO 1.625% 02/06/2025100 000
0.03114 959119 768GBPWeLLS FARGO & CO 2% 28/07/2025100 000
0.08272 463255 375eURWeLLS FARGO & CO 2.25% 02/05/2023250 000
0.14470 367443 598USDWeLLS FARGO & CO 2.5% 04/03/2021500 000
0.10332 412302 445eURWeLLS FARGO & CO 2.625% 16/08/2022300 000
0.14474 003342 983USDWeLLS FARGO & CO 3.45% 13/02/2023500 000
0.07254 196220 241GBPWeLLS FARGO & CO 3.5% 12/09/2029200 000
0.04133 586128 509USDWeLLS FARGO & CO 3.9% 01/05/2045150 000
0.07242 768233 828USDWeLLS FARGO & CO 4.3% 22/07/2027250 000
0.0147 65647 880USDWeLLS FARGO & CO 4.75% 07/12/204650 000
0.06206 546145 331USDWeLLS FARGO & CO 5.375% 02/11/2043200 000
0.04138 360132 838GBPWeLLS FARGO BANK NA 5.25% 01/08/2023100 000
0.0148 95546 327USDWeLLS FARGO CAPITAL X  5.95% 15/12/203650 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)

0.07226 530161 568USDWeLLTOWeR INC 6.5% 15/03/2041200 000
0.03104 694101 241eURWeSFARmeRS LTD 1.25% 07/10/2021100 000
0.04131 319126 072GBPWeSSeX WATeR SeRVICeS FINANCe PLC 4% 24/09/2021100 000
0.0388 87590 481USDWeSTAR eNeRGY INC 2.55% 01/07/2026100 000
0.03104 25289 509USDWeSTeRN DIGITAL CORP - 144A - 7.375% 01/04/2023100 000
0.07240 282181 581USDWeSTeRN GAS PARTNeRS LP 4% 01/07/2022250 000
0.0386 53590 507GBPWeSTeRN POWeR DISTRIBUTION SOUTH WALeS PLC 5.75% 23/03/204050 000
0.12397 444358 790GBPWeSTeRN POWeR DISTRIBUTION WeST mIDLANDS PLC 3.875%

17/10/2024
300 000

0.06192 226149 860USDWeSTPAC BANKING CORP FRN 28/02/2023200 000
0.16561 164533 870USDWeSTPAC BANKING CORP 1.6% 19/08/2019600 000
0.09307 758319 780GBPWeSTPAC SeCURITIeS Nz LTD/LONDON 2.5% 13/01/2021250 000
0.09304 958224 042USDWeYeRHAeUSeR CO 4.625% 15/09/2023300 000
0.03100 80799 574eURWHIRLPOOL CORP 0.625% 12/03/2020100 000
0.04139 796126 721USDWILLIAmS PARTNeRS LP 4% 15/09/2025150 000
0.0394 69174 520USDWILLIAmS PARTNeRS LP 5.8% 15/11/2043100 000
0.0144 49741 200USDWISCONSIN PUBLIC SeRVICe CORP 3.671% 01/12/204250 000
0.04132 212129 731GBPWm mORRISON SUPeRmARKeTS PLC 4.75% 04/07/2029100 000
0.03111 531101 263eURWOLTeRS KLUWeR NV 2.5% 13/05/2024100 000
0.06203 212186 960eURWP CAReY INC 2% 20/01/2023200 000
0.06218 774201 502eURWPP FINANCe SA 2.25% 22/09/2026200 000
0.03105 39999 217GBPWPP FINANCe 2013 2.875% 14/09/2046100 000
0.03118 395133 762GBPWPP PLC 6% 04/04/2017100 000
0.04136 154133 823USDXeROX CORP 3.8% 15/05/2024150 000
0.03105 95498 905eURXYLem INC/NY 2.25% 11/03/2023100 000
0.0122 99022 240USDXYLem INC/NY 3.25% 01/11/202625 000
0.04133 701110 711GBPYORKSHIRe WATeR SeRVICeS BRADFORD FINANCe LTD 3.625%

01/08/2029
100 000

0.08276 967285 080USDzImmeR BIOmeT HOLDINGS INC 3.55% 01/04/2025300 000
0.05188 014138 862USDzOeTIS INC 3.25% 01/02/2023200 000
0.04129 955135 057GBPzURICH FINANCe UK PLC FRN PeRPeTUAL 100 000
0.03102 46199 524eUR2I ReTe GAS SPA 1.125% 02/01/2020100 000
0.03113 38599 719eUR2I ReTe GAS SPA 3% 16/07/2024100 000
0.03102 73873 533USD21ST CeNTURY FOX AmeRICA INC 5.4% 01/10/2043100 000
0.08283 193206 591USD21ST CeNTURY FOX AmeRICA INC 6.4% 15/12/2035250 000
0.06201 370203 476eUR3m CO 0.375% 15/02/2022200 000
0.03106 310105 722eUR3m CO 1.5% 09/11/2026100 000
0.0394 05087 225USD3m CO 3.875% 15/06/2044100 000

84.19288 388 414258 692 323Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.0396 29469 452USDBOSTON GAS CO - 144A - 4.487% 15/02/2042100 000
0.0145 48546 225USDmASSACHUSeTTS eLeCTRIC CO - 144A - 4.004% 15/08/204650 000
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The 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)

0.06205 072158 221USDmISSISSIPPI POWeR CO 4.25% 15/03/2042250 000

0.10346 851273 898Total Supranationals, Governments and Local Public Authorities, Debt Instruments

258 966 221 288 735 265 84.29
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Other transferable securities

Bonds

0.0121 000274 151eURLeHmAN BROTHeRS HOLDINGS INC 0% 20/07/2020 DeFAULTeD350 000

0.0121 000274 151Total Bonds

274 151 21 000 0.01Total Other transferable securities

Investment Funds

Open-ended Investment Funds

7.9227 112 57620 631 523eURRAIFFeISeN - R 304-A FONDS144 956.03
6.0320 663 98820 000 000eURVONTOBeL FUND - eUR CORPORATe BOND mID YIeLD - I131 743.626

13.9547 776 56440 631 523Total Open-ended Investment Funds

40 631 523 47 776 564 13.95Total Investment Funds

299 871 895 336 532 829 98.25Total Investments
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22.13Banks 37.87United States of America
13.95Investment Fund 10.29United Kingdom

5.01electricity 8.51Netherlands
4.38Fixed Line Telecommunications 8.25Austria
4.16Oil and Gas Producers 7.81France
3.91Pharmaceuticals and Biotechnology 7.16Luxembourg
3.44Automobiles and Parts 2.84Germany
3.26Nonlife Insurance 2.17Australia
3.01Financial Services 1.82Italy
2.71Industrial Transportation 1.51Canada
2.24Beverages 1.45Sweden
2.11Gas, Water and multiutilities 1.39Spain
2.01Real estate Investment Trusts 1.13Cayman Islands
1.84Software and Computer Services 1.10Ireland
1.78General Retailers 0.83Japan
1.63Oil equipment, Services and Distribution 0.79Belgium
1.55General Industrials 0.59mexico
1.54Technology Hardware and equipment 0.56Jersey
1.52Chemicals 0.48Denmark
1.47Health Care equipment and Services 0.33British Virgin Islands
1.46media 0.23Norway
1.40Food Producers 0.17Chile
1.24Life Insurance 0.15New zealand
1.12mobile Telecommunications 0.14Guernsey
1.12Real estate Investment and Services 0.12Bermuda
1.04Tobacco 0.11Finland
0.98Food and Drug Retailers 0.09Thailand
0.83mining 0.06Hong Kong (China)
0.77Travel, Leisure and Catering 0.06Portugal
0.71Aerospace and Defense 0.06Singapore
0.69Industrial engineering 0.04Curacao
0.65Construction and materials 0.04Panama
0.56Leisure Goods 0.04Peru
0.55Support Services 0.03Brazil
0.42Personal Goods 0.03Cyprus
0.33electronic and electrical equipment 98.25
0.33Industrial metals and mining
0.17Forestry and Paper
0.13Household Goods and Home Construction
0.10Governments

98.25

eFFePILUX SICAV
DeCemBeR 31, 2016

Effepilux Sicav - Corporate IG Mondo

% %Geographical classificationEconomic classification

Classification of Investments
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Investment Funds

Open-ended Investment Funds

3.166 710 6756 000 000eURCANDRIAm BONDS GLOBAL HIGH YIeLD - I-C32 332.812
15.7233 385 88123 820 378eUReURIzON eASYFUND - BOND HIGH YIeLD - z138 703.281
14.7631 350 21833 000 000eURHSBC GLOBAL INVeSTmeNT FUNDS - GLOBAL emeRGING mARKeTS

BOND - IH
2 206 518.717

14.1830 118 71531 369 451eURISHAReS JP mORGAN USD em BOND eUR HeDGeD UCITS eTF - HD305 216
15.5132 943 57621 703 063eURmUzINICH FUNDS - eUROPeYIeLD FUND151 367.287

3.607 650 1926 000 000eURNORDeA 1 SICAV - GLOBAL HIGH YIeLD BOND FUND696 738.835
17.7737 748 60830 456 516eURPICTeT - GLOBAL emeRGING DeBT - Hz135 212.43406

5.1310 906 2369 500 001eURPIONeeR FUNDS - emeRGING mARKeTS BOND - I ND566 557.726
5.2311 108 85511 163 358eURPIONeeR FUNDS - GLOBAL HIGH YIeLD - I ND11 145.636
4.519 578 5049 000 000eURPIONeeR FUNDS - US HIGH YIeLD - I ND H8 024.752

99.57211 501 460182 012 767Total Open-ended Investment Funds

182 012 767 211 501 460 99.57Total Investment Funds

182 012 767 211 501 460 99.57Total Investments

DeCemBeR 31, 2016
eFFePILUX SICAV

Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

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

Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti
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99.57Investment Fund 69.88Luxembourg

99.57 29.69Ireland

99.57

eFFePILUX SICAV
DeCemBeR 31, 2016

Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti

% %Geographical classificationEconomic classification

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

Shares

0.15879 157619 231CHFABB LTD43 876
0.06344 024245 228USDABBOTT LABORATORIeS9 447
0.10583 424344 591USDABBVIe INC9 827
0.0021 52512 660JPYABC-mART INC400
0.0171 35496 210GBPABeRDeeN ASSeT mANAGemeNT PLC23 672
0.03201 911196 532eURABeRTIS INFRAeSTRUCTURAS SA15 187
0.02135 415118 161eURABN AmRO GROUP NV6 433
0.08441 091225 908USDACCeNTURe PLC - A3 972
0.03163 474163 822eURACCOR SA4 614
0.0130 32319 352JPYACOm CO LTD7 300
0.03147 999139 341eURACS ACTIVIDADeS De CONSTRUCCION Y SeRVICIOS SA4 930
0.08458 895144 267CHFACTeLION LTD - ReG2 231
0.02109 55440 907USDACTIVISION BLIzzARD INC3 200
0.0287 55171 523USDACUITY BRANDS INC400
0.04226 933173 946CHFADeCCO GROUP AG - ReG3 650
0.13728 077375 479eURADIDAS AG - ReG4 849
0.02102 43791 512GBPADmIRAL GROUP PLC4 786
0.05304 531140 274USDADOBe SYSTemS INC3 120
0.0180 17138 008USDADVANCe AUTO PARTS INC500
0.04221 657233 236eURAeGON NV42 398
0.04219 497168 752eURAeNA SA1 693
0.03191 148144 063JPYAeON CO LTD14 200
0.0130 39031 703JPYAeON FINANCIAL SeRVICe CO LTD1 800
0.0146 77354 699JPYAeON mALL CO LTD3 500
0.02136 734134 932USDAeRCAP HOLDINGS NV3 466
0.0176 24864 820eURAeROPORTS De PARIS749
0.0140 99437 887USDAeS CORP/VA3 721
0.04235 851100 468USDAeTNA INC2 006
0.0141 32744 432USDAFFILIATeD mANAGeRS GROUP INC300
0.03186 678122 234USDAFLAC INC2 829
0.0138 40031 934USDAGCO CORP700
0.03153 449109 351eURAGeAS4 080
0.0288 03247 807USDAGILeNT TeCHNOLOGIeS INC2 038
0.03201 776130 027AUDAGL eNeRGY LTD13 305
0.0146 41039 793USDAGNC INVeSTmeNT CORP2 700
0.0139 91018 772CADAGNICO eAGLe mINeS LTD1 000
0.0295 41572 560CADAGRIUm INC1 000
0.231 328 927993 466HKDAIA GROUP LTD248 400
0.16915 035728 292eURAIR LIQUIDe SA8 661
0.03177 53495 570USDAIR PRODUCTS & CHemICALS INC1 302
0.0151 45536 943JPYAIR WATeR INC3 000
0.15895 219616 293eURAIRBUS Se14 246
0.03152 48691 790JPYAISIN SeIKI CO LTD3 700
0.04229 620151 982JPYAJINOmOTO CO INC12 000

DeCemBeR 31, 2016
eFFePILUX SICAV

Schedule of Investments
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Effepilux Sicav - Azionario
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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)

0.0169 54133 299USDAKAmAI TeCHNOLOGIeS INC1 100
0.06330 446287 130eURAKzO NOBeL NV - CVA5 564
0.0165 28940 654USDALBemARLe CORP800
0.0131 60829 193USDALeXANDRIA ReAL eSTATe eQUITIeS INC300
0.03175 043157 739USDALeXION PHARmACeUTICALS INC1 509
0.02112 22798 859SeKALFA LAVAL AB7 131
0.0145 59130 960JPYALFReSA HOLDINGS CORP2 900
0.02103 30044 159CADALImeNTATION COUCHe-TARD INC - B2 400
0.0142 15650 109USDALKeRmeS PLC800
0.0157 65545 345USDALLeGHANY CORP100
0.09494 785148 164USDALLeRGAN PLC2 485
0.0186 65683 684USDALLIANCe DATA SYSTemS CORP400
0.0186 21668 388USDALLIANT eNeRGY CORP2 400
0.281 640 8071 181 403eURALLIANz Se - ReG10 451
0.03187 62895 961USDALLSTATe CORP2 670
0.0157 52461 459USDALLY FINANCIAL INC3 190
0.231 316 305629 416USDALPHABeT CLASS - A1 752
0.241 383 751774 073USDALPHABeT INC1 891
0.0180 40183 163JPYALPS eLeCTRIC CO LTD3 500
0.0173 499107 459eURALSTOm SA2 808
0.0023 96729 778CADALTAGAS LTD1 000
0.0155 69244 359eURALTICe NV2 942
0.02143 503151 596eURALTICe NV - A7 621
0.14787 912324 491USDALTRIA GROUP INC12 290
0.0161 36335 903AUDALUmINA LTD48 842
0.0170 01337 191JPYAmADA HOLDINGS CO LTD6 600
0.07435 326264 544eURAmADeUS IT GROUP SA - A10 084
0.311 785 184628 351USDAmAzON.COm INC2 511
0.04237 316171 572AUDAmCOR LTD/AUSTRALIA23 122
0.0174 00935 386USDAmeReN CORP1 488
0.0135 41334 164USDAmeRICAN AIRLINeS GROUP INC800
0.03183 075109 687USDAmeRICAN eLeCTRIC POWeR CO INC3 067
0.06370 066252 883USDAmeRICAN eXPReSS CO5 269
0.07433 501237 549USDAmeRICAN INTeRNATIONAL GROUP INC7 001
0.05282 348157 912USDAmeRICAN TOWeR CORP2 818
0.0175 46453 036USDAmeRICAN WATeR WORKS CO INC1 100
0.0186 45939 390USDAmeRIPRISe FINANCIAL INC822
0.0293 10942 639USDAmeRISOURCeBeRGeN CORP1 256
0.0159 90047 527USDAmeTeK INC1 300
0.11632 387363 829USDAmGeN INC4 562
0.04216 710210 886AUDAmP LTD62 631
0.02107 54558 188USDAmPHeNOL CORP - A1 688
0.0169 09148 206JPYANA HOLDINGS INC27 000
0.04205 273163 889USDANADARKO PeTROLeUm CORP3 105

DeCemBeR 31, 2016
eFFePILUX SICAV

Effepilux Sicav - Azionario
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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)

0.02138 11458 520USDANALOG DeVICeS INC2 006
0.0176 26467 952eURANDRITz AG1 599
0.08441 061605 262GBPANGLO AmeRICAN PLC32 456
0.311 779 9351 155 902eURANHeUSeR-BUSCH INBeV SA/NV17 702
0.0151 04339 873USDANNALY CAPITAL mANAGemeNT INC5 400
0.0161 38253 652USDANSYS INC700
0.0026 90729 874USDANTeRO ReSOURCeS CORP1 200
0.03202 68993 822USDANTHem INC1 487
0.0165 67385 063GBPANTOFAGASTA PLC8 305
0.0131 42531 047USDAO SmITH CORP700
0.03183 56683 426USDAON PLC1 736
0.0297 35878 217JPYAOzORA BANK LTD29 000
0.02113 365112 966DKKAP mOLLeR - mAeRSK A/S - A79
0.04230 385196 421DKKAP mOLLeR - mAeRSK A/S - B152
0.03153 538129 034AUDAPA GROUP26 096
0.02139 246142 676USDAPACHe CORP2 314
0.603 575 7871 615 918USDAPPLe INC32 564
0.04213 98192 255USDAPPLIeD mATeRIALS INC6 994
0.0147 54838 645USDARAmARK1 404
0.0132 67739 888CADARC ReSOURCeS LTD2 000
0.05313 405468 787eURARCeLORmITTAL44 670
0.0149 08725 909USDARCH CAPITAL GROUP LTD600
0.03170 308109 067USDARCHeR-DANIeLS-mIDLAND CO3 935
0.0141 80060 977USDARCONIC INC2 378
0.02102 39054 047AUDARISTOCRAT LeISURe LTD9 622
0.02136 25096 115eURARKemA SA1 466
0.006 7603 793USDARROW eLeCTRONICS INC100
0.0159 11551 047USDARTHUR J GALLAGHeR & CO1 200
0.0170 70662 990CHFARYzTA AG1 690
0.02122 93984 908JPYASAHI GLASS CO LTD19 000
0.04224 962168 829JPYASAHI GROUP HOLDINGS LTD7 500
0.04223 755150 608JPYASAHI KASeI CORP27 000
0.0155 71549 158SGDASCeNDAS ReAL eSTATe INVeSTmeNT TRUST37 400
0.0151 80845 593USDASHLAND GLOBAL HOLDINGS INC500
0.03196 426150 135GBPASHTeAD GROUP PLC10 612
0.0179 71862 406JPYASICS CORP4 200
0.0138 17425 420HKDASm PACIFIC TeCHNOLOGY LTD3 800
0.15878 369440 260eURASmL HOLDING NV8 236
0.07406 779224 415SeKASSA ABLOY AB23 050
0.07405 879446 213eURASSICURAzIONI GeNeRALI SPA28 745
0.05272 217214 689GBPASSOCIATeD BRITISH FOODS PLC8 465
0.0138 0339 459USDASSURANT INC432
0.10604 421451 889JPYASTeLLAS PHARmA INC45 800
0.261 525 2601 202 328GBPASTRAzeNeCA PLC29 340
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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)

0.02120 50886 440AUDASX LTD3 529
0.04247 531190 679eURATLANTIA SPA11 120
0.08477 241308 598SeKATLAS COPCO AB - A16 479
0.04218 193145 207SeKATLAS COPCO AB - B8 410
0.0142 18138 272USDATmOS eNeRGY CORP600
0.03184 861111 328eURATOS Se1 844
0.271 556 764873 832USDAT&T INC38 608
0.0170 47236 690NzDAUCKLAND INTeRNATIONAL AIRPORT LTD17 056
0.02141 747135 224AUDAURIzON HOLDINGS LTD40 885
0.0143 10132 522AUDAUSNeT SeRVICeS39 735
0.221 255 4781 256 994AUDAUSTRALIA & NeW zeALAND BANKING GROUP LTD60 116
0.0299 552114 441GBPAUTO TRADeR GROUP PLC20 777
0.0185 11433 662USDAUTODeSK INC1 213
0.0164 36640 634USDAUTOLIV INC600
0.05289 119132 542USDAUTOmATIC DATA PROCeSSING INC2 967
0.0023 06229 949USDAUTONATION INC500
0.03150 50857 660USDAUTOzONe INC201
0.03148 47289 020USDAVALONBAY COmmUNITIeS INC884
0.0129 89210 760USDAVeRY DeNNISON CORP449
0.10604 011553 733GBPAVIVA PLC106 000
0.0027 08317 673USDAVNeT INC600
0.181 065 438756 899eURAXA SA44 421
0.0025 78831 240USDAXALTA COATING SYSTemS LTD1 000
0.0186 72483 948eURAXeL SPRINGeR Se1 880
0.0024 75314 293USDAXIS CAPITAL HOLDINGS LTD400
0.0153 93653 942GBPBABCOCK INTeRNATIONAL GROUP PLC4 831
0.10597 445439 071GBPBAe SYSTemS PLC86 218
0.03149 37493 927USDBAKeR HUGHeS INC2 425
0.0157 50826 236USDBALL CORP808
0.02118 60673 246CHFBALOISe HOLDING AG - ReG991
0.17989 2061 201 682eURBANCO BILBAO VIzCAYA ARGeNTARIA SA154 226
0.03151 112229 231eURBANCO De SABADeLL SA114 219
0.00-84 441eURBANCO eSPIRITO SANTO SA67 176
0.0164 267248 198eURBANCO POPULAR eSPANOL SA70 008
0.291 691 0972 110 927eURBANCO SANTANDeR SA341 016
0.02112 72574 255JPYBANDAI NAmCO HOLDINGS INC4 300
0.221 301 485716 855USDBANK OF AmeRICA CORP62 115
0.0181 94969 351HKDBANK OF eAST ASIA LTD22 564
0.02143 609186 033eURBANK OF IReLAND613 714
0.0156 44648 760JPYBANK OF KYOTO LTD8 000
0.05286 750215 139CADBANK OF mONTReAL4 200
0.05290 142159 344USDBANK OF NeW YORK meLLON CORP6 459
0.07412 265349 072CADBANK OF NOVA SCOTIA7 800
0.0173 13874 304AUDBANK OF QUeeNSLAND LTD8 975
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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)

0.0290 12587 637eURBANKIA SA92 817
0.02107 213102 678eURBANKINTeR SA14 567
0.171 017 2211 222 538GBPBARCLAYS PLC388 588
0.03168 129224 388GBPBARRATT DeVeLOPmeNTS PLC31 037
0.02103 31483 353CADBARRICK GOLD CORP6 800
0.0161 60345 377CHFBARRY CALLeBAUT AG - ReG53
0.311 862 0151 296 775eURBASF Se - ReG21 085
0.02123 21576 444USDBAXTeR INTeRNATIONAL INC2 931
0.321 896 4551 494 169eURBAYeR AG19 131
0.11645 124496 216eURBAYeRISCHe mOTOReN WeRKe AG7 269
0.02108 614114 442eURBAYeRISCHe mOTOReN WeRKe AG - PFD1 494
0.04232 124129 415USDBB&T CORP5 207
0.0026 05217 951CADBCe INC635
0.0162 77250 727USDB/e AeROSPACe INC1 100
0.04213 30489 456USDBeCTON DICKINSON AND CO1 359
0.0019 15021 544USDBeD BATH & BeYOND INC497
0.04208 270162 791eURBeIeRSDORF AG2 584
0.0186 06374 164AUDBeNDIGO & ADeLAIDe BANK LTD9 863
0.0147 11450 019JPYBeNeSSe HOLDINGS INC1 800
0.03146 519166 524GBPBeRKeLeY GROUP HOLDINGS PLC - UNITS4 454
0.191 121 043560 866USDBeRKSHIRe HATHAWAY INC - B7 255
0.0172 45547 638USDBeST BUY CO INC1 791
0.191 113 7821 340 625AUDBHP BILLITON LTD64 738
0.13741 625888 144GBPBHP BILLITON PLC48 454
0.06371 027214 630USDBIOGeN INC1 380
0.0162 83258 548USDBIOmARIN PHARmACeUTICAL INC800
0.0028 09020 304CADBLACKBeRRY LTD4 300
0.04259 767148 372USDBLACKROCK INC720
0.251 464 4621 172 611eURBNP PARIBAS SA24 186
0.05266 382186 315HKDBOC HONG KONG HOLDINGS LTD78 500
0.03154 67790 771SeKBOLIDeN AB6 230
0.00435395eURBOLLORe NeW133
0.0166 52194 653eURBOLLORe SA19 857
0.0018 47840 192CADBOmBARDIeR INC - B12 100
0.0173 13172 975AUDBORAL LTD19 690
0.0152 64950 546USDBORGWARNeR INC1 408
0.0166 80571 807eURBOSKALIS WeSTmINSTeR2 025
0.02113 88560 530USDBOSTON PROPeRTIeS INC955
0.03182 39194 508USDBOSTON SCIeNTIFIC CORP8 894
0.02140 436134 473eURBOUYGUeS SA4 125
0.432 587 2642 414 247GBPBP PLC433 377
0.05286 734216 957AUDBRAmBLeS LTD33 682
0.04210 514162 680eURBReNNTAG AG3 987
0.08462 434384 024JPYBRIDGeSTONe CORP13 500
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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)

0.10556 669343 857USDBRISTOL-mYeRS SQUIBB CO10 047
0.392 317 3001 544 810GBPBRITISH AmeRICAN TOBACCO PLC42 801
0.03158 208155 745GBPBRITISH LAND CO PLC21 453
0.0143 29543 475USDBRIXmOR PROPeRTY GROUP INC1 870
0.07417 980107 933USDBROADCOm LTD2 494
0.03159 73096 299CADBROOKFIeLD ASSeT mANAGemeNT INC5 100
0.02101 14660 133JPYBROTHeR INDUSTRIeS LTD5 900
0.0164 05331 785USDBROWN-FORmAN CORP - B1 504
0.15847 184722 180GBPBT GROUP PLC197 099
0.0168 49059 293USDBUNGe LTD1 000
0.04209 763130 646GBPBUNzL PLC8 490
0.03171 236133 131GBPBURBeRRY GROUP PLC9 764
0.02108 251104 006eURBUReAU VeRITAS SA5 880
0.0149 06731 215USDCA INC1 629
0.0164 36050 937USDCABOT OIL & GAS CORP2 906
0.0131 08430 721USDCADeNCe DeSIGN SYSTemS INC1 300
0.0151 78137 302CADCAe INC3 900
0.04232 351246 138eURCAIXABANK SA73 997
0.0147 60238 300JPYCALBee INC1 600
0.0133 59441 214USDCALPINe CORP3 100
0.02128 293114 962AUDCALTeX AUSTRALIA LTD6 135
0.0139 85321 440USDCAmDeN PROPeRTY TRUST500
0.0026 80141 004CADCAmeCO CORP2 700
0.0173 72833 482USDCAmPBeLL SOUP CO1 286
0.03185 898151 781CADCANADIAN ImPeRIAL BANK OF COmmeRCe2 400
0.06332 194227 376CADCANADIAN NATIONAL RAILWAY CO5 200
0.03196 638160 194CADCANADIAN NATURAL ReSOURCeS LTD6 500
0.02108 34591 181CADCANADIAN PACIFIC RAILWAY LTD800
0.0159 07747 530CADCANADIAN TIRe CORP LTD - A600
0.0012 79312 062CADCANADIAN UTILITIeS LTD500
0.10591 928615 252JPYCANON INC22 100
0.05289 582194 579eURCAPGemINI SA3 613
0.02111 662203 132GBPCAPITA PLC17 950
0.04259 301149 370USDCAPITAL ONe FINANCIAL CORP3 135
0.0144 67839 589SGDCAPITALAND COmmeRCIAL TRUST46 000
0.02126 841116 068SGDCAPITALAND LTD64 000
0.0179 17078 630SGDCAPITALAND mALL TRUST64 000
0.02118 11374 588USDCARDINAL HeALTH INC1 731
0.03182 140151 030DKKCARLSBeRG A/S - B2 222
0.0153 41725 975USDCARmAX INC875
0.02113 72075 580USDCARNIVAL CORP2 304
0.03201 176130 396GBPCARNIVAL PLC4 163
0.05281 867340 233eURCARReFOUR SA12 314
0.0158 49290 978eURCASINO GUICHARD PeRRACHON SA1 283
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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)

0.0147 02936 076JPYCASIO COmPUTeR CO LTD3 500
0.06330 162226 591USDCATeRPILLAR INC3 755
0.0136 17249 373HKDCATHAY PACIFIC AIRWAYS LTD29 000
0.0148 60542 892USDCBRe GROUP INC1 628
0.03174 31891 202USDCBS CORP - B2 890
0.0137 30131 538CADCCL INDUSTRIeS INC200
0.0133 95529 164USDCDK GLOBAL INC600
0.0144 44836 787USDCDW CORP/De900
0.0174 65341 390USDCeLANeSe CORP - A1 000
0.09521 492234 926USDCeLGeNe CORP4 752
0.0160 24790 263USDCeNOVUS eNeRGY INC4 200
0.0026 78834 359USDCeNTeNe CORP500
0.0170 27043 037USDCeNTeRPOINT eNeRGY INC3 008
0.07422 051280 052JPYCeNTRAL JAPAN RAILWAY CO2 700
0.06326 064404 657GBPCeNTRICA PLC118 893
0.0288 58295 003USDCeNTURYLINK INC3 929
0.0185 51180 522USDCeRNeR CORP1 904
0.0147 75443 296USDCF INDUSTRIeS HOLDINGS INC1 600
0.0168 33840 349CADCGI GROUP INC - A1 500
0.0156 19132 476USDCH ROBINSON WORLDWIDe INC809
0.02106 45879 595AUDCHALLeNGeR LTD/AUSTRALIA13 796
0.05284 438136 731USDCHARLeS SCHWAB CORP7 601
0.06361 691192 030USDCHARTeR COmmUNICATIONS INC1 325
0.0154 99142 692USDCHeNIeRe eNeRGY INC1 400
0.02105 62979 517HKDCHeUNG KONG INFRASTRUCTURe HOLDINGS LTD14 000
0.06320 386176 745HKDCHeUNG KONG PROPeRTY HOLDINGS LTD55 100
0.221 278 715875 020USDCHeVRON CORP11 459
0.02104 90984 343JPYCHIBA BANK LTD18 000
0.0174 05174 935USDCHIPOTLe meXICAN GRILL INC207
0.02123 01878 494CHFCHOCOLADeFABRIKeN LINDT & SPRUeNGLI AG - PC25
0.03173 228122 922CHFCHOCOLADeFABRIKeN LINDT & SPRUeNGLI AG - ReG3
0.02131 128143 846DKKCHR HANSeN HOLDING A/S2 493
0.04231 329121 690eURCHRISTIAN DIOR Se1 161
0.06359 877141 154USDCHUBB LTD2 873
0.03163 272124 228JPYCHUBU eLeCTRIC POWeR CO INC12 300
0.02117 26977 812JPYCHUGAI PHARmACeUTICAL CO LTD4 300
0.0155 92449 603JPYCHUGOKU BANK LTD4 100
0.0179 12678 031JPYCHUGOKU eLeCTRIC POWeR CO INC7 100
0.0183 79261 478USDCHURCH & DWIGHT CO INC2 000
0.0142 86344 090CADCI FINANCIAL CORP2 100
0.08484 902415 873eURCIe De SAINT-GOBAIN10 957
0.13757 114593 489CHFCIe FINANCIeRe RICHemONT SA - ReG12 033
0.08451 762322 804eURCIe GeNeRALe DeS eTABLISSemeNTS mICHeLIN4 274
0.03185 90582 707USDCIGNA CORP1 470
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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)

0.0177 30743 662USDCImAReX eNeRGY CO600
0.0165 48646 895AUDCImIC GROUP LTD2 730
0.0185 24851 122USDCINCINNATI FINANCIAL CORP1 187
0.0165 73721 025USDCINTAS CORP600
0.16920 539510 506USDCISCO SYSTemS INC32 129
0.0144 51141 082USDCIT GROUP INC1 100
0.171 006 380642 250USDCITIGROUP INC17 861
0.02116 34085 848USDCITIzeNS FINANCIAL GROUP INC3 444
0.0176 88436 517USDCITRIX SYSTemS INC908
0.0143 47046 769SGDCITY DeVeLOPmeNTS LTD8 000
0.10586 788642 807HKDCK HUTCHISON HOLDINGS LTD54 591
0.02112 88078 807USDCLOROX CO992
0.05300 591217 849HKDCLP HOLDINGS LTD34 500
0.04228 239119 272USDCme GROUP INC2 087
0.0177 30149 420USDCmS eNeRGY CORP1 959
0.04210 815200 188eURCNH INDUSTRIAL NV25 507
0.0168 46460 776eURCNP ASSURANCeS3 890
0.0166 17267 631USDCOACH INC1 993
0.02106 537129 027GBPCOBHAm PLC55 553
0.0297 02497 089AUDCOCA-COLA AmATIL LTD13 965
0.17978 727692 788USDCOCA-COLA CO24 899
0.02142 745140 018eURCOCA-COLA eUROPeAN PARTNeRS PLC4 755
0.0176 76459 467GBPCOCA-COLA HBC AG3 702
0.0185 73340 292AUDCOCHLeAR LTD1 019
0.04217 905143 881USDCOGNIzANT TeCHNOLOGY SOLUTIONS CORP - A4 102
0.06339 624233 175USDCOLGATe-PALmOLIVe CO5 474
0.04214 207150 584DKKCOLOPLAST A/S3 344
0.0175 81967 376eURCOLRUYT SA1 613
0.17970 268430 457USDCOmCAST CORP14 821
0.0143 13620 130USDCOmeRICA INC668
0.0168 08048 604SGDCOmFORTDeLGRO CORP LTD42 000
0.03167 368294 308eURCOmmeRzBANK AG23 098
0.331 990 2071 826 591AUDCOmmONWeALTH BANK OF AUSTRALIA35 177
0.12675 468372 300GBPCOmPASS GROUP PLC38 413
0.02101 85486 942AUDCOmPUTeRSHARe LTD11 907
0.02111 59158 190USDCONAGRA BRANDS INC2 976
0.02100 57476 348USDCONCHO ReSOURCeS INC800
0.02105 18488 013JPYCONCORDIA FINANCIAL GROUP LTD23 000
0.06373 216326 857USDCONOCOPHILLIPS7 851
0.02133 49469 443USDCONSOLIDATeD eDISON INC1 911
0.03166 42855 307USDCONSTeLLATION BRANDS INC - A1 145
0.0143 13532 182CADCONSTeLLATION SOFTWARe INC/CANADA100
0.0135 37235 401NzDCONTACT eNeRGY LTD11 482
0.08464 945322 668eURCONTINeNTAL AG2 531
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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)

0.0129 31924 150USDCONTINeNTAL ReSOURCeS INC/OK600
0.0149 75552 352USDCOOPeR COS INC300
0.0134 14341 168USDCORe LABORATORIeS NV300
0.02110 31158 870USDCORNING INC4 794
0.07414 411202 151USDCOSTCO WHOLeSALe CORP2 730
0.0166 71355 226USDCOTY INC - A3 843
0.02100 96476 905eURCOVeSTRO AG1 549
0.02110 75961 527USDCR BARD INC520
0.05268 502254 050eURCReDIT AGRICOLe SA22 793
0.0140 52041 741JPYCReDIT SAISON CO LTD2 400
0.11624 087947 924CHFCReDIT SUISSe GROUP AG - ReG45 792
0.0129 67663 830CADCReSCeNT POINT eNeRGY CORP2 300
0.11642 919399 245eURCRH PLC19 509
0.02103 33892 048GBPCRODA INTeRNATIONAL PLC2 760
0.03166 177102 895USDCROWN CASTLe INTeRNATIONAL CORP2 020
0.0129 90519 753USDCROWN HOLDINGS INC600
0.0150 54671 067AUDCROWN ReSORTS LTD6 358
0.11638 334451 586AUDCSL LTD9 260
0.03196 827100 156USDCSX CORP5 778
0.02130 74273 912USDCUmmINS INC1 009
0.08492 874308 825USDCVS HeALTH CORP6 588
0.02122 053104 729JPYDAI NIPPON PRINTING CO LTD13 000
0.0175 49963 928JPYDAICeL CORP7 200
0.06363 825268 436JPYDAI-ICHI LIFe HOLDINGS INC23 000
0.05262 437176 149JPYDAIICHI SANKYO CO LTD13 500
0.08436 308242 947JPYDAIKIN INDUSTRIeS LTD5 000
0.261 540 2811 194 873eURDAImLeR AG21 780
0.03200 06495 914JPYDAITO TRUST CONSTRUCTION CO LTD1 400
0.06322 144182 981JPYDAIWA HOUSe INDUSTRY CO LTD12 400
0.03199 074227 127JPYDAIWA SeCURITIeS GROUP INC34 000
0.05287 375143 425USDDANAHeR CORP3 894
0.14801 322652 003eURDANONe13 311
0.07430 702282 865DKKDANSKe BANK A/S14 951
0.0168 46344 266USDDARDeN ReSTAURANTS INC993
0.02132 700129 600eURDASSAULT AVIATION SA125
0.04242 724138 956eURDASSAULT SYSTemeS Se3 353
0.0169 38936 069USDDAVITA INC1 140
0.07430 997387 210SGDDBS GROUP HOLDINGS LTD37 875
0.02135 008166 918GBPDCC PLC1 908
0.03166 36893 112USDDeeRe & CO1 703
0.0172 703-USDDeLL TeCHNOLOGIeS INC CLASS V1 395
0.02122 21787 210USDDeLPHI AUTOmOTIVe PLC1 914
0.0146 63721 392USDDeLTA AIR LINeS INC1 000
0.0133 21741 526JPYDeNA CO LTD1 600
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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)

0.07407 441374 746JPYDeNSO CORP9 900
0.0185 16574 097USDDeNTSPLY SIRONA INC1 556
0.04210 127157 427JPYDeNTSU INC4 700
0.09549 1021 016 142eURDeUTSCHe BANK AG - ReG31 832
0.05317 371199 096eURDeUTSCHe BOeRSe AG4 093
0.0159 69465 953eURDeUTSCHe LUFTHANSA AG - ReG4 865
0.12686 639447 808eURDeUTSCHe POST AG - ReG21 983
0.211 192 623848 139eURDeUTSCHe TeLeKOm AG - ReG72 921
0.04220 219129 146eURDeUTSCHe WOHNeN AG7 380
0.02137 129142 756USDDeVON eNeRGY CORP3 167
0.02144 72998 093AUDDeXUS PROPeRTY GROUP21 914
0.241 414 6591 071 399GBPDIAGeO PLC57 230
0.0015 10314 812USDDICK’S SPORTING GOODS INC300
0.0293 16051 373USDDIGITAL ReALTY TRUST INC1 000
0.02130 753116 778GBPDIReCT LINe INSURANCe GROUP PLC30 214
0.03161 78065 955USDDISCOVeR FINANCIAL SeRVICeS2 367
0.0028 58632 433USDDISCOVeRY COmmUNICATIONS INC - A1 100
0.0129 90929 338USDDISCOVeRY COmmUNICATIONS INC - C1 178
0.0176 89258 397USDDISH NeTWORK CORP - A1 400
0.0156 36734 331eURDISTRIBUIDORA INTeRNACIONAL De ALImeNTACION SA12 083
0.0291 587118 910GBPDIXONS CARPHONe PLC22 047
0.05306 073227 124NOKDNB ASA21 642
0.02133 77991 494USDDOLLAR GeNeRAL CORP1 905
0.0289 27235 930USDDOLLAR TRee INC1 220
0.0148 68732 351CADDOLLARAmA INC700
0.05281 744173 293USDDOmINION ReSOURCeS INC/VA3 880
0.0145 29245 415USDDOmINO’S PIzzA INC300
0.0177 34544 476JPYDON QUIJOTe HOLDINGS CO LTD2 200
0.0167 26460 602DKKDONG eNeRGY A/S1 869
0.0158 25333 506USDDOVeR CORP820
0.06363 094200 099USDDOW CHemICAL CO6 693
0.0148 92126 304USDDR HORTON INC1 888
0.02106 76736 575USDDR PePPeR SNAPPLe GROUP INC1 242
0.03174 56187 980DKKDSV A/S4 131
0.02114 13166 780USDDTe eNeRGY CO1 222
0.0294 33580 001AUDDUeT GROUP50 149
0.02103 188102 709CHFDUFRY AG - ReG871
0.06324 830216 686USDDUKe eNeRGY CORP4 414
0.0162 95330 613USDDUKe ReALTY CORP2 500
0.0023 12010 496USDDUN & BRADSTReeT CORP201
0.09533 650415 686JPYeAST JAPAN RAILWAY CO6 500
0.0153 33732 329USDeASTmAN CHemICAL CO748
0.02104 703126 487GBPeASYJeT PLC8 893
0.03178 165110 613USDeATON CORP PLC2 801
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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)

0.0015 88211 074USDeATON VANCe CORP400
0.03203 038110 305USDeBAY INC7 213
0.03176 48396 245USDeCOLAB INC1 588
0.0175 98082 031eUReDeNReD4 034
0.0134 60130 115USDeDGeWeLL PeRSONAL CARe CO500
0.03149 67981 940USDeDISON INTeRNATIONAL2 193
0.03146 445155 270eUReDP - eNeRGIAS De PORTUGAL SA50 603
0.02143 73770 488USDeDWARDS LIFeSCIeNCeS CORP1 618
0.07398 402226 406USDeI DU PONT De NemOURS & CO5 725
0.0181 75383 102eUReIFFAGe SA1 234
0.05294 448183 643JPYeISAI CO LTD5 400
0.0013 74418 661CADeLDORADO GOLD CORP4 500
0.0159 03957 690JPYeLeCTRIC POWeR DeVeLOPmeNT CO LTD2 700
0.0140 482119 392eUReLeCTRICITe De FRANCe SA4 182
0.02132 162111 449SeKeLeCTROLUX AB - B5 596
0.03156 36351 811USDeLeCTRONIC ARTS INC2 094
0.0021 14223 243CADeLemeNT FLeeT mANAGemeNT CORP2 400
0.08440 428233 669USDeLI LILLY & CO6 316
0.0294 73952 780eUReLISA OYJ3 063
0.04235 315191 822USDemeRSON eLeCTRIC CO4 452
0.006 6688 897CADemPIRe CO LTD600
0.0174 34239 941CHFemS-CHemIe HOLDING AG154
0.02118 140102 740eUReNAGAS SA4 897
0.04239 669198 649CADeNBRIDGe INC6 000
0.0140 07052 322USDeNCANA CORP3 600
0.02143 672126 057eUReNDeSA SA7 139
0.0018 73895 181USDeNDO INTeRNATIONAL PLC1 200
0.13760 888709 180eUReNeL SPA181 683
0.07379 283699 383eUReNGIe SA31 294
0.16932 8411 043 293eUReNI SPA60 300
0.0179 68756 304USDeNTeRGY CORP1 144
0.0018 00130 291USDeNVISION HeALTHCARe CORP300
0.06343 534207 651USDeOG ReSOURCeS INC3 584
0.06320 562724 808eURe.ON Se47 845
0.0164 05150 915USDeQT CORP1 033
0.0170 84323 979USDeQUIFAX INC632
0.02142 65968 023USDeQUINIX INC421
0.02132 10775 747USDeQUITY ReSIDeNTIAL2 165
0.03168 146158 184eUReRSTe GROUP BANK AG6 043
0.0288 17386 070USDeSSeX PROPeRTY TRUST INC400
0.09501 217319 333eUReSSILOR INTeRNATIONAL SA4 669
0.02112 91394 531USDeSTee LAUDeR COS INC - A1 557
0.0142 70734 932USDe*TRADe FINANCIAL CORP1 300
0.0134 01527 775eUReURAzeO SA612
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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)

0.02104 895106 954eUReUROFINS SCIeNTIFIC Se259
0.0165 94691 002eUReUTeLSAT COmmUNICATIONS SA3 585
0.0161 55034 296USDeVeReST Re GROUP LTD300
0.02111 53372 038USDeVeRSOURCe eNeRGY2 130
0.02125 780136 280eUReVONIK INDUSTRIeS AG4 432
0.03181 496137 892USDeXeLON CORP5 394
0.02119 08896 097eUReXOR NV2 906
0.0292 47163 140USDeXPeDIA INC861
0.0149 40827 613USDeXPeDITORS INTeRNATIONAL OF WASHINGTON INC984
0.07433 182267 308GBPeXPeRIAN PLC23 492
0.04237 268166 077USDeXPReSS SCRIPTS HOLDING CO3 638
0.0143 93835 323USDeXTRA SPACe STORAGe INC600
0.362 144 5891 579 536USDeXXON mOBIL CORP25 061
0.271 554 578724 054USDFACeBOOK INC14 252
0.0291 69679 200CADFAIRFAX FINANCIAL HOLDINGS LTD200
0.02101 18661 523JPYFAmILYmART UNY HOLDINGS CO LTD1 600
0.11660 388552 162JPYFANUC CORP4 100
0.06374 026315 636JPYFAST ReTAILING CO LTD1 100
0.0173 22647 004USDFASTeNAL CO1 644
0.0167 36758 865USDFeDeRAL ReALTY INVeSTmeNT TRUST500
0.05265 155130 007USDFeDeX CORP1 502
0.03178 89697 093eURFeRRARI NV3 235
0.04209 463158 365eURFeRROVIAL SA12 325
0.03179 98989 942eURFIAT CHRYSLeR AUTOmOBILeS NV20 772
0.02130 30453 627USDFIDeLITY NATIONAL INFORmATION SeRVICeS INC1 817
0.02122 27660 264USDFIFTH THIRD BANCORP4 782
0.0022 30420 562CADFINNING INTeRNATIONAL INC1 200
0.00--USDFIRST HORIzON - FRACTIONAL SHS32 409
0.0026 51131 059HKDFIRST PACIFIC CO LTD/HONG KONG40 000
0.0131 14639 475CADFIRST QUANTUm mINeRALS LTD3 300
0.0296 61753 033USDFIRST RePUBLIC BANK/CA1 106
0.0182 74378 595USDFIRSTeNeRGY CORP2 818
0.03149 93663 121USDFISeRV INC1 488
0.0153 67036 204USDFLeeTCOR TeCHNOLOGIeS INC400
0.02124 92495 599NzDFLeTCHeR BUILDING LTD17 827
0.0142 23516 968USDFLeX LTD3 100
0.0026 30239 788AUDFLIGHT CeNTRe TRAVeL GROUP LTD1 224
0.0017 2599 782USDFLIR SYSTemS INC503
0.0150 24844 752USDFLOWSeRVe CORP1 103
0.0132 76431 378USDFLUOR CORP658
0.0129 86923 088USDFmC CORP557
0.0149 82146 338USDFmC TeCHNOLOGIeS INC1 479
0.0161 175-USDFNF GROUP - A1 900
0.0155 81952 705eURFONCIeRe DeS ReGIONS673

DeCemBeR 31, 2016
eFFePILUX SICAV

Effepilux Sicav - Azionario
(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



82

Shares (continued)

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

0.0160 48945 070USDFOOT LOCKeR INC900
0.04247 396222 888USDFORD mOTOR CO21 512
0.02122 66996 152AUDFORTeSCUe meTALS GROUP LTD30 336
0.0025 70130 695USDFORTINeT INC900
0.0155 69240 950CADFORTIS INC/CANADA1 900
0.0298 99845 811USDFORTIVe CORP1 947
0.02139 945157 807eURFORTUm OYJ9 605
0.0166 85459 380USDFORTUNe BRANDS HOme & SeCURITY INC1 319
0.0173 78451 173CADFRANCO-NeVADA CORP1 300
0.0291 67580 786USDFRANKLIN ReSOURCeS INC2 443
0.0154 03647 972eURFRAPORT AG FRANKFURT AIRPORT SeRVICeS WORLDWIDe962
0.0178 058157 404USDFReePORT-mCmORAN INC - B6 242
0.06375 058235 423eURFReSeNIUS meDICAL CARe AG & CO KGAA4 662
0.12708 292351 246eURFReSeNIUS Se & CO KGAA9 538
0.0168 66055 780GBPFReSNILLO PLC4 800
0.0021 28131 059USDFRONTIeR COmmUNICATIONS CORP6 641
0.0293 79885 108eURFUCHS PeTROLUB Se - PFD2 352
0.0149 26032 998JPYFUJI eLeCTRIC CO LTD10 000
0.08473 240273 904JPYFUJI HeAVY INDUSTRIeS LTD12 200
0.06328 062226 480JPYFUJIFILm HOLDINGS CORP9 100
0.04216 463151 555JPYFUJITSU LTD41 000
0.0159 06343 796JPYFUKUOKA FINANCIAL GROUP INC14 000
0.0151 31631 936USDF5 NeTWORKS INC374
0.03198 394281 760HKDGALAXY eNTeRTAINmeNT GROUP LTD48 000
0.0182 531106 667CHFGALeNICA AG - ReG77
0.02145 008121 151eURGALP eNeRGIA SGPS SA10 219
0.0132 76421 314USDGAP INC1 540
0.0132 73324 787USDGARmIN LTD712
0.0157 49453 004USDGARTNeR INC600
0.02129 006118 926eURGAS NATURAL SDG SA7 203
0.03164 351115 940eURGeA GROUP AG4 299
0.05306 912147 620CHFGeBeRIT AG - ReG806
0.02135 656115 727eURGeCINA SA1 032
0.02105 941133 028eURGemALTO NV1 929
0.291 679 631999 450USDGeNeRAL eLeCTRIC CO56 063
0.0173 41846 878USDGeNeRAL GROWTH PROPeRTIeS INC3 100
0.04224 240131 838USDGeNeRAL mILLS INC3 829
0.05275 780236 149USDGeNeRAL mOTORS CO8 349
0.04208 553157 990DKKGeNmAB A/S1 322
0.0165 92492 171SGDGeNTING SINGAPORe PLC111 000
0.0299 00562 571USDGeNUINe PARTS CO1 093
0.0140 15337 011CADGeORGe WeSTON LTD500
0.0154 18962 995SeKGeTINGe AB - B3 554
0.0021 69115 787CADGILDAN ACTIVeWeAR INC900
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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)

0.09533 842356 909USDGILeAD SCIeNCeS INC7 863
0.06375 985199 842CHFGIVAUDAN SA - ReG216
0.0156 05851 419NOKGJeNSIDIGe FORSIKRING ASA3 715
0.02138 843125 329GBPGKN PLC35 730
0.342 059 6941 874 047GBPGLAXOSmITHKLINe PLC112 558
0.16921 584865 231GBPGLeNCORe PLC283 636
0.0183 73896 518SGDGLOBAL LOGISTIC PROPeRTIeS LTD58 000
0.0152 64653 667USDGLOBAL PAYmeNTS INC800
0.0160 74276 833CADGOLDCORP INC4 700
0.0130 19436 057SGDGOLDeN AGRI-ReSOURCeS LTD107 000
0.08477 197274 810USDGOLDmAN SACHS GROUP INC2 102
0.03165 866106 867AUDGOODmAN GROUP33 885
0.0140 97540 665USDGOODYeAR TIRe & RUBBeR CO1 400
0.02144 000109 170AUDGPT GROUP41 700
0.0144 75740 917CADGReAT-WeST LIFeCO INC1 800
0.03147 64295 116eURGRIFOLS SA7 820
0.03149 555125 185eURGROUPe BRUXeLLeS LAmBeRT SA1 876
0.0288 36272 185eURGROUPe eUROTUNNeL Se - ReG9 781
0.0293 91799 346GBPG4S PLC34 114
0.0138 57929 715JPYHACHIJUNI BANK LTD7 000
0.0145 65130 462JPYHAKUHODO DY HOLDINGS INC3 900
0.04257 847153 072USDHALLIBURTON CO5 028
0.0172 48853 177JPYHAmAmATSU PHOTONICS KK2 900
0.02127 643113 455GBPHAmmeRSON PLC19 015
0.0140 90157 119USDHANeSBRANDS INC2 000
0.0184 43592 511HKDHANG LUNG PROPeRTIeS LTD42 000
0.05299 976218 718HKDHANG SeNG BANK LTD17 000
0.02131 07593 747JPYHANKYU HANSHIN HOLDINGS INC4 300
0.02130 04256 937eURHANNOVeR RUeCK Se - ReG1 265
0.0287 92098 371GBPHARGReAVeS LANSDOWN PLC6 187
0.0149 78130 868USDHARLeY-DAVIDSON INC900
0.0142 15643 971USDHARmAN INTeRNATIONAL INDUSTRIeS INC400
0.0290 05954 863USDHARRIS CORP927
0.02100 38249 241USDHARTFORD FINANCIAL SeRVICeS GROUP INC2 222
0.0135 94821 206AUDHARVeY NORmAN HOLDINGS LTD10 187
0.0141 81719 626USDHASBRO INC567
0.02138 18070 143USDHCA HOLDINGS INC1 969
0.0289 71780 728USDHCP INC3 184
0.0146 92960 845AUDHeALTHSCOPe LTD29 850
0.05291 415188 045eURHeIDeLBeRGCemeNT AG3 288
0.02136 24873 804eURHeINeKeN HOLDING NV2 060
0.06346 324201 554eURHeINeKeN NV4 860
0.0153 20241 786USDHeLmeRICH & PAYNe INC725
0.02132 26584 715HKDHeNDeRSON LAND DeVeLOPmeNT CO LTD26 221
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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)

0.05282 588184 827eURHeNKeL AG & CO KGAA2 855
0.07412 343224 744eURHeNKeL AG & CO KGAA - PFD3 641
0.10570 322578 772SeKHeNNeS & mAURITz AB - B21 566
0.0157 53450 701USDHeNRY SCHeIN INC400
0.04220 740154 771eURHeRmeS INTeRNATIONAL566
0.0186 39245 786USDHeRSHeY CO881
0.02108 60592 472USDHeSS CORP1 839
0.04229 283146 935USDHeWLeTT PACKARD eNTeRPRISe CO10 451
0.03192 983128 649SeKHeXAGON AB - B5 681
0.0144 26132 253JPYHIKARI TSUSHIN INC500
0.0168 65992 770GBPHIKmA PHARmACeUTICALS PLC3 096
0.0298 76893 442USDHILTON WORLDWIDe HOLDINGS INC3 830
0.0161 90867 379JPYHINO mOTORS LTD6 400
0.0161 83752 720JPYHIROSe eLeCTRIC CO LTD525
0.0131 06828 140JPYHIROSHImA BANK LTD7 000
0.0142 79831 931JPYHISAmITSU PHARmACeUTICAL CO INC900
0.0149 89623 965JPYHITACHI CHemICAL CO LTD2 100
0.0149 37738 195JPYHITACHI CONSTRUCTION mACHINeRY CO LTD2 400
0.0142 16019 343JPYHITACHI HIGH-TeCHNOLOGIeS CORP1 100
0.08488 048387 324JPYHITACHI LTD95 000
0.0164 37956 347JPYHITACHI meTALS LTD5 000
0.0150 08847 416HKDHK eLeCTRIC INVeSTmeNTS & HK eLeCTRIC INVeSTmeNTS LTD64 000
0.0159 30936 864HKDHKT TRUST & HKT LTD51 000
0.0175 30669 412eURHOCHTIeF AG566
0.0138 33540 738JPYHOKURIKU eLeCTRIC POWeR CO3 600
0.0134 16539 897USDHOLLYFRONTIeR CORP1 100
0.0149 44921 394USDHOLOGIC INC1 300
0.16934 969359 744USDHOme DePOT INC7 355
0.16938 272864 428JPYHONDA mOTOR CO LTD33 800
0.05274 330210 431HKDHONG KONG & CHINA GAS CO LTD163 273
0.09517 431363 054HKDHONG KONG eXCHANGeS & CLeARING LTD23 097
0.03150 036149 528USDHONGKONG LAND HOLDINGS LTD25 000
0.0164 48851 195USDHORmeL FOODS CORP1 954
0.0167 67159 855JPYHOSHIzAKI CORP900
0.0291 11458 234USDHOST HOTeLS & ReSORTS INC5 101
0.06343 313207 979JPYHOYA CORP8 600
0.03147 042122 179USDHP INC10 451
0.0027 96522 218USDH&R BLOCK INC1 283
0.593 504 3723 265 154HKDHSBC HOLDINGS PLC460 362
0.0297 310141 935eURHUGO BOSS AG1 674
0.0153 20871 402JPYHULIC CO LTD6 300
0.03166 93846 821USDHUmANA INC863
0.0172 69660 121USDHUNTINGTON BANCSHAReS INC/OH5 800
0.0132 13230 908USDHUNTINGTON INGALLS INDUSTRIeS INC184
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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)

0.0025 87846 195CADHUSKY eNeRGY INC2 247
0.0293 83174 510SeKHUSQVARNA AB - B12 690
0.0161 03871 572USDHUTCHISON PORT HOLDINGS TRUST148 000
0.0139 19235 063HKDHYSAN DeVeLOPmeNT CO LTD10 000
0.13743 255581 263eURIBeRDROLA SA119 226
0.0150 20356 875SeKICA GRUPPeN AB1 731
0.0186 97587 825eURICADe1 283
0.0130 28819 569JPYIDemITSU KOSAN CO LTD1 200
0.0155 59151 281USDIDeXX LABORATORIeS INC500
0.0013 50318 771CADIGm FINANCIAL INC500
0.0291 43298 665JPYIHI CORP37 000
0.0299 97798 231USDIHS mARKIT LTD2 978
0.0154 06442 073JPYIIDA GROUP HOLDINGS CO LTD3 000
0.02123 10695 326eURILIAD SA674
0.04252 409116 897USDILLINOIS TOOL WORKS INC2 174
0.02109 25475 683USDILLUmINA INC900
0.0163 27747 004eURImeRYS SA878
0.0177 53784 394GBPImI PLC6 364
0.00--eURImmOeSAT AG - RIGHTS - 31/12/20113 349
0.15886 912628 815GBPImPeRIAL BRANDS PLC21 371
0.0159 44256 532CADImPeRIAL OIL LTD1 800
0.02102 28687 483AUDINCITeC PIVOT LTD41 386
0.0185 55971 084USDINCYTe CORP900
0.14806 469462 894eURINDUSTRIA De DISeNO TeXTIL SA24 868
0.0137 74632 209CADINDUSTRIAL ALLIANCe INSURANCe & FINANCIAL SeRVICeS INC1 000
0.0163 47643 729SeKINDUSTRIVARDeN AB - C3 582
0.08439 810203 343eURINFINeON TeCHNOLOGIeS AG - ReG26 639
0.211 192 898867 402eURING GROeP NV89 222
0.0295 900134 445eURINGeNICO GROUP SA1 264
0.02116 53558 903USDINGeRSOLL-RAND PLC1 638
0.0144 78345 079USDINGReDION INC378
0.02120 817127 649eURINNOGY Se3 660
0.03195 134182 485JPYINPeX CORP20 500
0.03197 523185 260AUDINSURANCe AUSTRALIA GROUP LTD48 032
0.0161 14743 064CADINTACT FINANCIAL CORP900
0.17987 775497 651USDINTeL CORP28 725
0.0133 59131 045CADINTeR PIPeLINe LTD1 603
0.03188 290100 903USDINTeRCONTINeNTAL eXCHANGe INC3 520
0.03182 667112 884GBPINTeRCONTINeNTAL HOTeLS GROUP PLC4 286
0.16915 758694 474USDINTeRNATIONAL BUSINeSS mACHINeS CORP5 819
0.02114 16688 483eURINTeRNATIONAL CONSOLIDATeD AIRLINeS GROUP SA22 259
0.0148 48423 916USDINTeRNATIONAL FLAVORS & FRAGRANCeS INC434
0.02138 24089 724USDINTeRNATIONAL PAPeR CO2 748
0.0153 71223 669USDINTeRPUBLIC GROUP OF COS INC2 420
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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)

0.03188 405160 787GBPINTeRTeK GROUP PLC4 620
0.11622 318558 500eURINTeSA SANPAOLO SPA256 520
0.03156 771173 749eURINTeSA SANPAOLO SPA - RNC70 175
0.0159 62565 527GBPINTU PROPeRTIeS PLC18 093
0.03152 56058 085USDINTUIT INC1 404
0.02138 28859 932USDINTUITIVe SURGICAL INC230
0.0159 45747 895USDINVeSCO LTD2 067
0.0175 72872 845GBPINVeSTeC PLC12 060
0.06347 039195 665SeKINVeSTOR AB - B9 766
0.0155 36845 360USDIRON mOUNTAIN INC1 798
0.0171 69573 165JPYISeTAN mITSUKOSHI HOLDINGS LTD7 000
0.03171 917176 235DKKISS A/S5 362
0.03164 929127 915JPYISUzU mOTORS LTD13 700
0.07380 996228 081JPYITOCHU CORP30 200
0.03196 078129 580GBPITV PLC81 091
0.0180 65768 945JPYJ FRONT ReTAILING CO LTD6 300
0.0182 389116 299GBPJ SAINSBURY PLC28 210
0.0023 77817 389USDJACOBS eNGINeeRING GROUP INC440
0.03150 454102 646AUDJAmeS HARDIe INDUSTRIeS PLC9 975
0.0180 50375 543JPYJAPAN AIRLINeS CO LTD2 900
0.0130 90948 103JPYJAPAN AIRPORT TeRmINAL CO LTD900
0.02138 464112 478JPYJAPAN eXCHANGe GROUP INC10 200
0.02102 641120 403JPYJAPAN POST BANK CO LTD9 000
0.02106 738131 959JPYJAPAN POST HOLDINGS CO LTD9 000
0.0167 37950 486JPYJAPAN PRIme ReALTY INVeSTmeNT CORP18
0.03155 340119 436JPYJAPAN ReAL eSTATe INVeSTmeNT CORP30
0.0296 16378 805JPYJAPAN ReTAIL FUND INVeSTmeNT CORP50
0.12693 678548 477JPYJAPAN TOBACCO INC22 200
0.0160 12145 450SGDJARDINe CYCLe & CARRIAGe LTD2 222
0.05272 387268 832USDJARDINe mATHeSON HOLDINGS LTD5 200
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0.0131 01145 493USDJAzz PHARmACeUTICALS PLC300
0.0136 81329 339USDJB HUNT TRANSPORT SeRVICeS INC400
0.0147 36945 527eURJCDeCAUX SA1 696
0.0178 54960 549eURJeRONImO mARTINS SGPS SA5 329
0.03160 607155 720JPYJFe HOLDINGS INC11 100
0.0186 327100 287JPYJGC CORP5 000
0.0296 40270 810USDJm SmUCKeR CO794
0.311 855 2651 079 686USDJOHNSON & JOHNSON16 985
0.04228 493140 832USDJOHNSON CONTROLS INTeRNATIONAL PLC5 851
0.03159 212134 251GBPJOHNSON mATTHeY PLC4 271
0.0019 15931 601USDJONeS LANG LASALLe INC200
0.301 806 383891 760USDJPmORGAN CHASe & CO22 080
0.0164 41957 628JPYJSR CORP4 300
0.0166 88355 431JPYJTeKT CORP4 400
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.03202 944132 628CHFJULIUS BAeR GROUP LTD4 810
0.0143 94126 883USDJUNIPeR NeTWORKS INC1 640
0.03160 449144 016JPYJX HOLDINGS INC39 900
0.02124 94672 466JPYKAJImA CORP19 000
0.0139 30231 557JPYKAKAKU.COm INC2 500
0.0027 16619 507JPYKAmIGUmI CO LTD3 000
0.0130 95417 960JPYKANeKA CORP4 000
0.02137 128114 219JPYKANSAI eLeCTRIC POWeR CO INC13 200
0.0170 00441 862JPYKANSAI PAINT CO LTD4 000
0.0153 25558 577USDKANSAS CITY SOUTHeRN662
0.08477 436309 958JPYKAO CORP10 600
0.0180 54778 642JPYKAWASAKI HeAVY INDUSTRIeS LTD27 000
0.05315 623202 693eURKBC GROUP NV5 365
0.15885 294609 516JPYKDDI CORP36 800
0.0162 42850 907JPYKeIHAN eLeCTRIC RAILWAY CO LTD10 000
0.0288 11548 932JPYKeIKYU CORP8 000
0.0293 74058 443JPYKeIO CORP12 000
0.0157 65332 933JPYKeISeI eLeCTRIC RAILWAY CO LTD2 500
0.02120 62069 125USDKeLLOGG CO1 726
0.02113 991194 291SGDKePPeL CORP LTD30 000
0.06346 186202 487eURKeRING1 623
0.05266 304184 293eURKeRRY GROUP PLC3 922
0.0024 45424 648HKDKeRRY PROPeRTIeS LTD9 500
0.02114 86058 070USDKeYCORP6 631
0.09521 538282 439JPYKeYeNCe CORP800
0.0140 04732 252CADKeYeRA CORP1 400
0.0291 20441 646JPYKIKKOmAN CORP3 000
0.04236 950130 321USDKImBeRLY-CLARK CORP2 190
0.0152 16929 265USDKImCO ReALTY CORP2 187
0.04237 937362 914USDKINDeR mORGAN12 118
0.04204 225195 869GBPKINGFISHeR PLC49 765
0.02124 050120 479SeKKINNeVIK AB5 445
0.0019 55122 209CADKINROSS GOLD CORP6 600
0.02126 88994 622JPYKINTeTSU GROUP HOLDINGS CO LTD35 000
0.05265 856188 413JPYKIRIN HOLDINGS CO LTD17 200
0.0155 87229 664USDKLA-TeNCOR CORP749
0.03186 650180 909eURKLePIeRRe4 998
0.0143 58347 531JPYKOBe STeeL LTD4 800
0.0151 68643 108USDKOHL’S CORP1 104
0.02120 76059 851JPYKOITO mANUFACTURING CO LTD2 400
0.07411 046340 189JPYKOmATSU LTD19 100
0.0295 91952 234JPYKONAmI HOLDINGS CORP2 500
0.05310 591187 926eURKONe OYJ - B7 296
0.0299 09382 378JPYKONICA mINOLTA INC10 500
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0.10589 323382 991eURKONINKLIJKe AHOLD DeLHAIze NV29 422
0.04232 169179 111eURKONINKLIJKe DSm NV4 076
0.04219 602253 017eURKONINKLIJKe KPN NV78 039
0.11614 829457 586eURKONINKLIJKe PHILIPS NV21 201
0.0173 50559 173eURKONINKLIJKe VOPAK NV1 638
0.0139 46544 224JPYKOSe CORP500
0.05315 42088 382USDKRAFT HeINz CO3 810
0.03175 37272 285USDKROGeR CO5 360
0.0292 212132 005eURK+S AG4 064
0.05318 725273 639JPYKUBOTA CORP23 500
0.03185 326132 690CHFKUeHNe + NAGeL INTeRNATIONAL AG - ReG1 476
0.02118 47477 825JPYKURARAY CO LTD8 300
0.0158 58555 571JPYKURITA WATeR INDUSTRIeS LTD2 800
0.05292 913236 072JPYKYOCeRA CORP6 200
0.0152 54432 258JPYKYOWA HAKKO KIRIN CO LTD4 000
0.0178 33574 707JPYKYUSHU eLeCTRIC POWeR CO INC7 600
0.0151 56957 572JPYKYUSHU FINANCIAL GROUP INC8 000
0.0187 07948 444USDL BRANDS INC1 395
0.0168 89146 701USDLABORATORY CORP OF AmeRICA HOLDINGS566
0.09525 390502 361CHFLAFARGeHOLCIm LTD - ReG10 498
0.02115 689125 583eURLAGARDeRe SCA4 383
0.0296 83431 171USDLAm ReSeARCH CORP966
0.04216 147184 129GBPLAND SeCURITIeS GROUP PLC17 308
0.02123 141105 528eURLANXeSS1 975
0.03151 913161 734USDLAS VeGAS SANDS CORP3 000
0.0293 43178 341JPYLAWSON INC1 400
0.0175 29966 989USDLeAR CORPORATION600
0.07417 729291 294GBPLeGAL & GeNeRAL GROUP PLC144 012
0.0146 43520 196USDLeGGeTT & PLATT INC1 002
0.05311 345210 517eURLeGRAND SA5 771
0.02108 69182 902AUDLeNDLeASe GROUP10 829
0.0136 46920 419USDLeNNAR CORP896
0.03192 123139 858eURLeONARDO SPA14 402
0.0134 78430 362USDLeUCADIA NATIONAL CORP1 578
0.02119 37389 410USDLeVeL 3 COmmUNICATIONS INC2 234
0.0143 36788 460HKDLI & FUNG LTD104 000
0.0141 43336 774USDLIBeRTY BROADBAND CORP590
0.0142 16949 242USDLIBeRTY GLOBAL PLC - A1 454
0.02116 604104 622USDLIBeRTY GLOBAL PLC - C4 141
0.003 7687 207USDLIBeRTY GLOBAL PLC LILAC - A181
0.0010 35715 963USDLIBeRTY GLOBAL PLC LILAC - C516
0.0164 40666 149USDLIBeRTY INTeRACTIVe CORP QVC GROUP3 400
0.0151 45542 745USDLIBeRTY meDIA CORP-LIBeRTY SIRIUSXm1 600
0.0129 96019 220USDLIBeRTY PROPeRTY TRUST800
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0.0176 84131 495USDLINCOLN NATIONAL CORP1 223
0.11656 869502 199eURLINDe AG4 208
0.0172 88735 800USDLINeAR TeCHNOLOGY CORP1 233
0.05261 933169 992HKDLINK ReIT42 500
0.0162 42860 674JPYLION CORP4 000
0.02105 71194 868JPYLIXIL GROUP CORP4 900
0.0184 27177 868USDLKQ CORP2 900
0.191 110 6691 309 173GBPLLOYDS BANKING GROUP PLC1 516 664
0.0167 76241 966CADLOBLAW COS LTD1 353
0.0296 34669 567USDLOeWS CORP2 170
0.04230 293169 219GBPLONDON STOCK eXCHANGe GROUP PLC6 746
0.03193 56897 046CHFLONzA GROUP AG - ReG1 177
0.181 023 060656 090eURL’OReAL SA5 900
0.06350 492159 253USDLOWe’S COS INC5 198
0.0149 29342 135USDLULULemON ATHLeTICA INC800
0.0138 81937 200SeKLUNDBeRGFOReTAGeN AB  - B666
0.0299 42282 777SeKLUNDIN PeTROLeUm AB4 809
0.04226 782173 457eURLUXOTTICA GROUP SPA4 438
0.201 149 532697 227eURLVmH mOeT HeNNeSSY LOUIS VUITTON Se6 337
0.03171 438119 509USDLYONDeLLBASeLL INDUSTRIeS NV - A2 108
0.0154 54436 603JPYmABUCHI mOTOR CO LTD1 100
0.0151 71536 659USDmACeRICH CO770
0.07387 692262 495AUDmACQUARIe GROUP LTD6 482
0.0176 18665 555USDmACY’S INC2 244
0.02107 16581 044CADmAGNA INTeRNATIONAL INC2 600
0.03165 484107 473JPYmAKITA CORP2 600
0.0028 34062 437USDmALLINCKRODT PLC600
0.02129 043113 344eURmAN Se1 368
0.0150 55445 984USDmANPOWeRGROUP INC600
0.04226 515194 680CADmANULIFe FINANCIAL CORP13 400
0.0169 29067 996eURmAPFRe SA23 893
0.02101 374114 217USDmARATHON OIL CORP6 177
0.02144 06963 931USDmARATHON PeTROLeUm CORP3 018
0.02141 414115 160NOKmARINe HARVeST ASA8 246
0.0185 75585 705USDmARKeL CORP100
0.02135 990173 268GBPmARKS & SPeNCeR GROUP PLC33 166
0.03153 32774 151USDmARRIOTT INTeRNATIONAL INC/mD - A1 956
0.04225 439113 835USDmARSH & mCLeNNAN COS INC3 518
0.0184 01243 697USDmARTIN mARIeTTA mATeRIALS INC400
0.03175 639167 124JPYmARUBeNI CORP32 600
0.0158 27838 593JPYmARUI GROUP CO LTD4 200
0.0149 48841 949JPYmARUICHI STeeL TUBe LTD1 600
0.0022 35517 857USDmARVeLL TeCHNOLOGY GROUP LTD1 700
0.0149 34519 118USDmASCO CORP1 646
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0.11611 816292 772USDmASTeRCARD INC6 250
0.0162 92358 542USDmATTeL INC2 409
0.0154 85236 081USDmAXIm INTeGRATeD PRODUCTS INC1 500
0.03184 951195 903JPYmAzDA mOTOR CORP11 900
0.0174 59350 374USDmCCORmICK & CO INC/mD843
0.11613 822346 161USDmCDONALD’S CORP5 319
0.0024 87420 424JPYmCDONALD’S HOLDINGS CO JAPAN LTD1 000
0.03170 178135 652USDmCKeSSON CORP1 278
0.0186 87862 225USDmeAD JOHNSON NUTRITION CO1 295
0.0170 00759 295JPYmeBUKI FINANCIAL GROUP INC19 890
0.02126 178107 940AUDmeDIBANK PVT LTD65 174
0.0170 62486 079GBPmeDICLINIC INTeRNATIONAL PLC7 819
0.02110 245108 848eURmeDIOBANCA SPA14 216
0.0129 96220 115JPYmeDIPAL HOLDINGS CORP2 000
0.006 3206 758USDmeDNAX INC100
0.10601 513309 701USDmeDTRONIC PLC8 907
0.02134 964133 884GBPmeGGITT PLC25 121
0.03178 70152 698JPYmeIJI HOLDINGS CO LTD2 400
0.0129 48630 095USDmeLCO CROWN eNTeRTAINmeNT LTD1 956
0.16954 255583 598USDmeRCK & CO INC17 097
0.05281 586144 221eURmeRCK KGAA2 840
0.0013 90913 325NzDmeRCURY Nz LTD7 108
0.0136 24929 628NzDmeRIDIAN eNeRGY LTD21 089
0.0287 492103 434GBPmeRLIN eNTeRTAINmeNTS PLC16 648
0.0133 30829 840CADmeTHANeX CORP800
0.05291 790200 315USDmeTLIFe INC5 711
0.02140 016143 695eURmeTRO AG4 433
0.0142 58921 924CADmeTRO INC1 500
0.0181 97864 144eURmeTSO OYJ3 025
0.0179 36749 415USDmeTTLeR-TOLeDO INTeRNATIONAL INC200
0.0147 19263 343HKDmGm CHINA HOLDINGS LTD24 000
0.0176 53439 718USDmGm ReSORTS INTeRNATIONAL2 800
0.0145 39469 748USDmICHAeL KORS HOLDINGS LTD1 114
0.0291 96043 555USDmICROCHIP TeCHNOLOGY INC1 512
0.02137 62083 138USDmICRON TeCHNOLOGY INC6 622
0.452 655 9801 263 098USDmICROSOFT CORP45 082
0.0146 41944 284USDmID-AmeRICA APARTmeNT COmmUNITIeS INC500
0.0163 38091 754SeKmILLICOm INTeRNATIONAL CeLLULAR SA - SDR1 560
0.0153 45488 101JPYmINeBeA CO LTD6 000
0.0138 40835 553JPYmIRACA HOLDINGS INC900
0.02127 010101 203AUDmIRVAC GROUP86 856
0.0159 43161 115JPYmISUmI GROUP INC3 800
0.03181 150107 341JPYmITSUBISHI CHemICAL HOLDINGS CORP29 400
0.10576 854423 521JPYmITSUBISHI CORP28 500
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0.09529 829307 203JPYmITSUBISHI eLeCTRIC CORP40 000
0.08454 070364 069JPYmITSUBISHI eSTATe CO LTD24 000
0.0148 65029 226JPYmITSUBISHI GAS CHemICAL CO INC3 000
0.05294 396295 125JPYmITSUBISHI HeAVY INDUSTRIeS LTD68 000
0.0026 87422 414JPYmITSUBISHI LOGISTICS CORP2 000
0.0155 44645 731JPYmITSUBISHI mATeRIALS CORP1 900
0.0162 79992 846JPYmITSUBISHI mOTORS CORP11 600
0.02106 24377 495JPYmITSUBISHI TANABe PHARmA CORP5 700
0.261 496 9421 161 797JPYmITSUBISHI UFJ FINANCIAL GROUP INC255 700
0.0145 17034 493JPYmITSUBISHI UFJ LeASe & FINANCe CO LTD9 200
0.08436 299349 474JPYmITSUI & CO LTD33 400
0.0172 54938 165JPYmITSUI CHemICALS INC17 000
0.08439 763480 752JPYmITSUI FUDOSAN CO LTD20 000
0.0147 40744 325JPYmITSUI OSK LINeS LTD18 000
0.0134 71031 338JPYmIXI INC1 000
0.15843 322740 474JPYmIzUHO FINANCIAL GROUP INC494 500
0.0175 72640 624USDmOHAWK INDUSTRIeS INC400
0.02109 97368 929USDmOLSON COORS BReWING CO - B1 192
0.07401 796212 064USDmONDeLez INTeRNATIONAL INC9 560
0.03178 467184 665GBPmONDI PLC9 144
0.05262 339181 620USDmONSANTO CO2 630
0.02123 34164 752USDmONSTeR BeVeRAGe CORP2 934
0.0290 53937 685USDmOODY’S CORP1 013
0.06343 768190 295USDmORGAN STANLeY8 582
0.0156 61674 105USDmOSAIC CO2 036
0.0293 99057 293USDmOTOROLA SOLUTIONS INC1 196
0.05312 259208 489JPYmS&AD INSURANCe GROUP HOLDINGS INC10 600
0.0144 81438 283USDmSCI INC600
0.02131 55178 531USDm&T BANK CORP887
0.02120 71692 689HKDmTR CORP LTD26 185
0.11637 758481 716eURmUeNCHeNeR RUeCKVeRSICHeRUNGS-GeSeLLSCHAFT AG IN

mUeNCHeN - ReG
3 550

0.09496 136308 899JPYmURATA mANUFACTURING CO LTD3 900
0.0141 99960 426USDmURPHY OIL CORP1 423
0.0295 16361 147USDmYLAN NV2 631
0.02112 51376 640JPYm3 INC4 700
0.0161 88552 069JPYNABTeSCO CORP2 800
0.0178 07660 011JPYNAGOYA RAILROAD CO LTD17 000
0.0132 7737 891USDNASDAQ INC515
0.201 168 8961 221 272AUDNATIONAL AUSTRALIA BANK LTD55 514
0.0177 10462 964CADNATIONAL BANK OF CANADA2 000
0.17967 653799 291GBPNATIONAL GRID PLC86 800
0.0294 208107 891USDNATIONAL OILWeLL VARCO INC2 654
0.0294 93676 184eURNATIXIS SA17 712
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0.0146 26424 934USDNAVIeNT CORP2 970
0.02123 475108 155JPYNeC CORP49 000
0.02116 50862 942eURNeSTe OYJ3 192
0.834 872 6793 353 117CHFNeSTLe SA71 506
0.0148 58738 729USDNeTAPP INC1 453
0.05305 289122 314USDNeTFLIX INC2 601
0.02117 40794 418HKDNeW WORLD DeVeLOPmeNT CO LTD117 087
0.0160 33757 590USDNeW YORK COmmUNITY BANCORP INC4 000
0.04209 39689 591AUDNeWCReST mINING LTD15 062
0.02116 75376 370USDNeWeLL BRANDS INC2 758
0.0134 55836 260USDNeWFIeLD eXPLORATION CO900
0.02122 681106 907USDNeWmONT mINING CORP3 798
0.0020 4168 357USDNeWS CORP1 879
0.0131 47547 544GBPNeX GROUP PLC5 784
0.0024 78622 248JPYNeXON CO LTD1 800
0.03174 895155 551GBPNeXT PLC2 996
0.06323 241181 262USDNeXTeRA eNeRGY INC2 854
0.0292 13984 204JPYNGK INSULATORS LTD5 000
0.0297 14576 448JPYNGK SPARK PLUG CO LTD4 600
0.02102 58461 276JPYNH FOODS LTD4 000
0.07393 494217 745JPYNIDeC CORP4 800
0.0181 25560 261USDNIeLSeN HOLDINGS PLC2 043
0.07412 712226 445USDNIKe INC - B8 564
0.02121 113109 240JPYNIKON CORP8 200
0.08438 853224 576JPYNINTeNDO CO LTD2 200
0.02142 000118 250JPYNIPPON BUILDING FUND INC27
0.0146 23638 747JPYNIPPON eLeCTRIC GLASS CO LTD9 000
0.0161 35543 777JPYNIPPON eXPReSS CO LTD12 000
0.0177 67034 070JPYNIPPON PAINT HOLDINGS CO LTD3 000
0.0167 96849 868JPYNIPPON PROLOGIS ReIT INC35
0.06341 184356 544JPYNIPPON STeeL & SUmITOmO meTAL CORP16 100
0.10594 930329 173JPYNIPPON TeLeGRAPH & TeLePHONe CORP14 900
0.0147 62655 242JPYNIPPON YUSeN KK27 000
0.08476 809363 318JPYNISSAN mOTOR CO LTD49 900
0.0175 56653 888JPYNISSHIN SeIFUN GROUP INC5 300
0.0184 84765 461JPYNISSIN FOODS HOLDINGS CO LTD1 700
0.03152 03963 169JPYNITORI HOLDINGS CO LTD1 400
0.05269 754158 650JPYNITTO DeNKO CORP3 700
0.04221 727192 170eURNN GROUP NV6 887
0.02107 964110 410USDNOBLe eNeRGY INC2 992
0.0144 23537 846JPYNOK CORP2 300
0.11619 738831 110eURNOKIA OYJ135 078
0.0185 46873 792eURNOKIAN ReNKAAT OYJ2 413
0.07407 789330 535JPYNOmURA HOLDINGS INC72 800
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0.0142 01643 005JPYNOmURA ReAL eSTATe HOLDINGS INC2 600
0.02106 35084 490JPYNOmURA ReAL eSTATe mASTeR FUND INC74
0.0298 04375 160JPYNOmURA ReSeARCH INSTITUTe LTD3 388
0.13729 715593 870SeKNORDeA BANK AB69 024
0.0137 67131 470USDNORDSTROm INC829
0.03182 48297 749USDNORFOLK SOUTHeRN CORP1 781
0.02140 172113 473NOKNORSK HYDRO ASA30 814
0.02102 58049 481USDNORTHeRN TRUST CORP1 215
0.06348 181125 896USDNORTHROP GRUmmAN CORP1 579
0.0028 22635 202USDNORWeGIAN CRUISe LINe HOLDINGS LTD700
0.603 568 6192 711 736CHFNOVARTIS AG - ReG51 627
0.261 509 4861 108 033DKKNOVO NORDISK A/S44 067
0.03164 625121 784DKKNOVOzYmeS A/S - B5 027
0.0299 05673 649JPYNSK LTD9 000
0.02110 22564 521JPYNTT DATA CORP2 400
0.11647 238389 211JPYNTT DOCOmO INC29 900
0.0028 25320 300USDNUANCe COmmUNICATIONS INC2 000
0.02101 51860 718USDNUCOR CORP1 799
0.06322 11734 900USDNVIDIA CORP3 183
0.0146 15236 518HKDNWS HOLDINGS LTD29 859
0.11619 143565 575USDNXP SemICONDUCTORS NV6 663
0.02139 82878 979JPYOBAYASHI CORP15 400
0.0158 15370 504JPYOBIC CO LTD1 400
0.06328 343296 194USDOCCIDeNTAL PeTROLeUm CORP4 862
0.02103 40978 100JPYODAKYU eLeCTRIC RAILWAY CO LTD5 500
0.0150 74240 140USDOGe eNeRGY CORP1 600
0.03154 805168 446AUDOIL SeARCH LTD31 449
0.0134 82331 816JPYOJI HOLDINGS CORP9 000
0.05288 539246 667GBPOLD mUTUAL PLC118 812
0.03187 188126 065JPYOLYmPUS CORP5 700
0.02126 76773 182USDOmNICOm GROUP INC1 571
0.02131 246104 940JPYOmRON CORP3 600
0.02109 84295 213eUROmV AG3 273
0.0289 59246 306USDONeOK INC1 646
0.0145 22328 244CADONeX CORP700
0.03186 956149 440JPYONO PHARmACeUTICAL CO LTD9 000
0.0135 17419 258CADOPeN TeXT CORP600
0.12690 514439 314USDORACLe CORP18 942
0.0028 72718 193JPYORACLe CORP JAPAN600
0.11643 022610 446eURORANGe SA44 546
0.03165 23856 517USDO’ReILLY AUTOmOTIVe INC626
0.0180 523100 724AUDORICA LTD6 634
0.04236 272153 178JPYORIeNTAL LAND4 400
0.03179 662277 227AUDORIGIN eNeRGY LTD39 711
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0.0299 12858 341eURORION OYJ - B2 344
0.07407 736278 747JPYORIX CORP27 500
0.02141 895104 095NOKORKLA ASA16 474
0.02135 223122 237JPYOSAKA GAS CO LTD37 000
0.02108 56985 212eUROSRAm LICHT AG2 179
0.0139 94433 133JPYOTSUKA CORP900
0.06347 756197 692JPYOTSUKA HOLDINGS CO LTD8 400
0.07411 867403 391SGDOVeRSeA-CHINeSe BANKING CORP LTD70 359
0.02133 88982 165USDPACCAR INC2 210
0.0140 20931 550USDPACKAGING CORP OF AmeRICA500
0.04216 297264 852eURPADDY POWeR BeTFAIR PLC2 131
0.0173 26981 483USDPALO ALTO NeTWORKS INC618
0.08441 878404 652JPYPANASONIC CORP45 700
0.06323 594183 218DKKPANDORA A/S2 604
0.0152 32349 483CHFPARGeSA HOLDING SA - BR846
0.02101 01048 478USDPARKeR-HANNIFIN CORP761
0.0136 07519 301JPYPARK24 CO LTD1 400
0.03155 81964 534CHFPARTNeRS GROUP HOLDING AG350
0.0012 6816 492USDPATTeRSON COS INC326
0.02126 92672 035USDPAYCHeX INC - AK94202 199
0.05263 221148 185USDPAYPAL HOLDINGS INC7 034
0.0160 41751 550HKDPCCW LTD117 635
0.03171 419220 810GBPPeARSON PLC17 877
0.0150 43140 530CADPemBINA PIPeLINe CORP1 700
0.0161 02765 075USDPeNTAIR PLC1 148
0.0020 19114 653USDPeOPLe’S UNITeD FINANCIAL INC1 100
0.15875 728510 247USDPePSICO INC8 828
0.08464 202339 167eURPeRNOD RICARD SA4 509
0.0162 33964 284USDPeRRIGO CO PLC790
0.03164 055148 889GBPPeRSImmON PLC7 885
0.0161 87782 908GBPPeTROFAC LTD6 078
0.03158 994116 468eURPeUGeOT SA10 261
0.0021 13119 424CADPeYTO eXPLORATION & DeVeLOPmeNT CORP900
0.201 167 648725 179USDPFIzeR INC37 918
0.03170 42789 219USDPG&e CORP2 958
0.14836 269545 430USDPHILIP mORRIS INTeRNATIONAL INC9 641
0.04232 092116 835USDPHILLIPS 662 833
0.0163 40139 119USDPINNACLe WeST CAPITAL CORP857
0.03178 405111 455USDPIONeeR NATURAL ReSOURCeS CO1 045
0.0130 67730 145USDPLAINS GP HOLDINGS LP - A933
0.06359 391169 574USDPNC FINANCIAL SeRVICeS GROUP INC3 241
0.0131 24539 240USDPOLARIS INDUSTRIeS INC400
0.03174 416192 581eURPORSCHe AUTOmOBIL HOLDING Se - PFD3 371
0.0291 016127 218CADPOTASH CORP OF SASKATCHeWAN INC5 300
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0.04234 028168 877HKDPOWeR ASSeTS HOLDINGS LTD28 000
0.0148 86452 043CADPOWeR CORP OF CANADA2 300
0.0137 96240 209CADPOWeR FINANCIAL CORP1 600
0.03148 77775 515USDPPG INDUSTRIeS INC1 656
0.02132 03682 708USDPPL CORP4 090
0.0132 29133 841CADPRAIRIeSKY ROYALTY LTD1 430
0.04211 103164 292USDPRAXAIR INC1 900
0.06369 729191 960USDPRICeLINe GROUP INC266
0.0177 45839 080USDPRINCIPAL FINANCIAL GROUP INC1 412
0.221 256 557911 322USDPROCTeR & GAmBLe CO15 763
0.02129 71576 037USDPROGReSSIVe CORP - AL42883 854
0.03147 39777 451USDPROLOGIS INC2 945
0.03195 973174 542eURPROSIeBeNSAT.1 meDIA Se5 353
0.02119 988173 922GBPPROVIDeNT FINANCIAL PLC3 595
0.0288 53781 309eURPROXImUS SADP3 236
0.05267 956155 404USDPRUDeNTIAL FINANCIAL INC2 716
0.201 185 543767 804GBPPRUDeNTIAL PLC62 180
0.03145 790102 590eURPRYSmIAN SPA5 975
0.02134 87587 439USDPUBLIC SeRVICe eNTeRPRISe GROUP INC3 242
0.03200 880123 099USDPUBLIC STORAGe948
0.05302 448240 951eURPUBLICIS GROUPe SA4 614
0.0140 44625 638USDPULTeGROUP INC2 321
0.0154 15760 513USDPVH CORP633
0.0129 91220 917AUDQANTAS AIRWAYS LTD13 084
0.04249 884273 559AUDQBe INSURANCe GROUP LTD29 306
0.02133 21380 397eURQIAGeN NV4 993
0.0147 54360 460USDQORVO INC951
0.10557 886420 615USDQUALCOmm INC9 025
0.0155 76324 587USDQUeST DIAGNOSTICS INC640
0.0179 96269 159USDQUINTILeS TRANSNATIONAL HOLDINGS INC1 109
0.0155 77258 098eURRAIFFeISeN BANK INTeRNATIONAL AG3 209
0.03201 127230 574JPYRAKUTeN INC21 600
0.0022 52126 343USDRALPH LAUReN CORP - A263
0.02128 29191 713AUDRAmSAY HeALTH CARe LTD2 736
0.03160 676124 142GBPRANDGOLD ReSOURCeS LTD2 138
0.03146 448108 380eURRANDSTAD HOLDING NV2 842
0.0140 00459 004USDRANGe ReSOURCeS CORP1 228
0.0139 40521 435USDRAYmOND JAmeS FINANCIAL INC600
0.0132 26725 813AUDReA GROUP LTD851
0.0176 29539 099USDReALTY INCOme CORP1 400
0.211 199 161797 697GBPReCKITT BeNCKISeR GROUP PLC14 865
0.04217 305162 604JPYReCRUIT HOLDINGS CO LTD5 700
0.03160 178101 574eURReD eLeCTRICA CORP SA8 936
0.0177 11835 818USDReD HAT INC1 167
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0.0158 83451 589USDReGeNCY CeNTeRS CORP900
0.03162 532125 575USDReGeNeRON PHARmACeUTICALS INC467
0.0291 62640 489USDReGIONS FINANCIAL CORP6 730
0.06340 699176 791eURReLX NV21 307
0.08436 805261 846GBPReLX PLC25 732
0.0159 71246 931eURRemY COINTReAU SA737
0.0025 83013 891USDReNAISSANCeRe HOLDINGS LTD200
0.06349 195230 043eURReNAULT SA4 132
0.06335 862360 512eURRePSOL SA25 027
0.008 801-eURRePSOL SA - RIGHTS - 06/01/201725 004
0.0164 42027 488USDRePUBLIC SeRVICeS INC1 191
0.0135 29721 616USDReSmeD INC600
0.04216 856161 751JPYReSONA HOLDINGS INC44 500
0.0154 25442 839CADReSTAURANT BRANDS INTeRNATIONAL INC1 200
0.02120 718122 575eURReXeL SA7 721
0.05291 69048 546USDReYNOLDS AmeRICAN INC5 490
0.02130 908140 801JPYRICOH CO LTD16 300
0.0145 99236 187JPYRINNAI CORP600
0.06346 134346 682AUDRIO TINTO LTD8 417
0.181 053 006961 503GBPRIO TINTO PLC28 458
0.0144 53045 336USDRITe AID CORP5 700
0.0131 91118 250USDROBeRT HALF INTeRNATIONAL INC690
0.593 516 1212 773 417CHFROCHe HOLDING AG16 205
0.02116 72066 834USDROCKWeLL AUTOmATION INC916
0.03161 819129 774USDROCKWeLL COLLINS INC1 840
0.0180 55373 260CADROGeRS COmmUNICATIONS INC - B2 200
0.0298 47157 889JPYROHm CO LTD1 800
0.002 168-GBPROLLS ROYCe HOLDINGS PLC 1 850 948
0.06342 405416 914GBPROLLS-ROYCe HOLDINGS PLC43 754
0.02124 97570 486USDROPeR TeCHNOLOGIeS INC720
0.02144 41659 025USDROSS STOReS INC2 322
0.10610 319470 834CADROYAL BANK OF CANADA9 500
0.04228 231361 756GBPROYAL BANK OF SCOTLAND GROUP PLC86 740
0.0170 00329 072USDROYAL CARIBBeAN CRUISeS LTD900
0.271 555 1421 335 055GBPROYAL DUTCH SHeLL PLC - A59 196
0.191 077 780954 506eURROYAL DUTCH SHeLL PLC - A41 477
0.402 367 5121 924 486GBPROYAL DUTCH SHeLL PLC - B85 850
0.02100 432132 115GBPROYAL mAIL PLC18 552
0.02134 980111 609GBPRSA INSURANCe GROUP PLC19 662
0.0287 789100 354eURRTL GROUP SA1 269
0.02135 093370 077eURRWe AG11 434
0.0165 31437 845eURRYANAIR HOLDINGS PLC4 492
0.0152 67150 596NzDRYmAN HeALTHCARe LTD9 824
0.0174 49176 780JPYRYOHIN KeIKAKU CO LTD400
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0.0026 02030 475USDSABRe CORP1 100
0.10609 143421 674eURSAFRAN SA8 903
0.03199 224144 700GBPSAGe GROUP PLC25 963
0.0178 887184 060eURSAIPem SPA147 453
0.04259 626155 718USDSALeSFORCe.COm INC4 000
0.07392 808264 038eURSAmPO OYJ - A9 223
0.04212 643267 218HKDSANDS CHINA LTD51 600
0.05300 510253 996SeKSANDVIK AB25 550
0.352 071 9931 733 346eURSANOFI26 944
0.0296 48066 877JPYSANTeN PHARmACeUTICAL CO LTD8 300
0.0182 903196 827AUDSANTOS LTD30 039
0.311 873 3271 207 258eURSAP Se22 622
0.0140 30720 059CADSAPUTO INC1 200
0.0178 32051 468USDSBA COmmUNICATIONS CORP - A800
0.0137 47129 753JPYSBI HOLDINGS INC/JAPAN3 100
0.0145 64622 241USDSCANA CORP657
0.06349 226237 846AUDSCeNTRe GROUP109 630
0.0148 13847 402eURSCHAeFFLeR AG3 425
0.0167 121109 603NOKSCHIBSTeD ASA - B3 330
0.03158 825103 915CHFSCHINDLeR HOLDING AG948
0.0177 33352 969CHFSCHINDLeR HOLDING AG - ReG466
0.12681 231494 061USDSCHLUmBeRGeR LTD8 559
0.15871 793697 424eURSCHNeIDeR eLeCTRIC Se13 187
0.0184 71452 599GBPSCHRODeRS PLC2 412
0.02113 26481 276eURSCOR Se3 450
0.0023 95416 670USDSCRIPPS NeTWORKS INTeRACTIVe INC354
0.0150 66440 797USDSeAGATe TeCHNOLOGY PLC1 400
0.0142 38520 862USDSeALeD AIR CORP986
0.0020 01224 064USDSeATTLe GeNeTICS INC400
0.0166 43565 508eURSeB SA516
0.05319 627223 049JPYSeCOm CO LTD4 600
0.02115 93882 303SeKSeCURITAS AB - B7 747
0.0178 08877 008AUDSeeK LTD7 644
0.0150 88942 338JPYSeGA SAmmY HOLDINGS INC3 600
0.0298 39381 449GBPSeGRO PLC18 334
0.0028 07914 630USDSeI INVeSTmeNTS CO600
0.0134 07647 786JPYSeIBU HOLDINGS INC2 000
0.02134 79489 646JPYSeIKO ePSON CORP6 700
0.02121 21568 370JPYSeKISUI CHemICAL CO LTD8 000
0.04210 332153 115JPYSeKISUI HOUSe LTD13 300
0.0144 88876 322SGDSemBCORP INDUSTRIeS LTD24 000
0.02145 22392 080USDSemPRA eNeRGY1 522
0.0025 85019 085USDSeNSATA TeCHNOLOGIeS HOLDING NV700
0.0170 48138 609USDSeRVICeNOW INC1 000
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0.03176 314183 582eURSeS SA8 426
0.10564 675454 841JPYSeVeN & I HOLDINGS CO LTD15 600
0.0131 86031 998JPYSeVeN BANK LTD11 700
0.0130 19329 761CADSeVeN GeNeRATIONS eNeRGY LTD - A1 364
0.02133 070101 170GBPSeVeRN TReNT PLC5 112
0.0164 365111 777eURSFR GROUP SA2 399
0.04222 276165 004CHFSGS SA - ReG115
0.0020 00626 516HKDSHANGRI-LA ASIA LTD20 000
0.0161 45357 675JPYSHARP CORP/JAPAN28 000
0.0145 71140 892CADSHAW COmmUNICATIONS INC2 400
0.02130 45362 559USDSHeRWIN-WILLIAmS CO512
0.0160 54340 264JPYSHImADzU CORP4 000
0.0023 72016 728JPYSHImAmURA CO LTD200
0.04238 529124 078JPYSHImANO INC1 600
0.0295 58539 845JPYSHImIzU CORP11 000
0.10574 883344 424JPYSHIN-eTSU CHemICAL CO LTD7 800
0.0141 42444 520JPYSHINSeI BANK LTD26 000
0.05282 178119 564JPYSHIONOGI & CO LTD6 200
0.201 136 649766 196GBPSHIRe PLC20 714
0.001 454656USDSHIRe PLC - ADR9
0.03189 985119 148JPYSHISeIDO CO LTD7 900
0.0179 82477 437JPYSHIzUOKA BANK LTD10 000
0.0022 09020 044JPYSHOWA SHeLL SeKIYU KK2 500
0.352 084 0611 508 883eURSIemeNS AG - ReG17 843
0.0142 72144 923USDSIGNATURe BANK/NeW YORK NY300
0.0144 68456 944USDSIGNeT JeWeLeRS LTD500
0.04228 172107 691CHFSIKA AG - BR50
0.0147 68237 664CADSILVeR WHeATON CORP2 600
0.05318 197194 792USDSImON PROPeRTY GROUP INC1 889
0.0288 84491 965SGDSINGAPORe AIRLINeS LTD14 000
0.0175 18065 566SGDSINGAPORe eXCHANGe LTD16 000
0.0290 34798 225SGDSINGAPORe PReSS HOLDINGS LTD39 000
0.0028 40430 205SGDSINGAPORe TeCHNOLOGIeS eNGINeeRING LTD13 400
0.07414 392383 849SGDSINGAPORe TeLeCOmmUNICATIONS LTD173 000
0.02100 85081 611HKDSINO LAND CO LTD70 974
0.0175 09849 501USDSIRIUS Xm HOLDINGS INC17 800
0.0134 201102 500HKDSJm HOLDINGS LTD46 000
0.06322 818246 066SeKSKANDINAVISKA eNSKILDA BANKeN AB - A32 373
0.03168 29592 516SeKSKANSKA AB - B7 497
0.03152 418142 468SeKSKF AB - B8 714
0.04252 649203 995GBPSKY PLC21 762
0.0170 78583 281USDSKYWORKS SOLUTIONS INC1 000
0.0161 18040 068USDSL GReeN ReALTY CORP600
0.04249 515204 052JPYSmC CORP/JAPAN1 100
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0.05302 518201 833GBPSmITH & NePHeW PLC21 149
0.03150 525116 820GBPSmITHS GROUP PLC9 074
0.04215 783188 095eURSNAm SPA55 131
0.0164 95259 412USDSNAP-ON INC400
0.0149 02839 502CADSNC-LAVALIN GROUP INC1 200
0.02100 09169 890eURSOCIeTe BIC SA775
0.14810 371705 278eURSOCIeTe GeNeRALe SA17 336
0.05291 564199 594eURSODeXO SA2 670
0.211 224 517822 400JPYSOFTBANK GROUP CORP19 400
0.0154 80868 274JPYSOHGO SeCURITY SeRVICeS CO LTD1 500
0.03182 837147 716eURSOLVAY SA1 642
0.04241 423166 453JPYSOmPO HOLDINGS INC7 500
0.02111 21788 515AUDSONIC HeALTHCARe LTD7 570
0.02136 868113 924CHFSONOVA HOLDING AG1 189
0.12708 132455 756JPYSONY CORP26 600
0.0144 48042 060JPYSONY FINANCIAL HOLDINGS INC3 000
0.04261 398169 004USDSOUTHeRN CO5 605
0.0157 7908 469USDSOUTHWeST AIRLINeS CO1 223
0.0026 45673 683USDSOUTHWeSTeRN eNeRGY CO2 579
0.03203 235165 832AUDSOUTH32 LTD107 648
0.03170 98362 520USDS&P GLOBAL INC1 677
0.0176 86148 956NzDSPARK NeW zeALAND LTD34 095
0.03188 280115 702USDSPeCTRA eNeRGY CORP4 833
0.0133 94643 174USDSPLUNK INC700
0.0151 88939 317USDSPRINT CORP6 500
0.07403 569362 694GBPSSe PLC22 182
0.02136 717141 012GBPST JAmeS’S PLACe PLC11 509
0.02130 46362 735USDST JUDe meDICAL INC1 716
0.10569 331944 464GBPSTANDARD CHARTeReD PLC73 234
0.04244 519233 136GBPSTANDARD LIFe PLC56 108
0.0291 77440 666USDSTANLeY BLACK & DeCKeR INC844
0.0162 33139 081JPYSTANLeY eLeCTRIC CO LTD2 400
0.0134 99954 157USDSTAPLeS INC4 079
0.09494 482241 038USDSTARBUCKS CORP9 394
0.0014 75319 324SGDSTARHUB LTD8 000
0.0134 46531 785JPYSTART TODAY CO LTD2 100
0.03171 098105 835USDSTATe STReeT CORP2 322
0.08437 585420 212NOKSTATOIL ASA25 081
0.0145 28565 332USDSTeRICYCLe INC620
0.03165 655105 265eURSTmICROeLeCTRONICS NV15 374
0.03146 273119 172AUDSTOCKLAND46 520
0.02137 60088 039eURSTORA eNSO OYJ - R13 477
0.04252 285118 582USDSTRYKeR CORP2 221
0.0181 30184 441eURSUez5 801
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0.02131 06782 124JPYSUmITOmO CHemICAL CO LTD29 000
0.05273 935238 828JPYSUmITOmO CORP24 500
0.0178 42651 811JPYSUmITOmO DAINIPPON PHARmA CO LTD4 800
0.04213 861182 942JPYSUmITOmO eLeCTRIC INDUSTRIeS LTD15 600
0.0167 33034 936JPYSUmITOmO HeAVY INDUSTRIeS LTD11 000
0.02122 500105 381JPYSUmITOmO meTAL mINING CO LTD10 000
0.17971 608818 324JPYSUmITOmO mITSUI FINANCIAL GROUP INC26 800
0.04221 015224 935JPYSUmITOmO mITSUI TRUST HOLDINGS INC6 500
0.03201 982250 425JPYSUmITOmO ReALTY & DeVeLOPmeNT CO LTD8 000
0.0148 27830 840JPYSUmITOmO RUBBeR INDUSTRIeS LTD3 200
0.06364 478309 040HKDSUN HUNG KAI PROPeRTIeS LTD30 414
0.02134 84795 112CADSUN LIFe FINANCIAL INC3 700
0.05318 686283 462CADSUNCOR eNeRGY INC10 268
0.04250 323228 214AUDSUNCORP GROUP LTD26 969
0.0164 96970 476SGDSUNTeC ReAL eSTATe INVeSTmeNT TRUST - D60 000
0.02126 28896 444JPYSUNTORY BeVeRAGe & FOOD LTD3 200
0.03163 65373 291USDSUNTRUST BANKS INC3 147
0.0184 83149 754JPYSURUGA BANK LTD4 000
0.0140 05731 348JPYSUzUKeN CO LTD/AICHI JAPAN1 290
0.04260 844153 114JPYSUzUKI mOTOR CORP7 800
0.06345 322224 990SeKSVeNSKA CeLLULOSA AB SCA - B12 860
0.07422 410297 179SeKSVeNSKA HANDeLSBANKeN AB31 971
0.03194 097203 509CHFSWATCH GROUP AG657
0.0165 67672 733CHFSWATCH GROUP AG - ReG1 131
0.08444 348283 690SeKSWeDBANK AB - A19 327
0.03167 341130 405SeKSWeDISH mATCH AB5 533
0.02113 190108 622HKDSWIRe PACIFIC LTD - A12 500
0.0157 04843 951HKDSWIRe PROPeRTIeS LTD21 800
0.03183 88983 011CHFSWISS LIFe HOLDING AG - ReG684
0.02110 01976 248CHFSWISS PRIme SITe AG - ReG1 415
0.12672 709306 263CHFSWISS Re AG7 473
0.04236 985210 953CHFSWISSCOm AG - ReG557
0.0183 85055 589AUDSYDNeY AIRPORT20 390
0.02104 39371 192USDSYmANTeC CORP4 609
0.03183 899167 727eURSYmRISe AG3 180
0.03189 887112 675USDSYNCHRONY FINANCIAL5 522
0.05317 642209 146CHFSYNGeNTA AG844
0.08471 210325 856CHFSYNGeNTA AG - ReG1 255
0.0172 54651 094USDSYNOPSYS INC1 300
0.03171 71474 233USDSYSCO CORP3 271
0.03159 59166 876JPYSYSmeX CORP2 900
0.0288 47879 198USDT ROWe PRICe GROUP INC1 240
0.0155 75139 148AUDTABCORP HOLDINGS LTD16 883
0.0293 23679 466JPYTAIHeIYO CemeNT CORP31 000
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0.03146 28486 786JPYTAISeI CORP22 000
0.0163 07951 136JPYTAISHO PHARmACeUTICAL HOLDINGS CO LTD800
0.0139 62343 189JPYTAIYO NIPPON SANSO CORP3 600
0.0162 68961 325JPYTAKASHImAYA CO LTD8 000
0.10585 604563 391JPYTAKeDA PHARmACeUTICAL CO LTD14 900
0.04230 985146 328USDTARGeT CORP3 373
0.03147 990153 284GBPTATe & LYLe PLC17 855
0.0181 24053 145AUDTATTS GROUP LTD26 414
0.03159 215211 165GBPTAYLOR WImPeY PLC88 538
0.0178 54040 491USDTD AmeRITRADe HOLDING CORP1 900
0.02141 961105 285JPYT&D HOLDINGS INC11 300
0.0184 921111 275DKKTDC A/S17 414
0.03156 85298 916JPYTDK CORP2 400
0.02130 51466 217USDTe CONNeCTIVITY LTD1 987
0.03166 948138 904eURTeCHNIP SA2 462
0.02113 88488 064HKDTeCHTRONIC INDUSTRIeS CO LTD33 500
0.0289 28579 001CADTeCK ReSOURCeS LTD - B4 700
0.0130 42037 870USDTeGNA INC1 500
0.0165 47327 693JPYTeIJIN LTD3 400
0.04238 358237 329eURTeLeCOm ITALIA SPA/mILANO284 776
0.0174 44588 303eURTeLeCOm ITALIA SPA/mILANO - RSP108 362
0.07401 708581 039SeKTeLeFONAKTIeBOLAGeT Lm eRICSSON - B71 947
0.0168 55580 877eURTeLeFONICA DeUTSCHLAND HOLDING AG16 844
0.17995 2221 389 436eURTeLeFONICA SA112 837
0.0138 53828 955eURTeLeNeT GROUP HOLDING NV731
0.04235 110219 261NOKTeLeNOR ASA16 547
0.0293 680111 929SeKTeLe2 AB12 288
0.04253 108331 015SeKTeLIA CO AB66 066
0.05315 040310 304AUDTeLSTRA CORP LTD89 978
0.0145 33638 893CADTeLUS CORP1 500
0.03183 581137 405eURTeNARIS SA10 818
0.04213 017189 232eURTeRNA ReTe eLeTTRICA NAzIONALe SPA48 947
0.04238 513134 131JPYTeRUmO CORP6 800
0.08448 668693 203GBPTeSCO PLC185 150
0.03162 078113 655USDTeSLA mOTORS INC800
0.0167 48922 181USDTeSORO CORP814
0.08441 383183 726USDTeXAS INSTRUmeNTS INC6 380
0.06339 407198 005eURTHALeS SA3 684
0.06329 624154 485USDTHeRmO FISHeR SCIeNTIFIC INC2 464
0.0142 04233 253JPYTHK CO LTD2 000
0.0291 39458 755CADTHOmSON ReUTeRS CORP2 200
0.03184 063158 448eURTHYSSeNKRUPP AG8 130
0.0147 27732 705USDTIFFANY & CO644
0.08443 411179 256USDTIme WARNeR INC4 845
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0.05268 680121 192USDTJX COS INC3 772
0.02112 32157 401USDT-mOBILe US INC2 060
0.0175 43463 205JPYTOBU RAILWAY CO LTD16 000
0.0156 41731 684JPYTOHO CO LTD/TOKYO2 100
0.0185 03452 619JPYTOHO GAS CO LTD11 000
0.02118 86094 036JPYTOHOKU eLeCTRIC POWeR CO INC9 900
0.09541 895363 746JPYTOKIO mARINe HOLDINGS INC13 900
0.0298 988107 120JPYTOKYO eLeCTRIC POWeR CO HOLDINGS INC25 800
0.05278 323139 003JPYTOKYO eLeCTRON LTD3 100
0.03167 672152 428JPYTOKYO GAS CO LTD39 000
0.0144 46821 227JPYTOKYO TATemONO CO LTD3 500
0.03160 599107 711JPYTOKYU CORP23 000
0.0147 67551 776JPYTOKYU FUDOSAN HOLDINGS CORP8 500
0.0138 20840 529USDTOLL BROTHeRS INC1 300
0.0160 08749 431JPYTONeNGeNeRAL SeKIYU KK6 000
0.0299 78863 627JPYTOPPAN PRINTING CO LTD11 000
0.04246 124183 259JPYTORAY INDUSTRIeS INC32 000
0.0143 4979 512USDTORCHmARK CORP622
0.10561 801417 108CADTORONTO-DOmINION BANK12 000
0.03177 195242 747JPYTOSHIBA CORP77 000
0.432 537 1422 188 202eURTOTAL SA52 076
0.0132 0288 141USDTOTAL SYSTem SeRVICeS INC689
0.02112 78668 060JPYTOTO LTD3 000
0.0135 54340 950CADTOURmALINe OIL CORP1 400
0.0147 88940 540JPYTOYO SeIKAN GROUP HOLDINGS LTD2 700
0.0168 85045 826JPYTOYO SUISAN KAISHA LTD2 000
0.0024 44619 345JPYTOYODA GOSeI CO LTD1 100
0.02144 886106 318JPYTOYOTA INDUSTRIeS CORP3 200
0.502 991 1442 472 743JPYTOYOTA mOTOR CORP53 500
0.0299 00874 279JPYTOYOTA TSUSHO CORP4 000
0.0023 990-GBPTP ICAP PLC4 726
0.0137 03155 455AUDTPG TeLeCOm LTD7 909
0.0157 50043 486USDTRACTOR SUPPLY CO800
0.04209 725156 206CADTRANSCANADA CORP4 900
0.02118 01870 578USDTRANSDIGm GROUP INC500
0.05302 713233 630AUDTRANSURBAN GROUP42 726
0.04233 640118 216USDTRAVeLeRS COS INC2 013
0.0296 636120 859GBPTRAVIS PeRKINS PLC5 681
0.02124 36870 592AUDTReASURY WINe eSTATeS LTD16 962
0.0164 17248 538JPYTReND mICRO INC/JAPAN1 900
0.0148 59439 965USDTRImBLe INC1 700
0.0129 10424 160USDTRIPADVISOR INC662
0.0157 98045 086DKKTRYG A/S3 376
0.0172 18373 181JPYTSURUHA HOLDINGS INC800
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0.02133 709127 173eURTUI AG10 042
0.0022 85320 748CADTURQUOISe HILL ReSOURCeS LTD7 500
0.03174 315115 517USDTWeNTY-FIRST CeNTURY FOX INC - A6 557
0.0169 75669 820USDTWeNTY-FIRST CeNTURY FOX INC - B2 700
0.0149 530115 409USDTWITTeR INC3 205
0.02108 94530 892USDTYSON FOODS INC - A1 863
0.221 256 7021 047 635CHFUBS GROUP AG84 463
0.03166 102128 741eURUCB SA2 727
0.0141 50420 784USDUDR INC1 200
0.0296 68337 452USDULTA SALON COSmeTICS & FRAGRANCe INC400
0.02122 10878 493eURUmICORe SA2 255
0.0024 03114 473USDUNDeR ARmOUR INC1 007
0.0027 54215 465USDUNDeR ARmOUR INC - A1 000
0.09507 013404 632eURUNIBAIL-RODAmCO Se2 236
0.03170 471126 599JPYUNICHARm CORP8 200
0.06340 870748 264eURUNICReDIT SPA124 678
0.251 451 1671 028 484eURUNILeVeR NV37 100
0.201 171 584865 050GBPUNILeVeR PLC30 374
0.08485 003250 727USDUNION PACIFIC CORP4 934
0.0177 38086 897eURUNIPOLSAI SPA38 118
0.0141 45819 530USDUNITeD CONTINeNTAL HOLDINGS INC600
0.0183 53846 741eURUNITeD INTeRNeT AG - ReG2 252
0.06366 284348 733SGDUNITeD OVeRSeAS BANK LTD27 360
0.08455 408275 354USDUNITeD PARCeL SeRVICe INC - B4 190
0.0140 04033 187USDUNITeD ReNTALS INC400
0.12706 515511 359USDUNITeD TeCHNOLOGIeS CORP6 798
0.0140 79550 272USDUNITeD THeRAPeUTICS CORP300
0.0182 42866 531JPYUNITeD URBAN INVeSTmeNT CORP57
0.02141 75888 581GBPUNITeD UTILITIeS GROUP PLC13 430
0.15860 172297 569USDUNITeDHeALTH GROUP INC5 669
0.0150 42940 038USDUNIVeRSAL HeALTH SeRVICeS INC - B500
0.0149 68824 618USDUNUm GROUP1 193
0.0144 10540 705SGDUOL GROUP LTD11 220
0.05319 851170 462eURUPm-KYmmeNe OYJ13 704
0.09518 351278 187USDUS BANCORP/mN10 643
0.0152 97541 292JPYUSS CO LTD3 500
0.0026 154182 228CADVALeANT PHARmACeUTICALS INTeRNATIONAL INC1 900
0.05279 822163 499eURVALeO SA5 124
0.03180 33073 387USDVALeRO eNeRGY CORP2 784
0.0139 29338 528USDVALSPAR CORP400
0.0150 87319 996USDVANTIV INC900
0.0159 24345 073USDVARIAN meDICAL SYSTemS INC696
0.02119 49866 601USDVeNTAS INC2 016
0.03184 152194 193eURVeOLIA eNVIRONNemeNT SA11 385
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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)

0.0153 74069 857USDVeReIT INC6 700
0.0024 09835 280CADVeReSeN INC2 600
0.0147 45612 533USDVeRISIGN INC658
0.0169 26141 427USDVeRISK ANALYTICS INC - A900
0.221 293 469833 161USDVeRIzON COmmUNICATIONS INC25 558
0.0139 93840 775CADVeRmILION eNeRGY INC1 000
0.0297 78471 611USDVeRTeX PHARmACeUTICALS INC1 400
0.05309 949221 532DKKVeSTAS WIND SYSTemS A/S5 021
0.02111 682102 400USDVF CORP2 208
0.0172 67985 553USDVIACOm INC - B2 184
0.03156 243143 590AUDVICINITY CeNTReS76 115
0.12723 217542 304eURVINCI SA11 178
0.15871 664415 343USDVISA INC11 784
0.08475 587485 369eURVIVeNDI SA26 341
0.0022 39317 595USDVmWARe INC - A300
0.0025 39251 809AUDVOCUS COmmUNICATIONS LTD9 557
0.241 410 176704 977GBPVODAFONe GROUP PLC602 315
0.0290 09365 217eURVOeSTALPINe AG2 416
0.02127 451137 837eURVOLKSWAGeN AG932
0.09508 064511 742eURVOLKSWAGeN AG - PFD3 810
0.07400 782344 132SeKVOLVO AB - B36 093
0.05310 595265 502eURVONOVIA Se10 050
0.02111 321-USDVORNADO ReALTY TRUST1 125
0.0131 04932 489USDVOYA FINANCIAL INC835
0.0292 78732 867USDVULCAN mATeRIALS CO782
0.0130 19234 593USDWABCO HOLDINGS INC300
0.0155 09761 925USDWABTeC CORP/De700
0.08437 359252 265USDWALGReeNS BOOTS ALLIANCe INC5 574
0.11633 958495 855USDWAL-mART STOReS INC9 674
0.16929 902447 290USDWALT DISNeY CO9 411
0.02139 521105 960eURWARTSILA OYJ ABP3 269
0.0298 97676 793CADWASTe CONNeCTIONS INC1 329
0.03194 56176 461USDWASTe mANAGemeNT INC2 894
0.0167 02045 702USDWATeRS CORP526
0.0021 05853 019USDWeATHeRFORD INTeRNATIONAL PLC4 451
0.02108 09748 273USDWeC eNeRGY GROUP INC1 944
0.02102 405112 035GBPWeIR GROUP PLC4 625
0.261 519 567878 493USDWeLLS FARGO & CO29 083
0.03149 819115 334USDWeLLTOWeR INC2 361
0.0146 33231 773eURWeNDeL SA405
0.12685 505668 437AUDWeSFARmeRS LTD23 695
0.0020 36630 067CADWeST FRASeR TImBeR CO LTD600
0.03192 414129 710JPYWeST JAPAN RAILWAY CO3 300
0.0137 39736 603USDWeSTAR eNeRGY INC700
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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)

0.02112 54798 801USDWeSTeRN DIGITAL CORP1 747
0.0183 07058 891USDWeSTeRN UNION CO4 034
0.05265 874199 713AUDWeSTFIeLD CORP41 287
0.261 538 9091 512 388AUDWeSTPAC BANKING CORP68 760
0.0169 55559 324USDWeSTROCK CO1 445
0.03146 577104 444USDWeYeRHAeUSeR CO5 138
0.02114 93682 537HKDWH GROUP LTD149 905
0.03195 417164 854HKDWHARF HOLDINGS LTD31 000
0.0290 74154 612HKDWHeeLOCK & CO LTD17 000
0.0174 44941 625USDWHIRLPOOL CORP432
0.03176 724140 103GBPWHITBReAD PLC3 995
0.0179 12469 303USDWHITeWAVe FOODS CO - A1 501
0.0164 33466 266USDWHOLe FOODS mARKeT INC2 206
0.0174 12062 319DKKWILLIAm DemANT HOLDING A/S4 488
0.0165 29590 702GBPWILLIAm HILL PLC19 206
0.02127 60194 150USDWILLIAmS COS INC4 322
0.02110 48482 763USDWILLIS TOWeRS WATSON PLC953
0.02113 086100 153SGDWILmAR INTeRNATIONAL LTD48 000
0.02136 712143 107GBPWm mORRISON SUPeRmARKeTS PLC50 584
0.06359 361209 880GBPWOLSeLeY PLC6 182
0.04248 340158 450eURWOLTeRS KLUWeR NV7 215
0.06338 362472 686AUDWOODSIDe PeTROLeUm LTD15 817
0.08446 576575 271AUDWOOLWORTHS LTD26 991
0.0143 86241 567USDWORKDAY INC700
0.02115 081123 925GBPWORLDPAY GROUP PLC36 396
0.11616 602375 435GBPWPP PLC28 983
0.0156 75241 143USDWR BeRKLeY CORP - C900
0.0132 06431 479USDWR GRACe & CO500
0.0296 88668 216USDWW GRAINGeR INC440
0.0162 41443 307USDWYNDHAm WORLDWIDe CORP862
0.0154 927109 150HKDWYNN mACAU LTD36 400
0.0136 82749 181USDWYNN ReSORTS LTD449
0.02129 96275 465USDXCeL eNeRGY INC3 368
0.0139 87834 855USDXeROX CORP4 818
0.0179 21540 672USDXILINX INC1 384
0.0154 86137 525USDXL GROUP LTD1 553
0.0161 55137 124USDXYLem INC/NY1 311
0.04217 703122 967USDYAHOO! INC5 938
0.0295 62497 480JPYYAHOO JAPAN CORP26 200
0.0292 52181 178JPYYAKULT HONSHA CO LTD2 100
0.0151 21125 499JPYYAmADA DeNKI CO LTD10 000
0.0131 04420 410JPYYAmAGUCHI FINANCIAL GROUP INC3 000
0.02116 07866 021JPYYAmAHA CORP4 000
0.02123 44783 880JPYYAmAHA mOTOR CO LTD5 900
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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)

0.0016 25938 578CADYAmANA GOLD INC6 100
0.02139 089117 744JPYYAmATO HOLDINGS CO LTD7 200
0.0136 70916 883JPYYAmAzAKI BAKING CO LTD2 000
0.0015 51119 417SGDYANGzIJIANG SHIPBUILDING HOLDINGS LTD29 000
0.02133 768100 198NOKYARA INTeRNATIONAL ASA3 572
0.0175 36850 678JPYYASKAWA eLeCTRIC CORP5 100
0.0171 56258 769JPYYOKOGAWA eLeCTRIC CORP5 200
0.0025 55722 414JPYYOKOHAmA RUBBeR CO LTD1 500
0.0144 75030 584HKDYUe YUeN INDUSTRIAL HOLDINGS LTD13 000
0.03166 67893 634USDYUm! BRANDS INC2 776
0.0162 56455 340eURzALANDO Se1 724
0.0138 83353 870eURzARDOYA OTIS SA4 836
0.0020 74621 121USDzILLOW GROUP INC600
0.02125 33777 794USDzImmeR BIOmeT HOLDINGS INC1 281
0.03163 242166 153eURzODIAC AeROSPACe7 483
0.02135 25262 555USDzOeTIS INC2 665
0.15885 928480 079CHFzURICH INSURANCe GROUP AG3 387
0.03185 84799 699GBP3I GROUP PLC22 534
0.11651 131321 483USD3m CO3 846

64.84377 112 123284 998 971Total Shares

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.0296 09497 569GBPINmARSAT PLC FRN 10 915
0.02101 914104 962eURPOSTe ITALIANe SPA FRN 16 164

0.04198 008202 531Total Supranationals, Governments and Local Public Authorities, Debt Instruments

285 201 502 377 310 131 64.88
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

0.613 539 1034 000 000eURCHINAAmC CHINA A SHARe OPPORTUNITIeS FUND - AA416 953.72
0.341 961 9892 000 000eURmARSHALL WACe UCITS FUND PLC - mW TOPS UCITS FUND - A11 114.2663

10.0658 498 68349 378 330eURmORGAN STANLeY INVeSTmeNT FUNDS - emeRGING mARKeTS eQUITY
FUND - I

1 611 533.962

6.1835 966 76635 000 000eURPICTeT TOTAL ReTURN - AGORA - I306 909.85619
8.1347 285 91828 800 000eURSCHRODeR INTeRNATIONAL SeLeCTION FUND - emeRGING ASIA - IA1 417 188.7
4.0923 765 20921 309 511eURTHeAm QUANT - eQUITY eUROPe INCOme DeFeNSIVe - I188 478.1429
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Effepilux Sicav - Azionario
(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

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

Open-ended Investment Funds (continued)

Investment Funds (continued)

4.7127 415 41526 000 000eURTHeAm QUANT - eQUITY US INCOme DeFeNSIVe268 016.5682

34.12198 433 083166 487 841Total Open-ended Investment Funds

166 487 841 198 433 083 34.12Total Investment Funds

451 689 343 575 743 214 99.00Total Investments
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34.12Investment Fund 33.94Luxembourg
7.87Banks 19.08United States of America
5.59Pharmaceuticals and Biotechnology 9.64Japan
3.63Oil and Gas Producers 7.91United Kingdom
2.59Software and Computer Services 4.42France
2.51Technology Hardware and equipment 4.25Germany
2.49Automobiles and Parts 4.04Switzerland
2.27General Retailers 3.00Australia
2.17Nonlife Insurance 1.84Netherlands
2.13Chemicals 1.45Spain
2.07Personal Goods 1.29Sweden
2.01Food Producers 1.25Canada
1.88Financial Services 1.16Ireland
1.78Fixed Line Telecommunications 1.04Hong Kong (China)
1.63Industrial engineering 0.88Italy
1.48Health Care equipment and Services 0.76Denmark
1.46electricity 0.58Singapore
1.44General Industrials 0.53Belgium
1.39Travel, Leisure and Catering 0.44Finland
1.37Real estate Investment Trusts 0.39Jersey
1.36Beverages 0.29Norway
1.34Support Services 0.19Bermuda
1.27Industrial Transportation 0.19Cayman Islands
1.25media 0.12Curacao
1.22Life Insurance 0.09Austria
1.16electronic and electrical equipment 0.07New zealand
1.04Construction and materials 0.06Portugal
1.03Tobacco 0.03Papua New Guinea
1.00mining 0.02Panama
0.88Aerospace and Defense 0.01British Virgin Islands
0.83Food and Drug Retailers 0.01India
0.79mobile Telecommunications 0.01Isle of man
0.76Leisure Goods 0.01Liberia
0.75Real estate Investment and Services 0.01mauritius
0.73Gas, Water and multiutilities 99.00
0.60Household Goods and Home Construction
0.50Oil equipment, Services and Distribution
0.43Industrial metals and mining
0.15Forestry and Paper
0.03Governments

99.00

eFFePILUX SICAV
DeCemBeR 31, 2016

Effepilux Sicav - Azionario

% %Geographical classificationEconomic classification

Classification of Investments
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General1 -
As at December 31, 2016, 5 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

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.
By minutes dated April 19, 2016, the Board of Directors resolved to approve the file to be submitted to the CSSF in order
to appoint Fondaco Lux S.A., a Luxembourg management Company authorised by the CSSF under chapter 15 of the 2010
Law, to act as management Company of the Company.

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, all of which 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.
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

Notes 
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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.
2.2.9 Investments in open-ended UCI are valued on the basis of the last available prices of the units or shares of such
UCI; and
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 is 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
realised or change in net unrealised gains or losses on foreign exchange 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 “exdividend”. Interest
income is accrued on a daily basis, net of withholding tax.

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 Assets.

2.8 Futures contracts
Unrealised appreciation/depreciation on futures contracts are recorded as follows:
• in “Unrealised appreciation/depreciation on financial futures contracts”, in the Statement of Net Assets;
• in “Change in net unrealised profit/ (loss) on futures contracts” 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.
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Notes to the financial statements (continued)

2.11 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. Listed option contracts outstanding on the reporting date are valued at the last
settlement or close price on the stock exchanges or regulated markets. Change in net unrealised gains and losses and net
realised gains and losses 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 in
the Net Asset Value calculation.

Management 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.

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.
Starting August 2016, 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.

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 and based on the average Net Asset Value
of each Sub-Fund quarterly the maximal annual rate of 0.031% (VAT exempted) as per the Administrative Agent Agreement
in force at anytime.
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 will pay 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 bank and Paying Agent, Société Générale Bank & Trust, is entitled to receive a fee for his services rendered
to each Sub-Fund. Such fee is payable, by each Sub-Fund, quarterly and calculated on the average Net Asset Value of the
Sub-Fund at the maximal annual rate of 0.30% (VAT exempted) as per the Depositary bank and Paying Agent Agreement
in force at any time.

Sub-Funds Investment Managers
Annual 

maximum fee

effepilux Sicav - Investimenti a breve termine Pioneer Investment management SGRpA 0.07%
effepilux Sicav - Titoli di Stato ed inflazione Pioneer Investment management SGRpA,

Credit Suisse
0.07%

0.095%
effepilux Sicav - Corporate IG mondo BlackRock Investment management (UK) Limited 0.07%
effepilux Sicav - Azionario State Street Global Advisors 0.10%
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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 2010 Law, 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.

Futures contracts6 -
As at December 31, 2016, the Company holds the following open futures contracts:

The counterparty to the futures contracts is UBS.

The counterparty to the futures contracts is GOLDmAN SACHS.

EUREUR

Unrealised
gain/(loss)Commitment

Number of
contracts

sold

Number of
contracts
boughtMaturityMarketDetails

Currency
contract

Underlying
nature

Effepilux Sicav - Titoli di Stato ed inflazione

(4 399)3 520 177-46mar-17SYDNeY FUTUReS
eXCHANGe

AUST 3YR BOND FUTAUDBond

848388 9294-mar-17mONTReAL STOCK
eXCHANGe

CAN 10YR BOND FUTCADBond

1 416267 260-2mar-17eUReX-DeUTSCHLANDeURO BOBLeURBond
(29 653)2 298 10014-mar-17eUReX-DeUTSCHLANDeURO BUNDeURBond

(3 500)173 5201-mar-17eUReX-DeUTSCHLANDeURO BUXLeURBond
9 600541 240-4mar-17eUReX-DeUTSCHLANDeURO-BTP FUTUReeURBond

(8 160)607 2804-mar-17eUReX-DeUTSCHLANDeURO-OAT FUTUReSeURBond
7321 221 2571-mar-17TOKYO STOCK eXCHANGeJAPANeSe 10Y BONDJPYBond
131442 233-3mar-17eURONeXT LIFFeLONG GILTGBPBond

(2 103)303 863-2mar-17CHICAGO BOARD OF
TRADe

US ULTRA BOND CBTUSDBond

2 059589 150-5mar-17CHICAGO BOARD OF
TRADe

US 10 YR NOTe FUTUReUSDBond

(33 029)10 353 009

EUREUR

Unrealised
gain/(loss)Commitment

Number of
contracts

sold

Number of
contracts
boughtMaturityMarketDetails

Currency
contract

Underlying
nature

Effepilux Sicav - Azionario

38 2951 409 110-43mar-17eUReX-DeUTSCHLANDeURO STOXX 50eURIndex
22 326908 505-11mar-17eURONeXT LIFFeFTSe 100 INDeXGBPIndex
(6 708)1 060 085-10mar-17CHICAGO meRCANTILe

eXCHANGe
S&P 500 emINIUSDIndex

14 962609 925-8mar-17eUReX-DeUTSCHLANDSWISS mKT INDeX FUTCHFIndex
16 908493 575-4mar-17OSAKA SeCURITIeS

eXCHANGe
TOPIX INDeXJPYIndex

85 7834 481 200
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Forward foreign exchange contracts7 -
As at December 31, 2016, the Company holds the following open forward foreign exchange contracts:

The counterparties to the forward exchange contracts are SOCIéTé GéNéRALe CIB, SOCIéTé GéNéRALe BANK AND
TRUST, meRRILL LYNCH INTeRNATIONAL.

Effepilux Sicav - Titoli di Stato ed inflazione

EUR

Unrealised
gain/(loss)

Maturity dateSalePurchase

13305-Jan-1716 126eUR23 000CAD
39 37305-Jan-174 870 000AUD3 381 592eUR

(33 422)05-Jan-174 780 000CAD3 345 582eUR
(796)05-Jan-177 960 000DKK1 069 756eUR

90 33205-Jan-1714 500 000GBP17 074 592eUR
1 321 92105-Jan-179 111 410 000JPY75 384 393eUR

8 90105-Jan-1775 517 000JPY622 744eUR
(21 172)05-Jan-179 740 000SeK995 289eUR

(527 316)05-Jan-1775 420 000USD70 964 828eUR
(1 088)05-Jan-17142 000USD133 517eUR

(518)05-Jan-1777 826eUR66 000GBP
3 25505-Jan-17150 154eUR1 470 000SeK

(13 281)03-Feb-174 849 000AUD3 309 107eUR
(16 773)03-Feb-174 710 000CAD3 308 397eUR

(122)03-Feb-177 969 000DKK1 071 772eUR
(103 050)03-Feb-1714 725 000GBP17 130 758eUR
(306 766)03-Feb-179 129 684 000JPY73 921 574eUR

97203-Feb-178 242 000SeK861 503eUR
(113 767)03-Feb-1775 334 000USD71 228 395eUR

4603-mar-1733 000CAD23 321eUR
(526)03-mar-175 370 000DKK721 833eUR

(1 646)03-mar-17163 000USD152 569eUR

324 690
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The counterparties to the forward exchange contracts are BARCLAYS BANK PLC WHOLeSALe LONDON, BNP PARIBAS
PARIS, CReDIT SUISSe INTeRNATIONAL, DeUTSCHe BANK AG LONDON BRANCH, GOLDmAN SACHS
INTeRNATIONAL, HSBC BANK PLC, mORGAN STANLeY AND CO INTeRNATIONAL LTD. LONDON, ROYAL BANK OF
SCOTLAND PLC LONDON, UBS AG.

Effepilux Sicav - Corporate IG Mondo

EUR

Unrealised
gain/(loss)

Maturity dateSalePurchase

12 77605-Jan-175 400 000GBP6 337 954eUR
17 35205-Jan-175 390 000GBP6 330 816eUR
13 09405-Jan-175 390 000GBP6 326 558eUR
16 50405-Jan-175 390 000GBP6 329 969eUR
13 31705-Jan-175 390 000GBP6 326 782eUR

(168 296)05-Jan-1731 485 000USD29 676 933eUR
(212 221)05-Jan-1731 475 000USD29 623 529eUR
(191 629)05-Jan-1731 475 000USD29 644 120eUR
(179 703)05-Jan-1731 475 000USD29 656 046eUR
(198 134)05-Jan-1731 475 000USD29 637 616eUR

14 39505-Jan-176 023 808eUR5 155 000GBP
10 43305-Jan-176 021 913eUR5 150 000GBP
12 88405-Jan-176 019 462eUR5 150 000GBP
16 55305-Jan-176 015 793eUR5 150 000GBP
16 69305-Jan-176 015 652eUR5 150 000GBP
(5 144)05-Jan-171 100 337eUR935 000GBP
(1 471)05-Jan-17317 730eUR270 000GBP

(37 505)05-Jan-1728 413 459eUR29 935 000USD
(28 069)05-Jan-1728 404 023eUR29 935 000USD

(9 216)05-Jan-1728 385 170eUR29 935 000USD
(605)05-Jan-1728 376 559eUR29 935 000USD

(1 143)05-Jan-1728 367 618eUR29 925 000USD
29 49705-Jan-173 928 070eUR4 175 000USD
24 84805-Jan-173 335 529eUR3 545 000USD

(15 157)03-Feb-175 155 000GBP6 018 119eUR
(16 055)03-Feb-175 150 000GBP6 011 369eUR

(9 199)03-Feb-175 150 000GBP6 018 218eUR
(13 842)03-Feb-175 150 000GBP6 013 580eUR
(16 547)03-Feb-175 150 000GBP6 010 878eUR

-03-Feb-17185 000GBP216 518eUR
(6 574)03-Feb-1729 935 000USD28 342 170eUR

(15 437)03-Feb-1729 935 000USD28 333 318eUR
20 04703-Feb-1729 935 000USD28 368 761eUR
12 10903-Feb-1729 935 000USD28 360 832eUR

(15 163)03-Feb-1729 925 000USD28 324 121eUR
23503-Feb-17567 970eUR600 000USD

(910 373)
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Effepilux Sicav - Azionario

EUR

Unrealised
gain/(loss)

Maturity dateSalePurchase

21 21205-Jan-1716 705 736eUR24 373 000AUD
30 32905-Jan-177 033 054eUR9 992 000CAD
53 80105-Jan-1722 577 391eUR24 259 000CHF
(1 456)05-Jan-174 277 610eUR31 795 000DKK

298 31505-Jan-1723 694 000AUD16 559 272eUR
5 58605-Jan-17679 000AUD471 577eUR

(78 656)05-Jan-179 992 000CAD6 984 726eUR
(124 350)05-Jan-1724 259 000CHF22 506 842eUR

(2 477)05-Jan-1731 795 000DKK4 273 677eUR
61605-Jan-1741 225 000GBP48 288 666eUR

(95 607)05-Jan-1769 474 000HKD8 398 826eUR
1 200 90805-Jan-176 420 754 000JPY53 392 291eUR

46 67405-Jan-17321 176 000JPY2 657 368eUR
4 68005-Jan-1714 388 000NOK1 589 141eUR
4 69105-Jan-17561 000NzD375 376eUR

(122 091)05-Jan-1769 778 000SeK7 159 898eUR
6 22005-Jan-174 393 000SGD2 888 630eUR

(658 596)05-Jan-1761 660 000USD57 790 087eUR
(658 867)05-Jan-1761 660 000USD57 789 816eUR

236 89505-Jan-1747 175 001eUR40 477 000GBP
(4 114)05-Jan-17880 267eUR748 000GBP
(2 936)05-Jan-178 038 132eUR65 718 000HKD

3 52705-Jan-17455 711eUR3 756 000HKD
196 98505-Jan-1754 605 091eUR6 741 930 000JPY

9805-Jan-171 584 363eUR14 388 000NOK
34505-Jan-17370 341eUR561 000NzD

(7 053)05-Jan-177 289 042eUR69 778 000SeK
(1 120)05-Jan-172 883 530eUR4 393 000SGD
35 94005-Jan-1757 665 309eUR60 871 500USD
57 78305-Jan-1757 643 466eUR60 871 500USD
11 31805-Jan-171 483 553eUR1 577 000USD

(35 120)03-Feb-1724 373 000AUD16 664 388eUR
(713)03-Feb-171 660 000AUD1 136 659eUR

(30 356)03-Feb-179 992 000CAD7 023 754eUR
(57 579)03-Feb-1724 259 000CHF22 584 748eUR

(57)03-Feb-17653 000CHF609 426eUR
(823)03-Feb-1731 795 000DKK4 275 859eUR

(240 114)03-Feb-1740 477 000GBP47 132 978eUR
19803-Feb-171 274 000GBP1 491 250eUR

(3 737)03-Feb-1765 718 000HKD8 025 763eUR
(209 809)03-Feb-176 741 930 000JPY54 605 091eUR

(1 007)03-Feb-17441 086 000JPY3 585 219eUR
(1 056)03-Feb-1714 388 000NOK1 581 192eUR

2403-Feb-171 812 000NOK199 289eUR
(413)03-Feb-17561 000NzD369 334eUR
4 80003-Feb-1769 778 000SeK7 290 184eUR

(36)03-Feb-173 073 000SeK320 810eUR
(2 463)03-Feb-174 393 000SGD2 877 674eUR

(94 814)03-Feb-1760 871 500USD57 551 090eUR
(71 680)03-Feb-1760 871 500USD57 574 224eUR

(1 674)03-Feb-173 671 000USD3 474 799eUR
48403-Feb-17735 168eUR6 021 000HKD

(287 345)
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The counterparties to the forward exchange contracts are AUSTRALIA WeSTPAC BANKING CORP, BARCLAYS BANK
PLC WHOLeSALe LONDON, BNP PARIBAS PARIS, CITIBANK NA LONDON.

Options8 -
As at December 31, 2016, the Company holds the following open outstanding options contracts:

The counterparty to the options contracts is GOLDmAN SACHS INTeRNATIONAL.

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

recognised clearing institution or by a financial institution specializing in this type of transaction and subject to prudential
supervision rules which are considered by the Regulatory Authority as equivalent to those provided by Community law.

• As part of lending transactions, the Fund must in principle 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, 2016 all security loans are collateralised with european government bonds.
The market value of the securities lent was as follows:

The amount of non-cash collateral for equity Lending Programme is detailed as follows:

EUR
Commitment

EUR

Market
value

QuantityMaturity
Strike
Price

Short/
Long

Put/
CallDescriptionCurrency

Effepilux Sicav - Titoli di Stato ed inflazione

1 516 947(39)(1 600 000)Jan-1782.5SHORT PUTOption - CDX NA IG 27 IndexUSD
-1 1731 600 000Jan-1770LONG PUTOption - CDX NA IG 27 IndexUSD

1 516 9471 134

Sub-Funds

Market Value of
securities lent 

(EUR)

effepilux Sicav - Investimenti a breve termine 10 011 200
effepilux Sicav - Titoli di Stato ed inflazione 25 502 000
effepilux Sicav - Corporate IG mondo 171 232
effepilux Sicav - Corporate High Yield edObbligazionario Paesi emergenti -
effepilux Sicav - Azionario 28 333 321

Sub-Funds
Sub-fund
Currency Counterparty

Type of 
collateral Issuer

Collateral Amount 
Received 

(in Sub-Fund Currency)

effepilux Sicav - Investimenti a breve termine eUR Société Générale Securities england 10 747 530
effepilux Sicav - Titoli di Stato ed inflazione eUR Société Générale Securities england, France 27 087 870
effepilux Sicav - Corporate IG mondo eUR Société Générale Securities england 386 243
effepilux Sicav - Corporate High Yield edObbligazionario 
Paesi emergenti eUR Société Générale Securities - -

effepilux Sicav - Azionario eUR Société Générale Securities england, France 30 758 375
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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

Outstanding Swaps10 -
As at December 31, 2016, the Company holds the following swaps:

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 2 715   543  2 172
effepilux Sicav - Titoli di Stato ed inflazione 59 685   11 937 47 748
effepilux Sicav - Corporate IG mondo 4 662   932  3 730
effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti 98 701   19 740  78 961
effepilux Sicav - Azionario 130 526   26 105  104 421

Effepilux Sicav - Titoli di Stato ed inflazione

Maturity Date Contract Received rate Paid Rate Currency Nominal Market Value

27/10/2019 Interest Rate Swap FLOATING BAS63 3 mONTH 1.869 AUD 3 192 000   13 694   
28/11/2019 Inflation Swap CPTFemU INDeX 0.925 eUR 2 640 000 20 255   
21/12/2021 Interest Rate Swap FLOATING BKBm 3 mONTH 3.800 NzD 512 000 (569)   
21/12/2021 Interest Rate Swap FLOATING BKBm 3 mONTH 3.097 NzD 256 000   (421)   
12/09/2022 Interest Rate Swap 1.388 FLOATING LIBOR 3 mONTH USD 2 680 000   (95 814)   
31/05/2023 Interest Rate Swap 1.255 FLOATING LIBOR 3 mONTH USD 830 000 (40 686)   
31/05/2023 Interest Rate Swap FLOATING OIS 1D 0.850 USD 1 720 000 88 287   
05/12/2024 Cross Currency Swap FLOATING STIBO 3 mONTH FLOATING LIBOR 3 mONTH CHF 960 000   (3 317)
07/09/2025 Interest Rate Swap FLOATING GBP-LIBOR-

BBA 6 mONTH
0.795 GBP 800 000   27 979   

21/06/2026 Interest Rate Swap FLOATING eURIBOR 
6 mONTH

0.660 eUR 420 000  3 208   

21/06/2026 Interest Rate Swap 0.100 FLOATING JPY-LIBOR-
BBA 6 mONTH

JPY 98 000 000 (8 676)  

06/09/2026 Interest Rate Swap FLOATING STIBO 3 mONTH 0.604 SeK 5 600 000  24 714   
14/09/2026 Interest Rate Swap FLOATING eURIBOR 

6 mONTH
0.857 eUR 900 000   15 167   

16/09/2026 Interest Rate Swap FLOATING eURIBOR 
6 mONTH

0.831 eUR 1 500 000   27 333

14/11/2026 Interest Rate Swap FLOATING STIBO 3 mONTH 0.952 SeK 3 000 000   3 818   
28/11/2026 Inflation Swap IPCUS 2.295 USD 170 000   254 
15/08/2031 Interest Rate Swap 0.640 FLOATING eURIBOR 

6 mONTH
eUR 209 000   (10 990)   

15/08/2031 Inflation Swap CPTFemU INDeX 1.230 eUR 193 000   12 818   
15/08/2031 Interest Rate Swap 0.587 FLOATING eURIBOR 

6 mONTH
eUR 209 000   (12 559)  

15/08/2031 Inflation Swap CPTFemU INDeX 1.255 eUR 193 000   12 097
22/06/2036 Interest Rate Swap FLOATING JPY-LIBOR-

BBA 6 mONTH
0.555 JPY 82 000 000   30 254  

22/06/2036 Interest Rate Swap 1.500 FLOATING eURIBOR 
6 mONTH

eUR 370 000   (8 580) 
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The counterparties to the swaps are BARCLAYS BANK PLC WHOLeSALe LONDON, CITIGROUP GLOBAL mARKeTS
LImITeD, GOLDmAN SACHS INTeRNATIONAL, JP mORGAN SeCURITIeS LImITeD LONDON, mORGAN STANLeY
AND CO INTeRNATIONAL LImITeD, UBS LImITeD LONDON.

Exchange rates11 -
The following exchange rates have been used for the preparation of these financial statements:

Changes in the securities portfolio12 -
A copy of the list of changes in the portfolio of each Sub-Fund for the year under review may be obtained free of charge at
the registered office of the Company.

Important Events13 -
The Board of Directors 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.

Subsequent Event14 -
At the beginning of 2017, each Sub-Fund of the Company received a subscription for a total amount of 238,85 millions eUR
from an investor belonging to Fondo Pensione per il Personale Delle Aziende del Gruppo Unicredit.
mr. Orifiammi, chairman of the Board of Directors of the Company resigned and has been replaced by mr. Galeasso on
January 30,2017. mr. Palmesi, member of the Board of Directors of the Company resigned on January 30,2017.

1 eUR = AUD1.45660 CAD1 eUR = 1.41445
1 eUR = CHF1.07200 DKK1 eUR = 7.43555
1 eUR = GBP0.85360 HKD1 eUR = 8.17765
1 eUR = JPY123.02080 NOK1 eUR = 9.07900
1 eUR = NzD1.51265 SeK1 eUR = 9.58200
1 eUR = SGD1.52380 USD1 eUR = 1.05475

15/08/2046 Interest Rate Swap FLOATING eURIBOR 
6 mONTH

0.786 eUR 209 000   24 451

15/08/2046 Inflation Swap 1.485 CPTFemU INDeX eUR 193 000   (28 417)  
15/08/2046 Interest Rate Swap FLOATING eURIBOR 

6 mONTH
0.741 eUR 209 000 26 889

15/08/2046 Inflation Swap 1.507 CPTFemU INDeX eUR 193 000   (27 055)
13/09/2046 Interest Rate Swap 1.414 FLOATING eURIBOR 

6 mONTH
eUR 400 000 (4 333)

12/09/2047 Interest Rate Swap FLOATING LIBOR 3 mONTH 1.888 USD 660 000 97 549
16/02/2055 Interest Rate Swap 1.437 FLOATING eURIBOR 

6 mONTH
eUR 1 070 000 14 185

16/02/2065 Interest Rate Swap FLOATING eURIBOR 
6 mONTH

1.167 eUR 1 200 000 (17 953)

183 582
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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.

SFT Regulation
Following the Regulation 2015/2365 of the european Parliament and of the Council of 25 November 2015 on transparency
of securities financing transactions, only transactions on securities lending  were subject to this Regulation, during the year
ending December 31, 2016:

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

The amount of securities lent as 
a proportion of total lendable assets
market value of securities lent 10 011 200 25 502 000 171 232 - 28 333 321
Proportion of total lendable Assets* 11.69% 5.96% 0.05% - 4.92%

Ten largest collateral issuers across all SFTs
and total return swaps
market value of collateral securities see note 9 see note 9 see note 9 see note 9 see note 9

Top 10 counterparties of each type of SFTs 
and total return swaps 
Name of the counterparty Société Générale Société Générale Société Générale Société Générale Société Générale
Country of domicile of the couterparty France France France France France
Gross volume of outstanding transactions 10 011 200 25 502 000 171 232 - 28 333 321

Type and quality of collateral
Securities see note 9 see note 9 see note 9 see note 9 see note 9
Cash - - - - -

Settlement and clearing 
Tri-party - - - - -
Central Counterparty - - - - -
Bilateral see note 9 see note 9 see note 9 see note 9 see note 9

Maturity tenor of the collateral 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 see note 9 see note 9 see note 9 see note 9 see note 9
Open maturity - - - - -

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 see note 9 see note 9 see note 9 see note 9 see note 9
Open maturity - - - - -
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* The proportion of total lendable assets represents the market value of the securities lent/ market value of the portfolio of
the Sub-Fund.

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 23 July 2014 amending 2009/65/eC of the european Parliament and of the Council of
13 July 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 Fund’s management Regulations or the present Prospectus.
The remuneration policy is in line with the business strategy, objectives, values and interests of the Fund and of the
Unitholders, 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 Fund.

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

Data on reuse of collateral N/A N/A N/A N/A N/A
maximum amount specified in the prospectus - - - - -
Share of collateral received that is reused - - - - -
Cash collateral reinvestment returns to the fund - - - - -

Safekeeping of collateral received by the fund 
as part of SFTs and total return swaps 
Name of custodian Société Générale Société Générale Société Générale Société Générale Société Générale
Securities see note 9 see note 9 see note 9 see note 9 see note 9
Cash - - - - -

Safekeeping of collateral granted by the fund 
as part of SFTs and total return swaps 

N/A N/A N/A N/A N/A

Proportion of collateral held - - - - -

Data on returns and costs for securities
lending

see note 9 see note 9 see note 9 see note 9 see note 9
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