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effepilux Sicav (the “Company”) was incorporated on April 25, 2008. The articles of incorporation of the Company were
published in the Mémorial C, Recueil des Sociétés et Associations du Grand-Duché de Luxembourg (hereinafter 
the “mémorial”) on may 27, 2008. The Company is registered with the Luxembourg Trade Register under number B 138 242. 
Until January 27, 2011, the Company was an open-ended investment company organised as a société anonyme under 
the laws of the Grand Duchy of Luxembourg and qualified as a Société d’Investissement à Capital Variable (“SICAV”) and 
a Fonds d’Investissement Spécialisé under the amended Law of February 13, 2007 relating to Specialised Investment
Funds (the “SIF Law”), with several separate Sub-Funds (individually a “Sub-Fund” and collectively the “Sub-Funds”)
pursuant to article 71 of the SIF Law.
By an extraordinary general meeting of Shareholders held on January 27, 2011, the Shareholder decided to restructure 
the Company in order to change its corporate object from a SIF - SICAV under the SIF Law to a self-managed SICAV Part
I of the amended Law of December 17, 2010 on Undertakings for Collective Investment in Transferable Securities.
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 in Transferable Securities (the “2010 Law”).
The articles of incorporation have been amended for the last time on August 2, 2016 according to the 2010 Law. 
Such amendment has been published in the Mémorial C on September 13, 2016.
The Board of Directors of the Company may issue shares of different classes (individually a “Class” and collectively 
the “Classes”) in each Sub-Fund. A separate pool of assets is maintained for each Sub-Fund and is invested in accordance
with the investment objective applicable to the relevant Sub-Fund. As a result, the Company is an “umbrella Fund” enabling
investors to choose between one or more investment objective(s) by investing in one or more Sub-Fund(s).
The Board of Directors of the Company has appointed Fondaco Lux S.A. which qualifies as a Chapter 15 management
company pursuant to the 2010 Law in order to act as its designated management Company pursuant to the management
Company Agreement dated August 2, 2016.
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The annual general meeting of Shareholders of the Company is held in Luxembourg on the third Tuesday of April of each
year at 2 p.m. or, if such day is not a business day in Luxembourg, on the next business day. All general meetings of
Shareholders notices are sent to the registered Shareholders by post at least 8 days prior to the meeting. Notices will be
published in the mémorial and in a Luxembourg newspaper (if legally required) and in other newspapers as the Board of
Directors of the Company may decide. Such notices will include the agenda and specify the place of the meeting. Legal
requirements as notice, quorum and voting at all general and Sub-Fund or Class meetings are included in the articles of
incorporation 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
2020 was an extraordinary year. In late February and march markets saw their worst performance since the 2008 Financial
Crisis driven by the COVID pandemic, followed by a record market recovery which was supported by unprecedented
monetary and fiscal stimulus through the remainder of the year.
The Investimenti Breve Termine sub-fund was invested 52% in a mandate managed by Amundi and 48% in a selection of
short-term, third-party bond funds with a broader mandate. The performance of such funds has been generally positive,
taking advantage of the global yield reduction.
Regarding the mandate managed by Amundi, the portfolio achieved an absolute positive performance due to its overweight
on Italian bonds and corporate spreads. In terms of portfolio positioning, the main exposures were to Peripheral countries
(ca. 30%; mostly Italy, then Spain and Portugal), to corporate bonds (around 30%) and euro High Yield (approx. 4% each)
as well as on other short-term bonds. During the year, the manager bought corporate bonds in the primary market, benefiting
from the primary market premium.  moreover, as bonds were approaching maturities, it has continued to keep 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 0.40% versus a benchmark return of 0.31%.  The year-end Assets Under
management stood at € 363.8 mln. 

Effepilux Sicav - Titoli di Stato ed inflazione
The economic environment resulting from the spread of the Covid-19 pandemic across the world influenced this sub-fund
as well. There were periods of increased volatility and uncertainty with the pandemic that were positive for the asset class.
While at the same time, there was a slightly positive support because the yield compression which enhanced the prices of
bonds.
Since 2017, the sub-fund has been managed in three different components: i) investment grade global government bonds;
ii) inflation linked bonds; and iii) absolute return bonds. 
Regarding the investment grade global government bonds portfolio (34% of the sub fund portfolio) managed by Credit
Suisse, as at the end of 2020 the Yield to worst of the portfolio is 0.11%; the portfolio features a modified Duration of 7.96
and has a credit rating AA-.
The portfolio asset class is Government Bonds. From march 1st 2020 the eUR/USD exposure, which had been historically
hedged via forwards by the manager, is now hedged actively via options in order to optimize the cost of the hedging
according to the market environment. As a result, the benchmark was adjusted from 57% Bloomberg Barclays euro
Aggregate Treasury (TR) and 43% Bloomberg Barclays US Treasury TR eUR_HeDGeD to 57% Bloomberg Barclays euro-
Agg. Treasury (TR) and 43% Bloomberg Barclays US Treasury (TR), in eUR. 
The euro Aggregate treasury benchmark had a +4.99% performance during 2020 while the US Treasury benchmark had
a -0.92% return. The portfolio closed 2020 generating a positive performance of 1.38% compared to its new benchmark
performance of +1.43%. 
Regarding the inflation linked bond portfolio (13% of the sub fund), managed by Amundi, the portfolio shows an absolute
positive annual performance of 5.76% vs the benchmark return of 3.13%.
In terms of alpha contributors, the best performer was a credit spread duration strategy via derivatives (e.g. via Itraxx
Crossover, CDX NA HY and europe Subordinated Financials, hedging the portfolio during the downside and increasing credit
risk during the risk-on markets). The Commodity Trading Advisors (CTA) momentum following model proved to be a positive
performer (the model signalled long trades in US at the 5Y and 10Y segment in Q1, before the Covid19 outbreak). Relative
Value strategy also contributed to the performance (e.g. short Gilt / long Bund and long US rates / short eU rates). Finally,
the long inflation linked position did not help performance.
moving to the absolute return component (43% of the sub fund portfolio), the portfolio managed by Fondaco SGR showed
a positive return of 2,63%, higher than the yearly target of euribor +3% for a second year in a row, creating value mainly
from long positions in emerging market “hard currency” bonds and in europe Peripheral bonds. Corporate bonds in the
portfolio and a smaller exposure to AT1 (“Additional Tier 1” bonds) contributed as well to the annual performance.

Report of the Board of Directors of the Company
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The main positive contributors were long positions in euro Periphery, both for nominal and inflation bonds, and emerging
market “hard currency” bonds that produced a remarkable positive result, net of the dynamic hedge of US dollar forex and
rate exposure.
Net positive duration was concentrated in euro, where short Bund and Bobl (short/midterm german government bond)
positions were held on a tactical basis for a partial hedge. The long leg in euro was split between Peripheral bonds, emerging
markets “hard currency” bonds in euro and senior/SNP banking bonds. The financial bond portfolio was tactically increased
after the Covid crisis, in march and April, using a liquidity buffer which had been held to reduce portfolio losses during the
early phase of the crisis and to respond to investment opportunities afterwards.
The overall duration has been limited and managed dynamically, between 2 and 3,5 years of net long duration.
Forex exposure has been quite limited, between 0 and 10%, for most of the year. In the last quarter the manager took
several diversified positions in emerging local market bonds offering attractive tactical opportunities after the American
election, reaching a level of currency diversification around 15%.
The portfolio experienced an important but very short-lived drawdown in march, when for two weeks year-to-date
performances was below - 4%, just before the start of the european Central Bank intervention. By mid-June the portfolio
fully recovered, starting to accumulate gradually his positive performance in the second half of the year.  
The rest of the Absolute Return component is invested in a selection of third-party funds managed by large asset managers,
with a broad flexible fixed income mandate, with different risk/reward profiles. All target funds generated a positive return
during the year with the exception of the fund managed by Franklin Templeton. Despite the large heterogeneity of these
funds and the active style employed, the positive returns have been partially driven by the duration component as well as
by the allocation to european periphery and emerging markets. 
Overall, the Sub-Fund closed the year with +3.23% return versus +1.88% for the benchmark. At year end Assets Under
management stood at € 1,295.7 mln.

Effepilux Sicav - Corporate IG Mondo
The vast majority of the sub-fund (87%) is invested in the portfolio managed by Blackrock with the following benchmark:
10% Bloomberg Barclays mSCI Sterling Corporate SRI euro-hedged; 45% Bloomberg Barclays mSCI US Corporate SRI
euro-hedge; and 45% Bloomberg Barclays mSCI euro Corporate SRI.
The strain of the Coronavirus increasingly dominated markets during the first quarter. Declared a pandemic by the World
Health Organization in march, the Covid-19 outbreak led to borders closing, the lockdown of regions and countries and the
shutdown of entire economic and social sectors. The 66% collapse in oil prices over the quarter, to the lowest levels since
early 2002, weighed heavily on energy-related sectors. Policymakers responded swiftly with concerted measures. Central
banks around the world delivered numerous emergency rate cuts, launched, or massively expanded, quantitative easing
(Qe) programmes and strove to maintain lending liquidity to avert a credit crunch.  The US Federal Reserve (FeD) led the
global monetary policy response to the Coronavirus when it cut interest rates twice in march at unscheduled meetings to
take its benchmark rate to just above zero. The Fed also undertook to boost Qe bond purchases by at least $700bn and
soon upgraded that pledge to unlimited Qe. The european Central Bank (eCB) launched a €750bn expansion of its Qe
programme that will likely continue to or perhaps beyond the end of the year. The Bank of england also cut its key Bank
Rate twice in march at emergency meetings, lowering the interest rate to a record-low 0.1%, and announced an additional
£200bn of Qe.
The second quarter was broadly characterized by a rebound of investor sentiment, following a historic sell-off in the second
half of the first quarter. Financial markets came to terms with the economic fallout from stringent lockdown measures
implemented globally and took comfort from the assortment of stimulus measures delivered by central banks and
governments alike. Credit markets performed well in June, however the positive risk sentiment was less pronounced toward
the end of the month as fears of sector’s reopening leading to increased rates of COVID gripped markets following a
resurgence of cases in the US.
Oil markets saw unprecedented price action during 2020, as the may contract for US WTI temporarily plunged to -$38
barrel, the first ever in negative territory. The move was driven primarily by concerns about the shortfall in available storage
capacity at Cushing, Oklahoma, the pricing point for NYmeX crude oil. Oil prices had recovered from the lows by the end
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of April and stabilized on the back of fresh supply cuts from OPeC and pockets of increasing demand returning as lockdown
measures were eased globally.
During this period, the Bloomberg Barclays Global Aggregate Corporate index delivered a total return of -5.42%, the excess
return of which was –10.92%. The average option-adjusted spread widened by 168 basis points to 2.66%, which is wider
than during a typical recession.
Neverthless, financial markets ended the year with very strong quarter of performance in risk assets, capping off a
remarkable turnaround from the first quarter of 2020. Vaccines against Covid-19 produced by Pfizer, moderna and
AstraZeneca were each shown to be highly effective in trials, with rollout programmes commencing across major economies
such as the US and in europe. economies around the world, however, remain burdened with rising rates of infection and
hospitalizations, with fresh lockdown measures introduced once more. Joe Biden won the contest for the White House in
the US, while the UK and the eU agreed to terms of Brexit just days before the 31 December 2020 deadline.
The macroeconomic backdrop remains underpinned by significant policy support from both central banks and governments.
In the US, Congress agreed on a $900 billion pandemic relief package bringing the current total fiscal package to a combined
$2.3 trillion when the recent $1.4 trillion government spending bill is included.
In europe, the Governing Council of the eCB agreed to some key and widely anticipated changes to its monetary policy
stance. Among monetary policy tool changes, the pandemic emergency purchase programme (PePP) will be increased by
€500 billion and extended to march, 2022, while three additional targeted longer-term refinancing operations (TLTROs) will
also be implemented through 2021 and the period of favourable terms extended to June, 2022. 
In 2020, the Bloomberg Barclays Global Aggregate Corporate index delivered a total return of 10.37% in USD and 8.26%
on a USD hedged basis. Gross investment-grade issuance in USD totalled $1.715Bn. The Bloomberg Barclays euro-
Aggregate Corporate index delivered a total return of 2.77%. Credit spreads are now trading within a handful of basis points
away from pre-COVID tights.
Apart from the passive mandate managed by Blackrock with the goal to replicate the benchmark above, the sub-fund is also
investing in a small selection of third-party funds focused on specific segments of the corporate bond market, such as
financials and hybrid bonds, which contributed positively to the overall performance of the sub-fund.
Overall, the Sub-Fund closed the year with 5.52% return versus 5.22% of the benchmark. The year-end Asset Under
management stood at € 295.3 mln.

Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti
The sub-fund invests in both high yield third party funds (43%) and emerging markets’ bond strategies in countries located
in Latin America, Asia, Africa, the middle east, and some areas of eastern europe where financial and capital markets are
in a development phase.
Regarding em bond investing, the hard currency component of the portfolio is covered by the mandate managed by
Vontobel. In this market, the year started where 2019 finished, on a positive note. Flows continued to be positive as investors
pursued the hunt for yield in a low volatility and low-rate environment. Despite the long-awaited default of Lebanon, emBI
GD spreads remained at low levels.
From end February onwards, once the Corona virus expanded within China, then beyond, leading to lockdowns and a
large-scale recession in most countries exacerbated by a liquidity crisis, spreads in em sovereign hard currency experienced
their worst ever monthly widening (as a percentage) in march, with spreads trading from circa 300 basis points to above
700 basis points. Risk free yields collapsed in the hunt for safe havens, e.g., the US 10-year treasury fell towards 0.5%.
Following a very difficult Q1, Q2 performance was driven by a reversal in risk sentiment due to: aggressive G20 monetary
and fiscal policy; the G20/Paris Club agreement to provide temporary relief to poor countries; a gradual opening up of some
developed market economies; and increased optimism about a general economic rebound. Primary markets started to
open again for high quality emerging issuers from mid to end April. In Latin America both Argentina and ecuador entered
into bond restructuring programmes. Despite this, emerging sovereign high yield delivered significant relative excess
performance returns compared to investment grade. 
In Q3, sentiment was overall positive, as the initial lock downs continued to ease although signs of a second wave in the
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northern hemisphere appeared. Liquidity continued to improve in markets, oil and commodity prices continued to recover,
ecuador an Argentina succeeded in restructuring their bonds. em HC IG sub index slightly outperformed HY index, with
+2.58% compared to +1.99% in absolute terms. From a regional point of view, the leading performer was Latin America with
a performance just short of 4%. Asia with its large IG component also did well at +3%. Africa was the laggard after its strong
Q2 performance, delivering +0.4% in the quarter.
Q4 started with a degree of hesitancy as infection rates increased once more after the summer recess. Attention also
started to turn to the US Presidential elections and markets worried about either a blue wave and/or a difficult transmission
of power from Trump to Biden. The HY sub index substantially outperformed IG index, at respectively +9.3% versus +3%
in absolute terms. The acceleration took place from early November, with both indices having been broadly flat in October.
Unsurprisingly, the spread sub index delivered all the performance, the rates sub-component posting a negative performance
over the period, as rates rose. From a regional point of view, the leading performer was Africa (+14% performance Qtr-on-
Qtr). Asia with its large IG component was the laggard, delivering just +1%. europe and Latam achieved market like returns. 
While the portfolio delivered a marked underperformance in Q1 due to the march sell-off, driven by the compounding effect
of the oil crisis on top of the pandemic driven lockdowns, policy measures drove a strong reversal in markets and in the
portfolio during Q2. The risk reversal continued into Q3 and Q4, but fears of a second wave, coupled with local geopolitical
tensions and uncertainties regarding the outcome of US elections, tipped into a risk-off movement until the end of October,
while both November and December showed a substantial reversal with High Yield clearly outperforming IG. Relative
outperformance exceeded +1.5% in each of the last three quarters of the year.
On a consolidated full year 2020 basis, sub fund performance overall lagged relative to the benchmark from country
allocation whilst bond selection delivered a positive result. Forex and duration were neutral as usual. 
On a country allocation basis, the main detractors were Bahamas, ecuador and Angola, where the portfolio was overweight.
Positive country allocation was delivered by Chile, Lebanon and Philippines which were underweight. Positive bond selection
was driven by issuer and bond preferences in Ivory Coast, mexico and Ukraine.
Net performance was +3.04% in eUR, on an absolute and -0.46% on a relative to benchmark, basis.
Regarding the rest of the emerging markets exposure, the sub-fund also invested in local currency bond funds which
underperformed during the year, due to unfavourable development of emerging currencies, contributing negatively to the
overall performance of the sub-fund.
The investment seeks total return with an emphasis on high current income, but also considering capital appreciation.
Regarding the high yield exposure, it is covered with a selection of third-party funds and eTFs, which globally performed
positively, given the support provided by monetary policy to the asset class, especially in the United States.
Finally, the sub-fund is also invested in a note issued by an Italian SPV with a diversified portfolio of Non-Performing Loans
(NPLs) as underlying. During the month of June, the AIFm decided to mark down the valuation of such note (called SPV
PROJeCT 4.8% 25/09/2021). The security was historically valued with the "amortized cost method" i.e. taking into
consideration the contractual characteristics of the security (issue price, price at maturity, coupon payment); the latest
annual report (2019) provided an updated valuation which was approximately 50% lower than the amortized value and
clearly stated that at the present moment and given the current market condition the collection of income from the underlying
NPLs will not be sufficient for a full repayment of the principal. Based on these considerations, starting from June 16th, 2020,
it was decided to write down the valuation of the security for an amount proportional to the value reduction implemented in
the 2019 financial statement for the whole position, close to 50%. Towards the end of 2020, in view of increasing the
efficiency of the collection process and the chances of recovering the principal, the AIFm is working with the issuer of the
note in order to change the sub-servicer and extend the duration of the security.
Overall, the Sub-Fund closed the year with -0.28% return versus +4.83% of benchmark. Considering that the emerging
markets component as well as the high yield bond funds component performed both quite in line with the benchmark, the
vast majority of the underperformance of the sub-fund versus the benchmark is related to mark down of the SPV note. The
year-end Assets under management stood at € 173.6 mln.
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Effepilux Sicav - Azionario
During 2020, regarding the passive equity mandate managed by State Street in 2020, the following took place over the
course of the year:
Over the year, the portfolio returned 10.22% (eUR, net of fees) while the benchmark (represented by 46% mSCI europe
SRI Index, 36% mSCI North America SRI Index and 18% mSCI Pacific SRI Index) returned 10.25% (eUR). On an unhedged
basis, the mSCI europe SRI Index (eUR, Net) returned 1.41%, mSCI North America SRI Index (eUR, Net) returned 13.99%
and mSCI Pacific SRI Index (eUR, Net) returned 5.33%.
Over the reporting period, the mSCI All Country World Index was up by 16.8%. The mSCI World Index (16.5%) lagged behind
the mSCI emerging markets Index (18.7%). Global markets were able to build on their late-2019 momentum at the beginning
of the year and reached new highs in mid-February but the spread of Coronavirus Disease 2019 (COVID-19) wreaked
havoc. The equity markets received the news of fiscal and monetary stimulus support positively and re-opening plans
helped the economic recovery starting in may. economic growth across the globe rebounded strongly in the third quarter
amid relaxation in COVID-19 related lockdowns, fiscal and monetary policy support and increased demand, which
commenced in the later part of second quarter. equity markets rallied in July and August on the back of positive economic
and earnings data but lost their momentum in September amidst resurgence in COVID-19 cases and concerns around
high valuations. The economic momentum slowed towards the end of the year amid rising infection rates, emergence of a
new strain of the coronavirus and re-imposition of stricter lockdowns in some countries. However, equity markets still
finished the year strongly over a positive outlook, as vaccine approvals, progress on fiscal stimulus deals and continued
monetary support are expected to boost growth momentum in 2021.
european equities excluding the UK gained 2.47% over the reporting period (mSCI europe ex UK). eurozone business had
a strong starting to 2020 but as soon as a number of european countries started to report their first confirmed cases of
COVID-19, markets started to underperform. As a policy response to the pandemic, the european Central Bank (eCB)
launched a Pandemic emergency Purchase Program (PePP) to buy public and private sector securities which briefly
stabilized the equity markets in early march. The european Union’s (eU) compromise with Poland and Hungary paved way
for a €1.8 trillion worth of financial support package. It was agreed that a significant proportion of the budget and recovery
package would be spent on sustainable and green projects. The eU also agreed to tougher climate goals for 2030, thereby
increasing the reduction targets of carbon emissions. This will lead to significantly higher investments in renewable energy
and more regulation. The european Central Bank (eCB) increased the size of its planned asset purchases by €500 billion
to €1 850 billion and extended the horizon over which it will make these purchases by nine months to end-march 2022. The
eCB also requested banks to limit dividend payments until September 2021 to support the stability of the financial system.
US equities returned 18.40% over the reporting period as positive sentiment over an apparent truce between US and China
trade conflict, marked the beginning of the period. The optimism was, however, derailed in the latter part amidst concerns
surrounding the spreading coronavirus. Rising geopolitical conflict between the United States and Iran temporarily caused
US stocks to falter, but some relatively upbeat information on fourth quarter earnings alongside improved macro data helped
lift US equities to new highs. While positive economic news and earnings information continued, ultimately COVID-19
concerns started to dictate the direction of US stock markets. On policy front, the Federal Reserve conducted an emergency
0.50% rate cut early in march, implemented a second emergency rate cut and announced plans to restart asset purchases
in the middle of march. US equities continued to gain in the third quarter. Despite a period of volatility that damped
momentum in September, better than expected economic data and further progress toward a coronavirus vaccine propelled
domestic stocks. The Fed also explicitly committed to purchasing at least US$80 billion worth of Treasuries and agency mBS
every month until substantial progress was deemed to be made toward its inflation and employment goals.
A part from the equity portfolio managed by State Street, the sub-fund is also invested in a low volatility equity funds portfolio
that seeks to provide a smoother ride, with downside mitigation driving long-term outperformance. In line with the equity
market development during the year, which closed the year largely positive with high volatility, this component
underperformed equity indexes although in critical stressed periods provided some mitigation.
The whole Sub-Fund closed the year with 9.02% return versus 11.90% of benchmark, with Asset Under management
adding up to € 429.9 mln. The passive developed markets portfolio managed by State Street performed in line with it’s
benchmark. The vast majority of the underperformance is linked with the low volatility component, during the positive equity
market environment which characterized the second part of the year.

DeCemBeR 31, 2020
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eFFePILUX SICAV

Effepilux Sicav - Liquid Alternatives
The sub-fund is invested in a selection of alternative strategies available in liquid UCITS compliant format among which
equity Long/Short, event Driven, Global macro, managed Futures and Diversified Risk Premia seeking uncorrelated
solutions to diversify exposure away from traditional equity and fixed income investments.
During Q1 2020, and in particular from mid-February onwards, the spreading of the COVID-19 pandemic declared by World
Health Organization (WHO) outside China and in particular in europe significantly changed the market environment from
different point of views. The effect on financial markets have been focused on a sharp and fast risk assets drawdown with
a massive increase in volatility and correlation and decrease in liquidity conditions, followed by a partial recovery from April
onwards, with lower volatility.
Systematic strategies in the macro and managed Futures space, as well as Diversified Risk Premia strategies, suffered the
most during the period, in particular due to spikes in volatility. On the other side discretionary macro managers as well as
event driven and some equity long/short managers have been able to navigate through such a volatile and complex market
environment.
Following a difficult 2020 year, overall performance of the sub-fund is negative, equal to -3.56%. This result is therefore the
consequence of the positive performance achieved by equity long/short and event driven strategies (which took profit from
the high dispersion of returns especially in the equity market) and negative returns from macro, multi-strategy and managed
futures managers.
The AUm of the sub-fund at the end of the year added up to approximately € 176.3 mln.

COVID-19
The vast majority of the year 2020 has been characterized by the outbreak of the COVID-19 virus pandemic spread across
all the world, starting from China to Italy and subsequently to all other countries. This event strongly influenced daily life in
all economic sectors with different magnitude in the various geographical areas, but essentially all countries have been
affected. COVID-19 emergency consequently generated a severe economic recession due to closure of many activities,
reduction in global commerce, slowness of consumption and increase of unemployment. 
As expected, also financial markets have been strongly affected: especially at the beginning of the pandemic spread of the
virus across the world, during the months of February and march, there has been a strong reduction of risk assets valuation,
with an increase in volatility and a decrease in liquidity conditions, coupled with a flight to quality movement of investors
towards safe assets such as gold, core countries interest rates, safe currencies and others. The subsequent months have
been characterized by a gradual recovery in financial markets despite the virus is continuing to circulate strongly across
the world and real economies continues to be significantly weak. 
Central banks, government and financial authorities put a strong effort during the whole year to ease monetary and fiscal
conditions as well as budget constrains in order to provide support to real economies, with a particular focus to strengthen
health services and efficiency in fight the virus spread.
A part from the physiological volatility and expected consequences on market prices of financial assets, the sub-funds have
not been servery impacted in terms of reduction of liquidity or increase of redemption orders received by investors. The focus
on institutional investors and long-term positioning represented a positive aspect for the sub-funds, increasing general
resilience in stress periods.
The risk management team is anyway constantly monitoring the liquidity condition of the portfolios even in such stressed
scenarios to prevent issues in case of potential requests from investors.
Since the beginning of the emergency, top priority has been to ensure the safety and well-being of management Company
employees, as well as investors and other stakeholders; the staff is largely working from home, but, despite these changes,
all teams remain fully operational, as the company is well resourced to meet the demands of the crisis. The same is valid
also for all the main service providers, which did not experience significant issues, slowness in providing their services or
negative impact in this challenging environment.
In order for investors to have a continuous update on the sub-funds valuation, unaudited NAVs are available on
www.FundSquare.com or upon request to management Company free of charges.
Luxembourg, march 02, 2021 Approved by the Board of Directors of the Company
Note: The figures stated in this report are historical and not necessarily indicative of future performance.

DeCemBeR 31, 2020
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To the Shareholders of
EFFEPILUX SICAV
Société d’Investissement à Capital Variable 
146, boulevard de la Pétrusse
L-2330 Luxembourg
Grand Duchy of Luxembourg

 REPORT OF THE REVISEUR D’ENTREPRISES AGREE

Report on the Audit of the Financial Statements

Opinion

We have audited the financial statements of Effepilux SICAV (the “Company”) and of each of its sub-funds, which 
comprise the statement of net assets and the Schedule of Investments and other net assets as at December 31, 2020 
and the statement of operations and changes in net assets for the year then ended, and notes to the financial 
statements, including a summary of significant accounting policies.

In our opinion, the accompanying financial statements give a true and fair view of the financial position of the 
Company and of each of its sub-funds as at December 31, 2020, and of the results of their operations and changes in 
their net assets for the year then ended in accordance with Luxembourg legal and regulatory requirements relating to 
the preparation and presentation of the financial statements.

Basis for Opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession (Law of 23 July 2016) and 
with International Standards on Auditing (ISAs) as adopted for Luxembourg by the “Commission de Surveillance du 
Secteur Financier” (CSSF). Our responsibilities under the Law of 23 July 2016 and ISAs as adopted for Luxembourg by 
the CSSF are further described in the “Responsibilities of the “réviseur d’entreprises agréé” for the Audit of the 
Financial Statements” section of our report. We are also independent of the Fund in accordance with the 
International Code of Ethics for Professional Accountants, including International Independence Standards, issued by 
the International Ethics Standards Board for Accountants (IESBA Code) as adopted for Luxembourg by the CSSF 
together with the ethical requirements that are relevant to our audit of the financial statements, and have fulfilled our 
other ethical responsibilities under those ethical requirements. We believe that the audit evidence we have obtained is 
sufficient and appropriate to provide a basis for our opinion.

Other Information

The Board of Directors of the Company is responsible for the other information. The other information comprises the 
information stated in the annual report but does not include the financial statements and our report of the 
“réviseur d’entreprises agréé” thereon.

Deloitte Audit
Société à responsabilité limitée 20 
Boulevard de Kockelscheuer L-1821 
Luxembourg
Tel: +352 451 451
www.deloitte.lu

Société à responsabilité limitée au capital de 360.000 
€ RCS Luxembourg B 67.895 
Autorisation d’établissement 10022179 

© Deloitte Audit, SARL



12

Our opinion on the financial statements does not cover the other information and we do not express any form of assurance conclusion 
thereon.
In 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.

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

Responsibilities of the “réviseur d’entreprises agréé” for the Audit of the Financial Statements
The objectives of our audit are to obtain reasonable assurance about whether the financial statements as a whole are free from 
material misstatement, whether due to fraud or error, and to issue a report of the “réviseur d’entreprises agréé” that includes our 
opinion. Reasonable assurance is a high level of assurance, but is not a guarantee that an audit conducted in accordance with the 
Law dated 23 July 2016 and with ISAs as adopted for Luxembourg by the CSSF will always detect a material misstatement when it 
exists. misstatements can arise from fraud or error and are considered material if, individually or in the aggregate, they could 
reasonably be expected to influence the economic decisions of users taken on the basis of these financial statements.
As part of an audit in accordance with the Law dated 23 July 2016 and with ISAs as adopted for Luxembourg by the CSSF, we exercise 
professional judgment and maintain professional skepticism throughout the audit. We also:

• Identify and assess the risks of material misstatement of the financial statements, whether due to fraud or error, design and
perform audit procedures responsive to those risks, and obtain audit evidence that is sufficient and appropriate to provide a basis
for our opinion. The risk of not detecting a material misstatement resulting from fraud is higher than for one resulting from error, as
fraud may involve collusion, forgery, intentional omissions, misrepresentations, or the override of internal control.
• Obtain an understanding of internal control relevant to the audit in order to design audit procedures that are appropriate in the
circumstances, but not for the purpose of expressing an opinion on the effectiveness of the Fund’s internal control.
• evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related
disclosures made by the Board of Directors of the Company.
• Conclude on the appropriateness of the Board of Directors of the Company use of the going concern basis of accounting
and, based on the audit evidence obtained, whether a material uncertainty exists related to events or conditions that may cast
significant doubt on the Fund’s ability to continue as a going concern. If we conclude that a material uncertainty exists, we are required
to draw attention in our report of the “réviseur d’entreprises agréé” to the related disclosures in the financial statements or, if such
disclosures are inadequate, to modify our opinion. Our conclusions are based on the audit evidence obtained up to the date of our
report of the “réviseur d’entreprises agréé”.
• evaluate the overall presentation, structure and content of the financial statements, including the disclosures, and whether
the financial statements represent the underlying transactions and events in a manner that achieves fair presentation.
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We communicate with those charged with governance regarding, among other matters, the planned scope and timing 
of the audit and significant audit findings, including any significant deficiencies in internal control that we identify 
during our audit.

For Deloitte Audit, Cabinet de révision agréé

Emmanuelle Miette, Réviseur d’entreprises agréé
Partner

Luxembourg, March 02, 2021
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eFFePILUX SICAV

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

DeCemBeR 31, 2020

Effepilux Sicav -
Corporate 
IG Mondo

Effepilux Sicav - 
Titoli di Stato ed

inflazione

Effepilux Sicav -
Investimenti

a breve termine

EUREUREURNotes

ASSETS
271 334 4911 205 620 242357 822 327Securities portfolio at cost
18 535 79947 063 6623 227 631Net unrealised profit/ (loss)

289 870 2901 252 683 904361 049 958Securities portfolio at market value
3 789 39737 395 9212 389 635Cash at bank

150 193--Receivable for securities sold
---Receivable on spot exchange
---Dividends receivable, net

2 255 8034 307 103440 864Interest receivable on bonds
-2 724 568-Options bought at market value 
-51 473-Swaps at market value

2 782 350199 62039 180Unrealised appreciation on forward foreign exchange contracts
-58 275-Unrealised appreciation on financial futures contracts 

298 848 0331 297 420 864363 919 637

LIABILITIES
-140 000-Bank Overdraft

2 743 227--Payable for securities purchased
---Payable on spot exchange

71 261319 20560 099management fees payable
18 67781 84022 440Depositary fees payable
17 06374 76720 501Administration fees payable
1 7847 8162 143Registrar Agent fees payable 
4 98421 9256 152Professional fees payable

-43 650-Interest and bank charges payable
-5 120-Interest payable on swaps
-736 706-Options written at market value
-166 253-Swaps at market value

660 178126 445-Unrealised depreciation on forward foreign exchange contracts
-21 791-Unrealised depreciation on financial futures contracts

5252 308648Other liabilities

3 517 6991 747 826111 983

295 330 3341 295 673 038363 807 654TOTAL NET ASSETS

2.2

2.2

2.10, 8

2.9, 10

2.7, 7

2.8, 6

2.2

3

4

4

4

2.10, 8

2.9, 10

2.7, 7

2.8, 6
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eFFePILUX SICAV
DeCemBeR 31, 2020

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

Effepilux Sicav -
Liquid

Alternatives 
Effepilux Sicav -

Azionario

Effepilux Sicav -
Corporate High Yield
ed Obbligazionario
Paesi emergenti

EUREUREURNotes

ASSETS
139 765 449325 397 323160 715 367Securities portfolio at cost

5 848 44099 249 4214 637 102Net unrealised profit/ (loss)
145 613 889424 646 744165 352 469Securities portfolio at market value
30 753 4914 912 6857 232 065Cash at bank

---Receivable for securities sold
-2 679 953-Receivable on spot exchange
-626 209-Dividends receivable, net
--1 295 982Interest receivable on bonds
---Options bought at market value 
---Swaps at market value
-3 065 229146 559Unrealised appreciation on forward foreign exchange contracts
-43 70014 467Unrealised appreciation on financial futures contracts 

176 367 380435 974 520174 041 542

LIABILITIES
--103 308Bank Overdraft
-2 116 450-Payable for securities purchased
-2 680 000-Payable on spot exchange

10 00986 70665 156management fees payable
11 08126 64211 720Depositary fees payable
10 12424 33910 707Administration fees payable
1 5432 5441 543Registrar Agent fees payable 
2 9707 0952 923Professional fees payable

---Interest and bank charges payable
---Interest payable on swaps
---Options written at market value
---Swaps at market value
-1 140 31112 870Unrealised depreciation on forward foreign exchange contracts
--232 131Unrealised depreciation on financial futures contracts

313747308Other liabilities

36 0406 084 834440 666

176 331 340429 889 686173 600 876TOTAL NET ASSETS

2.2

2.2

2.10, 8

2.9, 10

2.7, 7

2.8, 6

2.2

3

4

4

4

2.10, 8

2.9, 10

2.7, 7

2.8, 6
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eFFePILUX SICAV
DeCemBeR 31, 2020

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

Combined

EURNotes

ASSETS
2 460 655 199Securities portfolio at cost

178 562 055Net unrealised profit/ (loss)
2 639 217 254Securities portfolio at market value

86 473 194Cash at bank
150 193Receivable for securities sold

2 679 953Receivable on spot exchange
626 209Dividends receivable, net

8 299 752Interest receivable on bonds
2 724 568Options bought at market value 

51 473Swaps at market value
6 232 938Unrealised appreciation on forward foreign exchange contracts

116 442Unrealised appreciation on financial futures contracts 

2 746 571 976

LIABILITIES
243 308Bank Overdraft

4 859 677Payable for securities purchased
2 680 000Payable on spot exchange

612 436management fees payable
172 400Depositary fees payable
157 501Administration fees payable
17 373Registrar Agent fees payable 
46 049Professional fees payable
43 650Interest and bank charges payable
5 120Interest payable on swaps

736 706Options written at market value
166 253Swaps at market value

1 939 804Unrealised depreciation on forward foreign exchange contracts
253 922Unrealised depreciation on financial futures contracts

4 849Other liabilities

11 939 048

2 734 632 928TOTAL NET ASSETS

2.2

2.2

2.10, 8

2.9, 10

2.7, 7

2.8, 6

2.2

3

4

4

4

2.10, 8

2.9, 10

2.7, 7

2.8, 6
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Statement of Operations and Changes in Net Assets
(expressed in the Sub-Fund’s currency) 

DeCemBeR 31, 2020
eFFePILUX SICAV

Effepilux Sicav -
Corporate 
IG Mondo

Effepilux Sicav - 
Titoli di Stato ed

inflazione

Effepilux Sicav -
Investimenti 

a breve termine

EUREUREURNotes
281 975 8371 156 639 738254 391 166Net assets at the beginning of the year

INCOME
---Dividends, net

6 358 25712 923 206845 168Interest on Bonds, net
2 48518 54459Bank interest

-21 750-Interest on swaps
9992 9631 671Income on securities lending

---Other income
6 360 84113 056 463846 898

EXPENSES
275 7111 160 943194 315management fees

---Performance fees
72 773309 65376 884Depositary fees
66 508282 99570 270Administration fees
6 95329 5857 346Registrar Agent fees 

10 04733 54711 169Professional fees
5 343174 63043 535Interest and bank charges

-18 077-Interest on swaps
17 54786 56815 92611Transaction costs

7493 238858Other expenses
455 6312 099 236420 303

5 905 21010 957 227426 595Net investment income/ (loss)

Net realised gains/ (losses) on
41 6464 289 609(296 801)- securities sold

(155 308)(155 565)7 207- currencies 
8 845 050168 79454 010- forward foreign exchange contracts

-6 296 855-- options
-(188 345)-- financial futures contracts
-3 531 120-- swaps

8 731 38813 942 468(235 584)
14 636 59824 899 695191 011Net realised result for the year

Change in net unrealised profit/ (loss) on
438 22816 772 2081 687 029- securities 
279 671(2 703 437)38 448- forward foreign exchange contracts

-4 321-- options
-(360 647)-- financial futures contracts
-(78 840)-- swaps

717 89913 633 6051 725 477
15 354 49738 533 3001 916 488Result of operations

Movements in capital
15 000 000145 500 000121 500 000Subscriptions

(17 000 000)(45 000 000)(14 000 000)Redemptions
(2 000 000)100 500 000107 500 000
295 330 3341 295 673 038363 807 654Net assets at the end of the year

4

2.5
2.5

9

3
3
4
4

2.3
2.4
2.7
2.10
2.8
2.9

2.7
2.10
2.8
2.9
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DeCemBeR 31, 2020
eFFePILUX SICAV

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

Effepilux Sicav -
Liquid 

Alternatives 
Effepilux Sicav -

Azionario

Effepilux Sicav -
Corporate High Yield
ed Obbligazionario
Paesi emergenti

EUREUREURNotes
200 059 839499 938 079249 364 891Net assets at the beginning of the year

INCOME
-4 920 331-Dividends, net
--5 530 785Interest on Bonds, net
-2 10117 132Bank interest
---Interest on swaps
-412 436-Income on securities lending
-22-Other income
-5 334 8905 547 917

EXPENSES
41 420850 320330 744management fees

--21 496Performance fees
46 284112 63055 059Depositary fees
42 302102 94150 323Administration fees
6 10810 7616 108Registrar Agent fees 
7 24413 3017 562Professional fees

37 28628 86124 561Interest and bank charges
---Interest on swaps

278 45394 53818 85811Transaction costs
4731 137504Other expenses

459 5701 214 489515 215
(459 570)4 120 4015 032 702Net investment income/ (loss)

Net realised gains/ (losses) on
(10 267 103)23 762 265(7 060 559)- securities sold

-(24 134)(414 291)- currencies 
-7 382 8145 657 285- forward foreign exchange contracts
---- options
-733 6112 065 475- financial futures contracts
---- swaps

(10 267 103)31 854 556247 910
(10 726 673)35 974 9575 280 612Net realised result for the year

Change in net unrealised profit/ (loss) on
2 998 174(3 339 285)(8 355 888)- securities 

-606 648(1 203 139)- forward foreign exchange contracts
---- options
-53 853(296 433)- financial futures contracts
---- swaps

2 998 174(2 678 784)(9 855 460)
(7 728 499)33 296 173(4 574 848)Result of operations

Movements in capital
5 000 00016 500 0007 000 000Subscriptions

(21 000 000)(119 844 566)(78 189 167)Redemptions
(16 000 000)(103 344 566)(71 189 167)
176 331 340429 889 686173 600 876Net assets at the end of the year

4

2.5
2.5

9

3
3
4
4

2.3
2.4
2.7
2.10
2.8
2.9

2.7
2.10
2.8
2.9
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Statement of Operations and Changes in Net Assets (continued)
(expressed in the Sub-Fund’s currency) 

DeCemBeR 31, 2020
eFFePILUX SICAV

Combined

EURNotes
2 642 369 550Net assets at the beginning of the year

INCOME
4 920 331Dividends, net

25 657 416Interest on Bonds, net
40 321Bank interest
21 750Interest on swaps

507 169Income on securities lending
22Other income

31 147 009

EXPENSES
2 853 453management fees

21 496Performance fees
673 283Depositary fees
615 339Administration fees

66 861Registrar Agent fees 
82 870Professional fees

314 216Interest and bank charges
18 077Interest on swaps

511 89011Transaction costs
6 959Other expenses

5 164 444
25 982 565Net investment income/ (loss)

Net realised gains/ (losses) on
10 469 057- securities sold

(742 091)- currencies 
22 107 953- forward foreign exchange contracts
6 296 855- options
2 610 741- financial futures contracts
3 531 120- swaps
44 273 635
70 256 200Net realised result for the year

Change in net unrealised profit/ (loss) on
10 200 466- securities 
(2 981 809)- forward foreign exchange contracts

4 321- options
(603 227)- financial futures contracts

(78 840)- swaps
6 540 911
76 797 111Result of operations

Movements in capital
310 500 000Subscriptions

(295 033 733)Redemptions
15 466 267

2 734 632 928Net assets at the end of the year

4

2.5
2.5

9

3
3
4
4

2.3
2.4
2.7
2.10
2.8
2.9

2.7
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2.8
2.9
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eFFePILUX SICAV

Statistical information

DeCemBeR 31, 2020

Effepilux Sicav - Investimenti a breve termine
31/12/1831/12/1931/12/20Currency

Class C
Number of shares 32 768 127.992 23 004 541.813 8 808 567.378
Net asset value per share eUR 11.102 11.058 10.896

95 974 578254 391 166363 807 654eURTotal Net Assets

Effepilux Sicav - Titoli di Stato ed inflazione
31/12/1831/12/1931/12/20Currency

Class C
Number of shares 90 999 953.935 83 862 724.338 79 405 023.252
Net asset value per share eUR 14.238 13.792 13.276

1 054 177 3511 156 639 7381 295 673 038eURTotal Net Assets

Effepilux Sicav - Corporate IG Mondo
31/12/1831/12/1931/12/20Currency

Class C
Number of shares 18 560 777.188 18 698 966.212 18 556 644.065
Net asset value per share eUR 15.912 15.080 13.878

257 522 785281 975 837295 330 334eURTotal Net Assets

Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti
31/12/1831/12/1931/12/20Currency

Class C
Number of shares 11 827 466.949 16 941 761.964 16 990 982.888
Net asset value per share eUR 14.678 14.719 13.335

226 574 141249 364 891173 600 876eURTotal Net Assets
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eFFePILUX SICAV
DeCemBeR 31, 2020

Statistical information (continued)

Effepilux Sicav - Azionario
31/12/1831/12/1931/12/20Currency

Class C
Number of shares 27 357 447.987 34 683 516.705 48 951 769.104
Net asset value per share eUR 15.714 14.414 11.813

578 291 641499 938 079429 889 686eURTotal Net Assets

Effepilux Sicav - Liquid Alternatives 
31/12/1831/12/1931/12/20Currency

Class C
Number of shares 17 682 877.394 19 348 182.999 21 004 550.364
Net asset value per share eUR 9.972 10.340 9.656

202 824 858200 059 839176 331 340eURTotal Net Assets
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market

Bonds

0.20736 659699 020eURABN AmRO BANK NV 1.25% 28/05/2025700 000
0.08302 229300 963eURADIDAS AG 0% 09/09/2024300 000
0.17622 266596 598eURAIB GROUP PLC 1.25% 28/05/2024600 000
0.411 500 4351 498 058eURALD SA FRN 26/02/20211 500 000
0.301 108 3711 099 505eURALD SA 0.375% 19/10/20231 100 000
0.14520 595527 955eURARCeLORmITTAL 2.25% 17/01/2024500 000
0.281 005 3701 000 000eURASAHI GROUP HOLDINGS LTD 0.155% 23/10/20241 000 000
0.14516 010509 600eURBANCO BILBAO VIZCAYA ARGeNTARIA SA 1.125% 28/02/2024500 000
0.14523 683545 827USDBANCO SANTANDeR SA 2.746% 28/05/2025600 000
0.14507 535498 315eURBANK OF IReLAND GROUP PLC FRN 08/07/2024500 000
0.11411 476399 824eURBANKIA SA 1% 25/06/2024400 000
0.13473 963459 671eURBARCLAYS PLC 1.875% 08/12/2023450 000
0.22810 656796 400eURBAYeR AG 0.375% 06/07/2024800 000
0.431 520 1601 491 480eURBNP PARIBAS SA FRN 15/01/20321 500 000
0.23820 880796 680eURCAIXABANK SA FRN 10/07/2026800 000
0.14523 715515 110eURCAIXABANK SA 1.75% 24/10/2023500 000
0.20719 411699 209eURCAPGemINI Se 0.625% 23/06/2025700 000
0.281 016 7401 008 670eURCAPGemINI Se 1.25% 15/04/20221 000 000
0.17612 588599 646eURCAPITAL ONe FINANCIAL CORP 0.8% 12/06/2024600 000
0.06209 828205 500eURCeLLNeX TeLeCOm SA 2.375% 16/01/2024200 000
0.11405 480398 052eURCOmmeRZBANK AG FRN 24/03/2026400 000
0.17620 430597 534eURCONTI-GUmmI FINANCe BV 1.125% 25/09/2024600 000
0.14519 165512 775eURCReDIT mUTUeL ARKeA SA 1.25% 31/05/2024500 000
0.11398 375387 007eURDANSKe BANK A/S 1.625% 15/03/2024380 000
0.281 015 0341 015 490eURDeUTSCHe BANK AG 1.5% 20/01/20221 000 000
0.14523 405516 315eURDeUTSCHe BANK AG 2.375% 11/01/2023500 000
0.281 003 5401 005 464eURDIGITAL DUTCH FINCO BV 0.125% 15/10/20221 000 000
0.14500 305500 000eUReATON CAPITAL UNLImITeD CO 0.021% 14/05/2021500 000
0.20722 820696 640eUReNBW INTeRNATIONAL FINANCe BV 0.625% 17/04/2025700 000
0.21766 675740 075eUReNGIe SA FRN PeRPeTUAL 700 000
0.08303 438299 946eUReSSILORLUXOTTICA SA 0.25% 05/01/2024300 000
0.22799 440797 112eURFCA BANK SPA/IReLAND 0.125% 16/11/2023800 000
0.14504 550498 400eURFCA BANK SPA/IReLAND 0.5% 18/09/2023500 000
0.281 018 0101 020 660eURFCA BANK SPA/IReLAND 1.25% 21/06/20221 000 000
0.14507 195508 850eURFCC AQUALIA SA 1.413% 08/06/2022500 000
0.22800 328800 000eURFIDeLITY NATIONAL INFORmATION SeRVICeS FRN 21/05/2021800 000
0.19697 767700 000eURFORD mOTOR CReDIT CO LLC 1.514% 17/02/2023700 000
0.16588 720584 100eURFReSeNIUS Se & CO KGAA 1.875% 15/02/2025550 000
0.25924 939891 686eURGeNeRAL eLeCTRIC CO 0.875% 17/05/2025900 000
0.421 500 6451 508 840eURGeNeRAL mOTORS FINANCIAL CO INC FRN 10/05/20211 500 000
0.13475 925467 204eURGeNeRAL mOTORS FINANCIAL CO INC 2.2% 01/04/2024450 000
0.331 213 7161 200 000eURHSBC HOLDINGS PLC FRN 13/11/20261 200 000
0.12439 756430 011eURHSBC HOLDINGS PLC 0.875% 06/09/2024425 000
0.14510 635499 160eURINFINeON TeCHNOLOGIeS AG 0.75% 24/06/2023500 000
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23The accompanying notes form an integral part of these financial statements.

Bonds (continued)

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

0.11417 104409 376eURINmOBILIARIA COLONIAL SOCImI SA 1.45% 28/10/2024400 000
0.21759 404721 955USDINTeSA SANPAOLO SPA - 144A - 5.017% 26/06/2024850 000
0.20717 423699 762eURINTeSA SANPAOLO SPA 0.75% 04/12/2024700 000
0.25927 396898 695eURINTeSA SANPAOLO SPA 1% 04/07/2024900 000
0.25912 348892 845eURITALGAS SPA 0.25% 24/06/2025900 000
0.20712 250705 390eURJeFFeRIeS GROUP LLC 1% 19/07/2024700 000
0.11412 888416 601eURKONINKLIJKe KPN NV 4.5% 04/10/2021400 000
0.25899 910900 420eURLeASePLAN CORP NV FRN 25/01/2021900 000
0.25911 619913 482eURLeASePLAN CORP NV 0.75% 03/10/2022900 000
0.25913 266903 633eURLeONARDO SPA 1.5% 07/06/2024900 000
0.14506 430506 755eURmeDIOBANCA BANCA DI CReDITO FINANZIARIO SPA 0.625% 27/09/2022500 000
0.21766 372751 695eURmeDIOBANCA BANCA DI CReDITO FINANZIARIO SPA 1.125% 23/04/2025750 000
0.14500 380510 420eURmeDIOBANCA BANCA DI CReDITO FINANZIARIO SPA 1.625% 19/01/2021500 000
0.17613 968598 428eURNIBC BANK NV 0.875% 08/07/2025600 000
0.17620 976620 148eURNOKIA OYJ 2% 15/03/2024600 000
0.14516 250506 185eURNORSK HYDRO ASA 1.125% 11/04/2025500 000
0.22803 352796 672eUROmV AG 0% 16/06/2023800 000
0.11407 060397 712eURPSA BANQUe FRANCe SA 0.625% 21/06/2024400 000
0.421 500 7351 505 270eURRCI BANQUe SA FRN 12/04/20211 500 000
0.14514 480507 350eURSANTANDeR UK GROUP HOLDINGS PLC 1.125% 08/09/2023500 000
0.06202 182199 596eURSCANIA CV AB 0.5% 06/10/2023200 000
0.14515 070510 349eURSCHAeFFLeR AG 1.875% 26/03/2024500 000
0.12433 780429 444eURSOCIeTe GeNeRALe SA 2.625% 27/02/2025400 000
0.281 026 3231 008 250eURTeLeCOm ITALIA SPA/mILANO 4% 11/04/2024950 000
0.381 393 3221 389 346eURUNIBAIL-RODAmCO-WeSTFIeLD Se 0.625% 04/05/20271 400 000
0.14517 230504 300eURUNICReDIT SPA FRN 03/07/2025500 000
0.301 078 2321 126 741eURUNICReDIT SPA 6.95% 31/10/2022970 000
0.12423 472399 980eURUNILeVeR FINANCe NeTHeRLANDS BV 1.25% 25/03/2025400 000
0.281 014 620996 923eURUNIONe DI BANCHe ITALIANe SPA 0.75% 17/10/20221 000 000
0.26927 900908 631eURUPJOHN FINANCe BV 1.023% 23/06/2024900 000
0.17620 772609 561eURVOLKSWAGeN BANK GmBH 1.25% 10/06/2024600 000
0.281 007 8801 008 860eURVOLKSWAGeN LeASING GmBH 0.5% 20/06/20221 000 000
0.341 236 5041 196 208eURVONOVIA FINANCe BV 0.625% 09/07/20261 200 000
0.12428 936423 144eURWPC eUROBOND BV 2.25% 19/07/2024400 000

15.5056 382 69755 697 479Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

1.104 000 8853 999 598eURITALY BUONI ORDINARI DeL TeSORO BOT 0% 14/01/20214 000 000
1.415 112 1505 119 550eURITALY BUONI POLIeNNALI DeL TeSORO 1% 15/07/20225 000 000
4.1415 109 95015 062 700eURITALY CeRTIFICATI DI CReDITO DeL TeSORO/ CCTS-eU FRN 15/06/202215 000 000
2.7710 066 70010 047 595eURITALY CeRTIFICATI DI CReDITO DeL TeSORO ZeRO COUPON 0%

28/09/2022
10 000 000

3.8013 846 77413 699 739eURITALY CeRTIFICATI DI CReDITO DeL TeSORO ZeRO COUPON 0%
29/11/2021

13 782 000
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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)

2.499 052 7409 005 810eURITALY CeRTIFICATI DI CReDITO DeL TeSORO ZeRO COUPON 0%
30/05/2022

9 000 000

2.759 999 98510 033 389eURPORTUGAL OBRIGACOeS DO TeSOURO OT 2.2% 17/10/20229 500 000
0.802 893 3252 934 100eURPORTUGAL OBRIGACOeS DO TeSOURO OT 4.95% 25/10/20232 500 000
2.489 013 6359 032 490eURPORTUGAL TReASURY BILL 0% 15/01/20219 000 000
0.552 006 7002 009 176eURPORTUGAL TReASURY BILL 0% 16/07/20212 000 000
3.5813 058 37013 063 654eURPORTUGAL TReASURY BILL 0% 17/09/202113 000 000
1.385 006 7595 012 686eURPORTUGAL TReASURY BILL 0% 19/03/20215 000 000
2.077 518 7507 530 053eURPORTUGAL TReASURY BILL 0% 21/05/20217 500 000
0.843 040 0803 027 840eURSPAIN GOVeRNmeNT BOND 0% 30/04/20233 000 000
2.097 602 0757 609 750eURSPAIN GOVeRNmeNT BOND 0.4% 30/04/20227 500 000
2.9410 698 45010 713 405eURSPAIN GOVeRNmeNT BOND 0.45% 31/10/202210 500 000
2.067 507 9287 517 020eURSPAIN LeTRAS DeL TeSORO 0% 05/03/20217 500 000
2.7510 022 60010 032 011eURSPAIN LeTRAS DeL TeSORO 0% 07/05/202110 000 000
1.385 025 1505 026 291eURSPAIN LeTRAS DeL TeSORO 0% 08/10/20215 000 000
0.281 003 1401 003 559eURSPAIN LeTRAS DeL TeSORO 0% 09/07/20211 000 000
0.833 013 4103 014 461eURSPAIN LeTRAS DeL TeSORO 0% 10/09/20213 000 000
1.385 015 0005 020 465eURSPAIN LeTRAS DeL TeSORO 0% 11/06/20215 000 000

43.87159 614 556159 515 342Total Supranationals, Governments and Local Public Authorities, Debt Instruments

215 212 821 215 997 253 59.37
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

2.629 539 9109 507 600eURAmUNDI FUNDS emeRGING mARKeTS SHORT TeRm BOND9 000
2.458 907 8308 496 534eURAmUNDI FUNDS eURO HIGH YIeLD BOND - X eUR (C) 8 520
5.3719 529 27419 225 638eURAmUNDI S.F. - DIVeRSIFIeD SHORT-TeRm BOND - I ND19 226.836
8.1629 673 50529 449 728eURBLACKROCK GLOBAL FUNDS - eURO SHORT DURATION BOND FUND - I21 787 560.55
5.3119 321 89418 638 537eURCARmIGNAC PORTFOLIO - SeCURITe175 064.724
7.0625 671 98025 289 586eURDJe - INTeRCASH - I176 500.381
8.9032 408 31232 001 883eURDNCA INVeST - SeReNITe PLUS315 716.6199

39.87145 052 705142 609 506Total Open-ended Investment Funds

142 609 506 145 052 705 39.87Total Investment Funds

357 822 327 361 049 958 99.24Total Investments
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43.87Governments 40.00Luxembourg
39.87Investment Fund 18.64Italy

6.54Banks 15.63Spain
2.69Investment Banking and Brokerage Services 13.61Portugal
0.72Consumer Services 3.08France
0.60Gas, Water and multi-utilities 2.46Netherlands
0.50Real estate Investment Trusts 1.73Germany
0.48Automobiles and Parts 1.57United States of America
0.48Software and Computer Services 0.81Ireland
0.45Telecommunications Service Providers 0.73United Kingdom
0.34Real estate Investment and Services 0.28Japan
0.28Beverages 0.22Austria
0.28Industrial metals and mining 0.17Finland
0.25Aerospace and Defense 0.14Norway
0.25General Industrials 0.11Denmark
0.22Non-life Insurance 0.06Sweden
0.22Oil, Gas and Coal 99.24
0.22Pharmaceuticals and Biotechnology
0.17Finance and Credit Services
0.17Telecommunications equipment
0.16Health Care Providers
0.14Technology Hardware and equipment
0.12Personal Care, Drug and Grocery Stores 
0.08medical equipment and Services
0.08Personal Goods
0.06Industrial Transportation

99.24

eFFePILUX SICAV
DeCemBeR 31, 2020

economic and Geographical Classification of Investments

Effepilux Sicav - Investimenti a breve termine

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

Bonds

0.395 040 1505 027 500eURBANCA CARIGe SPA FRN 25/05/20225 000 000
0.273 544 3803 488 920eURBANCO SANTANDeR SA 0.25% 19/06/20243 500 000
0.577 333 0606 781 299eURBNP PARIBAS SA 1.125% 11/06/20267 000 000
0.557 096 6706 832 690eURBPCe SA 0.25% 15/01/20267 000 000
0.162 036 7802 020 000eURCDP ReTI SPA 1.875% 29/05/20222 000 000
0.162 040 7201 992 260eURDANSKe BANK A/S 1.375% 24/05/20222 000 000
0.101 293 2811 274 605eURHSBC HOLDINGS PLC FRN 05/10/20231 288 000
0.152 000 0802 007 560eURSANTANDeR CONSUmeR FINANCe SA FRN 18/01/20212 000 000
0.131 731 9281 763 399USDSAUDI ARABIAN OIL CO - ReGS - 2.875% 16/04/20242 000 000
0.141 811 6291 769 620USDSAUDI ARABIAN OIL CO - ReGS - 3.5% 16/04/20292 000 000
0.395 035 9504 592 374eURUBS GROUP AG FRN 29/01/20265 000 000
0.405 186 4505 187 550eURUNIONe DI BANCHe ITALIANe SPA 1.625% 21/04/20255 000 000

3.4144 151 07842 737 777Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.141 844 7631 884 310USDABU DHABI GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 3.125%
16/04/2030

2 000 000

0.04501 532474 776eURBeLGIUm GOVeRNmeNT BOND 0.8% 22/06/2025470 000
0.06835 579835 806eURBUNDeSOBLIGATION 0% 05/04/2024815 000
0.101 326 2831 328 359eURBUNDeSOBLIGATION 0% 07/10/20221 310 000
0.091 109 8341 117 321eURBUNDeSOBLIGATION 0% 08/04/20221 100 000
0.07844 250847 383eURBUNDeSOBLIGATION 0% 10/10/2025815 000
0.06716 513715 819eURBUNDeSOBLIGATION 0% 11/04/2025694 000
0.05655 636653 583eURBUNDeSOBLIGATION 0% 13/10/2023642 000
0.05610 296605 568eURBUNDeSOBLIGATION 0% 14/04/2023600 000
0.07925 956924 552eURBUNDeSOBLIGATION 0% 18/10/2024900 000
0.07918 842918 468eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 0% 15/02/2030870 000
0.06792 375780 850eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 0% 15/05/2035750 000
0.081 016 282981 766eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 0% 15/08/2026975 000
0.05707 105696 520eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 0% 15/08/2029670 000
0.01137 797137 766eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 0% 15/08/2030 (ISIN

De0001030708)
130 000

0.05605 294603 107eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 0% 15/08/2030 (ISIN
De0001102507)

573 000

0.05645 463626 710eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 0% 15/08/2050616 000
0.05646 937646 930eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 0% 15/11/2027617 000
0.091 146 0641 084 672eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 0.25% 15/02/20271 080 000
0.182 365 9682 229 986eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 0.25% 15/02/20292 200 000
0.03428 908411 420eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 0.25% 15/08/2028400 000
0.101 299 2271 297 205eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 0.5% 15/02/20261 220 000
0.07902 501867 088eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 0.5% 15/02/2028830 000
0.101 233 7421 208 531eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 0.5% 15/08/20271 140 000
0.05654 803653 207eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 1% 15/08/2024615 000
0.07844 178864 288eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 1% 15/08/2025780 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)

0.101 238 3621 054 726eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 1.25% 15/08/2048880 000
0.111 452 7661 503 744eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 1.5% 04/09/20221 400 000
0.06796 450815 102eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 1.5% 15/02/2023760 000
0.05674 400687 188eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 1.5% 15/05/2023640 000
0.05646 404662 515eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 1.5% 15/05/2024600 000
0.03414 792428 407eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 1.75% 04/07/2022400 000
0.05647 526605 501eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 1.75% 15/02/2024600 000
0.091 109 7761 222 746eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 2% 04/01/20221 080 000
0.05665 229686 018eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 2% 15/08/2023620 000
0.121 557 4441 209 815eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 2.5% 04/07/2044928 000
0.131 718 4561 468 704eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 2.5% 15/08/2046998 000
0.091 222 0011 098 742eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 3.25% 04/07/2042680 000
0.131 713 8191 557 788eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 4% 04/01/2037990 000
0.091 169 779923 289eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 4.25% 04/07/2039620 000
0.05597 232509 867eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 4.75% 04/07/2028420 000
0.111 404 6861 317 072eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 4.75% 04/07/2034810 000
0.121 505 8701 335 754eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 4.75% 04/07/2040740 000
0.081 075 9981 044 332eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 5.5% 04/01/2031660 000
0.06801 455706 361eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 5.625% 04/01/2028550 000
0.05655 366693 246eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 6.25% 04/01/2024540 000
0.04558 294463 928eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 6.25% 04/01/2030340 000
0.06815 799805 531eURBUNDeSRePUBLIK DeUTSCHLAND BUNDeSANLeIHe 6.5% 04/07/2027550 000
0.06789 435772 830eURBUNDeSRePUBLIK DeUTSCHLAND 0.5% 15/02/2025750 000
0.04490 019491 312eURBUNDeSSCHATZANWeISUNGeN 0% 11/03/2022486 000
0.162 069 6112 089 158CADCANADIAN GOVeRNmeNT BOND 2.5% 01/06/20243 000 000
0.162 012 2201 970 000eURCHINA GOVeRNmeNT INTeRNATIONAL BOND 0.125% 12/11/20262 000 000
0.233 015 7802 899 905eURCHINA GOVeRNmeNT INTeRNATIONAL BOND 0.5% 12/11/20313 000 000
0.121 515 1351 453 125eURCHINA GOVeRNmeNT INTeRNATIONAL BOND 1% 12/11/20391 500 000
0.121 575 0901 472 220eURCROATIA GOVeRNmeNT INTeRNATIONAL BOND 1.125% 19/06/20291 500 000
0.0020 50820 490eURCYPRUS GOVeRNmeNT INTeRNATIONAL BOND 0.625% 03/12/202420 000
0.01114 301104 170eURCYPRUS GOVeRNmeNT INTeRNATIONAL BOND 0.625% 21/01/2030110 000
0.0021 52520 910eURCYPRUS GOVeRNmeNT INTeRNATIONAL BOND 1.25% 21/01/204020 000
0.0197 27785 346eURCYPRUS GOVeRNmeNT INTeRNATIONAL BOND 2.375% 25/09/202883 000
0.0025 69825 050eURCYPRUS GOVeRNmeNT INTeRNATIONAL BOND 2.75% 26/02/203420 000
0.0042 26944 393eURCYPRUS GOVeRNmeNT INTeRNATIONAL BOND 3.875% 06/05/202240 000
0.0048 42648 400eURCYPRUS GOVeRNmeNT INTeRNATIONAL BOND 4.25% 04/11/202540 000
0.314 053 6304 032 606eURDeUTSCHe BUNDeSRePUBLIK INFLATION LINKeD BOND FRN 15/04/20233 640 000
0.445 642 6285 673 423eURDeUTSCHe BUNDeSRePUBLIK INFLATION LINKeD BOND FRN 15/04/20264 930 000
0.648 290 5708 107 748eURDeUTSCHe BUNDeSRePUBLIK INFLATION LINKeD BOND FRN 15/04/20306 531 000
0.344 363 8043 643 058eURDeUTSCHe BUNDeSRePUBLIK INFLATION LINKeD BOND FRN 15/04/20462 756 000
0.101 334 7521 319 500eUReUROPeAN UNION 0% 04/07/20351 300 000
0.05675 936675 392eURFINLAND GOVeRNmeNT BOND 0% 15/04/2022670 000
0.02224 288223 090eURFINLAND GOVeRNmeNT BOND 0% 15/09/2023220 000
0.01108 531106 006eURFINLAND GOVeRNmeNT BOND 0.125% 15/04/2036104 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)

0.02246 725245 393eURFINLAND GOVeRNmeNT BOND 0.5% 15/04/2026232 000
0.0164 93364 199eURFINLAND GOVeRNmeNT BOND 0.5% 15/09/202860 000
0.01108 771101 943eURFINLAND GOVeRNmeNT BOND 0.5% 15/09/2029100 000
0.04476 735434 553eURFINLAND GOVeRNmeNT BOND 0.75% 15/04/2031425 000
0.02215 148213 074eURFINLAND GOVeRNmeNT BOND 0.875% 15/09/2025200 000
0.01191 670191 547eURFINLAND GOVeRNmeNT BOND 1.375% 15/04/2047140 000
0.01181 757183 162eURFINLAND GOVeRNmeNT BOND 1.5% 15/04/2023173 000
0.02229 009236 916eURFINLAND GOVeRNmeNT BOND 2% 15/04/2024210 000
0.04524 845433 831eURFINLAND GOVeRNmeNT BOND 2.625% 04/07/2042330 000
0.02313 678295 422eURFINLAND GOVeRNmeNT BOND 2.75% 04/07/2028250 000
0.04498 597512 666eURFINLAND GOVeRNmeNT BOND 4% 04/07/2025410 000
0.293 798 2793 839 539eURFRANCe GOVeRNmeNT BOND OAT FRN 01/03/20253 470 000
0.091 209 9961 152 129eURFRANCe GOVeRNmeNT BOND OAT 0.5% 25/05/20251 150 000
0.162 101 5042 032 843eURFRANCe GOVeRNmeNT BOND OAT 2.5% 25/05/20301 645 000
1.8523 852 99423 585 983eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT FRN 01/03/202920 980 000
0.466 010 9216 034 201eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT FRN 25/07/20225 071 000
0.465 963 1696 372 398eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT FRN 25/07/20234 827 000
0.638 140 1288 169 944eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT FRN 25/07/20275 928 000
0.405 222 7885 293 947eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT FRN 25/07/20292 810 000
0.465 989 5865 839 518eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT FRN 25/07/20364 740 000
0.567 272 1746 427 675eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT FRN 25/07/20403 656 000
0.334 243 4623 485 824eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT FRN 25/07/20472 950 000
0.03436 656436 042eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0% 25/02/2023430 000
0.04477 751474 705eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0% 25/02/2026463 000
0.131 707 1491 698 328eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0% 25/03/20231 680 000
0.081 023 1801 004 408eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0% 25/03/20241 000 000
0.141 769 4331 748 802eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0% 25/03/20251 720 000
0.07858 237862 977eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0% 25/05/2022850 000
0.151 950 0861 877 747eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0% 25/11/20291 880 000
0.03363 989359 698eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0% 25/11/2030352 000
0.091 103 5611 008 186eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0.25% 25/11/20261 050 000
0.091 146 9381 077 552eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0.5% 25/05/20261 080 000
0.081 058 2251 014 085eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0.5% 25/05/2029978 000
0.02323 343310 075eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0.5% 25/05/2040300 000
0.141 829 9031 732 471eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0.75% 25/05/20281 670 000
0.05614 387587 114eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0.75% 25/05/2052552 000
0.121 533 8461 431 549eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 0.75% 25/11/20281 394 000
0.101 246 4801 171 846eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1% 25/05/20271 130 000
0.101 255 3981 240 379eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1% 25/11/20251 160 000
0.111 451 9951 310 691eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1.25% 25/05/20341 220 000
0.111 388 4141 146 751eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1.25% 25/05/20361 155 000
0.162 094 5401 886 004eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1.5% 25/05/20311 755 000
0.101 252 0761 098 307eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1.5% 25/05/2050940 000
0.131 690 0301 715 889eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1.75% 25/05/20231 595 000
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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)

0.06828 743615 012eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1.75% 25/05/2066545 000
0.091 157 336988 912eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1.75% 25/06/2039876 000
0.151 886 5131 872 669eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 1.75% 25/11/20241 720 000
0.111 485 2121 147 454eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 2% 25/05/20481 020 000
0.111 443 4761 459 660eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 2.25% 25/05/20241 310 000
0.111 459 9981 522 045eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 2.25% 25/10/20221 385 000
0.141 821 1401 771 822eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 2.75% 25/10/20271 480 000
0.111 425 8101 473 528eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 3% 25/04/20221 360 000
0.111 432 9871 170 481eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 3.25% 25/05/2045830 000
0.131 628 1991 617 306eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 3.5% 25/04/20261 330 000
0.101 299 930879 722eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 4% 25/04/2055600 000
0.081 021 595698 700eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 4% 25/04/2060445 000
0.121 608 6211 209 075eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 4% 25/10/2038935 000
0.212 773 9912 831 445eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 4.25% 25/10/20232 430 000
0.182 347 9031 843 771eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 4.5% 25/04/20411 240 000
0.131 696 3161 523 574eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 4.75% 25/04/2035990 000
0.131 729 2361 549 538eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 5.5% 25/04/20291 145 000
0.151 948 9001 801 728eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 5.75% 25/10/20321 130 000
0.111 419 9111 433 643eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 6% 25/10/20251 070 000
0.01134 083180 468eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 8.25% 25/04/2022120 000
0.06752 798856 006eURFReNCH RePUBLIC GOVeRNmeNT BOND OAT 8.5% 25/04/2023620 000
0.182 268 9802 276 400eURHeLLeNIC RePUBLIC GOVeRNmeNT BOND 3.375% 15/02/20252 000 000
0.415 354 1505 465 420eURHeLLeNIC RePUBLIC GOVeRNmeNT BOND 4.375% 01/08/20225 000 000
0.779 999 9559 993 400eURHeLLeNIC RePUBLIC TReASURY BILL 0% 04/01/202110 000 000
0.314 003 3204 005 800eURHeLLeNIC RePUBLIC TReASURY BILL 0% 04/06/20214 000 000
0.314 004 8004 010 400eURHeLLeNIC RePUBLIC TReASURY BILL 0% 10/12/20214 000 000
0.151 983 3201 975 250eURHUNGARY GOVeRNmeNT INTeRNATIONAL BOND 0.5% 18/11/20302 000 000
0.141 862 6291 934 611USDHUNGARY GOVeRNmeNT INTeRNATIONAL BOND 5.75% 22/11/20232 000 000
0.253 175 3203 175 500eURINDONeSIA GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 2.625%

14/06/2023
3 000 000

0.02263 297258 781eURIReLAND GOVeRNmeNT BOND 0% 18/10/2022260 000
0.02217 651214 440eURIReLAND GOVeRNmeNT BOND 0.2% 15/05/2027208 000
0.01188 959184 171eURIReLAND GOVeRNmeNT BOND 0.2% 18/10/2030180 000
0.02268 258246 846eURIReLAND GOVeRNmeNT BOND 0.4% 15/05/2035250 000
0.05672 775606 584eURIReLAND GOVeRNmeNT BOND 0.9% 15/05/2028610 000
0.04499 675470 719eURIReLAND GOVeRNmeNT BOND 1% 15/05/2026460 000
0.03349 956333 151eURIReLAND GOVeRNmeNT BOND 1.1% 15/05/2029310 000
0.02237 652204 378eURIReLAND GOVeRNmeNT BOND 1.3% 15/05/2033200 000
0.02241 400200 860eURIReLAND GOVeRNmeNT BOND 1.5% 15/05/2050180 000
0.02218 620190 054eURIReLAND GOVeRNmeNT BOND 1.7% 15/05/2037170 000
0.03403 136284 685eURIReLAND GOVeRNmeNT BOND 2% 18/02/2045280 000
0.02277 963251 867eURIReLAND GOVeRNmeNT BOND 2.4% 15/05/2030220 000
0.02294 206306 262eURIReLAND GOVeRNmeNT BOND 3.4% 18/03/2024260 000
0.02198 389185 738eURIReLAND GOVeRNmeNT BOND 3.9% 20/03/2023180 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)

0.05590 372569 945eURIReLAND GOVeRNmeNT BOND 5.4% 13/03/2025470 000
0.395 074 8165 012 316eURITALY BUONI POLIeNNALI DeL TeSORO FRN 11/04/20245 000 000
0.162 122 3712 063 355eURITALY BUONI POLIeNNALI DeL TeSORO FRN 15/05/20262 000 000
1.5820 463 33419 242 159eURITALY BUONI POLIeNNALI DeL TeSORO FRN 15/05/202817 460 000
0.253 222 4393 157 500eURITALY BUONI POLIeNNALI DeL TeSORO FRN 15/05/20303 000 000
0.516 635 8466 667 107eURITALY BUONI POLIeNNALI DeL TeSORO FRN 15/09/20215 715 000
0.091 102 4381 068 166eURITALY BUONI POLIeNNALI DeL TeSORO FRN 15/09/2023840 000
0.374 818 3554 741 985eURITALY BUONI POLIeNNALI DeL TeSORO FRN 15/09/20244 100 000
0.364 659 5044 563 919eURITALY BUONI POLIeNNALI DeL TeSORO FRN 15/09/20263 450 000
0.8010 366 1299 701 423eURITALY BUONI POLIeNNALI DeL TeSORO FRN 15/09/20356 020 000
0.455 893 2084 619 746eURITALY BUONI POLIeNNALI DeL TeSORO FRN 15/09/20413 444 000
0.395 074 8505 063 528eURITALY BUONI POLIeNNALI DeL TeSORO FRN 20/04/20235 000 000
0.415 290 0415 000 000eURITALY BUONI POLIeNNALI DeL TeSORO FRN 26/05/20255 000 000
0.162 051 6742 038 321eURITALY BUONI POLIeNNALI DeL TeSORO FRN 28/10/20272 000 000
0.03403 756396 673eURITALY BUONI POLIeNNALI DeL TeSORO 0.05% 15/01/2023400 000
0.02228 854224 908eURITALY BUONI POLIeNNALI DeL TeSORO 0.3% 15/08/2023225 000
0.05689 843656 780eURITALY BUONI POLIeNNALI DeL TeSORO 0.35% 01/02/2025675 000
0.324 103 0804 069 560eURITALY BUONI POLIeNNALI DeL TeSORO 0.5% 01/02/20264 000 000
0.04507 375498 195eURITALY BUONI POLIeNNALI DeL TeSORO 0.6% 15/06/2023495 000
0.07899 395833 455eURITALY BUONI POLIeNNALI DeL TeSORO 0.65% 15/10/2023875 000
0.091 112 7971 087 444eURITALY BUONI POLIeNNALI DeL TeSORO 0.85% 15/01/20271 065 000
0.03403 861394 112eURITALY BUONI POLIeNNALI DeL TeSORO 0.9% 01/04/2031390 000
0.05694 464687 219eURITALY BUONI POLIeNNALI DeL TeSORO 0.9% 01/08/2022680 000
0.06792 523734 693eURITALY BUONI POLIeNNALI DeL TeSORO 0.95% 01/03/2023770 000
0.04564 694516 707eURITALY BUONI POLIeNNALI DeL TeSORO 0.95% 01/08/2030540 000
0.05690 026671 324eURITALY BUONI POLIeNNALI DeL TeSORO 0.95% 15/03/2023670 000
0.02199 542196 325eURITALY BUONI POLIeNNALI DeL TeSORO 0.95% 15/09/2027190 000
0.04476 452467 302eURITALY BUONI POLIeNNALI DeL TeSORO 1% 15/07/2022466 000
0.05590 098595 198eURITALY BUONI POLIeNNALI DeL TeSORO 1.2% 01/04/2022578 000
0.04578 086498 713eURITALY BUONI POLIeNNALI DeL TeSORO 1.25% 01/12/2026540 000
0.06812 100771 529eURITALY BUONI POLIeNNALI DeL TeSORO 1.35% 01/04/2030750 000
0.03439 929436 364eURITALY BUONI POLIeNNALI DeL TeSORO 1.35% 15/04/2022430 000
0.03376 422342 233eURITALY BUONI POLIeNNALI DeL TeSORO 1.45% 01/03/2036350 000
0.06758 983693 355eURITALY BUONI POLIeNNALI DeL TeSORO 1.45% 15/05/2025710 000
0.04516 180526 229eURITALY BUONI POLIeNNALI DeL TeSORO 1.45% 15/09/2022500 000
0.06755 816704 928eURITALY BUONI POLIeNNALI DeL TeSORO 1.45% 15/11/2024710 000
0.06735 323688 523eURITALY BUONI POLIeNNALI DeL TeSORO 1.5% 01/06/2025686 000
0.07847 267771 831eURITALY BUONI POLIeNNALI DeL TeSORO 1.6% 01/06/2026780 000
0.081 055 013815 827eURITALY BUONI POLIeNNALI DeL TeSORO 1.65% 01/03/2032950 000
0.05662 670621 181eURITALY BUONI POLIeNNALI DeL TeSORO 1.65% 01/12/2030597 000
0.02255 230244 217eURITALY BUONI POLIeNNALI DeL TeSORO 1.7% 01/09/2051240 000
0.05642 559614 021eURITALY BUONI POLIeNNALI DeL TeSORO 1.75% 01/07/2024601 000
0.01166 055159 120eURITALY BUONI POLIeNNALI DeL TeSORO 1.8% 01/03/2041150 000
0.05585 443566 088eURITALY BUONI POLIeNNALI DeL TeSORO 1.85% 01/07/2025538 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)

0.06771 329733 670eURITALY BUONI POLIeNNALI DeL TeSORO 1.85% 15/05/2024720 000
0.121 507 1651 250 487eURITALY BUONI POLIeNNALI DeL TeSORO 2% 01/02/20281 340 000
0.04506 957493 802eURITALY BUONI POLIeNNALI DeL TeSORO 2% 01/12/2025460 000
0.04550 500507 158eURITALY BUONI POLIeNNALI DeL TeSORO 2.05% 01/08/2027490 000
0.01111 419109 582eURITALY BUONI POLIeNNALI DeL TeSORO 2.1% 15/07/2026100 000
0.03446 097462 631eURITALY BUONI POLIeNNALI DeL TeSORO 2.15% 15/12/2021435 000
0.03452 624409 278eURITALY BUONI POLIeNNALI DeL TeSORO 2.2% 01/06/2027400 000
0.05655 342514 336eURITALY BUONI POLIeNNALI DeL TeSORO 2.25% 01/09/2036550 000
0.06807 310654 431eURITALY BUONI POLIeNNALI DeL TeSORO 2.45% 01/09/2033670 000
0.04563 502459 347eURITALY BUONI POLIeNNALI DeL TeSORO 2.45% 01/09/2050451 000
0.05624 880605 411eURITALY BUONI POLIeNNALI DeL TeSORO 2.45% 01/10/2023580 000
0.06773 409748 041eURITALY BUONI POLIeNNALI DeL TeSORO 2.5% 01/12/2024700 000
0.03450 356383 716eURITALY BUONI POLIeNNALI DeL TeSORO 2.5% 15/11/2025400 000
0.06746 988577 722eURITALY BUONI POLIeNNALI DeL TeSORO 2.7% 01/03/2047575 000
0.04544 004318 728eURITALY BUONI POLIeNNALI DeL TeSORO 2.8% 01/03/2067406 000
0.06764 608668 793eURITALY BUONI POLIeNNALI DeL TeSORO 2.8% 01/12/2028640 000
0.08979 598674 796eURITALY BUONI POLIeNNALI DeL TeSORO 2.95% 01/09/2038750 000
0.06793 780691 264eURITALY BUONI POLIeNNALI DeL TeSORO 3% 01/08/2029650 000
0.04506 632442 728eURITALY BUONI POLIeNNALI DeL TeSORO 3.1% 01/03/2040379 000
0.091 105 845753 601eURITALY BUONI POLIeNNALI DeL TeSORO 3.25% 01/09/2046780 000
0.04466 529374 594eURITALY BUONI POLIeNNALI DeL TeSORO 3.35% 01/03/2035350 000
0.04574 919449 121eURITALY BUONI POLIeNNALI DeL TeSORO 3.45% 01/03/2048390 000
0.081 096 9391 036 351eURITALY BUONI POLIeNNALI DeL TeSORO 3.5% 01/03/2030860 000
0.06767 197723 203eURITALY BUONI POLIeNNALI DeL TeSORO 3.75% 01/09/2024670 000
0.04458 676426 667eURITALY BUONI POLIeNNALI DeL TeSORO 3.85% 01/09/2049290 000
0.121 561 6581 162 378eURITALY BUONI POLIeNNALI DeL TeSORO 4% 01/02/20371 080 000
0.06737 069737 711eURITALY BUONI POLIeNNALI DeL TeSORO 4.5% 01/03/2024640 000
0.07925 013849 296eURITALY BUONI POLIeNNALI DeL TeSORO 4.5% 01/03/2026750 000
0.05691 139723 674eURITALY BUONI POLIeNNALI DeL TeSORO 4.5% 01/05/2023620 000
0.07861 627821 527eURITALY BUONI POLIeNNALI DeL TeSORO 4.75% 01/08/2023760 000
0.08975 579895 703eURITALY BUONI POLIeNNALI DeL TeSORO 4.75% 01/09/2028730 000
0.081 068 581785 730eURITALY BUONI POLIeNNALI DeL TeSORO 4.75% 01/09/2044625 000
0.06761 659791 524eURITALY BUONI POLIeNNALI DeL TeSORO 5% 01/03/2022716 000
0.08997 227973 973eURITALY BUONI POLIeNNALI DeL TeSORO 5% 01/03/2025820 000
0.101 309 0771 138 371eURITALY BUONI POLIeNNALI DeL TeSORO 5% 01/08/2034850 000
0.081 046 745723 825eURITALY BUONI POLIeNNALI DeL TeSORO 5% 01/08/2039630 000
0.121 500 6681 108 447eURITALY BUONI POLIeNNALI DeL TeSORO 5% 01/09/2040894 000
0.101 329 7761 076 493eURITALY BUONI POLIeNNALI DeL TeSORO 5.25% 01/11/2029935 000
0.06757 882773 641eURITALY BUONI POLIeNNALI DeL TeSORO 5.5% 01/09/2022690 000
0.06764 534775 202eURITALY BUONI POLIeNNALI DeL TeSORO 5.5% 01/11/2022690 000
0.091 125 222978 255eURITALY BUONI POLIeNNALI DeL TeSORO 5.75% 01/02/2033710 000
0.121 576 5321 371 330eURITALY BUONI POLIeNNALI DeL TeSORO 6% 01/05/20311 020 000
0.091 219 1191 045 058eURITALY BUONI POLIeNNALI DeL TeSORO 6.5% 01/11/2027855 000
0.111 430 2611 392 877eURITALY BUONI POLIeNNALI DeL TeSORO 7.25% 01/11/20261 008 000
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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)

0.02240 574261 614eURITALY BUONI POLIeNNALI DeL TeSORO 9% 01/11/2023190 000
0.04542 538535 237eURITALY CeRTIFICATI DI CReDITO DeL TeSORO ZeRO COUPON 0%

29/11/2021
540 000

0.03327 910325 146eURITALY CeRTIFICATI DI CReDITO DeL TeSORO ZeRO COUPON 0%
30/05/2022

326 000

0.01122 690126 100eURITALY 2 2 GROUP INC 2.3% 15/10/2021120 000
0.313 981 3433 968 593JPYJAPAN GOVeRNmeNT FIVe YeAR BOND 0.1% 20/09/2023500 000 000
0.01145 463142 304eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 0% 22/10/2027140 000
0.03366 314356 010eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 0.1% 22/06/2030350 000
0.0192 29591 076eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 0.2% 22/10/202390 000
0.02210 898204 466eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 0.4% 22/06/2040200 000
0.04467 674457 717eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 0.5% 22/10/2024447 000
0.05655 254603 744eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 0.8% 22/06/2027600 000
0.05660 852612 750eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 0.8% 22/06/2028600 000
0.03446 648424 254eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 0.9% 22/06/2029400 000
0.04556 058535 903eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 1% 22/06/2026510 000
0.05650 313564 128eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 1% 22/06/2031570 000
0.02296 470261 198eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 1.25% 22/04/2033250 000
0.02310 133259 511eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 1.45% 22/06/2037250 000
0.03412 970358 266eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 1.6% 22/06/2047310 000
0.04544 882467 921eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 1.7% 22/06/2050394 000
0.03345 153304 608eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 1.9% 22/06/2038260 000
0.03324 252246 087eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 2.15% 22/06/2066192 000
0.04488 429493 302eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 2.25% 22/06/2023455 000
0.03357 975258 298eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 2.25% 22/06/2057220 000
0.06769 957785 289eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 2.6% 22/06/2024690 000
0.03386 462353 851eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 3% 22/06/2034270 000
0.04559 907451 668eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 3.75% 22/06/2045305 000
0.04486 556482 057eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 4% 28/03/2022460 000
0.03447 174416 083eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 4% 28/03/2032300 000
0.091 174 339993 564eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 4.25% 28/03/2041645 000
0.03391 100410 139eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 4.25% 28/09/2022360 000
0.03382 101331 272eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 4.5% 28/03/2026300 000
0.091 133 1131 050 932eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 5% 28/03/2035650 000
0.081 019 698964 150eURKINGDOm OF BeLGIUm GOVeRNmeNT BOND 5.5% 28/03/2028705 000
0.07898 492999 073USDKOReA INTeRNATIONAL BOND 2.5% 19/06/20291 000 000
0.07889 7141 001 530USDKOReA INTeRNATIONAL BOND 2.75% 19/01/20271 000 000
0.01110 402108 872eURLATVIA GOVeRNmeNT INTeRNATIONAL BOND 1.125% 30/05/2028100 000
0.0026 72626 808eURLITHUANIA GOVeRNmeNT INTeRNATIONAL BOND 0.25% 06/05/202526 000
0.0040 41438 740eURLITHUANIA GOVeRNmeNT INTeRNATIONAL BOND 0.5% 28/07/205040 000
0.0046 69846 161eURLITHUANIA GOVeRNmeNT INTeRNATIONAL BOND 0.75% 06/05/203043 000
0.01155 857128 910eURLITHUANIA GOVeRNmeNT INTeRNATIONAL BOND 2.125% 22/10/2035120 000
0.0051 66251 869eURLUXemBOURG GOVeRNmeNT BOND 0% 13/11/202650 000
0.03374 899349 132eURLUXemBOURG GOVeRNmeNT BOND 0.625% 01/02/2027350 000
0.0196 05496 028eURLUXemBOURG GOVeRNmeNT BOND 2.25% 19/03/202880 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)

0.172 226 4242 234 958mYRmALAYSIA GOVeRNmeNT BOND 3.885% 15/08/202910 000 000
0.172 145 6452 075 711mXNmeXICAN BONOS 5.75% 05/03/2026500 000
0.04493 406493 445eURNeTHeRLANDS GOVeRNmeNT BOND 0% 15/01/2022490 000
0.06797 059781 750eURNeTHeRLANDS GOVeRNmeNT BOND 0% 15/01/2024780 000
0.02206 759205 468eURNeTHeRLANDS GOVeRNmeNT BOND 0% 15/01/2027199 000
0.01102 664102 024eURNeTHeRLANDS GOVeRNmeNT BOND 0% 15/01/2052100 000
0.07879 665853 564eURNeTHeRLANDS GOVeRNmeNT BOND 0% 15/07/2030840 000
0.05709 947686 834eURNeTHeRLANDS GOVeRNmeNT BOND 0.25% 15/07/2025680 000
0.04566 962560 292eURNeTHeRLANDS GOVeRNmeNT BOND 0.25% 15/07/2029530 000
0.03367 488359 085eURNeTHeRLANDS GOVeRNmeNT BOND 0.5% 15/01/2040320 000
0.06724 846700 696eURNeTHeRLANDS GOVeRNmeNT BOND 0.5% 15/07/2026680 000
0.02218 498201 586eURNeTHeRLANDS GOVeRNmeNT BOND 0.75% 15/07/2027200 000
0.04551 640506 910eURNeTHeRLANDS GOVeRNmeNT BOND 0.75% 15/07/2028500 000
0.05648 381662 778eURNeTHeRLANDS GOVeRNmeNT BOND 1.75% 15/07/2023610 000
0.06746 042733 469eURNeTHeRLANDS GOVeRNmeNT BOND 2% 15/07/2024680 000
0.04459 954458 428eURNeTHeRLANDS GOVeRNmeNT BOND 2.25% 15/07/2022440 000
0.03407 796361 614eURNeTHeRLANDS GOVeRNmeNT BOND 2.5% 15/01/2033300 000
0.091 124 600914 213eURNeTHeRLANDS GOVeRNmeNT BOND 2.75% 15/01/2047630 000
0.03436 500416 433eURNeTHeRLANDS GOVeRNmeNT BOND 3.75% 15/01/2023400 000
0.07877 335696 193eURNeTHeRLANDS GOVeRNmeNT BOND 3.75% 15/01/2042470 000
0.081 011 561929 767eURNeTHeRLANDS GOVeRNmeNT BOND 4% 15/01/2037590 000
0.02230 330226 015eURNeTHeRLANDS GOVeRNmeNT BOND 5.5% 15/01/2028160 000
0.02198 648233 845eURNeTHeRLANDS GOVeRNmeNT BOND 7.5% 15/01/2023170 000
0.232 976 3462 935 038NOKNORWAY GOVeRNmeNT BOND 2% 24/05/202330 000 000
0.03417 384409 936eURPORTUGAL OBRIGACOeS DO TeSOURO OT 0.475% 18/10/2030400 000
0.03447 094430 151eURPORTUGAL OBRIGACOeS DO TeSOURO OT 0.7% 15/10/2027420 000
0.02268 248264 040eURPORTUGAL OBRIGACOeS DO TeSOURO OT 0.9% 12/10/2035250 000
0.04492 786471 211eURPORTUGAL OBRIGACOeS DO TeSOURO OT 1.95% 15/06/2029420 000
0.03330 053304 029eURPORTUGAL OBRIGACOeS DO TeSOURO OT 2.125% 17/10/2028280 000
0.01178 947182 333eURPORTUGAL OBRIGACOeS DO TeSOURO OT 2.2% 17/10/2022170 000
0.03327 730321 350eURPORTUGAL OBRIGACOeS DO TeSOURO OT 2.25% 18/04/2034260 000
0.05603 242578 192eURPORTUGAL OBRIGACOeS DO TeSOURO OT 2.875% 15/10/2025520 000
0.03342 560314 984eURPORTUGAL OBRIGACOeS DO TeSOURO OT 2.875% 21/07/2026290 000
0.02311 827297 085eURPORTUGAL OBRIGACOeS DO TeSOURO OT 3.875% 15/02/2030230 000
0.01156 786112 396eURPORTUGAL OBRIGACOeS DO TeSOURO OT 4.1% 15/02/204590 000
0.02253 123196 618eURPORTUGAL OBRIGACOeS DO TeSOURO OT 4.1% 15/04/2037160 000
0.04550 559522 332eURPORTUGAL OBRIGACOeS DO TeSOURO OT 4.125% 14/04/2027430 000
0.03439 785460 889eURPORTUGAL OBRIGACOeS DO TeSOURO OT 4.95% 25/10/2023380 000
0.04561 598597 087eURPORTUGAL OBRIGACOeS DO TeSOURO OT 5.65% 15/02/2024470 000
0.141 753 3901 754 693USDQATAR GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 3.875% 23/04/20232 000 000
0.02203 340205 016eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 0% 15/07/2023200 000
0.02246 729246 444eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 0% 15/07/2024241 000
0.02249 312245 688eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 0% 20/02/2030240 000
0.02200 024200 239eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 0% 20/04/2023197 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)

0.05627 093625 468eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 0% 20/09/2022620 000
0.03325 032306 717eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 0.5% 20/02/2029300 000
0.02278 600255 115eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 0.5% 20/04/2027260 000
0.05645 938597 043eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 0.75% 20/02/2028590 000
0.01136 193129 219eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 0.75% 20/03/2051114 000
0.04486 824461 598eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 0.75% 20/10/2026450 000
0.0184 00374 687eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 0.85% 30/06/212064 000
0.03436 768428 032eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 1.2% 20/10/2025400 000
0.01194 236103 510eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 1.5% 02/11/2086115 000
0.01193 179157 416eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 1.5% 20/02/2047140 000
0.04479 675479 098eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 1.65% 21/10/2024440 000
0.03442 284453 530eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 1.75% 20/10/2023414 000
0.04479 147317 174eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 2.1% 20/09/2117215 000
0.03326 695296 213eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 2.4% 23/05/2034240 000
0.03427 422327 470eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 3.15% 20/06/2044244 000
0.01193 894201 404eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 3.4% 22/11/2022180 000
0.02263 840281 197eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 3.65% 20/04/2022250 000
0.03366 321257 485eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 3.8% 26/01/2062150 000
0.06752 695667 458eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 4.15% 15/03/2037440 000
0.03452 666475 758eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 4.85% 15/03/2026350 000
0.04510 563492 857eURRePUBLIC OF AUSTRIA GOVeRNmeNT BOND 6.25% 15/07/2027350 000
0.0057 47044 800eURRePUBLIC OF CYPRUS 2.75% 03/05/204940 000
0.0199 012101 426eURRePUBLIC OF CYPRUS 2.75% 27/06/202490 000
0.384 930 3504 930 000eURRePUBLIC OF ITALY GOVeRNmeNT INTeRNATIONAL BOND FRN 11/05/20265 000 000
0.131 720 6331 786 872USDRePUBLIC OF ITALY 2.875% 17/10/20292 000 000
0.01137 663107 090eURRePUBLIC OF LATVIA 1.875% 19/02/2049100 000
0.0052 72852 888eURRePUBLIC OF LITHUANIA 1.625% 19/06/204940 000
0.172 224 5032 262 646PLNRePUBLIC OF POLAND GOVeRNmeNT BOND 0.75% 25/04/202510 000 000
0.141 842 7041 965 397USDRePUBLIC OF POLAND GOVeRNmeNT INTeRNATIONAL BOND 3.25%

06/04/2026
2 000 000

0.172 186 0602 150 000eURROmANIAN GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 2.5%
08/02/2030

2 000 000

0.172 206 6602 059 310eURROmANIAN GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 2.75%
26/02/2026

2 000 000

0.162 136 0422 130 895RUBRUSSIAN FeDeRAL BOND - OFZ 4.5% 16/07/2025200 000 000
0.172 208 2402 175 400eURRUSSIAN FOReIGN BOND - eUROBOND - ReGS - 2.875% 04/12/20252 000 000
0.222 857 2272 838 965USDRUSSIAN FOReIGN BOND - eUROBOND - ReGS - 4.375% 21/03/20293 000 000
0.081 031 3511 102 599USDRUSSIAN FOReIGN BOND - eUROBOND - ReGS - 5.1% 28/03/20351 000 000
0.263 359 7183 362 491SGDSINGAPORe GOVeRNmeNT BOND 2.375% 01/06/20255 000 000
0.0169 66668 549eURSLOVAKIA GOVeRNmeNT BOND 1% 09/10/203061 000
0.0166 90066 918eURSLOVAKIA GOVeRNmeNT BOND 1% 12/06/202860 000
0.0055 68052 800eURSLOVAKIA GOVeRNmeNT BOND 1.375% 21/01/202750 000
0.02263 470211 252eURSLOVAKIA GOVeRNmeNT BOND 1.875% 09/03/2037200 000
0.01173 243176 622eURSLOVAKIA GOVeRNmeNT BOND 3.375% 15/11/2024150 000
0.02200 687203 505eURSLOVAKIA GOVeRNmeNT BOND 3.625% 16/01/2029150 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)

0.02247 550262 660eURSLOVAKIA GOVeRNmeNT BOND 4.35% 14/10/2025200 000
0.0042 11640 871eURSLOVeNIA GOVeRNmeNT BOND 0.4875% 20/10/205040 000
0.01109 460104 917eURSLOVeNIA GOVeRNmeNT BOND 1% 06/03/2028100 000
0.02259 021189 813eURSLOVeNIA GOVeRNmeNT BOND 1.5% 25/03/2035215 000
0.01116 64199 815eURSLOVeNIA GOVeRNmeNT BOND 1.75% 03/11/204090 000
0.01134 365134 502eURSLOVeNIA GOVeRNmeNT BOND 2.125% 28/07/2025120 000
0.01126 357110 037eURSLOVeNIA GOVeRNmeNT BOND 2.25% 03/03/2032100 000
0.0166 87850 096eURSLOVeNIA GOVeRNmeNT BOND 3.125% 07/08/204540 000
0.0195 231100 542eURSLOVeNIA GOVeRNmeNT BOND 4.625% 09/09/202480 000
0.01116 624121 992eURSLOVeNIA GOVeRNmeNT BOND 5.125% 30/03/202690 000
0.05707 325704 052eURSPAIN GOVeRNmeNT BOND 0% 30/04/2023698 000
0.04532 267526 317eURSPAIN GOVeRNmeNT BOND 0% 31/01/2025522 000
0.02308 439309 006eURSPAIN GOVeRNmeNT BOND 0.25% 30/07/2024300 000
0.06777 693758 512eURSPAIN GOVeRNmeNT BOND 0.35% 30/07/2023760 000
0.07922 385922 917eURSPAIN GOVeRNmeNT BOND 0.4% 30/04/2022910 000
0.05660 247657 075eURSPAIN GOVeRNmeNT BOND 0.45% 31/10/2022648 000
0.091 152 7781 076 471eURSPAIN GOVeRNmeNT BOND 0.5% 30/04/20301 100 000
0.05688 376669 029eURSPAIN GOVeRNmeNT BOND 0.6% 31/10/2029650 000
0.212 710 8672 578 192eURSPAIN GOVeRNmeNT BOND 0.8% 30/07/20272 533 000
0.04501 393448 463eURSPAIN GOVeRNmeNT BOND 1% 31/10/2050485 000
0.03432 167403 259eURSPAIN GOVeRNmeNT BOND 1.2% 31/10/2040390 000
0.07883 782855 536eURSPAIN GOVeRNmeNT BOND 1.25% 31/10/2030791 000
0.08977 736893 279eURSPAIN GOVeRNmeNT BOND 1.3% 31/10/2026890 000
0.06760 322685 142eURSPAIN GOVeRNmeNT BOND 1.4% 30/04/2028680 000
0.07896 616812 978eURSPAIN GOVeRNmeNT BOND 1.4% 30/07/2028800 000
0.05700 588659 846eURSPAIN GOVeRNmeNT BOND 1.45% 30/04/2029620 000
0.05692 261623 261eURSPAIN GOVeRNmeNT BOND 1.45% 31/10/2027620 000
0.06759 111683 401eURSPAIN GOVeRNmeNT BOND 1.5% 30/04/2027680 000
0.06774 553754 384eURSPAIN GOVeRNmeNT BOND 1.6% 30/04/2025710 000
0.05648 072583 978eURSPAIN GOVeRNmeNT BOND 1.85% 30/07/2035535 000
0.091 124 4071 075 557eURSPAIN GOVeRNmeNT BOND 1.95% 30/04/2026998 000
0.07860 082742 097eURSPAIN GOVeRNmeNT BOND 1.95% 30/07/2030725 000
0.05709 550681 213eURSPAIN GOVeRNmeNT BOND 2.15% 31/10/2025630 000
0.06770 174647 359eURSPAIN GOVeRNmeNT BOND 2.35% 30/07/2033610 000
0.06746 455569 617eURSPAIN GOVeRNmeNT BOND 2.7% 31/10/2048508 000
0.05709 298673 983eURSPAIN GOVeRNmeNT BOND 2.75% 31/10/2024630 000
0.07899 220643 586eURSPAIN GOVeRNmeNT BOND 2.9% 31/10/2046600 000
0.07939 909725 350eURSPAIN GOVeRNmeNT BOND 3.45% 30/07/2066519 000
0.06824 861835 066eURSPAIN GOVeRNmeNT BOND 3.8% 30/04/2024720 000
0.091 114 939900 649eURSPAIN GOVeRNmeNT BOND 4.2% 31/01/2037700 000
0.06787 538766 843eURSPAIN GOVeRNmeNT BOND 4.4% 31/10/2023690 000
0.07948 219919 182eURSPAIN GOVeRNmeNT BOND 4.65% 30/07/2025767 000
0.091 227 589934 812eURSPAIN GOVeRNmeNT BOND 4.7% 30/07/2041685 000
0.06747 335719 764eURSPAIN GOVeRNmeNT BOND 4.8% 31/01/2024641 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)

0.091 179 370878 929eURSPAIN GOVeRNmeNT BOND 4.9% 30/07/2040652 000
0.07850 518788 410eURSPAIN GOVeRNmeNT BOND 5.15% 31/10/2028600 000
0.07909 282719 533eURSPAIN GOVeRNmeNT BOND 5.15% 31/10/2044460 000
0.06809 942816 452eURSPAIN GOVeRNmeNT BOND 5.4% 31/01/2023720 000
0.101 257 775996 847eURSPAIN GOVeRNmeNT BOND 5.75% 30/07/2032765 000
0.06764 886766 357eURSPAIN GOVeRNmeNT BOND 5.85% 31/01/2022715 000
0.081 049 0321 063 861eURSPAIN GOVeRNmeNT BOND 5.9% 30/07/2026775 000
0.121 547 4341 421 075eURSPAIN GOVeRNmeNT BOND 6% 31/01/20291 033 000
0.486 272 9946 158 984eURSPAIN GOVeRNmeNT INFLATION LINKeD BOND - 1US A2B - FRN 30/11/20245 311 000
0.313 977 5923 794 404eURSPAIN GOVeRNmeNT INFLATION LINKeD BOND FRN 30/11/20273 380 000
0.374 850 5274 459 070eURSPAIN GOVeRNmeNT INFLATION LINKeD BOND FRN 30/11/20303 867 000
0.243 065 9163 040 731eURSPAIN GOVeRNmeNT INFLATION LINKeD BOND FRN 30/11/20332 480 000
0.01113 532113 354eURSTATe OF THe GRAND-DUCHY OF LUXemBOURG 0% 14/09/2032110 000
0.07846 659878 748USDUNITeD STATeS TReASURY NOTe/BOND - WHeN ISSUeD 2.25% 30/04/2024970 000
0.06829 229887 732USDUNITeD STATeS TReASURY NOTe/BOND 0.125% 15/05/20231 015 000
0.04481 902501 416USDUNITeD STATeS TReASURY NOTe/BOND 0.125% 15/07/2023590 000
0.08980 1401 002 642USDUNITeD STATeS TReASURY NOTe/BOND 0.125% 15/08/20231 200 000
0.03342 968354 144USDUNITeD STATeS TReASURY NOTe/BOND 0.125% 15/09/2023420 000
0.07922 821936 885USDUNITeD STATeS TReASURY NOTe/BOND 0.125% 15/10/20211 130 000
0.07908 902973 368USDUNITeD STATeS TReASURY NOTe/BOND 0.125% 30/06/20221 112 000
0.02245 217262 599USDUNITeD STATeS TReASURY NOTe/BOND 0.125% 31/05/2022300 000
0.06817 358850 523USDUNITeD STATeS TReASURY NOTe/BOND 0.125% 31/07/20221 000 000
0.06780 767842 385USDUNITeD STATeS TReASURY NOTe/BOND 0.25% 15/04/2023953 000
0.07870 955932 950USDUNITeD STATeS TReASURY NOTe/BOND 0.25% 15/06/20231 063 000
0.081 098 0831 114 912USDUNITeD STATeS TReASURY NOTe/BOND 0.25% 15/11/20231 340 000
0.07925 907993 249USDUNITeD STATeS TReASURY NOTe/BOND 0.25% 30/06/20251 136 000
0.04472 142493 937USDUNITeD STATeS TReASURY NOTe/BOND 0.25% 30/09/2025580 000
0.07897 127974 457USDUNITeD STATeS TReASURY NOTe/BOND 0.25% 31/05/20251 100 000
0.081 059 1621 100 697USDUNITeD STATeS TReASURY NOTe/BOND 0.25% 31/07/20251 300 000
0.02195 461204 436USDUNITeD STATeS TReASURY NOTe/BOND 0.25% 31/08/2025240 000
0.06756 699772 702USDUNITeD STATeS TReASURY NOTe/BOND 0.25% 31/10/2025930 000
0.03442 890469 851USDUNITeD STATeS TReASURY NOTe/BOND 0.375% 30/04/2025540 000
0.05675 693710 669USDUNITeD STATeS TReASURY NOTe/BOND 0.375% 30/09/2027840 000
0.05695 677705 096USDUNITeD STATeS TReASURY NOTe/BOND 0.375% 30/11/2025850 000
0.06725 451762 450USDUNITeD STATeS TReASURY NOTe/BOND 0.375% 31/07/2027900 000
0.05616 970648 430USDUNITeD STATeS TReASURY NOTe/BOND 0.375% 31/08/2027760 000
0.05642 569692 267USDUNITeD STATeS TReASURY NOTe/BOND 0.5% 15/03/2023780 000
0.111 393 4241 525 554USDUNITeD STATeS TReASURY NOTe/BOND 0.5% 30/04/20271 710 000
0.05634 501677 141USDUNITeD STATeS TReASURY NOTe/BOND 0.5% 30/06/2027780 000
0.04544 302589 513USDUNITeD STATeS TReASURY NOTe/BOND 0.5% 31/03/2025660 000
0.101 261 6591 353 765USDUNITeD STATeS TReASURY NOTe/BOND 0.5% 31/05/20271 550 000
0.091 134 5571 190 698USDUNITeD STATeS TReASURY NOTe/BOND 0.5% 31/10/20271 400 000
0.131 733 3461 883 237USDUNITeD STATeS TReASURY NOTe/BOND 0.625% 15/05/20302 170 000
0.172 143 5582 235 375USDUNITeD STATeS TReASURY NOTe/BOND 0.625% 15/08/20302 690 000
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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)

0.03408 392414 015USDUNITeD STATeS TReASURY NOTe/BOND 0.625% 30/11/2027500 000
0.101 240 9591 334 716USDUNITeD STATeS TReASURY NOTe/BOND 0.625% 31/03/20271 510 000
0.06830 904843 929USDUNITeD STATeS TReASURY NOTe/BOND 0.875% 15/11/20301 020 000
0.08992 5221 103 207USDUNITeD STATeS TReASURY NOTe/BOND 1.125% 15/05/20401 280 000
0.101 260 5841 319 264USDUNITeD STATeS TReASURY NOTe/BOND 1.125% 15/08/20401 630 000
0.05617 553690 685USDUNITeD STATeS TReASURY NOTe/BOND 1.125% 28/02/2025730 000
0.02263 506249 302USDUNITeD STATeS TReASURY NOTe/BOND 1.125% 30/09/2021320 000
0.0198 72793 627USDUNITeD STATeS TReASURY NOTe/BOND 1.125% 31/08/2021120 000
0.091 148 9811 291 296USDUNITeD STATeS TReASURY NOTe/BOND 1.25% 15/05/20501 551 000
0.06832 067861 432USDUNITeD STATeS TReASURY NOTe/BOND 1.25% 31/07/2023990 000
0.08974 8401 020 034USDUNITeD STATeS TReASURY NOTe/BOND 1.25% 31/08/20241 150 000
0.081 039 364984 496USDUNITeD STATeS TReASURY NOTe/BOND 1.25% 31/10/20211 260 000
0.04531 726572 529USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 15/02/2023634 000
0.111 375 5061 450 582USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 15/08/20501 800 000
0.05597 616606 737USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 15/11/2040740 000
0.0193 182100 236USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 28/02/2027110 000
0.192 442 3682 531 477USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 30/06/20232 900 000
0.05599 682584 125USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 30/09/2023710 000
0.04512 328573 517USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 31/01/2025600 000
0.06717 278720 164USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 31/08/2023850 000
0.05601 560624 748USDUNITeD STATeS TReASURY NOTe/BOND 1.375% 31/08/2026700 000
0.04518 295558 317USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 15/01/2023617 000
0.121 502 1331 689 083USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 15/02/20301 738 000
0.02267 347286 537USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 15/08/2022320 000
0.121 608 6451 507 093USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 15/08/20261 860 000
0.0050 47452 754USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 28/02/202360 000
0.06795 890837 645USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 30/09/2024930 000
0.101 345 4041 417 411USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 30/11/20241 570 000
0.04580 598628 456USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 31/01/2022700 000
0.0186 58893 585USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 31/01/2027100 000
0.03378 931393 751USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 31/03/2023450 000
0.02247 391268 481USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 31/08/2021300 000
0.02264 517286 526USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 31/10/2021320 000
0.06753 775801 236USDUNITeD STATeS TReASURY NOTe/BOND 1.5% 31/10/2024880 000
0.131 642 4351 529 342USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 15/02/20261 890 000
0.091 182 9001 116 975USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 15/05/20261 360 000
0.06807 759686 850USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 15/08/2022965 000
0.081 057 3781 083 157USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 15/08/20291 210 000
0.101 243 1901 178 866USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 15/11/20221 480 000
0.04553 676561 008USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 15/11/2050680 000
0.03405 786423 779USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 30/04/2023480 000
0.04513 848540 799USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 30/09/2026590 000
0.05653 580684 370USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 30/11/2026750 000
0.101 345 6901 406 349USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 31/05/20231 590 000
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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)

0.101 247 8791 244 163USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 31/08/20221 490 000
0.05646 960637 822USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 31/10/2023760 000
0.05644 676677 846USDUNITeD STATeS TReASURY NOTe/BOND 1.625% 31/10/2026740 000
0.06751 770686 172USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 15/05/2022900 000
0.07933 018966 469USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 15/05/20231 100 000
0.0192 01399 136USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 15/06/2022110 000
0.02276 408297 328USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 15/07/2022330 000
0.07882 933915 192USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 15/11/20291 000 000
0.101 240 6491 245 747USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 28/02/20221 490 000
0.03325 630308 054USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 30/04/2022390 000
0.101 305 7571 274 429USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 30/06/20221 560 000
0.06835 263893 537USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 30/06/2024970 000
0.081 092 4061 090 398USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 30/09/20221 300 000
0.06729 810698 768USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 30/11/2021880 000
0.03380 109371 983USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 31/01/2023450 000
0.02250 140250 043USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 31/03/2022300 000
0.091 187 0781 178 770USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 31/05/20221 420 000
0.06810 270856 434USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 31/07/2024940 000
0.04553 962577 653USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 31/12/2024640 000
0.02307 239324 864USDUNITeD STATeS TReASURY NOTe/BOND 1.75% 31/12/2026350 000
0.091 109 0381 145 849USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 28/02/20221 330 000
0.05694 067689 495USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 30/04/2022830 000
0.05617 070645 483USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 30/06/2026700 000
0.081 094 6891 095 611USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 30/09/20221 300 000
0.05705 799709 341USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 30/11/2021850 000
0.04482 974505 295USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 31/01/2022580 000
0.03400 806396 502USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 31/03/2022480 000
0.06812 254769 548USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 31/05/2022970 000
0.091 217 7121 211 056USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 31/07/20221 450 000
0.04538 044557 945USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 31/07/2026610 000
0.091 135 1971 194 365USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 31/08/20221 350 000
0.131 672 1431 496 539USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 31/08/20241 930 000
0.03387 909387 331USDUNITeD STATeS TReASURY NOTe/BOND 1.875% 31/10/2022460 000
0.05709 272679 583USDUNITeD STATeS TReASURY NOTe/BOND 2% 15/02/2022850 000
0.06764 527677 682USDUNITeD STATeS TReASURY NOTe/BOND 2% 15/02/2023900 000
0.141 855 0321 780 502USDUNITeD STATeS TReASURY NOTe/BOND 2% 15/02/20252 120 000
0.091 115 1441 345 377USDUNITeD STATeS TReASURY NOTe/BOND 2% 15/02/20501 257 000
0.07950 740925 250USDUNITeD STATeS TReASURY NOTe/BOND 2% 15/08/20251 080 000
0.07963 467949 694USDUNITeD STATeS TReASURY NOTe/BOND 2% 15/11/20211 160 000
0.131 662 5471 550 698USDUNITeD STATeS TReASURY NOTe/BOND 2% 15/11/20261 870 000
0.05584 688638 973USDUNITeD STATeS TReASURY NOTe/BOND 2% 30/04/2024675 000
0.06727 858696 644USDUNITeD STATeS TReASURY NOTe/BOND 2% 30/11/2022860 000
0.111 439 3821 484 152USDUNITeD STATeS TReASURY NOTe/BOND 2% 31/05/20241 660 000
0.081 085 3211 103 947USDUNITeD STATeS TReASURY NOTe/BOND 2% 31/07/20221 290 000
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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)

0.04529 525587 705USDUNITeD STATeS TReASURY NOTe/BOND 2% 31/08/2021640 000
0.03414 984441 112USDUNITeD STATeS TReASURY NOTe/BOND 2% 31/10/2021500 000
0.03431 002431 530USDUNITeD STATeS TReASURY NOTe/BOND 2% 31/10/2022510 000
0.04524 469504 197USDUNITeD STATeS TReASURY NOTe/BOND 2% 31/12/2021630 000
0.05680 058718 832USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 15/05/2022810 000
0.141 861 1021 802 737USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 15/05/20252 110 000
0.06780 503786 256USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 29/02/2024900 000
0.091 102 5241 144 126USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 30/06/20221 310 000
0.0058 05864 152USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 30/09/202170 000
0.111 399 6161 351 030USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 30/09/20241 600 000
0.02285 131288 591USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 30/11/2023330 000
0.05648 787573 211USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 30/11/2024740 000
0.101 302 4661 327 218USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 31/03/20241 500 000
0.03445 936452 127USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 31/05/2026500 000
0.07872 908845 187USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 31/07/20241 000 000
0.05708 485731 309USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 31/12/2021850 000
0.05679 759660 596USDUNITeD STATeS TReASURY NOTe/BOND 2.125% 31/12/2022800 000
0.111 435 6401 305 720USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 15/02/20271 590 000
0.04486 955528 487USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 15/04/2022580 000
0.101 313 2131 186 520USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 15/08/20271 450 000
0.06787 947623 251USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 15/08/2046845 000
0.091 158 3511 209 975USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 15/08/20491 239 000
0.091 188 5111 160 404USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 15/11/20241 350 000
0.141 874 2721 801 529USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 15/11/20252 100 000
0.101 342 4621 202 489USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 15/11/20271 480 000
0.06799 845796 343USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 31/01/2024920 000
0.07896 022907 035USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 31/03/20261 000 000
0.03439 870444 115USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 31/10/2024500 000
0.04486 183492 408USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 31/12/2023560 000
0.05696 659616 693USDUNITeD STATeS TReASURY NOTe/BOND 2.25% 31/12/2024790 000
0.03444 807484 227USDUNITeD STATeS TReASURY NOTe/BOND 2.375% 15/03/2022530 000
0.07911 091840 865USDUNITeD STATeS TReASURY NOTe/BOND 2.375% 15/05/20271 000 000
0.101 319 9351 316 851USDUNITeD STATeS TReASURY NOTe/BOND 2.375% 15/05/20291 430 000
0.091 153 7981 146 785USDUNITeD STATeS TReASURY NOTe/BOND 2.375% 15/08/20241 310 000
0.081 015 3431 149 893USDUNITeD STATeS TReASURY NOTe/BOND 2.375% 15/11/20491 058 000
0.07960 972971 502USDUNITeD STATeS TReASURY NOTe/BOND 2.375% 29/02/20241 100 000
0.05631 506656 652USDUNITeD STATeS TReASURY NOTe/BOND 2.375% 30/04/2026700 000
0.02301 444329 135USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 15/01/2022360 000
0.02260 071283 639USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 15/02/2022310 000
0.06759 708621 475USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 15/02/2045780 000
0.06809 891716 599USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 15/02/2046830 000
0.091 188 6841 126 512USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 15/05/20241 350 000
0.06780 822629 362USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 15/05/2046800 000
0.04477 150483 464USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 15/08/2023550 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)

0.03362 266379 318USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 28/02/2026400 000
0.06726 687738 274USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 31/01/2024830 000
0.02294 149292 788USDUNITeD STATeS TReASURY NOTe/BOND 2.5% 31/01/2025330 000
0.131 622 2511 601 708USDUNITeD STATeS TReASURY NOTe/BOND 2.625% 15/02/20291 730 000
0.02251 607265 780USDUNITeD STATeS TReASURY NOTe/BOND 2.625% 30/06/2023290 000
0.05618 847647 867USDUNITeD STATeS TReASURY NOTe/BOND 2.625% 31/01/2026680 000
0.02224 469210 638USDUNITeD STATeS TReASURY NOTe/BOND 2.625% 31/03/2025250 000
0.04482 417491 281USDUNITeD STATeS TReASURY NOTe/BOND 2.625% 31/12/2023550 000
0.04515 322558 037USDUNITeD STATeS TReASURY NOTe/BOND 2.625% 31/12/2025567 000
0.07856 383831 692USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 15/02/2024970 000
0.101 273 9061 174 251USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 15/02/20281 360 000
0.03414 989333 741USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 15/08/2042410 000
0.06839 925661 120USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 15/08/2047820 000
0.081 027 2041 052 252USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 15/11/20231 170 000
0.05687 840635 463USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 15/11/2042680 000
0.07861 162686 276USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 15/11/2047840 000
0.02288 260288 377USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 28/02/2025320 000
0.07868 375846 680USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 31/05/20231 000 000
0.03436 741435 502USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 31/08/2023500 000
0.04508 888482 455USDUNITeD STATeS TReASURY NOTe/BOND 2.75% 31/08/2025560 000
0.101 343 8891 251 490USDUNITeD STATeS TReASURY NOTe/BOND 2.875% 15/05/20281 420 000
0.07939 550797 396USDUNITeD STATeS TReASURY NOTe/BOND 2.875% 15/05/2043910 000
0.101 243 6331 193 260USDUNITeD STATeS TReASURY NOTe/BOND 2.875% 15/05/20491 179 000
0.111 475 4261 356 193USDUNITeD STATeS TReASURY NOTe/BOND 2.875% 15/08/20281 555 000
0.06758 645648 537USDUNITeD STATeS TReASURY NOTe/BOND 2.875% 15/08/2045730 000
0.06751 471638 296USDUNITeD STATeS TReASURY NOTe/BOND 2.875% 15/11/2046720 000
0.141 761 3231 658 625USDUNITeD STATeS TReASURY NOTe/BOND 2.875% 30/04/20251 940 000
0.03438 944451 742USDUNITeD STATeS TReASURY NOTe/BOND 2.875% 30/09/2023500 000
0.03440 796450 810USDUNITeD STATeS TReASURY NOTe/BOND 2.875% 30/11/2023500 000
0.04527 396496 192USDUNITeD STATeS TReASURY NOTe/BOND 2.875% 31/05/2025580 000
0.04527 883551 218USDUNITeD STATeS TReASURY NOTe/BOND 2.875% 31/10/2023600 000
0.07907 035780 740USDUNITeD STATeS TReASURY NOTe/BOND 3% 15/02/2047849 000
0.081 037 877855 068USDUNITeD STATeS TReASURY NOTe/BOND 3% 15/02/2048968 000
0.101 265 9721 058 153USDUNITeD STATeS TReASURY NOTe/BOND 3% 15/02/20491 175 000
0.02273 091216 146USDUNITeD STATeS TReASURY NOTe/BOND 3% 15/05/2042260 000
0.06803 329695 759USDUNITeD STATeS TReASURY NOTe/BOND 3% 15/05/2045758 000
0.06716 826573 862USDUNITeD STATeS TReASURY NOTe/BOND 3% 15/05/2047670 000
0.091 188 523964 836USDUNITeD STATeS TReASURY NOTe/BOND 3% 15/08/20481 106 000
0.06729 412601 188USDUNITeD STATeS TReASURY NOTe/BOND 3% 15/11/2044690 000
0.04552 690445 318USDUNITeD STATeS TReASURY NOTe/BOND 3% 15/11/2045520 000
0.03428 211306 261USDUNITeD STATeS TReASURY NOTe/BOND 3.125% 15/02/2042400 000
0.04535 519400 290USDUNITeD STATeS TReASURY NOTe/BOND 3.125% 15/02/2043500 000
0.091 107 415890 754USDUNITeD STATeS TReASURY NOTe/BOND 3.125% 15/05/20481 010 000
0.07861 734713 495USDUNITeD STATeS TReASURY NOTe/BOND 3.125% 15/08/2044800 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)

0.121 537 6711 444 236USDUNITeD STATeS TReASURY NOTe/BOND 3.125% 15/11/20281 590 000
0.02320 354224 261USDUNITeD STATeS TReASURY NOTe/BOND 3.125% 15/11/2041300 000
0.07915 844831 042USDUNITeD STATeS TReASURY NOTe/BOND 3.375% 15/05/2044820 000
0.101 329 6931 118 877USDUNITeD STATeS TReASURY NOTe/BOND 3.375% 15/11/20481 159 000
0.02310 367292 487USDUNITeD STATeS TReASURY NOTe/BOND 3.5% 15/02/2039280 000
0.081 029 032924 069USDUNITeD STATeS TReASURY NOTe/BOND 3.625% 15/02/2044890 000
0.05657 514569 785USDUNITeD STATeS TReASURY NOTe/BOND 3.625% 15/08/2043570 000
0.02313 316234 772USDUNITeD STATeS TReASURY NOTe/BOND 3.75% 15/08/2041270 000
0.05693 544586 115USDUNITeD STATeS TReASURY NOTe/BOND 3.75% 15/11/2043590 000
0.03444 700244 187USDUNITeD STATeS TReASURY NOTe/BOND 3.875% 15/08/2040380 000
0.02230 187187 042USDUNITeD STATeS TReASURY NOTe/BOND 4.25% 15/05/2039190 000
0.02306 645229 177USDUNITeD STATeS TReASURY NOTe/BOND 4.25% 15/11/2040250 000
0.01182 014189 010USDUNITeD STATeS TReASURY NOTe/BOND 4.375% 15/02/2038150 000
0.03384 159317 515USDUNITeD STATeS TReASURY NOTe/BOND 4.375% 15/05/2040310 000
0.02312 998233 878USDUNITeD STATeS TReASURY NOTe/BOND 4.375% 15/05/2041250 000
0.02308 624269 892USDUNITeD STATeS TReASURY NOTe/BOND 4.375% 15/11/2039250 000
0.02243 267273 726USDUNITeD STATeS TReASURY NOTe/BOND 4.5% 15/02/2036203 000
0.03369 813338 282USDUNITeD STATeS TReASURY NOTe/BOND 4.5% 15/05/2038300 000
0.02249 785246 434USDUNITeD STATeS TReASURY NOTe/BOND 4.5% 15/08/2039200 000
0.05636 212552 980USDUNITeD STATeS TReASURY NOTe/BOND 4.625% 15/02/2040500 000
0.0024 88924 251USDUNITeD STATeS TReASURY NOTe/BOND 4.75% 15/02/203720 000
0.04456 657398 237USDUNITeD STATeS TReASURY NOTe/BOND 4.75% 15/02/2041350 000
0.02198 314224 057USDUNITeD STATeS TReASURY NOTe/BOND 5% 15/05/2037155 000
0.02198 028189 594USDUNITeD STATeS TReASURY NOTe/BOND 5.25% 15/11/2028180 000
0.02293 268279 964USDUNITeD STATeS TReASURY NOTe/BOND 5.375% 15/02/2031250 000
0.02284 709257 878USDUNITeD STATeS TReASURY NOTe/BOND 5.5% 15/08/2028257 000
0.02314 435368 058USDUNITeD STATeS TReASURY NOTe/BOND 6% 15/02/2026300 000
0.01182 531210 833USDUNITeD STATeS TReASURY NOTe/BOND 6.25% 15/05/2030150 000
0.01189 216199 170USDUNITeD STATeS TReASURY NOTe/BOND 6.25% 15/08/2023200 000
0.05615 023635 784USDUNITeD STATeS TReASURY NOTe/BOND 6.625% 15/02/2027550 000
0.0174 97784 542USDUNITeD STATeS TReASURY NOTe/BOND 7.125% 15/02/202380 000
0.02273 174291 416USDUNITeD STATeS TReASURY NOTe/BOND 7.25% 15/08/2022300 000
0.02212 522219 177USDUNITeD STATeS TReASURY NOTe/BOND 7.625% 15/02/2025200 000
0.04502 004553 377USDUS TReA N GGAIP INC 2.625% 15/12/2021600 000
0.04518 368561 510USDUS TReA TReASURY GROIP INC 2.75% 30/06/2025572 000
0.05593 240643 337USDUS TReA US GROIP INC 3% 31/10/2025644 000
0.04520 910532 760USDUS TReASURY NOTeS 2% 30/06/2024600 000
0.0191 218102 845USDUSA 2.8 2 GROIP INC 2.875% 31/07/2025100 000
0.05625 360594 883USDUSA 3.0 3 GROIP INC 3% 30/09/2025680 000

55.48718 909 290689 712 578Total Supranationals, Governments and Local Public Authorities, Debt Instruments

732 450 355 763 060 368 58.89
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market
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Investment Funds

Open-ended Investment Funds

3.0239 124 32637 100 000eURBLACKROCK GLOBAL FUNDS - FIXeD INCOme GLOBAL OPPORTUNITIeS
FUND - D2

3 521 541.53

7.3995 731 20987 888 300eURDB X-TRACKeRS II - IBOXX GLOBAL INFLATION-LINKeD TOTAL ReRTURN
INDeX HeDGeD eTF - C

379 720

2.8436 842 79235 800 000eURDNCA INVeST - ALPHA BONDS352 731.3691
2.9137 652 65837 200 000eUReURIZON OPPORTUNITA - OBBLIGAZIONI FLeSSIBILe366 591.941
2.7635 734 91541 200 000eURFRANKLIN TemPLeTON INVeSTmeNT FUNDS - TemPLeTON GLOBAL

TOTAL ReTURN FUND - IC
2 077 611.349

0.324 153 0793 955 403USDINVeSCO AT1 CAPITAL BOND UCITS eTF200 000
0.07944 900886 844eURISHAReS JP mORGAN USD em BOND eUR HeDGeD UCITS eTF - HD10 000
1.3417 426 40019 915 863eURISHAReS USD TReASURY BOND 1-3YR UCITS eTF159 000

10.00129 399 867121 000 000eURmeRCeR ABSOLUTe ReTURN FIXeD INCOme FUND1 203 271.9601
3.5846 406 11244 100 000eURPICTeT - ABSOLUTe ReTURN FIXeD INCOme408 037.56271
3.3243 072 59641 100 000eURPImCO FUNDS GLOBAL INVeSTORS SeRIeS PLC - UNCONSTRAINeD

BOND - IH
3 253 217.209

0.243 134 6823 023 477eURPRINCIPAL GLOBAL INVeSTORS - FINISTeRRe UNCONSTRAINeD
emeRGING mARKeTS FIXeD INC

288 644.716

37.79489 623 536473 169 887Total Open-ended Investment Funds

473 169 887 489 623 536 37.79Total Investment Funds

1 205 620 242 1 252 683 904 96.68Total Investments
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55.48Governments 22.54Luxembourg
37.79Investment Fund 15.66Ireland

2.44Banks 14.33United States of America
0.70Investment Banking and Brokerage Services 12.05Italy
0.27Oil, Gas and Coal 11.28France

96.68 5.21Germany
4.71Spain
1.98Greece
1.13Belgium
0.91Netherlands
0.69Austria
0.64Russia
0.50China
0.44Portugal
0.39Switzerland
0.34Romania
0.31Finland
0.31Japan
0.31Poland
0.30Hungary
0.27Saudi Arabia
0.26Singapore
0.25Indonesia
0.23Norway
0.17malaysia
0.17mexico
0.16Canada
0.16Denmark
0.14Qatar
0.14South Korea
0.14United Arab emirates
0.12Croatia
0.10european Union
0.10United Kingdom
0.08Slovakia
0.08Slovenia
0.04Cyprus
0.02Latvia
0.02Lithuania

96.68

eFFePILUX SICAV
DeCemBeR 31, 2020

economic and Geographical Classification of Investments

Effepilux Sicav - Titoli di Stato ed inflazione

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

Bonds

0.04126 659135 646USDABB FINANCe USA INC 2.875% 08/05/2022150 000
0.07203 086201 393eURABBeY NATIONAL TReASURY SeRVICeS PLC/LONDON 1.125% 14/01/2022200 000
0.04108 601105 146eURABBOTT IReLAND FINANCING DAC 1.5% 27/09/2026100 000
0.08268 963269 152USDABBOTT LABORATORIeS 2.95% 15/03/2025300 000
0.0383 82072 337USDABBOTT LABORATORIeS 4.75% 30/11/203675 000
0.04120 204114 686USDABBOTT LABORATORIeS 4.9% 30/11/2046100 000
0.04103 93699 255eURABBVIe INC 1.25% 01/06/2024100 000
0.04104 36499 776eURABBVIe INC 1.375% 17/05/2024100 000
0.04113 811101 077eURABBVIe INC 2.125% 17/11/2028100 000
0.06174 924181 450USDABBVIe INC 2.6% 21/11/2024200 000
0.04118 219105 243eURABBVIe INC 2.625% 15/11/2028100 000
0.06181 181176 873USDABBVIe INC 3.2% 14/05/2026200 000
0.08229 515226 958USDABBVIe INC 3.2% 21/11/2029250 000
0.0268 35766 752USDABBVIe INC 3.8% 15/03/202575 000
0.0398 91195 257USDABBVIe INC 4.05% 21/11/2039100 000
0.05153 711135 614USDABBVIe INC 4.25% 21/11/2049150 000
0.05150 614132 375USDABBVIe INC 4.3% 14/05/2036150 000
0.05153 987136 500USDABBVIe INC 4.5% 14/05/2035150 000
0.04108 17273 670USDABBVIe INC 4.85% 15/06/2044100 000
0.0255 26842 094USDABBVIe INC 4.875% 14/11/204850 000
0.03103 04397 339eURABeRTIS INFRAeSTRUCTURAS SA 1% 27/02/2027100 000
0.04104 98099 693eURABeRTIS INFRAeSTRUCTURAS SA 1.625% 15/07/2029100 000
0.04105 58699 651eURABeRTIS INFRAeSTRUCTURAS SA 1.875% 26/03/2032100 000
0.04122 605116 731GBPABeRTIS INFRAeSTRUCTURAS SA 3.375% 27/11/2026100 000
0.04109 093114 659eURABeRTIS INFRAeSTRUCTURAS SA 3.75% 20/06/2023100 000
0.03100 634100 579eURABN AmRO BANK NV 0.25% 03/12/2021100 000
0.07202 768204 326eURABN AmRO BANK NV 0.625% 31/05/2022200 000
0.07209 888205 460eURABN AmRO BANK NV 1% 16/04/2025200 000
0.07215 774221 774eURABN AmRO BANK NV 2.5% 29/11/2023200 000
0.04105 102100 966eURABN AmRO BANK NV 2.875% 18/01/2028100 000
0.03100 374101 591eURACHmeA BANK NV 2.75% 18/02/2021100 000
0.04112 041116 237eURACHmeA BV FRN 04/04/2043100 000
0.0139 94139 922USDACTIVISION BLIZZARD INC 2.5% 15/09/205050 000
0.0246 28144 244USDACTIVISION BLIZZARD INC 3.4% 15/06/202750 000
0.006 1595 996eURADeCCO INTeRNATIONAL FINANCIAL SeRVICeS BV 1.5% 22/11/20226 000
0.0384 68687 708USDADVOCATe HeALTH & HOSPITALS CORP 2.211% 15/06/2030100 000
0.04109 793104 438eURAeGON NV 4% 25/04/2044100 000
0.03101 43077 005GBPAeGON NV 6.625% 16/12/203950 000
0.05136 580130 566USDAeRCAP IReLAND CAPITAL DAC / AeRCAP GLOBAL AVIATION TRUST 4.45%

01/10/2025
150 000

0.0382 34884 718USDAeS CORP - 144A - 2.45% 15/01/2031100 000
0.04121 24188 002USDAeTNA INC 6.625% 15/06/2036100 000
0.0395 60783 726GBPAFFINITY SUTTON CAPITAL mARKeTS PLC 5.981% 17/09/203850 000
0.05142 134143 191GBPAFFINITY WATeR FINANCe 2004 LTD 5.875% 13/07/2026100 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)

0.0132 35623 819USDAFLAC INC 6.45% 15/08/204027 000
0.04113 890105 082eURAGeAS FRN 02/07/2049100 000
0.04127 538103 315USDAGILeNT TeCHNOLOGIeS INC 3.2% 01/10/2022150 000
0.03103 17099 348eURAIB GROUP PLC 1.5% 29/03/2023100 000
0.0386 25189 451USDAIR LeASe CORP 3.25% 01/10/2029100 000
0.0382 61988 236USDAIR LeASe CORP 3.375% 01/06/2021100 000
0.0388 58087 202USDAIR LeASe CORP 4.25% 01/02/2024100 000
0.04110 464106 735eURAIR LIQUIDe FINANCe SA 1.25% 13/06/2028100 000
0.04112 672108 579eURAIR LIQUIDe FINANCe SA 1.375% 02/04/2030100 000
0.07203 826198 632eURAIR LIQUIDe FINANCe SA 2.125% 15/10/2021200 000
0.04106 06299 990eURAIR PRODUCTS AND CHemICALS INC 0.8% 05/05/2032100 000
0.0144 17947 641USDAIR PRODUCTS AND CHemICALS INC 2.8% 15/05/205050 000
0.0386 43088 872USDAIRCASTLe LTD 4.25% 15/06/2026100 000
0.04105 67299 477eURAKeLIUS ReSIDeNTIAL PROPeRTY AB - emTN - 1.75% 07/02/2025100 000
0.03102 857100 191eURAKeLIUS ReSIDeNTIAL PROPeRTY AB 1.125% 14/03/2024100 000
0.04107 580106 145eURAKZO NOBeL NV 1.75% 07/11/2024100 000
0.04105 26099 767eURALBemARLe NeW HOLDING GmBH 1.625% 25/11/2028100 000
0.03101 35699 776eURALD SA 0.875% 18/07/2022100 000
0.0394 54592 538USDALeXANDRIA ReAL eSTATe eQUITIeS INC 3.95% 15/01/2028100 000
0.0394 63895 419USDALeXANDRIA ReAL eSTATe eQUITIeS INC 4.3% 15/01/2026100 000
0.03100 23499 713eURALFA LAVAL TReASURY INTeRNATIONAL AB 0.25% 25/06/2024100 000
0.06182 690167 750USDALIBABA GROUP HOLDING LTD 3.4% 06/12/2027200 000
0.07201 674191 934USDALIBABA GROUP HOLDING LTD 4.5% 28/11/2034200 000
0.08227 566209 438eURALLIANZ FINANCe II BV 1.375% 21/04/2031200 000
0.04114 11599 418eURALLIANZ FINANCe II BV 1.5% 15/01/2030100 000
0.04104 353112 311eURALLIANZ FINANCe II BV 3.5% 14/02/2022100 000
0.04111 547102 375eURALLIANZ Se FRN PeRPeTUAL  (ISIN De000A1YCQ29)100 000
0.04109 847108 598eURALLIANZ Se FRN PeRPeTUAL  (ISIN De000A13R7Z7)100 000
0.04115 368106 261eURALLIANZ Se FRN 06/07/2047100 000
0.04107 60599 993eURALLIANZ Se FRN 07/07/2045100 000
0.04109 355105 393eURALLIANZ Se FRN 08/07/2050100 000
0.0254 21538 531USDALLSTATe CORP FRN 15/05/205750 000
0.0251 43846 461USDALLSTATe CORP 3.85% 10/08/204950 000
0.0393 17797 883USDALLY FINANCIAL INC 4.625% 30/03/2025100 000
0.0259 99262 856USDALLY FINANCIAL INC 8% 01/11/203150 000
0.0139 75541 087USDALPHABeT INC 1.9% 15/08/204050 000
0.0378 24580 503USDALPHABeT INC 2.25% 15/08/2060100 000
0.06178 727185 183USDALPHABeT INC 3.375% 25/02/2024200 000
0.04103 50299 241eURALTAReA SCA 1.875% 17/01/2028100 000
0.03101 03399 260eURAmADeUS CAPITAL mARKeTS SAU 1.625% 17/11/2021100 000
0.03101 97199 898eURAmADeUS IT GROUP SA 0.875% 18/09/2023100 000
0.04106 44799 194eURAmADeUS IT GROUP SA 1.875% 24/09/2028100 000
0.06165 613169 696USDAmAZON.COm INC 0.8% 03/06/2025200 000
0.07207 108213 769USDAmAZON.COm INC 1.5% 03/06/2030250 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)

0.08252 586265 861USDAmAZON.COm INC 2.5% 03/06/2050300 000
0.0143 30445 499USDAmAZON.COm INC 2.7% 03/06/206050 000
0.05142 170135 361eURAmeRICA mOVIL SAB De CV 1.5% 10/03/2024136 000
0.06185 215182 662USDAmeRICA mOVIL SAB De CV 3.625% 22/04/2029200 000
0.05155 775146 202GBPAmeRICA mOVIL SAB De CV 4.948% 22/07/2033100 000
0.08233 366198 443GBPAmeRICA mOVIL SAB De CV 5.75% 28/06/2030150 000
0.04120 48198 320USDAmeRICA mOVIL SAB De CV 6.125% 30/03/2040100 000
0.04131 195169 271USDAmeRICAN AIRLINeS 2016-3 CLASS AA PASS THROUGH TRUST 3%

15/04/2030
200 000

0.04123 657125 308USDAmeRICAN eXPReSS CO 3.375% 17/05/2021150 000
0.06176 812185 200USDAmeRICAN eXPReSS CO 3.7% 03/08/2023200 000
0.06185 697178 659USDAmeRICAN eXPReSS CReDIT CORP 3.3% 03/05/2027200 000
0.07203 084200 098eURAmeRICAN HONDA FINANCe CORP 0.55% 17/03/2023200 000
0.0382 72485 397USDAmeRICAN HONDA FINANCe CORP 0.875% 07/07/2023100 000
0.0383 63885 900USDAmeRICAN HONDA FINANCe CORP 1.2% 08/07/2025100 000
0.0382 47085 811USDAmeRICAN HONDA FINANCe CORP 1.7% 09/09/2021100 000
0.0394 15692 726USDAmeRICAN HONDA FINANCe CORP 3.5% 15/02/2028100 000
0.07207 026207 200eURAmeRICAN INTeRNATIONAL GROUP INC 1.5% 08/06/2023200 000
0.05139 500129 789USDAmeRICAN INTeRNATIONAL GROUP INC 3.9% 01/04/2026150 000
0.05146 543139 635USDAmeRICAN INTeRNATIONAL GROUP INC 4.25% 15/03/2029150 000
0.04104 45282 958USDAmeRICAN INTeRNATIONAL GROUP INC 4.5% 16/07/2044100 000
0.0254 61743 631USDAmeRICAN INTeRNATIONAL GROUP INC 4.75% 01/04/204850 000
0.0383 32186 179USDAmeRICAN TOWeR CORP 1.3% 15/09/2025100 000
0.04105 26198 791eURAmeRICAN TOWeR CORP 1.375% 04/04/2025100 000
0.0141 88244 145USDAmeRICAN TOWeR CORP 2.1% 15/06/203050 000
0.0141 78046 790USDAmeRICAN TOWeR CORP 3.1% 15/06/205050 000
0.0244 88143 199USDAmeRICAN TOWeR CORP 3.125% 15/01/202750 000
0.0394 59490 827USDAmeRICAN TOWeR CORP 3.8% 15/08/2029100 000
0.0245 78345 823USDAmeRICAN UNIVeRSITY 3.672% 01/04/204950 000
0.0253 36345 918USDAmeRICAN WATeR CAPITAL CORP 4.15% 01/06/204950 000
0.04126 219122 550USDAmeRICAN WATeR CAPITAL CORP 6.593% 15/10/2037100 000
0.0392 90978 007USDAmeRISOURCeBeRGeN CORP 3.45% 15/12/2027100 000
0.04110 32599 821eURAmGeN INC 2% 25/02/2026100 000
0.06174 211181 192USDAmGeN INC 2.2% 21/02/2027200 000
0.05139 840129 030GBPAmGeN INC 4% 13/09/2029100 000
0.04106 91292 149USDAmGeN INC 4.563% 15/06/2048100 000
0.04130 37891 610USDAmGeN INC 4.663% 15/06/2051118 000
0.04111 943111 387USDAmGeN INC 5.15% 15/11/2041100 000
0.04113 305106 629eURAmPHeNOL TeCHNOLOGIeS HOLDING GmBH 2% 08/10/2028100 000
0.06166 385184 583USDANALOG DeVICeS INC 2.5% 05/12/2021200 000
0.07205 281190 100GBPANGLIAN WATeR SeRVICeS FINANCING PLC 4.5% 05/10/2027150 000
0.04106 05199 209eURANGLO AmeRICAN CAPITAL PLC 1.625% 11/03/2026100 000
0.04104 420110 666eURANGLO AmeRICAN CAPITAL PLC 3.5% 28/03/2022100 000
0.06189 636170 528GBPANNINGTON FUNDING PLC 3.184% 12/07/2029150 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)

0.05137 032117 335GBPANNINGTON FUNDING PLC 3.685% 12/07/2034100 000
0.0386 18888 206USDANTHem INC 2.25% 15/05/2030100 000
0.06171 081168 018USDANTHem INC 2.95% 01/12/2022200 000
0.05144 720139 590USDANTHem INC 4.101% 01/03/2028150 000
0.0254 11640 126USDANTHem INC 4.55% 01/03/204850 000
0.0253 22151 073USDANTHem INC 4.65% 15/01/204350 000
0.0256 63836 122USDANTHem INC 5.1% 15/01/204450 000
0.07201 622197 950eURANZ NeW ZeALAND INT’L LTD 0.4% 01/03/2022200 000
0.0253 83344 192USDAON PLC 4.6% 14/06/204450 000
0.04111 191106 911eURAPPLe INC 1.375% 24/05/2029100 000
0.10330 915306 834eURAPPLe INC 1.625% 10/11/2026300 000
0.06168 304176 869USDAPPLe INC 2.1% 12/09/2022200 000
0.0143 94144 310USDAPPLe INC 2.2% 11/09/202950 000
0.0383 54688 190USDAPPLe INC 2.5% 09/02/2022100 000
0.0141 62542 680USDAPPLe INC 2.55% 20/08/206050 000
0.0386 39594 322USDAPPLe INC 2.65% 11/05/2050100 000
0.0382 42588 961USDAPPLe INC 2.85% 06/05/2021100 000
0.0245 42743 718USDAPPLe INC 2.95% 11/09/204950 000
0.0391 55387 227USDAPPLe INC 3% 20/06/2027100 000
0.05136 185123 721GBPAPPLe INC 3.05% 31/07/2029100 000
0.08231 999232 600USDAPPLe INC 3.35% 09/02/2027250 000
0.11359 373289 244USDAPPLe INC 3.45% 06/05/2024400 000
0.0251 27038 782USDAPPLe INC 3.75% 12/09/204750 000
0.03102 68183 956USDAPPLe INC 3.75% 13/11/2047100 000
0.03103 25760 360USDAPPLe INC 3.85% 04/05/2043100 000
0.0254 77748 103USDAPPLe INC 4.5% 23/02/203650 000
0.06173 902150 960USDAPPLe INC 4.65% 23/02/2046150 000
0.05140 709111 281USDAPPLIeD mATeRIALS INC 5.1% 01/10/2035125 000
0.04112 925104 975eURAPRR SA 1.5% 25/01/2030100 000
0.03101 80299 669eURAPT PIPeLINeS LTD 1.375% 22/03/2022100 000
0.06166 229158 579eURAPT PIPeLINeS LTD 2% 22/03/2027150 000
0.04110 763116 175eURAQUARIUS & INVeSTmeNTS PLC FOR ZURICH INSURANCe CO LTD FRN

02/10/2043
100 000

0.0255 63350 298USDARCH CAPITAL FINANCe LLC 5.031% 15/12/204650 000
0.06178 267181 490USDARCHeR-DANIeLS-mIDLAND CO 2.5% 11/08/2026200 000
0.04117 073107 789USDARCHeR-DANIeLS-mIDLAND CO 5.375% 15/09/2035100 000
0.0386 50774 143USDAReS CAPITAL CORP 3.25% 15/07/2025100 000
0.03102 21499 530eURARGeNTA SPAARBANK NV 1% 29/01/2027100 000
0.04105 485102 811eURARGeNTUm NeTHeRLANDS BV FOR GIVAUDAN SA 1.125% 17/09/2025100 000
0.03100 87999 464eURARKemA SA 0.125% 14/10/2026100 000
0.04106 45897 050eURARKemA SA 1.5% 20/01/2025100 000
0.04116 607109 966GBPAROUNDTOWN SA FRN PeRPeTUAL 100 000
0.04106 90295 586eURAROUNDTOWN SA 1.625% 31/01/2028100 000
0.04124 797112 725GBPAROUNDTOWN SA 3.25% 18/07/2027100 000

DeCemBeR 31, 2020
eFFePILUX SICAV

Effepilux Sicav - Corporate IG Mondo

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



48The accompanying notes form an integral part of these financial statements.

Bonds (continued)

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

0.0267 01165 413USDARROW eLeCTRONICS INC 4% 01/04/202575 000
0.05154 439149 423eURASB FINANCe LTD 0.75% 13/03/2024150 000
0.0252 33247 758USDASCeNSION HeALTH 3.945% 15/11/204650 000
0.03101 78799 031eURASmL HOLDING NV 0.25% 25/02/2030100 000
0.07202 282204 060eURASmL HOLDING NV 0.625% 07/07/2022200 000
0.04112 57299 375eURASR NeDeRLAND NV FRN PeRPeTUAL 100 000
0.04120 732104 900eURASSICURAZIONI GeNeRALI SPA FRN 08/06/2048100 000
0.04109 250100 759eURASSICURAZIONI GeNeRALI SPA 2.429% 14/07/2031100 000
0.04117 680105 312eURASSICURAZIONI GeNeRALI SPA 4.125% 04/05/2026100 000
0.08240 312252 534eURASSICURAZIONI GeNeRALI SPA 5.125% 16/09/2024200 000
0.04108 441112 271eURASTm SPA 3.375% 13/02/2024100 000
0.06162 491153 030eURASTRAZeNeCA PLC 1.25% 12/05/2028150 000
0.07209 861210 001USDASTRAZeNeCA PLC 2.375% 12/06/2022250 000
0.0254 04342 450USDASTRAZeNeCA PLC 4.375% 16/11/204550 000
0.0254 63943 455USDASTRAZeNeCA PLC 4.375% 17/08/204850 000
0.0262 70657 510USDASTRAZeNeCA PLC 6.45% 15/09/203750 000
0.04103 901106 793eURATF NeTHeRLANDS BV FRN PeRPeTUAL 100 000
0.07206 584206 736eURATHeNe GLOBAL FUNDING 1.125% 02/09/2025200 000
0.07207 876201 724eURATLAS COPCO AB 0.625% 30/08/2026200 000
0.0267 70766 469USDATmOS eNeRGY CORP 3% 15/06/202775 000
0.0254 00948 197USDATmOS eNeRGY CORP 4.3% 01/10/204850 000
0.03101 227100 250eURATOS Se 0.75% 07/05/2022100 000
0.08230 586172 128USDAT&T INC - 144A - 3.8% 01/12/2057270 000
0.0390 41672 777USDAT&T INC FRN 15/12/2023100 000
0.03102 902102 540eURAT&T INC 1.05% 05/09/2023100 000
0.03101 931103 492eURAT&T INC 1.45% 01/06/2022100 000
0.0383 24186 135USDAT&T INC 1.65% 01/02/2028100 000
0.04106 39299 335eURAT&T INC 1.8% 14/09/2039100 000
0.05157 574151 953eURAT&T INC 1.95% 15/09/2023150 000
0.05142 200124 751eURAT&T INC 2.05% 19/05/2032125 000
0.0384 50992 552USDAT&T INC 3% 30/06/2022100 000
0.0381 03388 173USDAT&T INC 3.3% 01/02/2052100 000
0.05136 202137 352USDAT&T INC 3.4% 15/05/2025150 000
0.0381 40188 559USDAT&T INC 3.5% 01/02/2061100 000
0.07204 426182 649USDAT&T INC 3.5% 15/09/2053249 000
0.06174 366175 601eURAT&T INC 3.5% 17/12/2025150 000
0.17522 192384 280eURAT&T INC 3.55% 17/12/2032400 000
0.0385 42491 379USDAT&T INC 3.65% 01/06/2051100 000
0.03100 14885 423USDAT&T INC 3.65% 15/09/2059122 000
0.0142 99045 956USDAT&T INC 3.85% 01/06/206050 000
0.08257 198242 339USDAT&T INC 4.1% 15/02/2028268 000
0.0247 66448 482USDAT&T INC 4.3% 15/12/204250 000
0.0248 60547 333USDAT&T INC 4.35% 01/03/202950 000
0.0270 66059 127USDAT&T INC 4.35% 15/06/204575 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)

0.0374 01546 378USDAT&T INC 4.5% 09/03/204876 000
0.0398 97789 422USDAT&T INC 4.5% 15/05/2035100 000
0.0124 28720 856USDAT&T INC 4.55% 09/03/204925 000
0.0126 31617 525USDAT&T INC 5.15% 15/02/205025 000
0.05156 019117 171GBPAT&T INC 5.2% 18/11/2033100 000
0.07212 735178 621USDAT&T INC 5.25% 01/03/2037200 000
0.0126 68522 535USDAT&T INC 5.35% 01/09/204025 000
0.07212 081195 266GBPAT&T INC 5.5% 15/03/2027150 000
0.0255 54047 739USDAT&T INC 5.65% 15/02/204750 000
0.0385 02376 939USDAT&T INC 6% 15/08/204075 000
0.07192 858172 353GBPAT&T INC 7% 30/04/2040100 000
0.04115 218101 586eURAUCHAN HOLDING SA 3.25% 23/07/2027100 000
0.04106 687101 722eURAUCHAN HOLDING SADIR 2.625% 30/01/2024100 000
0.04114 513108 708eURAURIZON NeTWORK PTY LTD 3.125% 01/06/2026100 000
0.04108 739101 361eURAUSNeT SeRVICeS HOLDINGS PTY LTD 1.5% 26/02/2027100 000
0.04104 844100 184eURAUSTRALIA & NeW ZeALAND BANKING GROUP LTD 0.75% 29/09/2026100 000
0.04104 41198 987eURAUSTRALIA PACIFIC AIRPORTS meLBOURNe PTY LTD 1.75% 15/10/2024100 000
0.04108 764124 065eURAUTOROUTeS DU SUD De LA FRANCe SA 5.625% 04/07/2022100 000
0.06179 023177 793USDAUTOZONe INC 3.25% 15/04/2025200 000
0.0250 80944 444USDAVALONBAY COmmUNITIeS INC 4.15% 01/07/204750 000
0.0393 73594 611USDAVANGRID INC 3.8% 01/06/2029100 000
0.04120 276124 879GBPAVIVA PLC FRN PeRPeTUAL 100 000
0.04129 019119 168GBPAVIVA PLC FRN 03/06/2055100 000
0.06166 397149 145eURAVIVA PLC FRN 03/07/2044150 000
0.04112 46797 958eURAVIVA PLC 1.875% 13/11/2027100 000
0.0253 12039 993USDAXA eQUITABLe HOLDINGS INC 5% 20/04/204850 000
0.05137 501123 437GBPAXA SA FRN PeRPeTUAL 100 000
0.04111 57269 400eURAXA SA FRN PeRPeTUAL 100 000
0.04115 621101 764eURAXA SA FRN 06/07/2047100 000
0.08233 464207 180eURAXA SA FRN 28/05/2049200 000
0.04127 22790 844USDAXA SA 8.6% 15/12/2030100 000
0.06180 042166 476USDBAIDU INC 3.625% 06/07/2027200 000
0.0392 50586 129USDBAKeR HUGHeS A Ge CO LLC / BAKeR HUGHeS CO-OBLIGOR INC 4.08%

15/12/2047
100 000

0.0249 68250 361USDBALTImORe GAS AND eLeCTRIC CO 3.75% 15/08/204750 000
0.07203 876198 428eURBANCO BILBAO VIZCAYA ARGeNTARIA SA 0.5% 14/01/2027200 000
0.07203 106200 442eURBANCO BILBAO VIZCAYA ARGeNTARIA SA 0.75% 11/09/2022200 000
0.04105 120101 581eURBANCO BILBAO VIZCAYA ARGeNTARIA SA 1% 21/06/2026100 000
0.04116 619101 076eURBANCO BILBAO VIZCAYA ARGeNTARIA SA 3.5% 10/02/2027100 000
0.03103 291100 161eURBANCO De SABADeLL SA FRN 11/03/2027100 000
0.07208 306205 362eURBANCO De SABADeLL SA 1.625% 07/03/2024200 000
0.03101 268101 600eURBANCO SANTANDeR SA 0.25% 19/06/2024100 000
0.07202 922198 988eURBANCO SANTANDeR SA 0.5% 04/02/2027200 000
0.04103 878101 013eURBANCO SANTANDeR SA 1.125% 17/01/2025100 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)

0.04105 93999 613eURBANCO SANTANDeR SA 1.375% 05/01/2026100 000
0.03101 78599 938eURBANCO SANTANDeR SA 1.375% 09/02/2022100 000
0.04108 99598 017eURBANCO SANTANDeR SA 2.125% 08/02/2028100 000
0.06174 561179 396USDBANCO SANTANDeR SA 2.746% 28/05/2025200 000
0.04113 554109 493eURBANCO SANTANDeR SA 3.25% 04/04/2026100 000
0.06189 082182 518USDBANCO SANTANDeR SA 4.25% 11/04/2027200 000
0.07217 412212 298eURBANK OF AmeRICA CORP - emTN - FRN 04/05/2027200 000
0.10332 344321 113USDBANK OF AmeRICA CORP FRN 05/03/2029350 000
0.0383 65386 505USDBANK OF AmeRICA CORP FRN 19/05/2024100 000
0.0384 60190 665USDBANK OF AmeRICA CORP FRN 19/06/2041100 000
0.09281 620278 472USDBANK OF AmeRICA CORP FRN 20/01/2028300 000
0.04108 13592 278USDBANK OF AmeRICA CORP FRN 20/01/2048100 000
0.05154 820155 101USDBANK OF AmeRICA CORP FRN 20/03/2051150 000
0.07212 037211 559USDBANK OF AmeRICA CORP FRN 21/07/2023250 000
0.08225 062225 491USDBANK OF AmeRICA CORP FRN 23/01/2026250 000
0.03101 60381 449USDBANK OF AmeRICA CORP FRN 23/01/2049100 000
0.05149 969137 040USDBANK OF AmeRICA CORP FRN 23/04/2040150 000
0.05136 706140 336USDBANK OF AmeRICA CORP FRN 23/07/2030150 000
0.13414 298421 392USDBANK OF AmeRICA CORP FRN 24/10/2026500 000
0.07247 522255 020USDBANK OF AmeRICA CORP FRN 24/10/2031300 000
0.06163 493150 657eURBANK OF AmeRICA CORP FRN 25/04/2028150 000
0.03102 23098 380eURBANK OF AmeRICA CORP FRN 26/10/2031100 000
0.04124 131118 279eURBANK OF AmeRICA CORP FRN 31/03/2029100 000
0.04120 724119 728GBPBANK OF AmeRICA CORP 2.3% 25/07/2025100 000
0.07216 610214 200eURBANK OF AmeRICA CORP 2.375% 19/06/2024200 000
0.08259 742216 622USDBANK OF AmeRICA CORP 3.3% 11/01/2023300 000
0.0393 01190 677USDBANK OF AmeRICA CORP 3.875% 01/08/2025100 000
0.08229 837229 239USDBANK OF AmeRICA CORP 3.95% 21/04/2025250 000
0.04118 69978 483USDBANK OF AmeRICA CORP 6.11% 29/01/2037100 000
0.06162 473157 516GBPBANK OF AmeRICA CORP 7% 31/07/2028100 000
0.04103 43998 504eURBANK OF IReLAND GROUP PLC 1.375% 29/08/2023100 000
0.04130 568136 329USDBANK OF mONTReAL 2.5% 28/06/2024150 000
0.0141 18141 299USDBANK OF mONTReAL 3.1% 13/04/202150 000
0.04132 788136 795USDBANK OF mONTReAL 3.3% 05/02/2024150 000
0.06179 419179 833USDBANK OF NeW YORK meLLON CORP 3% 24/02/2025200 000
0.05138 257144 210USDBANK OF NeW YORK meLLON CORP 3.25% 16/05/2027150 000
0.0393 01289 879USDBANK OF NeW YORK meLLON CORP 3.3% 23/08/2029100 000
0.03102 02999 990eURBANK OF NOVA SCOTIA 0.5% 30/04/2024100 000
0.07247 211247 624USDBANK OF NOVA SCOTIA 3.125% 20/04/2021300 000
0.0395 32496 579USDBANK OF NOVA SCOTIA 4.5% 16/12/2025100 000
0.03101 38999 548eURBANK OF TOKYO-mITSUBISHI UFJ LTD 0.875% 11/03/2022100 000
0.03102 90699 796eURBANKIA SA 0.75% 09/07/2026100 000
0.03103 021101 610eURBANKINTeR SA 0.875% 08/07/2026100 000
0.03101 06599 890eURBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 0.125% 05/02/2024100 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)

0.03101 510101 748eURBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 0.625% 21/02/2031100 000
0.03102 49299 492eURBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 0.75% 15/06/2023100 000
0.04103 64590 369eURBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 0.75% 17/01/2030100 000
0.07207 708195 778eURBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 0.75% 17/07/2025200 000
0.07216 140209 322eURBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 1.25% 26/05/2027200 000
0.04112 30299 302eURBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 1.75% 15/03/2029100 000
0.04115 403112 911GBPBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 1.875% 13/12/2022100 000
0.07220 094197 648eURBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 2.375% 24/03/2026200 000
0.14436 168396 400eURBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 2.625% 18/03/2024400 000
0.04109 527109 156eURBANQUe FeDeRATIVe DU CReDIT mUTUeL SA 3% 21/05/2024100 000
0.08230 689308 890GBPBARCLAYS BANK PLC 10% 21/05/2021200 000
0.03102 181102 890eURBARCLAYS PLC FRN 07/02/2028100 000
0.06170 571177 847USDBARCLAYS PLC FRN 15/02/2023200 000
0.06164 408165 074USDBARCLAYS PLC 1.007% 10/12/2024200 000
0.07209 442198 800eURBARCLAYS PLC 1.375% 24/01/2026200 000
0.07204 072205 378eURBARCLAYS PLC 1.5% 01/04/2022200 000
0.04122 072106 778GBPBARCLAYS PLC 3% 08/05/2026100 000
0.06175 636173 844USDBARCLAYS PLC 3.564% 23/09/2035200 000
0.06187 853201 194USDBARCLAYS PLC 4.836% 09/05/2028200 000
0.08226 041173 437USDBARCLAYS PLC 5.25% 17/08/2045200 000
0.0117 00613 068USDBAXALTA INC 5.25% 23/06/204515 000
0.04105 63099 864eURBAXTeR INTeRNATIONAL INC 1.3% 30/05/2025100 000
0.0246 48039 458USDBAXTeR INTeRNATIONAL INC 3.5% 15/08/204650 000
0.0392 24496 496USDBB&T CORP 3.7% 05/06/2025100 000
0.04127 564117 501USDBB&T CORP 3.95% 22/03/2022150 000
0.07206 194206 226eURBeCTON DICKINSON AND CO 1.401% 24/05/2023200 000
0.08271 836281 156USDBeCTON DICKINSON AND CO 3.734% 15/12/2024300 000
0.0248 26647 434USDBeCTON DICKINSON AND CO 3.794% 20/05/205050 000
0.0253 36440 537USDBeCTON DICKINSON AND CO 4.669% 06/06/204750 000
0.0399 99399 539eURBeLFIUS BANK SA 0% 28/08/2026100 000
0.04103 71399 410eURBeLFIUS BANK SA 1% 26/10/2024100 000
0.0254 30846 880USDBeLL CANADA INC 4.464% 01/04/204850 000
0.04106 644101 468eURBeRLIN HYP AG 1% 05/02/2026100 000
0.04108 78099 402eURBeRLIN HYP AG 1.5% 18/04/2028100 000
0.04106 37199 396eURBeRTeLSmANN Se & CO KGAA 1.25% 29/09/2025100 000
0.04112 304106 771eURBeRTeLSmANN Se & CO KGAA 2% 01/04/2028100 000
0.0383 46988 168USDBIOGeN INC 3.15% 01/05/2050100 000
0.06186 954180 681USDBIOGeN INC 4.05% 15/09/2025200 000
0.0388 84487 432USDBLACK HILLS CORP 3.15% 15/01/2027100 000
0.0393 96991 227USDBLACKROCK INC 3.25% 30/04/2029100 000
0.06163 058148 659eURBLACKSTONe HOLDINGS FINANCe CO LLC - ReGS - 2% 19/05/2025150 000
0.04107 16399 443eURBLACKSTONe PROPeRTY PARTNeRS eUROPe HOLDINGS SARL 2.2%

24/07/2025
100 000

0.05150 469150 632eURBmW FINANCe NV 0% 24/03/2023150 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)

0.03102 37099 752eURBmW FINANCe NV 0.375% 14/01/2027100 000
0.04104 281101 677eURBmW FINANCe NV 0.75% 13/07/2026100 000
0.03102 851100 325eURBmW FINANCe NV 0.75% 15/04/2024100 000
0.09304 326304 440eURBmW FINANCe NV 1% 15/02/2022300 000
0.0378 84874 894eURBmW FINANCe NV 1% 29/08/202575 000
0.04108 16897 376eURBmW FINANCe NV 1.125% 10/01/2028100 000
0.08222 632198 580eURBmW FINANCe NV 1.5% 06/02/2029200 000
0.04113 984136 794GBPBmW FINANCe NV 2.375% 01/12/2021100 000
0.03101 16198 950eURBmW US CAPITAL LLC 0.625% 20/04/2022100 000
0.03102 42498 865eURBNP PARIBAS CARDIF SA 1% 29/11/2024100 000
0.07202 164199 678eURBNP PARIBAS SA FRN 14/10/2027200 000
0.07210 708202 776eURBNP PARIBAS SA FRN 17/04/2029200 000
0.07219 138204 480eURBNP PARIBAS SA FRN 23/01/2027200 000
0.04127 450124 905eURBNP PARIBAS SA 0.75% 11/11/2022125 000
0.04103 43699 450eURBNP PARIBAS SA 1% 27/06/2024100 000
0.04104 99899 941eURBNP PARIBAS SA 1.25% 19/03/2025100 000
0.04109 14098 961eURBNP PARIBAS SA 1.5% 23/05/2028100 000
0.04106 248102 290eURBNP PARIBAS SA 1.625% 02/07/2031100 000
0.04108 872102 082eURBNP PARIBAS SA 1.625% 23/02/2026100 000
0.06163 494163 116eURBNP PARIBAS SA 2.25% 11/01/2027150 000
0.04108 599110 171eURBNP PARIBAS SA 2.375% 20/05/2024100 000
0.12387 523348 425eURBNP PARIBAS SA 2.75% 27/01/2026350 000
0.10325 422305 862eURBNP PARIBAS SA 2.875% 26/09/2023300 000
0.0386 79387 730USDBNP PARIBAS SA 3.25% 03/03/2023100 000
0.04125 682119 006GBPBNP PARIBAS SA 3.375% 23/01/2026100 000
0.0397 02186 469USDBOARDWALK PIPeLINeS LP 5.95% 01/06/2026100 000
0.04103 63299 705eURBOOKING HOLDINGS INC 2.15% 25/11/2022100 000
0.05135 096123 829eURBOOKING HOLDINGS INC 2.375% 23/09/2024125 000
0.0392 67792 127USDBOOKING HOLDINGS INC 3.6% 01/06/2026100 000
0.0388 75689 197USDBOSTON PROPeRTIeS LP 2.75% 01/10/2026100 000
0.0386 97792 293USDBOSTON PROPeRTIeS LP 3.85% 01/02/2023100 000
0.0248 04646 754USDBOSTON SCIeNTIFIC CORP 4% 01/03/202850 000
0.0252 23055 814USDBOSTON SCIeNTIFIC CORP 4.55% 01/03/203950 000
0.0255 66545 453USDBOSTON SCIeNTIFIC CORP 4.7% 01/03/204950 000
0.07216 006211 824eURBOUYGUeS SA 3.625% 16/01/2023200 000
0.0382 66986 703USDBP CAPITAL mARKeTS AmeRICA INC 2.112% 16/09/2021100 000
0.06166 715168 207USDBP CAPITAL mARKeTS AmeRICA INC 2.939% 04/06/2051200 000
0.0383 91487 655USDBP CAPITAL mARKeTS AmeRICA INC 3% 24/02/2050100 000
0.07194 639186 641USDBP CAPITAL mARKeTS AmeRICA INC 4.234% 06/11/2028200 000
0.05157 055149 468eURBP CAPITAL mARKeTS PLC - emTN - 1.077% 26/06/2025150 000
0.04119 914114 595GBPBP CAPITAL mARKeTS PLC FRN PeRPeTUAL 100 000
0.04106 456102 250eURBP CAPITAL mARKeTS PLC FRN PeRPeTUAL  (ISIN XS2193661324)100 000
0.04109 250100 000eURBP CAPITAL mARKeTS PLC FRN PeRPeTUAL  (ISIN XS2193662728)100 000
0.05154 709153 563eURBP CAPITAL mARKeTS PLC 0.83% 19/09/2024150 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)

0.04108 605102 551eURBP CAPITAL mARKeTS PLC 1.573% 16/02/2027100 000
0.07219 832201 810eURBP CAPITAL mARKeTS PLC 1.594% 03/07/2028200 000
0.04121 602115 339GBPBP CAPITAL mARKeTS PLC 2.274% 03/07/2026100 000
0.04126 169110 146eURBP CAPITAL mARKeTS PLC 2.822% 07/04/2032100 000
0.08230 198202 526eURBP CAPITAL mARKeTS PLC 2.972% 27/02/2026200 000
0.0391 77889 771USDBP CAPITAL mARKeTS PLC 3.279% 19/09/2027100 000
0.06178 705184 263USDBP CAPITAL mARKeTS PLC 3.994% 26/09/2023200 000
0.04103 85099 662eURBPCe SA 0.625% 15/01/2030100 000
0.03102 992102 994eURBPCe SA 0.625% 28/04/2025100 000
0.04104 10799 249eURBPCe SA 1% 15/07/2024100 000
0.04116 157104 833GBPBPCe SA 1.375% 23/12/2026100 000
0.04109 688106 426eURBPCe SA 1.625% 31/01/2028100 000
0.04113 212110 962eURBPCe SA 2.875% 22/04/2026100 000
0.14444 660408 440eURBPCe SA 3% 19/07/2024400 000
0.08226 450235 807USDBPCe SA 4% 15/04/2024250 000
0.04111 470117 535eURBPCe SA 4.625% 18/07/2023100 000
0.0144 22937 534USDBRIGHTHOUSe FINANCIAL INC 3.70% 22/06/2027 50 000
0.0121 41021 713USDBRIGHTHOUSe FINANCIAL INC 4.7% 22/06/204725 000
0.04104 24099 774eURBRISA-CONCeSSAO RODOVIARIA SA 2% 22/03/2023100 000
0.04105 20898 980eURBRISTOL-mYeRS SQUIBB CO 1% 15/05/2025100 000
0.06171 313178 613USDBRISTOL-mYeRS SQUIBB CO 2.75% 15/02/2023200 000
0.0388 51490 537USDBRISTOL-mYeRS SQUIBB CO 2.9% 26/07/2024100 000
0.0392 51088 698USDBRISTOL-mYeRS SQUIBB CO 3.25% 27/02/2027100 000
0.05139 564133 997USDBRISTOL-mYeRS SQUIBB CO 3.875% 15/08/2025150 000
0.05156 730139 265USDBRISTOL-mYeRS SQUIBB CO 4.125% 15/06/2039150 000
0.04109 76994 347USDBRISTOL-mYeRS SQUIBB CO 4.25% 26/10/2049100 000
0.06175 973134 387USDBRISTOL-mYeRS SQUIBB CO 5% 15/08/2045150 000
0.04116 177109 645GBPBRITISH LAND CO PLC 2.375% 14/09/2029100 000
0.04107 54999 183eURBRITISH TeLeCOmmUNICATIONS PLC - emTN - 1.5% 23/06/2027100 000
0.0267 59062 176USDBRITISH TeLeCOmmUNICATIONS PLC FRN 15/12/203050 000
0.07206 794199 578eURBRITISH TeLeCOmmUNICATIONS PLC 1% 21/11/2024200 000
0.08256 735249 497eURBRITISH TeLeCOmmUNICATIONS PLC 1.125% 10/03/2023250 000
0.04128 628115 543GBPBRITISH TeLeCOmmUNICATIONS PLC 3.125% 21/11/2031100 000
0.05147 981133 839GBPBRITISH TeLeCOmmUNICATIONS PLC 5.75% 07/12/2028100 000
0.0390 89591 279USDBRIXmOR OPeRATING PARTNeRSHIP LP 3.9% 15/03/2027100 000
0.06176 321170 307USDBROADCOm CORP / BROADCOm CAYmAN FINANCe LTD 3.125% 15/01/2025200 000
0.06183 141185 002USDBROADCOm CORP / BROADCOm CAYmAN FINANCe LTD 3.875% 15/01/2027200 000
0.06188 708188 917USDBROADCOm INC 4.15% 15/11/2030200 000
0.05139 973144 375USDBROADCOm INC 4.25% 15/04/2026150 000
0.0397 26088 511USDBROADCOm INC 4.75% 15/04/2029100 000
0.03100 47299 190eURBRUSSeLS AIRPORT CO NV/SA 1% 03/05/2024100 000
0.0390 93286 114USDBUNGe LTD FINANCe CORP 3.25% 15/08/2026100 000
0.04116 093108 622GBPBUPA FINANCe PLC 1.75% 14/06/2027100 000
0.06184 838186 494USDBURLINGTON NORTHeRN SANTA Fe LLC 3.25% 15/06/2027200 000

DeCemBeR 31, 2020
eFFePILUX SICAV

Effepilux Sicav - Corporate IG Mondo

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



54The accompanying notes form an integral part of these financial statements.

Bonds (continued)

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

0.05159 982147 749USDBURLINGTON NORTHeRN SANTA Fe LLC 4.125% 15/06/2047150 000
0.0252 82851 860USDBURLINGTON NORTHeRN SANTA Fe LLC 4.15% 01/04/204550 000
0.04120 467115 668USDBURLINGTON NORTHeRN SANTA Fe LLC 5.75% 01/05/2040100 000
0.07193 237173 312GBPCADeNT FINANCe PLC 2.75% 22/09/2046150 000
0.04115 078116 500eURCAISSe NATIONALe De ReASSURANCe mUTUeLLe AGRICOLe GROUPAmA

FRN PeRPeTUAL 
100 000

0.07209 136209 102eURCAIXABANK SA FRN 14/07/2028200 000
0.07203 814199 400eURCAIXABANK SA 0.75% 18/04/2023200 000
0.07209 852202 612eURCAIXABANK SA 1.125% 27/03/2026200 000
0.04105 286103 720eURCAIXABANK SA 1.375% 19/06/2026100 000
0.0381 57560 578USDCAmPBeLL SOUP CO 4.8% 15/03/204875 000
0.03101 23099 389eURCANADIAN ImPeRIAL BANK OF COmmeRCe 0.375% 03/05/2024100 000
0.03102 210101 560eURCANADIAN ImPeRIAL BANK OF COmmeRCe 0.75% 22/03/2023100 000
0.0388 31990 728USDCANADIAN ImPeRIAL BANK OF COmmeRCe 3.1% 02/04/2024100 000
0.0399 97179 210USDCANADIAN NATIONAL RAILWAY CO 3.65% 03/02/2048100 000
0.0251 22645 200USDCANADIAN NATURAL ReSOURCeS LTD 4.95% 01/06/204750 000
0.0380 55280 854USDCANADIAN NATURAL ReSOURCeS LTD 6.5% 15/02/203775 000
0.0256 44255 710USDCANADIAN PACIFIC RAILWAY CO 4.8% 01/08/204550 000
0.04106 14899 521eURCAPGemINI Se 1.125% 23/06/2030100 000
0.04111 002100 689eURCAPGemINI Se 1.75% 18/04/2028100 000
0.04113 38699 163eURCAPGemINI Se 2% 15/04/2029100 000
0.06178 054182 976USDCAPITAL ONe FINANCIAL CORP 3.2% 05/02/2025200 000
0.0392 43178 456USDCAPITAL ONe FINANCIAL CORP 3.75% 28/07/2026100 000
0.05134 177138 720USDCAPITAL ONe FINANCIAL CORP 3.9% 29/01/2024150 000
0.06167 241185 864USDCAPITAL ONe FINANCIAL CORP 4.75% 15/07/2021200 000
0.04131 784133 498USDCARDINAL HeALTH INC 3.079% 15/06/2024150 000
0.0247 50345 445USDCARDINAL HeALTH INC 4.368% 15/06/204750 000
0.04105 22599 662eURCARmILA SA 2.125% 07/03/2028100 000
0.04105 79099 534eURCARReFOUR SA 1% 17/05/2027100 000
0.07204 924210 116eURCARReFOUR SA 1.75% 15/07/2022200 000
0.0390 82681 930USDCARRIeR GLOBAL CORP 3.577% 05/04/2050100 000
0.06170 311157 879USDCATeRPILLAR FINANCIAL SeRVICeS CORP 2.55% 29/11/2022200 000
0.0389 84890 829USDCATeRPILLAR INC 2.6% 19/09/2029100 000
0.0395 40096 499USDCATeRPILLAR INC 3.25% 09/04/2050100 000
0.04103 52791 495USDCATeRPILLAR INC 3.803% 15/08/2042100 000
0.05144 689131 835USDCBRe SeRVICeS INC 4.875% 01/03/2026150 000
0.0391 49286 541USDCBS CORP 3.375% 15/02/2028100 000
0.0397 92880 119USDCBS CORP 4.6% 15/01/2045100 000
0.03102 11199 810eURCeLANeSe US HOLDINGS LLC 1.25% 11/02/2025100 000
0.06179 453184 379USDCeLULOSA ARAUCO Y CONSTITUCION SA 4.5% 01/08/2024200 000
0.0390 09589 489USDCeNTeRPOINT eNeRGY HOUSTON eLeCTRIC LLC 3% 01/02/2027100 000
0.0253 57546 383USDCeNTeRPOINT eNeRGY HOUSTON eLeCTRIC LLC 4.25% 01/02/204950 000
0.0382 28486 187USDCeNTeRPOINT eNeRGY ReSOURCeS CORP 1.75% 01/10/2030100 000
0.05138 759118 690GBPCeNTRICA PLC 4.375% 13/03/2029100 000

DeCemBeR 31, 2020
eFFePILUX SICAV

Effepilux Sicav - Corporate IG Mondo

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



55The accompanying notes form an integral part of these financial statements.

Bonds (continued)

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

0.0391 62382 474GBPCeNTRICA PLC 7% 19/09/203350 000
0.0396 21780 742USDCH ROBINSON WORLDWIDe INC 4.2% 15/04/2028100 000
0.0391 49491 743USDCHARLeS SCHWAB CORP 3.2% 02/03/2027100 000
0.0393 32591 145USDCHARLeS SCHWAB CORP 3.25% 22/05/2029100 000
0.0381 32283 850USDCHARTeR COmmUNICATIONS OPeRATING LLC / CHARTeR

COmmUNICATIONS OPeRATING CAPITAL 2.3% 01/02/2032
100 000

0.0142 16345 111USDCHARTeR COmmUNICATIONS OPeRATING LLC / CHARTeR
COmmUNICATIONS OPeRATING CAPITAL 3.7% 01/04/2051

50 000

0.0382 63483 293USDCHARTeR COmmUNICATIONS OPeRATING LLC / CHARTeR
COmmUNICATIONS OPeRATING CAPITAL 3.85% 01/04/2061

100 000

0.0248 80946 922USDCHARTeR COmmUNICATIONS OPeRATING LLC / CHARTeR
COmmUNICATIONS OPeRATING CAPITAL 4.8% 01/03/2050

50 000

0.05142 387135 802USDCHARTeR COmmUNICATIONS OPeRATING LLC / CHARTeR
COmmUNICATIONS OPeRATING CAPITAL 4.908% 23/07/2025

150 000

0.07197 569190 891USDCHARTeR COmmUNICATIONS OPeRATING LLC / CHARTeR
COmmUNICATIONS OPeRATING CAPITAL 5.05% 30/03/2029

200 000

0.0249 87644 370USDCHARTeR COmmUNICATIONS OPeRATING LLC / CHARTeR
COmmUNICATIONS OPeRATING CAPITAL 5.125% 01/07/2049

50 000

0.03102 07581 554USDCHARTeR COmmUNICATIONS OPeRATING LLC / CHARTeR
COmmUNICATIONS OPeRATING CAPITAL 5.375% 01/04/2038

100 000

0.0251 02246 527USDCHARTeR COmmUNICATIONS OPeRATING LLC / CHARTeR
COmmUNICATIONS OPeRATING CAPITAL 5.375% 01/05/2047

50 000

0.0253 46944 762USDCHARTeR COmmUNICATIONS OPeRATING LLC / CHARTeR
COmmUNICATIONS OPeRATING CAPITAL 5.75% 01/04/2048

50 000

0.0257 97545 267USDCHARTeR COmmUNICATIONS OPeRATING LLC / CHARTeR
COmmUNICATIONS OPeRATING CAPITAL 6.484% 23/10/2045

50 000

0.0390 36791 457USDCHeNIeRe CORPUS CHRISTI HOLDINGS LLC 3.7% 15/11/2029100 000
0.05135 720135 718USDCHeVRON CORP 2.954% 16/05/2026150 000
0.0389 75298 543USDCHeVRON CORP 3.078% 11/05/2050100 000
0.07244 798245 400USDCHeVRON USA INC 1.018% 12/08/2027300 000
0.0261 62157 421USDCHUBB CORP 6% 11/05/203750 000
0.04110 76494 896eURCHUBB INA HOLDINGS INC 1.4% 15/06/2031100 000
0.04130 732101 822eURCHUBB INA HOLDINGS INC 2.5% 15/03/2038100 000
0.0246 01445 110USDCHUBB INA HOLDINGS INC 3.35% 03/05/202650 000
0.0254 99449 935USDCHUBB INA HOLDINGS INC 4.35% 03/11/204550 000
0.04104 94798 946eURCIe De SAINT-GOBAIN 1% 17/03/2025100 000
0.04115 020104 979eURCIe De SAINT-GOBAIN 1.875% 15/03/2031100 000
0.04114 186106 193eURCIe De SAINT-GOBAIN 2.375% 04/10/2027100 000
0.07209 150198 724eURCIe De SAINT-GOBAIN 3.625% 28/03/2022200 000
0.0266 67667 271GBPCIe De SAINT-GOBAIN 5.625% 15/11/202450 000
0.07205 074195 952eURCIe FINANCIeRe eT INDUSTRIeLLe DeS AUTOROUTeS SA 0.375%

07/02/2025
200 000

0.07216 414201 646eURCIe FINANCIeRe eT INDUSTRIeLLe DeS AUTOROUTeS SA 1.125%
13/10/2027

200 000

0.03101 91898 919eURCIe GeNeRALe DeS eTABLISSemeNTS mICHeLIN SCA 0.625% 02/11/2040100 000
0.04104 60799 099eURCIe GeNeRALe DeS eTABLISSemeNTS mICHeLIN SCA 0.875% 03/09/2025100 000
0.04115 894113 982eURCIe GeNeRALe DeS eTABLISSemeNTS mICHeLIN SCA 1.75% 03/09/2030100 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)

0.0391 08982 566USDCIGNA CORP 3.05% 15/10/2027100 000
0.03103 202100 536USDCIGNA CORP 3.75% 15/07/2023117 000
0.08238 766231 524USDCIGNA CORP 4.5% 25/02/2026250 000
0.05158 990129 040USDCIGNA CORP 4.8% 15/08/2038150 000
0.04112 38990 821USDCIGNA CORP 4.9% 15/12/2048100 000
0.0393 87894 068USDCINTAS CORP NO 2 3.7% 01/04/2027100 000
0.04106 76595 728GBPCIRCLe ANGLIA SOCIAL HOUSING PLC 7.25% 12/11/203850 000
0.0389 57187 892USDCISCO SYSTemS INC 2.5% 20/09/2026100 000
0.04122 36876 626USDCISCO SYSTemS INC 5.5% 15/01/2040100 000
0.0387 11290 062USDCITIGROUP INC FRN 03/06/2031100 000
0.0389 56290 755USDCITIGROUP INC FRN 05/11/2030100 000
0.08252 571261 391USDCITIGROUP INC FRN 15/05/2024300 000
0.04130 951131 344USDCITIGROUP INC FRN 23/01/2031150 000
0.06177 719180 979USDCITIGROUP INC FRN 24/04/2025200 000
0.07212 402207 816eURCITIGROUP INC FRN 24/07/2026200 000
0.08231 715214 573USDCITIGROUP INC FRN 24/07/2028250 000
0.04107 38599 135eURCITIGROUP INC 1.25% 10/04/2029100 000
0.03101 472103 308eURCITIGROUP INC 1.375% 27/10/2021100 000
0.04109 74299 500eURCITIGROUP INC 1.625% 21/03/2028100 000
0.06166 479149 865eURCITIGROUP INC 2.125% 10/09/2026150 000
0.06165 355177 201USDCITIGROUP INC 2.35% 02/08/2021200 000
0.06169 966166 439USDCITIGROUP INC 2.7% 27/10/2022200 000
0.0391 34685 358USDCITIGROUP INC 3.2% 21/10/2026100 000
0.0387 44590 846USDCITIGROUP INC 3.5% 15/05/2023100 000
0.05143 049136 206USDCITIGROUP INC 4.125% 25/07/2028150 000
0.07248 781193 190GBPCITIGROUP INC 4.5% 03/03/2031175 000
0.06191 647188 594USDCITIGROUP INC 4.6% 09/03/2026200 000
0.04112 47398 964USDCITIGROUP INC 4.65% 23/07/2048100 000
0.0257 03747 272USDCITIGROUP INC 5.3% 06/05/204450 000
0.04107 82592 063GBPCITIGROUP INC 7.375% 01/09/203950 000
0.07219 347154 651USDCITIGROUP INC 8.125% 15/07/2039150 000
0.05151 031148 946GBPCITIZeN TReASURY PLC 3.25% 20/10/2048100 000
0.04115 496117 640USDCITIZeNS FINANCIAL GROUP INC 3.25% 30/04/2030125 000
0.03101 472102 039eURCITYCON TReASURY BV 2.375% 15/01/2027100 000
0.04112 675107 544eURCK HUTCHISON FINANCe 16 LTD 2% 06/04/2028100 000
0.07209 932198 934eURCK HUTCHISON GROUP TeLeCOm FINANCe SA 1.125% 17/10/2028200 000
0.04116 045114 665GBPCLOSe BROTHeRS GROUP PLC 2.75% 26/04/2023100 000
0.06165 987182 445eURCLOVeRIe PLC FOR SWISS ReINSURANCe CO LTD FRN 01/09/2042150 000
0.04111 513105 850eURCLOVeRIe PLC FOR ZURICH INSURANCe CO LTD 1.5% 15/12/2028100 000
0.06179 041178 609USDCme GROUP INC 3% 15/03/2025200 000
0.0254 22349 132USDCmS eNeRGY CORP 4.875% 01/03/204450 000
0.0392 32684 586USDCNA FINANCIAL CORP 3.45% 15/08/2027100 000
0.05152 561153 521eURCNH INDUSTRIAL FINANCe eUROPe SA - emTN - 1.375% 23/05/2022150 000
0.04106 734110 255eURCNH INDUSTRIAL FINANCe eUROPe SA 2.875% 17/05/2023100 000
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Bonds (continued)

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

0.0392 15593 822USDCNH INDUSTRIAL NV 3.85% 15/11/2027100 000
0.04120 16397 500eURCNP ASSURANCeS FRN 10/06/2047100 000
0.04105 94699 086eURCNP ASSURANCeS FRN 27/07/2050100 000
0.03100 82298 599eURCOCA-COLA CO 0.375% 15/03/2033100 000
0.03102 25999 617eURCOCA-COLA CO 0.5% 08/03/2024100 000
0.03101 82299 776eURCOCA-COLA CO 0.75% 09/03/2023100 000
0.04104 84399 680eURCOCA-COLA CO 0.75% 22/09/2026100 000
0.08233 096207 410eURCOCA-COLA CO 1.625% 09/03/2035200 000
0.0383 64390 511USDCOCA-COLA CO 1.65% 01/06/2030100 000
0.0388 56786 646USDCOCA-COLA CO 2.25% 01/09/2026100 000
0.0384 16385 413USDCOCA-COLA CO 2.5% 15/03/2051100 000
0.0385 68589 325USDCOCA-COLA CO 2.6% 01/06/2050100 000
0.0391 03289 012USDCOCA-COLA CO 2.9% 25/05/2027100 000
0.0399 80799 526eURCOCA-COLA eUROPeAN PARTNeRS PLC 0.2% 02/12/2028100 000
0.04108 56999 392eURCOCA-COLA eUROPeAN PARTNeRS PLC 1.5% 08/11/2027100 000
0.04107 11597 769eURCOCA-COLA eUROPeAN PARTNeRS PLC 2.625% 06/11/2023100 000
0.04132 356132 119USDCOCA-COLA FemSA SAB De CV 2.75% 22/01/2030150 000
0.04105 696101 140eURCOCA-COLA HBC FINANCe BV 1% 14/05/2027100 000
0.04103 578100 044eURCOLGATe-PALmOLIVe CO 0.5% 06/03/2026100 000
0.04115 783109 903eURCOLGATe-PALmOLIVe CO 1.375% 06/03/2034100 000
0.0254 65257 016USDCOLGATe-PALmOLIVe CO 4% 15/08/204550 000
0.04103 78499 840eURCOmCAST CORP 0.75% 20/02/2032100 000
0.04120 655115 829GBPCOmCAST CORP 1.875% 20/02/2036100 000
0.0384 61392 408USDCOmCAST CORP 2.8% 15/01/2051100 000
0.0391 71584 330USDCOmCAST CORP 3.15% 15/02/2028100 000
0.06183 971187 325USDCOmCAST CORP 3.3% 01/02/2027200 000
0.0393 57077 497USDCOmCAST CORP 3.4% 15/07/2046100 000
0.0395 59593 990USDCOmCAST CORP 3.45% 01/02/2050100 000
0.06180 017186 489USDCOmCAST CORP 3.7% 15/04/2024200 000
0.0398 460100 701USDCOmCAST CORP 3.75% 01/04/2040100 000
0.0251 01549 408USDCOmCAST CORP 3.969% 01/11/204750 000
0.0251 68237 943USDCOmCAST CORP 3.999% 01/11/204950 000
0.0125 63119 404USDCOmCAST CORP 4% 01/03/204825 000
0.0397 90792 117USDCOmCAST CORP 4.15% 15/10/2028100 000
0.0375 08664 867USDCOmCAST CORP 4.25% 15/10/203075 000
0.07219 576192 971USDCOmCAST CORP 4.6% 15/08/2045200 000
0.04107 60886 711USDCOmCAST CORP 4.6% 15/10/2038100 000
0.0392 46465 041USDCOmCAST CORP 4.95% 15/10/205875 000
0.08262 986183 966USDCOmCAST CORP 6.95% 15/08/2037200 000
0.04125 739124 065eURCOmmeRZBANK AG 0.375% 01/09/2027125 000
0.07203 482198 388eURCOmmeRZBANK AG 0.5% 28/08/2023200 000
0.03102 10891 661eURCOmmeRZBANK AG 0.875% 22/01/2027100 000
0.04104 538101 029eURCOmmeRZBANK AG 1% 04/03/2026100 000
0.04109 408100 051eURCOmmeRZBANK AG 1.5% 28/08/2028100 000

DeCemBeR 31, 2020
eFFePILUX SICAV

Effepilux Sicav - Corporate IG Mondo

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



58The accompanying notes form an integral part of these financial statements.

Bonds (continued)

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

0.0395 17592 177USDCOmmONSPIRIT HeALTH 4.187% 01/10/2049100 000
0.04109 12198 575eURCOmmONWeALTH BANK OF AUSTRALIA 1.125% 18/01/2028100 000
0.0396 39598 019USDCOmmONWeALTH eDISON CO 3.7% 15/08/2028100 000
0.04103 397105 121USDCOmmONWeALTH eDISON CO 4% 01/03/2049100 000
0.0254 34056 116USDCOmmONWeALTH eDISON CO 4.7% 15/01/204450 000
0.07205 278199 562eURCOmPASS GROUP FINANCe NeTHeRLANDS BV - emTN - 0.625%

03/07/2024
200 000

0.0244 67335 270USDCONAGRA BRANDS INC 3.2% 25/01/202352 000
0.0258 17141 994USDCONAGRA BRANDS INC 5.4% 01/11/204850 000
0.0255 04444 852USDCONCHO ReSOURCeS INC 4.85% 15/08/204850 000
0.04122 878117 626GBPCONNeCT PLUS m25 ISSUeR PLC 2.607% 31/03/2039100 000
0.0262 05353 880USDCONOCOPHILLIPS CO 5.95% 15/03/204650 000
0.04117 63091 111USDCONOCOPHILLIPS 5.9% 15/05/2038100 000
0.0262 79460 084USDCONOCOPHILLIPS 6.5% 01/02/203950 000
0.0395 57297 641USDCONSOLIDATeD eDISON CO OF NeW YORK INC 3.85% 15/06/2046100 000
0.0272 06165 850USDCONSOLIDATeD eDISON CO OF NeW YORK INC 3.875% 15/06/204775 000
0.0251 74642 915USDCONSOLIDATeD eDISON CO OF NeW YORK INC 4.3% 01/12/205650 000
0.04112 054109 079USDCONSOLIDATeD eDISON CO OF NeW YORK INC 5.5% 01/12/2039100 000
0.0376 82268 291USDCONSUmeRS eNeRGY CO 3.75% 15/02/205075 000
0.0377 55474 692eURCONTI-GUmmI FINANCe BV 1.125% 25/09/202475 000
0.0255 77449 396eURCONTINeNTAL AG 2.5% 27/08/202650 000
0.0273 59173 262GBPCOOPeRATIeVe CeNTRALe RAIFFeISeN-BOeReNLeeNBANK

BA/NeTHeRLANDS 4.55% 30/08/2029
50 000

0.03102 322100 715eURCOOPeRATIeVe RABOBANK UA 0.625% 27/02/2024100 000
0.07213 928203 410eURCOOPeRATIeVe RABOBANK UA 1.25% 23/03/2026200 000
0.07217 080214 806eURCOOPeRATIeVe RABOBANK UA 1.375% 03/02/2027200 000
0.08276 601239 446USDCOOPeRATIeVe RABOBANK UA 3.75% 21/07/2026300 000
0.20627 198613 848eURCOOPeRATIeVe RABOBANK UA 4% 11/01/2022600 000
0.0259 42963 798GBPCOOPeRATIeVe RABOBANK UA 4% 19/09/202250 000
0.05138 218129 751GBPCOOPeRATIeVe RABOBANK UA 4.625% 23/05/2029100 000
0.0259 93438 935USDCOOPeRATIeVe RABOBANK UA 5.25% 24/05/204150 000
0.04120 12267 806GBPCOOPeRATIeVe RABOBANK UA 5.375% 03/08/206050 000
0.0249 01945 358USDCORNING INC 3.9% 15/11/204950 000
0.0250 52137 134USDCORNING INC 4.375% 15/11/205750 000
0.0251 69447 472USDCORNING 4.75% 15/03/2042 4.75% 15/03/204250 000
0.07209 660211 906USDCOSTCO WHOLeSALe CORP 2.3% 18/05/2022250 000
0.0253 68249 667eURCOVeSTRO AG 1.375% 12/06/203050 000
0.0253 12949 868eURCOVeSTRO AG 1.75% 25/09/202450 000
0.04107 301103 382eURCOVIVIO 1.625% 23/06/2030100 000
0.04108 007101 987eURCOVIVIO 1.875% 20/05/2026100 000
0.04104 253100 050eURCPI PROPeRTY GROUP SA 2.125% 04/10/2024100 000
0.04108 47898 958eURCPI PROPeRTY GROUP SA 2.75% 12/05/2026100 000
0.04111 915103 601eURCReDIT AGRICOLe ASSURANCeS SA FRN PeRPeTUAL 100 000
0.04124 165111 952eURCReDIT AGRICOLe ASSURANCeS SA FRN 27/09/2048100 000
0.04107 99799 983eURCReDIT AGRICOLe ASSURANCeS SA FRN 29/01/2048100 000

DeCemBeR 31, 2020
eFFePILUX SICAV

Effepilux Sicav - Corporate IG Mondo

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



59The accompanying notes form an integral part of these financial statements.

Bonds (continued)

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

0.07207 888200 404eURCReDIT AGRICOLe SA FRN 22/04/2026200 000
0.04110 268102 029eURCReDIT AGRICOLe SA 2% 25/03/2029100 000
0.04112 129102 964eURCReDIT AGRICOLe SA 2.625% 17/03/2027100 000
0.03102 266102 412eURCReDIT AGRICOLe SA/LONDON 0.75% 01/12/2022100 000
0.04107 998100 851eURCReDIT AGRICOLe SA/LONDON 1% 03/07/2029100 000
0.04104 461103 183eURCReDIT AGRICOLe SA/LONDON 1% 16/09/2024100 000
0.04107 080104 635eURCReDIT AGRICOLe SA/LONDON 1.25% 14/04/2026100 000
0.04108 861101 645eURCReDIT AGRICOLe SA/LONDON 1.375% 03/05/2027100 000
0.04110 11499 504eURCReDIT AGRICOLe SA/LONDON 1.875% 20/12/2026100 000
0.07217 246209 223eURCReDIT AGRICOLe SA/LONDON 2.375% 20/05/2024200 000
0.04109 054102 913eURCReDIT AGRICOLe SA/LONDON 3.125% 17/07/2023100 000
0.04108 288108 698eURCReDIT mUTUeL ARKeA SA 1.125% 23/05/2029100 000
0.04107 44999 640eURCReDIT mUTUeL ARKeA SA 1.625% 15/04/2026100 000
0.04120 81999 848eURCReDIT mUTUeL ARKeA SA 3.5% 09/02/2029100 000
0.03102 38399 778eURCReDIT SUISSe AG/LONDON 0.45% 19/05/2025100 000
0.07207 184213 947USDCReDIT SUISSe AG/NeW YORK NY 1% 05/05/2023250 000
0.06177 466172 189GBPCReDIT SUISSe GROUP AG FRN 09/06/2028150 000
0.05153 338148 689eURCReDIT SUISSe GROUP AG FRN 14/01/2028150 000
0.04104 03499 356eURCReDIT SUISSe GROUP AG FRN 17/07/2025100 000
0.05156 098151 799eURCReDIT SUISSe GROUP AG FRN 24/06/2027150 000
0.08226 754241 056USDCReDIT SUISSe GROUP FUNDING GUeRNSeY LTD 3.75% 26/03/2025250 000
0.06190 433196 364USDCReDIT SUISSe USA INC 7.125% 15/07/2032150 000
0.05161 025170 532eURCRH FINANCe DAC 3.125% 03/04/2023150 000
0.05139 735137 679GBPCRH FINANCe UK PLC 4.125% 02/12/2029100 000
0.07204 496192 616eURCRITeRIA CAIXA SA 1.625% 21/04/2022200 000
0.0393 37792 668USDCROWN CASTLe INTeRNATIONAL CORP 4% 01/03/2027100 000
0.0396 80292 681USDCROWN CASTLe INTeRNATIONAL CORP 4.3% 15/02/2029100 000
0.0389 47793 880USDCROWN CASTLe INTeRNATIONAL CORP 5.25% 15/01/2023100 000
0.0384 98989 749USDCROWN CASTLe INTL CORP 3.25% 15/01/2051100 000
0.0392 05189 584USDCSX CORP 3.25% 01/06/2027100 000
0.05153 994128 392USDCSX CORP 3.95% 01/05/2050150 000
0.04109 35293 452USDCSX CORP 4.5% 15/03/2049100 000
0.04122 768126 773USDCUmmINS INC 1.5% 01/09/2030150 000
0.07246 591239 743USDCVS HeALTH CORP 2.125% 01/06/2021300 000
0.0384 89188 682USDCVS HeALTH CORP 2.75% 01/12/2022100 000
0.0391 74091 105USDCVS HeALTH CORP 3.25% 15/08/2029100 000
0.0129 67228 054USDCVS HeALTH CORP 3.70% 09/03/2023 3.7% 09/03/202334 000
0.0395 09495 642USDCVS HeALTH CORP 3.75% 01/04/2030100 000
0.0123 14119 964USDCVS HeALTH CORP 4.1% 25/03/202525 000
0.0250 76747 241USDCVS HeALTH CORP 4.25% 01/04/205050 000
0.0397 01192 138USDCVS HeALTH CORP 4.3% 25/03/2028100 000
0.08232 010183 972USDCVS HeALTH CORP 4.78% 25/03/2038 4.78% 25/03/2038225 000
0.06166 149132 962USDCVS HeALTH CORP 5.05% 25/03/2048150 000
0.06165 403113 836USDCVS HeALTH CORP 5.3% 05/12/2043150 000
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

0.04116 040112 802GBPCYBG PLC FRN 22/06/2025100 000
0.04106 178101 942eURDAImLeR AG 1.125% 08/08/2034100 000
0.10323 823299 560eURDAImLeR AG 1.375% 11/05/2028300 000
0.04110 02399 913eURDAImLeR AG 1.5% 03/07/2029100 000
0.07202 074197 402eURDAImLeR AG 2% 25/06/2021200 000
0.04114 833104 740eURDAImLeR AG 2% 27/02/2031100 000
0.04117 331106 290eURDAImLeR AG 2.375% 22/05/2030100 000
0.04110 708106 206eURDAImLeR AG 2.625% 07/04/2025100 000
0.06187 878164 307USDDAImLeR FINANCe NORTH AmeRICA LLC - 144A - 3.75% 22/02/2028200 000
0.03102 232100 351eURDAImLeR INTeRNATIONAL FINANCe BV 0.625% 06/05/2027100 000
0.03101 516102 229eURDAImLeR INTeRNATIONAL FINANCe BV 0.625% 27/02/2023100 000
0.07205 208199 570eURDAImLeR INTeRNATIONAL FINANCe BV 0.875% 09/04/2024200 000
0.05156 515154 125eURDAImLeR INTeRNATIONAL FINANCe BV 1% 11/11/2025150 000
0.04119 283113 916eURDANAHeR CORP 2.5% 30/03/2030100 000
0.03102 665100 000eURDANONe SA FRN PeRPeTUAL 100 000
0.04109 965100 000eURDANONe SA 1.208% 03/11/2028100 000
0.10321 795299 790eURDANONe SA 2.6% 28/06/2023300 000
0.04105 777102 095eURDANSKe BANK A/S FRN 21/06/2029100 000
0.07201 212189 490eURDANSKe BANK A/S FRN 27/08/2025200 000
0.03100 81399 849eURDANSKe BANK A/S 0.25% 28/11/2022100 000
0.03101 91797 880eURDANSKe BANK A/S 0.875% 22/05/2023100 000
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0.03103 10699 438eURDASSAULT SYSTemeS Se 0.375% 16/09/2029100 000
0.03101 916100 261eURDBS GROUP HOLDINGS LTD FRN 11/04/2028100 000
0.03102 03599 873eURDe VOLKSBANK NV 0.75% 25/06/2023100 000
0.06167 835142 741USDDeeRe & CO 2.6% 08/06/2022200 000
0.0252 35951 978USDDeeRe & CO 3.75% 15/04/205050 000
0.0251 83941 222USDDeeRe & CO 3.9% 09/06/204250 000
0.07241 120227 382USDDeLL INTeRNATIONAL LLC / emC CORP - 144A - 4.9% 01/10/2026250 000
0.04123 01391 579USDDeLL INTeRNATIONAL LLC / emC CORP - 144A - 8.35% 15/07/2046100 000
0.04105 29999 540eURDeLPHI AUTOmOTIVe PLC 1.5% 10/03/2025100 000
0.0389 76788 932USDDeLPHI CORP 4.15% 15/03/2024 4.15% 15/03/2024100 000
0.04113 28296 024eURDemeTeR INVeSTmeNTS BV FOR SWISS LIFe AG FRN PeRPeTUAL 100 000
0.09309 912296 206eURDeUTSCHe BANK AG 1.125% 17/03/2025300 000
0.03102 033100 382eURDeUTSCHe BANK AG 1.875% 14/02/2022100 000
0.04104 68199 357eURDeUTSCHe BANK AG 2.375% 11/01/2023100 000
0.04109 59699 641eURDeUTSCHe BANK AG 2.625% 12/02/2026100 000
0.04120 775114 185GBPDeUTSCHe BANK AG 3.875% 12/02/2024100 000
0.07250 166253 986USDDeUTSCHe BANK AG/NeW YORK NY FRN 24/11/2026300 000
0.0385 35183 749USDDeUTSCHe BANK AG/NeW YORK NY 3.3% 16/11/2022100 000
0.04128 072136 890USDDeUTSCHe BANK AG/NeW YORK NY 5% 14/02/2022150 000
0.05133 976136 795USDDeUTSCHe BANK NY FRN 26/11/2025150 000
0.03102 462100 000eURDeUTSCHe BOeRSe AG FRN 16/06/2047100 000
0.04108 585107 891eURDeUTSCHe BOeRSe AG 1.125% 26/03/2028100 000
0.0125 00224 839eURDeUTSCHe POST AG 0.375% 01/04/202125 000
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0.03102 652101 270eURDeUTSCHe POST AG 0.375% 20/05/2026100 000
0.0384 35674 310eURDeUTSCHe POST AG 1.625% 05/12/202875 000
0.04112 039115 785eURDeUTSCHe POST AG 2.875% 11/12/2024100 000
0.0252 50149 862eURDeUTSCHe TeLeKOm AG 0.875% 25/03/202650 000
0.04115 143108 769eURDeUTSCHe TeLeKOm AG 1.75% 25/03/2031100 000
0.0263 47450 669eURDeUTSCHe TeLeKOm AG 2.25% 29/03/203950 000
0.07201 082200 230eURDeUTSCHe TeLeKOm INTeRNATIONAL FINANCe BV 0.375% 30/10/2021200 000
0.0376 23274 815eURDeUTSCHe TeLeKOm INTeRNATIONAL FINANCe BV 0.625% 01/12/202275 000
0.03103 294102 806eURDeUTSCHe TeLeKOm INTeRNATIONAL FINANCe BV 0.875% 30/01/2024100 000
0.05159 854159 122eURDeUTSCHe TeLeKOm INTeRNATIONAL FINANCe BV 1.125% 22/05/2026150 000
0.07220 714203 412eURDeUTSCHe TeLeKOm INTeRNATIONAL FINANCe BV 1.5% 03/04/2028200 000
0.04116 743102 705eURDeUTSCHe TeLeKOm INTeRNATIONAL FINANCe BV 2% 01/12/2029100 000
0.04122 906111 928GBPDeUTSCHe TeLeKOm INTeRNATIONAL FINANCe BV 2.25% 13/04/2029100 000
0.0390 99186 257eURDeUTSCHe TeLeKOm INTeRNATIONAL FINANCe BV 7.5% 24/01/203350 000
0.04128 985125 767USDDeUTSCHe TeLeKOm INTeRNATIONAL FINANCe BV 8.75% 15/06/2030100 000
0.0248 31848 326USDDeVON eNeRGY CORP 5% 15/06/204550 000
0.0396 02992 642USDDeVON eNeRGY CORP 5.85% 15/12/2025100 000
0.03100 82899 152eURDH eUROPe FINANCe II SARL 0.2% 18/03/2026100 000
0.03102 85699 920eURDH eUROPe FINANCe II SARL 0.75% 18/09/2031100 000
0.04112 834102 479eURDH eUROPe FINANCe II SARL 1.8% 18/09/2049100 000
0.0392 59390 432USDDH eUROPe FINANCe II SARL 3.25% 15/11/2039100 000
0.04111 11099 878eURDH eUROPe FINANCe SARL 2.5% 08/07/2025100 000
0.0387 34369 779USDDIAmONDBACK eNeRGY INC 3.25% 01/12/2026100 000
0.04107 776104 196eURDIGITAL DUTCH FINCO BV 1.5% 15/03/2030100 000
0.04111 32299 956eURDIGITAL eURO FINCO LLC 2.5% 16/01/2026100 000
0.0394 10694 834USDDIGITAL ReALTY TRUST LP 3.7% 15/08/2027100 000
0.04127 211124 736GBPDIGITAL STOUT HOLDING LLC 4.25% 17/01/2025100 000
0.05141 344128 552USDDISCOVeR FINANCIAL SeRVICeS 4.1% 09/02/2027150 000
0.03102 613107 287eURDISCOVeRY COmmUNICATIONS LLC 2.375% 07/03/2022100 000
0.05133 800137 934USDDISCOVeRY COmmUNICATIONS LLC 3.8% 13/03/2024150 000
0.04106 41480 541USDDISCOVeRY COmmUNICATIONS LLC 4% 15/09/2055117 000
0.05143 122134 732USDDISCOVeRY COmmUNICATIONS LLC 4.125% 15/05/2029150 000
0.0250 33833 929USDDISCOVeRY COmmUNICATIONS LLC 4.875% 01/04/204350 000
0.03102 39099 141eURDNB BANK ASA FRN 20/03/2028100 000
0.07206 034199 558eURDNB BANK ASA 1.125% 01/03/2023200 000
0.0393 741100 622USDDOLLAR GeNeRAL CORP 3.5% 03/04/2030100 000
0.0396 95590 374USDDOLLAR TRee INC 4.2% 15/05/2028100 000
0.04106 87699 015eURDOVeR CORP 1.25% 09/11/2026100 000
0.0252 02053 288USDDOVeR CORP 5.375% 01/03/204150 000
0.04111 02287 372eURDOW CHemICAL CO 1.875% 15/03/2040100 000
0.04107 64289 507USDDOW CHemICAL CO 4.8% 15/05/2049100 000
0.04108 30272 757USDDOW CHemICAL CO 5.25% 15/11/2041100 000
0.0395 32797 431USDDOWDUPONT INC 4.493% 15/11/2025100 000
0.04110 082103 610USDDOWDUPONT INC 5.319% 15/11/2038100 000
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0.03101 86098 895eURDS SmITH PLC 0.875% 12/09/2026100 000
0.03103 310105 985eURDS SmITH PLC 2.25% 16/09/2022100 000
0.0142 75445 826USDDUKe UNIVeRSITY 2.682% 01/10/204450 000
0.04117 368105 039GBPDWR CYmRU FINANCING UK PLC 1.375% 31/03/2033100 000
0.0389 34587 574USDDXC TeCHNOLOGY 4.25% 15/04/2024100 000
0.04119 764114 071GBPeASTeRN POWeR NeTWORKS PLC 1.875% 01/06/2035100 000
0.0394 60084 493GBPeASTeRN POWeR NeTWORKS PLC 6.25% 12/11/203650 000
0.06181 537175 833USDeASTmAN CHemICAL CO 3.8% 15/03/2025200 000
0.05137 346123 490USDeATON CORP 3.103% 15/09/2027150 000
0.0143 89445 933USDeBAY INC 2.7% 11/03/203050 000
0.06178 208156 499USDeBAY INC 3.45% 01/08/2024200 000
0.04111 72899 705eUReCOLAB INC 2.625% 08/07/2025100 000
0.0390 66988 191USDeCOLAB INC 2.7% 01/11/2026100 000
0.04111 04498 877eUReDeNReD 1.875% 30/03/2027100 000
0.0394 74298 769USDeLI LILLY & CO 3.375% 15/03/2029100 000
0.0255 91846 791USDeLI LILLY & CO 4.15% 15/03/205950 000
0.04117 98899 442eUReLI LILLY AND CO 1.7% 01/11/2049100 000
0.04119 552113 803eUReLI LILLY AND CO 2.125% 03/06/2030100 000
0.0140 81240 426USDeLI LILLY AND CO 2.5% 15/09/206050 000
0.0268 72668 494USDeLI LILLY AND CO 3.1% 15/05/202775 000
0.04104 62999 735eUReLIA TRANSmISSION BeLGIUm SA 1.375% 27/05/2024100 000
0.04122 697114 598eUReLIA TRANSmISSION BeLGIUm SA 3% 07/04/2029100 000
0.0391 61478 611USDemeRA US FINANCe LP 3.55% 15/06/2026100 000
0.06166 594186 846USDemeRSON eLeCTRIC CO 2.625% 01/12/2021200 000
0.0143 11146 112USDemeRSON eLeCTRIC CO 2.75% 15/10/205050 000
0.0382 78890 951USDeNABLe mIDSTReAm PARTNeRS LP 4.4% 15/03/2027100 000
0.04110 38798 940eUReNAGAS FINANCIACIONeS SAU 1.375% 05/05/2028100 000
0.0258 39643 916USDeNBRIDGe eNeRGY PARTNeRS LP 7.5% 15/04/203850 000
0.0387 26689 205USDeNBRIDGe INC 2.5% 15/01/2025100 000
0.0271 21368 683USDeNBRIDGe INC 4.5% 10/06/204475 000
0.04107 25099 145eUReNI SPA FRN PeRPeTUAL 100 000
0.03103 208100 916eUReNI SPA 0.625% 23/01/2030100 000
0.03101 403102 197eUReNI SPA 0.75% 17/05/2022100 000
0.04104 443101 068eUReNI SPA 1% 14/03/2025100 000
0.05137 913123 415eUReNI SPA 1.625% 17/05/2028125 000
0.07211 414199 498eUReNI SPA 1.75% 18/01/2024200 000
0.04116 686115 450eUReNI SPA 2% 18/05/2031100 000
0.04127 030101 390eUReNI SPA 3.625% 29/01/2029100 000
0.0140 75442 102USDeNTeRPRISe PRODUCTS OPeRATING LLC FRN 15/02/207850 000
0.0390 44088 838USDeNTeRPRISe PRODUCTS OPeRATING LLC 3.125% 31/07/2029100 000
0.0391 38580 404USDeNTeRPRISe PRODUCTS OPeRATING LLC 3.75% 15/02/2025100 000
0.0247 48146 345USDeNTeRPRISe PRODUCTS OPeRATING LLC 4.2% 31/01/205050 000
0.0394 98379 118USDeNTeRPRISe PRODUCTS OPeRATING LLC 4.25% 15/02/2048 100 000
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0.03102 53694 988USDeNTeRPRISe PRODUCTS OPeRATING LLC 4.8% 01/02/2049100 000
0.0250 26935 023USDeNTeRPRISe PRODUCTS OPeRATING LLC 4.85% 15/03/204450 000
0.04113 077100 826USDeNTeRPRISe PRODUCTS OPeRATING LLC 6.125% 15/10/2039100 000
0.0394 74991 846USDeOG ReSOURCeS INC 4.15% 15/01/2026100 000
0.04103 735100 000eUReP INFRASTRUCTURe AS 2.045% 09/10/2028100 000
0.0250 79153 132eUReQUINIX INC 2.875% 01/02/2026100 000
0.0141 10146 586USDeQUINIX INC 3% 15/07/205050 000
0.0388 93595 739USDeQUINIX INC 5.375% 15/05/2027100 000
0.05137 103118 751USDeRP OPeRATING LP 3.25% 01/08/2027150 000
0.0253 14254 268USDeRP OPeRATING LP 4.5% 01/06/204550 000
0.04104 16499 181eUReRSTe GROUP BANK AG FRN 08/09/2031100 000
0.04105 31099 743eUReRSTe GROUP BANK AG 0.875% 13/05/2027100 000
0.0246 66545 451USDeSSeNTIAL UTILITIeS INC 3.566% 01/05/202950 000
0.0247 44546 757USDeSSeX PORTFOLIO LP 4% 01/03/202950 000
0.03101 146101 039eUReSSILORLUXOTTICA SA 0.25% 05/01/2024100 000
0.03102 17799 626eUReSSILORLUXOTTICA SA 0.375% 05/01/2026100 000
0.03101 84099 053eUReSSILORLUXOTTICA SA 0.375% 27/11/2027100 000
0.04104 359101 184eUReSSILORLUXOTTICA SA 0.75% 27/11/2031100 000
0.05151 298150 080eUReSSITY AB 0.625% 28/03/2022150 000
0.05137 410137 407USDeSTee LAUDeR COS INC 3.15% 15/03/2027150 000
0.0253 59453 751USDeSTee LAUDeR COS INC 4.15% 15/03/204750 000
0.04107 389101 400eUReUROCLeAR INVeSTmeNTS SA 1.125% 07/12/2026100 000
0.07209 570201 182eUReUROGRID GmBH 1.625% 03/11/2023200 000
0.04108 164100 656eUReUTeLSAT SA 2.25% 13/07/2027100 000
0.04105 31899 710eUReUTeLSAT SA 3.125% 10/10/2022100 000
0.05149 707144 149GBPeVeRSHOLT FUNDING PLC 6.697% 22/02/2035100 000
0.05157 790148 245eUReVONIK FINANCe BV 0.75% 07/09/2028150 000
0.0396 47499 018USDeXeLON CORP 4.05% 15/04/2030100 000
0.0252 02951 740USDeXeLON CORP 4.45% 15/04/204650 000
0.0389 11992 400USDeXeLON GeNeRATION CO LLC 3.25% 01/06/2025100 000
0.04108 39299 329eUReXOR NV 2.5% 08/10/2024100 000
0.0384 71083 066USDeXPeDIA GROUP INC 3.25% 15/02/2030100 000
0.03102 22599 525eUReXPeDIA INC 2.5% 03/06/2022100 000
0.04112 706110 746GBPeXPeRIAN FINANCe PLC 0.739% 29/10/2025100 000
0.03100 919100 404eUReXXON mOBIL CORP 0.142% 26/06/2024100 000
0.07205 184200 000eUReXXON mOBIL CORP 0.835% 26/06/2032200 000
0.0388 19689 408USDeXXON mOBIL CORP 2.995% 16/08/2039100 000
0.06180 875179 992USDeXXON mOBIL CORP 3.043% 01/03/2026200 000
0.0392 87298 651USDeXXON mOBIL CORP 3.452% 15/04/2051100 000
0.0395 050102 180USDeXXON mOBIL CORP 3.482% 19/03/2030100 000
0.0374 99572 898USDeXXON mOBIL CORP 4.114% 01/03/204675 000
0.0253 50256 154USDeXXON mOBIL CORP 4.327% 19/03/205050 000
0.0391 73781 635USDFAIRFAX FINANCIAL HOLDINGS LTD 4.85% 17/04/2028100 000
0.04104 89999 033eURFASTIGHeTS AB BALDeR 1.875% 14/03/2025100 000
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0.07203 602203 880eURFCA BANK SPA/IReLAND 1.25% 21/06/2022200 000
0.04108 988100 179eURFCC AQUALIA SA 2.629% 08/06/2027100 000
0.0390 53792 979USDFeDeRAL ReALTY INVeSTmeNT TRUST 3.5% 01/06/2030100 000
0.03102 040102 091eURFeDeX CORP 1% 11/01/2023100 000
0.04109 03799 378eURFeDeX CORP 1.625% 11/01/2027100 000
0.0384 28989 294USDFeDeX CORP 3.4% 14/01/2022100 000
0.0248 34731 347USDFeDeX CORP 4.1% 15/04/204350 000
0.03103 13390 371USDFeDeX CORP 4.55% 01/04/2046100 000
0.04105 56299 122USDFeDeX CORP 4.9% 15/01/2034100 000
0.0257 59657 172USDFeDeX CORP 5.25% 15/05/205050 000
0.03100 93999 799eURFeRROVIAL emISIONeS SA 0.375% 14/09/2022100 000
0.04109 172105 188eURFIDeLITY INTeRNATIONAL LTD 2.5% 04/11/2026100 000
0.07203 966201 910eURFIDeLITY NATIONAL INFORmATION SeRVICeS INC 0.75% 21/05/2023200 000
0.04104 775100 316eURFIDeLITY NATIONAL INFORmATION SeRVICeS INC 1% 03/12/2028100 000
0.04113 42899 804eURFIDeLITY NATIONAL INFORmATION SeRVICeS INC 2% 21/05/2030100 000
0.0390 79282 692USDFIDeLITY NATIONAL INFORmATION SeRVICeS INC 3% 15/08/2026100 000
0.05133 171117 162GBPFIDeLITY NATIONAL INFORmATION SeRVICeS INC 3.36% 21/05/2031100 000
0.0386 81190 095USDFIFTH THIRD BANCORP 2.375% 28/01/2025100 000
0.06180 612143 671USDFIFTH THIRD BANCORP 4.3% 16/01/2024200 000
0.0269 41470 018USDFIFTH THIRD BANCORP 8.25% 01/03/203850 000
0.04105 720101 685eURFISeRV INC 1.125% 01/07/2027100 000
0.08239 772219 388GBPFISeRV INC 2.25% 01/07/2025200 000
0.0391 32889 957USDFISeRV INC 3.2% 01/07/2026100 000
0.04108 65892 203USDFISeRV INC 4.4% 01/07/2049100 000
0.0386 48287 659USDFLOWSeRVe CORP 4% 15/11/2023100 000
0.0252 72150 631USDFmC CORP 4.5% 01/10/204950 000
0.05155 648149 276eURFOmeNTO eCONOmICO meXICANO SAB De CV 1.75% 20/03/2023150 000
0.0244 83643 554USDFORTIS INC/CANADA 3.055% 04/10/202650 000
0.07198 383194 347USDFOX CORP 4.709% 25/01/2029200 000
0.0259 61158 172USDFOX CORP 5.576% 25/01/204950 000
0.06168 516180 945eURFReSeNIUS FINANCe BV - ReGS - 4% 01/02/2024150 000
0.0378 14374 906eURFReSeNIUS FINANCe IReLAND PLC 1.5% 30/01/202475 000
0.0394 98783 417eURFReSeNIUS FINANCe IReLAND PLC 3% 30/01/203275 000
0.0251 24449 619eURFReSeNIUS meDICAL CARe AG & CO KGAA 0.625% 30/11/202650 000
0.0253 27652 567eURFReSeNIUS meDICAL CARe AG & CO KGAA 1.5% 11/07/202550 000
0.0381 21774 807eURFReSeNIUS meDICAL CARe AG & CO KGAA 1.5% 29/05/203075 000
0.0378 99974 804eURFReSeNIUS Se & CO KGAA 1.125% 28/01/203375 000
0.05158 513130 410GBPFReSHWATeR FINANCe PLC - A - 5.182% 20/04/2035100 000
0.04103 36699 517eURGALP GAS NATURAL DISTRIBUICAO SA 1.375% 19/09/2023100 000
0.05139 434138 640GBPGATWICK FUNDING LTD 4.625% 27/03/2034100 000
0.05134 509138 614GBPGATWICK FUNDING LTD 6.125% 02/03/2026100 000
0.0398 71888 549USDGATX CORP 4.55% 07/11/2028100 000
0.04116 89898 535eURGeCINA SA - emTN - 2% 30/06/2032100 000
0.04108 910104 818eURGeCINA SA 1.375% 30/06/2027100 000
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0.04106 39199 256eURGeCINA SA 1.5% 20/01/2025100 000
0.06166 578146 250USDGeNeRAL mILLS INC 3.15% 15/12/2021200 000
0.0385 97460 821USDGeNeRAL mILLS INC 4.7% 17/04/204875 000
0.0397 98985 375USDGeNeRAL mOTORS CO 5.15% 01/04/2038100 000
0.0398 56489 067USDGeNeRAL mOTORS CO 5.2% 01/04/2045100 000
0.03101 849100 000eURGeNeRAL mOTORS FINANCIAL CO INC 0.955% 07/09/2023100 000
0.04132 674130 757USDGeNeRAL mOTORS FINANCIAL CO INC 3.5% 07/11/2024150 000
0.0385 24189 740USDGeNeRAL mOTORS FINANCIAL CO INC 3.55% 08/07/2022100 000
0.0391 45991 055USDGeNeRAL mOTORS FINANCIAL CO INC 5.1% 17/01/2024100 000
0.05134 331138 452USDGeNeRAL mOTORS FINANCIAL CO INC 5.2% 20/03/2023150 000
0.07192 246184 235USDGeNeRAL mOTORS FINANCIAL CO INC 5.25% 01/03/2026200 000
0.05151 781141 364USDGeNeRAL mOTORS FINANCIAL CO INC 5.65% 17/01/2029150 000
0.0141 60743 839USDGeORGeTOWN UNIVeRSITY 2.943% 01/04/205050 000
0.0375 06360 215eURGIe PSA TReSOReRIe 6% 19/09/203350 000
0.0382 20384 127USDGILeAD SCIeNCeS INC 2.6% 01/10/2040100 000
0.08277 577270 398USDGILeAD SCIeNCeS INC 3.65% 01/03/2026300 000
0.05147 960135 930USDGILeAD SCIeNCeS INC 4% 01/09/2036150 000
0.0250 06341 658USDGILeAD SCIeNCeS INC 4.15% 01/03/204750 000
0.0380 88072 094USDGILeAD SCIeNCeS INC 4.75% 01/03/204675 000
0.0387 49591 572USDGLAXOSmITHKLINe CAPITAL INC 3.375% 15/05/2023100 000
0.05145 360142 905USDGLAXOSmITHKLINe CAPITAL INC 3.875% 15/05/2028150 000
0.07201 518202 000eURGLAXOSmITHKLINe CAPITAL PLC 0.125% 12/05/2023200 000
0.04114 567108 312eURGLAXOSmITHKLINe CAPITAL PLC 1.75% 21/05/2030100 000
0.06168 984141 659USDGLAXOSmITHKLINe CAPITAL PLC 2.85% 08/05/2022200 000
0.0388 16192 410USDGLAXOSmITHKLINe CAPITAL PLC 3% 01/06/2024100 000
0.11350 961230 037GBPGLAXOSmITHKLINe CAPITAL PLC 4.25% 18/12/2045200 000
0.03100 69786 746GBPGLAXOSmITHKLINe CAPITAL PLC 6.375% 09/03/203950 000
0.03101 03699 912eURGLeNCORe FINANCe eUROPe LTD 0.625% 11/09/2024100 000
0.05158 214149 610eURGLeNCORe FINANCe eUROPe LTD 1.5% 15/10/2026150 000
0.07208 708207 737eURGLeNCORe FINANCe eUROPe LTD 1.875% 13/09/2023200 000
0.0387 42490 986USDGLOBAL PAYmeNTS INC 2.65% 15/02/2025100 000
0.0390 46591 701USDGLOBAL PAYmeNTS INC 3.2% 15/08/2029100 000
0.04109 71399 611eURGLOBAL SWITCH HOLDINGS LTD 2.25% 31/05/2027100 000
0.04104 84497 694eURGLOBALWORTH ReAL eSTATe INVeSTmeNTS LTD 2.95% 29/07/2026100 000
0.0394 55796 462USDGLP CAPITAL LP / GLP FINANCING II INC 5.3% 15/01/2029100 000
0.04114 61583 553USDGOLDmAN SACHS CAPITAL I 6.345% 15/02/2034100 000
0.06169 149178 329USDGOLDmAN SACHS GROUP INC FRN 05/06/2023200 000
0.10330 156331 137USDGOLDmAN SACHS GROUP INC FRN 09/12/2026400 000
0.0394 59580 594USDGOLDmAN SACHS GROUP INC FRN 23/04/2029100 000
0.0399 21285 542USDGOLDmAN SACHS GROUP INC FRN 31/10/2038100 000
0.04104 84095 233eURGOLDmAN SACHS GROUP INC 0.875% 21/01/2030100 000
0.04103 87199 403eURGOLDmAN SACHS GROUP INC 1.25% 01/05/2025100 000
0.05135 042124 794eURGOLDmAN SACHS GROUP INC 1.625% 27/07/2026125 000
0.04112 217100 706eURGOLDmAN SACHS GROUP INC 2% 22/03/2028100 000
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0.08269 047268 495eURGOLDmAN SACHS GROUP INC 2.125% 30/09/2024250 000
0.04126 133110 853eURGOLDmAN SACHS GROUP INC 3% 12/02/2031100 000
0.06164 766178 796USDGOLDmAN SACHS GROUP INC 3% 26/04/2022200 000
0.06172 608181 093USDGOLDmAN SACHS GROUP INC 3.2% 23/02/2023200 000
0.0390 80192 899USDGOLDmAN SACHS GROUP INC 3.5% 01/04/2025100 000
0.0395 78895 104USDGOLDmAN SACHS GROUP INC 3.8% 15/03/2030100 000
0.08233 368231 586USDGOLDmAN SACHS GROUP INC 3.85% 26/01/2027250 000
0.04130 441124 503GBPGOLDmAN SACHS GROUP INC 4.25% 29/01/2026100 000
0.04113 68087 834USDGOLDmAN SACHS GROUP INC 4.75% 21/10/2045100 000
0.06172 637165 934USDGOLDmAN SACHS GROUP INC 5.75% 24/01/2022200 000
0.04117 92083 207USDGOLDmAN SACHS GROUP INC 6.125% 15/02/2033100 000
0.0259 85154 368USDGOLDmAN SACHS GROUP INC 6.45% 01/05/203650 000
0.05155 336101 726USDGOLDmAN SACHS GROUP INC 6.75% 01/10/2037125 000
0.05159 630151 984GBPGOLDmAN SACHS GROUP INC 7.25% 10/04/2028100 000
0.04106 05396 761eURGRAND CITY PROPeRTIeS SA 1.5% 17/04/2025100 000
0.04106 74897 344eURGRAND CITY PROPeRTIeS SA 1.5% 22/02/2027100 000
0.07202 659198 967GBPGReAT ROLLING STOCK CO LTD 6.875% 27/07/2035200 000
0.0256 92951 281USDGRUPO TeLeVISA SAB 6.625% 15/01/204050 000
0.0399 304111 447USDGRUPO TeLeVISA SAB 6.625% 18/03/2025100 000
0.06168 053161 959GBPGUINNeSS PARTNeRSHIP LTD 4% 24/10/2044100 000
0.03100 093100 448eURG4S INTeRNATIONAL FINANCe PLC 1.5% 09/01/2023100 000
0.0142 16242 057USDHACKeNSACK meRIDIAN HeALTH INC 2.875% 01/09/205050 000
0.05144 427138 713USDHALLIBURTON CO 5% 15/11/2045150 000
0.03100 50199 786eURHAmBURG COmmeRCIAL BANK AG 0.5% 23/05/2022100 000
0.04109 209119 945GBPHAmmeRSON PLC 3.5% 27/10/2025100 000
0.03102 12098 346eURHANNOVeR RUeCK Se FRN 09/10/2039100 000
0.0388 97790 794USDHARLeY-DAVIDSON INC 3.5% 28/07/2025100 000
0.03102 14999 613eURHARmAN FINANCe INTeRNATIONAL SCA 2% 27/05/2022100 000
0.0395 67991 397USDHARTFORD FINANCIAL SeRVICeS GROUP INC 3.6% 19/08/2049100 000
0.0390 06576 871USDHASBRO INC 3.5% 15/09/2027100 000
0.04104 58091 778USDHCA INC 5.125% 15/06/2039100 000
0.08238 585231 254USDHCA INC 5.25% 15/04/2025250 000
0.0254 23346 754USDHCA INC 5.5% 15/06/204750 000
0.0390 64192 419USDHCP INC 3.875% 15/08/2024100 000
0.0388 42190 478USDHeALTHPeAK PROPeRTIeS INC 2.875% 15/01/2031100 000
0.04108 47099 964eURHeATHROW FUNDING LTD 1.875% 12/07/2032100 000
0.03102 603106 957eURHeATHROW FUNDING LTD 1.875% 23/05/2022100 000
0.04120 133119 743GBPHeATHROW FUNDING LTD 2.75% 09/08/2049100 000
0.06169 634164 793GBPHeATHROW FUNDING LTD 5.875% 13/05/2041100 000
0.04105 397100 709eURHeIDeLBeRGCemeNT AG 1.5% 07/02/2025100 000
0.04104 604106 126eURHeIDeLBeRGCemeNT AG 2.25% 30/03/2023100 000
0.0380 86174 168eURHeIDeLBeRGCemeNT FINANCe LUXemBOURG SA - emTN - 1.5%

14/06/2027
75 000

0.04107 289103 673eURHeIDeLBeRGCemeNT FINANCe LUXemBOURG SA 1.625% 07/04/2026100 000
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0.04105 261101 071eURHeImSTADeN BOSTAD AB 2.125% 05/09/2023100 000
0.0125 70924 955eURHeLLA GmBH & CO KGAA 1% 17/05/202425 000
0.0375 08775 000eURHeNKeL AG & CO KGAA 0% 13/09/202175 000
0.0246 55550 269USDHeRSHeY CO 3.125% 15/11/204950 000
0.0398 79675 556USDHeSS CORP 5.6% 15/02/2041100 000
0.0395 39495 403USDHeWLeTT PACKARD eNTeRPRISe CO FRN 15/10/2025100 000
0.0252 77246 148USDHeWLeTT PACKARD eNTeRPRISe CO FRN 15/10/203550 000
0.0388 65090 435USDHeXCeL CORP 3.95% 15/02/2027100 000
0.04111 270108 341eURHOLCIm FINANCe LUXemBOURG SA 1.75% 29/08/2029100 000
0.04113 860103 529eURHOLCIm FINANCe LUXemBOURG SA 2.25% 26/05/2028100 000
0.07215 516214 826eURHOLDING D’INFRASTRUCTUReS De TRANSPORT SAS 2.25% 24/03/2025200 000
0.0385 69868 743USDHOme DePOT INC 2.7% 01/04/2023100 000
0.0246 90746 842USDHOme DePOT INC 3.125% 15/12/204950 000
0.0248 56151 930USDHOme DePOT INC 3.35% 15/04/205050 000
0.05146 881139 160USDHOme DePOT INC 3.9% 06/12/2028150 000
0.04103 91790 007USDHOme DePOT INC 3.9% 15/06/2047100 000
0.04107 98087 509USDHOme DePOT INC 4.25% 01/04/2046100 000
0.04126 857115 626USDHOme DePOT INC 5.95% 01/04/2041100 000
0.0265 96165 946USDHOST HOTeLS & ReSORTS LP 4% 15/06/202575 000
0.0389 78791 504USDHP INC 3% 17/06/2027100 000
0.0390 42691 490USDHP INC 3.4% 17/06/2030100 000
0.0386 68290 925USDHP INC 4.05% 15/09/2022100 000
0.06163 311122 419GBPHSBC BANK CAPITAL FUNDING STeRLING 1 LP FRN PeRPeTUAL 100 000
0.03100 36892 841eURHSBC CONTINeNTAL eUROPe SA 0.1% 03/09/2027100 000
0.04110 320100 032eURHSBC CONTINeNTAL eUROPe SA 1.375% 04/09/2028100 000
0.06170 087173 280USDHSBC HOLDINGS PLC FRN 04/06/2026200 000
0.05157 115149 292eURHSBC HOLDINGS PLC FRN 04/12/2024150 000
0.04118 837111 105GBPHSBC HOLDINGS PLC FRN 13/11/2026100 000
0.03103 339100 000eURHSBC HOLDINGS PLC FRN 13/11/2031100 000
0.06171 591178 528USDHSBC HOLDINGS PLC FRN 22/11/2023200 000
0.06166 224168 627USDHSBC HOLDINGS PLC FRN 24/05/2027200 000
0.04114 288113 640GBPHSBC HOLDINGS PLC FRN 27/06/2023100 000
0.04103 472101 231eURHSBC HOLDINGS PLC 0.875% 06/09/2024100 000
0.04115 222106 205eURHSBC HOLDINGS PLC 2.5% 15/03/2027100 000
0.04127 142114 988GBPHSBC HOLDINGS PLC 3% 29/05/2030100 000
0.06186 078185 446USDHSBC HOLDINGS PLC 3.9% 25/05/2026200 000
0.06188 457183 903USDHSBC HOLDINGS PLC 4.3% 08/03/2026200 000
0.06188 224187 812USDHSBC HOLDINGS PLC 4.375% 23/11/2026200 000
0.07245 798197 744GBPHSBC HOLDINGS PLC 6% 29/03/2040150 000
0.04123 554117 958USDHSBC HOLDINGS PLC 6.1% 14/01/2042100 000
0.04118 24087 237USDHSBC HOLDINGS PLC 6.5% 02/05/2036100 000
0.04119 273106 129USDHSBC HOLDINGS PLC 6.5% 15/09/2037100 000
0.05150 925145 094GBPHSBC HOLDINGS PLC 6.75% 11/09/2028100 000
0.0251 00449 174USDHUmANA INC 4.875% 01/04/203050 000
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0.0255 06946 854USDHUmANA INC 4.95% 01/10/204450 000
0.0267 70468 351USDHUSKY eNeRGY INC 4.4% 15/04/202975 000
0.07210 086214 826eURHUTCHISON WHAmPOA eUROPe FINANCe 12 LTD 3.625% 06/06/2022200 000
0.05143 310144 067GBPHUTCHISON WHAmPOA FINANCe UK PLC 5.625% 24/11/2026100 000
0.06174 717161 573GBPHYDe HOUSING ASSOCIATION LTD 5.125% 23/07/2040100 000
0.04108 76898 984eURICADe 1.5% 13/09/2027100 000
0.03102 80199 255eURICADe 1.875% 14/09/2022100 000
0.04113 43999 786eURIe2 HOLDCO SAU 2.875% 01/06/2026100 000
0.05156 177149 015eURILLINOIS TOOL WORKS INC 0.625% 05/12/2027150 000
0.04119 07499 303eURILLINOIS TOOL WORKS INC 2.125% 22/05/2030100 000
0.0251 45431 887USDILLINOIS TOOL WORKS INC 3.9% 01/09/204250 000
0.03100 876101 640eURImeRYS SA 0.875% 31/03/2022100 000
0.04105 169100 563eURImeRYS SA 1.875% 31/03/2028100 000
0.04108 98299 074eURINFINeON TeCHNOLOGIeS AG 1.625% 24/06/2029100 000
0.04105 30299 564eURINFORmA PLC 2.125% 06/10/2025100 000
0.03103 02199 438eURINFRA PARK SAS 1.625% 19/04/2028100 000
0.07199 654199 426eURING GROeP NV FRN 18/02/2029200 000
0.04105 704101 636eURING GROeP NV FRN 22/03/2030100 000
0.07213 448214 514eURING GROeP NV FRN 26/05/2031200 000
0.04103 66599 546eURING GROeP NV FRN 26/09/2029100 000
0.04104 58699 510eURING GROeP NV 1.125% 14/02/2025100 000
0.04113 927106 730eURING GROeP NV 2% 20/09/2028100 000
0.04110 369104 681eURING GROeP NV 2.125% 10/01/2026100 000
0.04123 515111 105eURING GROeP NV 2.5% 15/11/2030100 000
0.04123 919117 335GBPING GROeP NV 3% 18/02/2026100 000
0.07198 678171 483USDING GROeP NV 4.55% 02/10/2028200 000
0.0258 93342 893USDINGeRSOLL RAND 5.75% 15/06/204350 000
0.04107 510103 843eURINmOBILIARIA COLONIAL SOCImI SA 2% 17/04/2026100 000
0.0391 26190 321USDINTeL CORP 3.25% 15/11/2049100 000
0.07195 771196 518USDINTeL CORP 3.9% 25/03/2030200 000
0.07201 653133 802USDINTeL CORP 4% 15/12/2032200 000
0.0256 97159 513USDINTeL CORP 4.75% 25/03/205050 000
0.04113 854104 640USDINTeL CORP 4.9% 29/07/2045100 000
0.0260 25062 195USDINTeL CORP 4.95% 25/03/206050 000
0.0384 86087 694USDINTeRCONTINeNTAL eXCHANGe INC 3% 15/09/2060100 000
0.0392 62697 528USDINTeRCONTINeNTAL eXCHANGe INC 3.75% 01/12/2025100 000
0.0251 75145 817USDINTeRCONTINeNTAL eXCHANGe INC 4.25% 21/09/204850 000
0.03102 35899 563eURINTeRCONTINeNTAL HOTeLS GROUP PLC 1.625% 08/10/2024100 000
0.04122 740111 609GBPINTeRCONTINeNTAL HOTeLS GROUP PLC 3.375% 08/10/2028100 000
0.07203 034200 644eURINTeRNATIONAL BUSINeSS mACHINeS CORP 0.3% 11/02/2028200 000
0.04106 90291 472eURINTeRNATIONAL BUSINeSS mACHINeS CORP 1.2% 11/02/2040100 000
0.07207 042204 604eURINTeRNATIONAL BUSINeSS mACHINeS CORP 1.25% 26/05/2023200 000
0.05161 312155 478eURINTeRNATIONAL BUSINeSS mACHINeS CORP 1.25% 29/01/2027150 000
0.06171 708151 050eURINTeRNATIONAL BUSINeSS mACHINeS CORP 1.75% 31/01/2031150 000
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0.04132 550135 168USDINTeRNATIONAL BUSINeSS mACHINeS CORP 3% 15/05/2024150 000
0.05138 248135 886USDINTeRNATIONAL BUSINeSS mACHINeS CORP 3.3% 15/05/2026150 000
0.08235 287222 614USDINTeRNATIONAL BUSINeSS mACHINeS CORP 3.5% 15/05/2029250 000
0.05151 476101 659USDINTeRNATIONAL BUSINeSS mACHINeS CORP 4% 20/06/2042150 000
0.03103 026100 853USDINTeRNATIONAL BUSINeSS mACHINeS CORP 4.15% 15/05/2039100 000
0.04107 78899 911eURINTeRNATIONAL FLAVORS & FRAGRANCeS INC 1.8% 25/09/2026100 000
0.04106 64391 654USDINTeRNATIONAL PAPeR CO 4.4% 15/08/2047100 000
0.04106 69994 281USDINTeRNATIONAL PAPeR CO 5% 15/09/2035100 000
0.0390 93096 204USDINTeRPUBLIC GROUP OF COS INC 4.2% 15/04/2024100 000
0.04108 99299 266eURINTeSA SANPAOLO SPA 1.75% 04/07/2029100 000
0.04108 30699 266eURINTeSA SANPAOLO SPA 1.75% 20/03/2028100 000
0.06189 144174 655eURINTeSA SANPAOLO SPA 2.125% 26/05/2025175 000
0.04105 50298 333eURINTeSA SANPAOLO SPA 2.125% 30/08/2023100 000
0.08222 350200 909eURINTeSA SANPAOLO SPA 4% 30/10/2023200 000
0.04113 27299 782eURINVeSTOR AB 1.5% 12/09/2030100 000
0.04105 64298 144eURIReN SPA 1% 01/07/2030100 000
0.04108 70497 942eURIReN SPA 1.5% 24/10/2027100 000
0.04105 349106 022eURISS GLOBAL A/S 2.125% 02/12/2024100 000
0.04106 675103 714eURITALGAS SPA 0.875% 24/04/2030100 000
0.04109 991102 008eURITALGAS SPA 1.625% 19/01/2027100 000
0.04104 08799 018eURJAB HOLDINGS BV 1% 20/12/2027100 000
0.04107 258107 493eURJAB HOLDINGS BV 1.75% 25/06/2026100 000
0.04109 90099 017eURJAB HOLDINGS BV 2% 18/05/2028100 000
0.04104 02599 046eURJAB HOLDINGS BV 2.125% 16/09/2022100 000
0.04114 385105 702eURJAB HOLDINGS BV 2.5% 25/06/2029100 000
0.04109 157100 624eURJCDeCAUX SA 2.625% 24/04/2028100 000
0.06177 201187 359USDJD.COm INC 3.375% 14/01/2030200 000
0.0395 18678 350USDJeFFeRIeS GROUP LLC / JeFFeRIeS GROUP CAPITAL FINANCe INC 4.15%

23/01/2030
100 000

0.0389 33874 152USDJeFFeRIeS GROUP LLC 5.125% 20/01/2023100 000
0.0392 15279 803USDJm SmUCKeR CO 3.375% 15/12/2027100 000
0.0391 02190 600USDJOHN DeeRe CAPITAL CORP 2.8% 18/07/2029100 000
0.05137 145139 133USDJOHN DeeRe CAPITAL CORP 3.45% 13/03/2025150 000
0.04120 909111 000eURJOHN DeeRe CASH mANAGemeNT SA 2.2% 02/04/2032100 000
0.03100 608101 019eURJOHNSON & JOHNSON 0.25% 20/01/2022100 000
0.0381 98485 378USDJOHNSON & JOHNSON 0.55% 01/09/2025100 000
0.07204 640214 535USDJOHNSON & JOHNSON 1.3% 01/09/2030250 000
0.06183 512152 220eURJOHNSON & JOHNSON 1.65% 20/05/2035150 000
0.0388 78088 154USDJOHNSON & JOHNSON 2.45% 01/03/2026100 000
0.0248 90043 126USDJOHNSON & JOHNSON 3.4% 15/01/203850 000
0.0376 06463 466USDJOHNSON & JOHNSON 3.5% 15/01/204875 000
0.05155 360132 018USDJOHNSON & JOHNSON 3.7% 01/03/2046150 000
0.05151 788151 275eURJOHNSON CONTROLS INTeRNATIONAL PLC / TYCO FIRe & SeCURITY

FINANCe SCA 0.375% 15/09/2027
150 000

0.04106 04289 810USDJOHNSON CONTROLS INTeRNATIONAL PLC FRN 02/07/2044100 000
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0.05157 084164 618USDJOHNSON CONTROLS INTeRNATIONAL PLC 3.9% 14/02/2026169 000
0.07211 642225 562USDJPmORGAN CHASe & CO FRN 01/04/2023250 000
0.08251 401259 947USDJPmORGAN CHASe & CO FRN 01/06/2024300 000
0.06173 508184 697USDJPmORGAN CHASe & CO FRN 01/06/2028200 000
0.04107 392101 265eURJPmORGAN CHASe & CO FRN 04/11/2032100 000
0.06188 994178 288USDJPmORGAN CHASe & CO FRN 06/05/2030200 000
0.04112 141101 236eURJPmORGAN CHASe & CO FRN 12/06/2029100 000
0.0389 21592 198USDJPmORGAN CHASe & CO FRN 13/05/2031100 000
0.03102 64390 316USDJPmORGAN CHASe & CO FRN 15/11/2048100 000
0.04109 452100 070eURJPmORGAN CHASe & CO FRN 18/05/2028100 000
0.06165 018168 134USDJPmORGAN CHASe & CO FRN 19/11/2026200 000
0.0392 84695 783USDJPmORGAN CHASe & CO FRN 23/01/2029100 000
0.03103 08480 421USDJPmORGAN CHASe & CO FRN 23/01/2049100 000
0.07198 078169 915USDJPmORGAN CHASe & CO FRN 24/07/2038200 000
0.03101 98899 266eURJPmORGAN CHASe & CO 0.625% 25/01/2024100 000
0.07206 528209 176eURJPmORGAN CHASe & CO 1.5% 26/10/2022200 000
0.10318 750305 649eURJPmORGAN CHASe & CO 1.5% 27/01/2025300 000
0.08271 850256 491eURJPmORGAN CHASe & CO 1.5% 29/10/2026250 000
0.06181 140176 912USDJPmORGAN CHASe & CO 2.95% 01/10/2026200 000
0.08223 158225 342USDJPmORGAN CHASe & CO 3.125% 23/01/2025250 000
0.07197 460222 158GBPJPmORGAN CHASe & CO 3.5% 18/12/2026150 000
0.0392 52777 808USDJPmORGAN CHASe & CO 3.625% 01/12/2027100 000
0.06185 284181 135USDJPmORGAN CHASe & CO 3.9% 15/07/2025200 000
0.06170 661184 592USDJPmORGAN CHASe & CO 4.5% 24/01/2022200 000
0.04115 57895 029USDJPmORGAN CHASe & CO 4.95% 01/06/2045100 000
0.07240 490159 291USDJPmORGAN CHASe & CO 5.5% 15/10/2040200 000
0.04105 88592 504USDKAISeR FOUNDATION HOSPITALS 4.15% 01/05/2047100 000
0.0395 12289 566USDKANSAS CITY SOUTHeRN 4.3% 15/05/2043100 000
0.0399 28399 708eURKBC GROUP NV FRN 03/12/2029100 000
0.03101 93397 587eURKBC GROUP NV FRN 11/03/2027100 000
0.03102 51899 925eURKBC GROUP NV 0.75% 18/10/2023100 000
0.04104 74199 712eURKBC GROUP NV 0.75% 24/01/2030100 000
0.04105 032101 738eURKeLLOGG CO 1.25% 10/03/2025100 000
0.05139 304125 116USDKeLLOGG CO 3.4% 15/11/2027150 000
0.03101 307103 904eURKeNNeDY WILSON eUROPe ReAL eSTATe LTD 3.25% 12/11/2025100 000
0.04109 464107 176eURKeRING SA 1.5% 05/04/2027100 000
0.03102 96796 875eURKeRRY GROUP FINANCIAL SeRVICeS UNLTD CO 0.625% 20/09/2029100 000
0.0382 73083 553USDKeURIG DR PePPeR INC 3.551% 25/05/2021100 000
0.0254 56641 776USDKeURIG DR PePPeR INC 4.985% 25/05/203850 000
0.0257 24344 782USDKeURIG DR PePPeR INC 5.085% 25/05/204850 000
0.07210 786219 134USDKeYBANK NA/CLeVeLAND OH 3.3% 01/02/2022250 000
0.0387 28386 895USDKeYCORP 2.25% 06/04/2027100 000
0.06167 483137 597USDKImBeRLY-CLARK CORP 2.4% 01/03/2022200 000
0.0245 55046 530USDKImBeRLY-CLARK CORP 2.875% 07/02/205050 000
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0.0248 18241 182USDKImBeRLY-CLARK CORP 3.2% 30/07/204650 000
0.0389 14586 226USDKImCO ReALTY CORP 2.8% 01/10/2026100 000
0.0244 74047 759USDKImCO ReALTY CORP 4.125% 01/12/204650 000
0.05144 684100 177USDKINDeR mORGAN eNeRGY PARTNeRS LP 5% 01/03/2043150 000
0.03101 745103 310eURKINDeR mORGAN INC 1.5% 16/03/2022100 000
0.0399 14985 089USDKINDeR mORGAN INC 5.05% 15/02/2046100 000
0.07201 443195 111USDKINDeR mORGAN INC 5.3% 01/12/2034200 000
0.07214 644210 678USDKINDeR mORGAN INC/De 3.15% 15/01/2023250 000
0.0257 05047 302USDKLA-TeNCOR CORP 5% 15/03/204950 000
0.03100 17198 821eURKLePIeRRe SA 0.625% 01/07/2030100 000
0.04105 13199 111eURKLePIeRRe SA 1.25% 29/09/2031100 000
0.03102 35899 352eURKLePIeRRe 1% 17/04/2023100 000
0.0250 21349 826eURKNORR-BRemSe AG 0.5% 08/12/202150 000
0.05132 909136 331USDKOHL’S CORP 4.25% 17/07/2025150 000
0.04107 896101 248eURKOJAmO OYJ 1.875% 27/05/2027100 000
0.04110 816106 940eURKONINKLIJKe AHOLD DeLHAIZe NV 1.75% 02/04/2027100 000
0.0260 18637 013USDKONINKLIJKe AHOLD DeLHAIZe NV 5.7% 01/10/204050 000
0.07215 848216 008eURKONINKLIJKe DSm NV 2.375% 03/04/2024200 000
0.03103 30699 155eURKONINKLIJKe KPN NV 1.125% 11/09/2028100 000
0.0254 83450 874USDKONINKLIJKe PHILIPS eLeCTRONICS NV 5% 15/03/204250 000
0.06179 837174 185eURKONINKLIJKe PHILIPS NV 0.75% 02/05/2024175 000
0.05136 604131 722GBPKPN 5.75% 17/09/2029100 000
0.06176 475143 065USDKROGeR CO 3.85% 01/08/2023200 000
0.0396 26676 438USDKROGeR CO 3.875% 15/10/2046100 000
0.0251 86142 635USDKROGeR CO 4.45% 01/02/204750 000
0.03100 98199 380eURLA mONDIALe SAm 0.75% 20/04/2026100 000
0.0253 26944 944USDLABORATORY CORP OF AmeRICA HOLDINGS 4.7% 01/02/204550 000
0.0120 61722 304USDLAm ReSeARCH CORP 2.8% 15/06/202125 000
0.0143 57248 540USDLAm ReSeARCH CORP 2.875% 15/06/205050 000
0.0397 50188 661USDLAm ReSeARCH CORP 4% 15/03/2029100 000
0.05136 977117 487GBPLAND SeCURITIeS CAPITAL mARKeTS PLC 2.75% 22/09/2059100 000
0.03100 30199 771eURLANSFORSAKRINGAR BANK AB 0.125% 19/02/2025100 000
0.0252 83649 445eURLANXeSS AG 1% 07/10/202650 000
0.0244 39539 549USDLeAR CORP 3.5% 30/05/203050 000
0.03101 29199 897eURLeASePLAN CORP NV 0.75% 03/10/2022100 000
0.03102 233101 284eURLeASePLAN CORP NV 1% 02/05/2023100 000
0.03102 08499 386eURLeeDS BUILDING SOCIeTY 1.375% 05/05/2022100 000
0.04104 436100 718eURLeG ImmOBILIeN AG 0.875% 28/11/2027100 000
0.05147 994123 748GBPLeGAL & GeNeRAL GROUP TF/TV  FRN 27/06/2064100 000
0.0397 03486 999USDLeGG mASON INC 4.75% 15/03/2026100 000
0.04118 01099 780eURLeGRAND SA 1.875% 06/07/2032100 000
0.04117 868112 373GBPLIBeRTY LIVING FINANCe PLC 2.625% 28/11/2024100 000
0.04105 188102 364eURLIBeRTY mUTUAL FINANCe eUROPe DAC - ReGS - 1.75% 27/03/2024100 000
0.0252 17039 795USDLINCOLN NATIONAL CORP 4.35% 01/03/204850 000
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0.04104 11599 778eURLINDe FINANCe BV 0.55% 19/05/2032100 000
0.07210 208219 744eURLINDe FINANCe BV 2% 18/04/2023200 000
0.03101 23699 921eURLLOYDS BANK CORPORATe mARKeTS PLC 0.375% 28/01/2025100 000
0.04113 995112 364GBPLLOYDS BANK CORPORATe mARKeTS PLC 1.5% 23/06/2023100 000
0.06167 532157 634eURLLOYDS BANK CORPORATe mARKeTS PLC 2.375% 09/04/2026150 000
0.0270 82975 074GBPLLOYDS BANK PLC 7.625% 22/04/202550 000
0.07205 734199 202eURLLOYDS BANKING GROUP PLC FRN 07/09/2028200 000
0.06184 584173 614USDLLOYDS BANKING GROUP PLC FRN 07/11/2028200 000
0.03101 03997 621eURLLOYDS BANKING GROUP PLC FRN 15/01/2024100 000
0.06165 152170 992USDLLOYDS BANKING GROUP PLC FRN 15/06/2023200 000
0.04109 27598 837eURLLOYDS BANKING GROUP PLC 1.5% 12/09/2027100 000
0.04117 111109 291GBPLLOYDS BANKING GROUP PLC 2.25% 16/10/2024100 000
0.07217 646166 743USDLLOYDS BANKING GROUP PLC 4.582% 10/12/2025233 000
0.06188 012192 357USDLLOYDS BANKING GROUP PLC 4.65% 24/03/2026200 000
0.05156 719138 579GBPLLOYDS TBS 6.5% 17/09/204075 000
0.03102 33599 981eURLOGICOR FINANCING SARL 1.5% 14/11/2022100 000
0.04117 58499 781eURLOGICOR FINANCING SARL 3.25% 13/11/2028100 000
0.04118 847109 875GBPLOGICOR 2019-1 UK PLC 1.875% 17/11/2026100 000
0.04121 134112 120GBPLONDON & QUADRANT HOUSING TRUST LTD 2.25% 20/07/2029100 000
0.05159 686138 831GBPLONDON & QUADRANT HOUSING TRUST LTD 3.75% 27/10/2049100 000
0.04110 748100 536eURLONDON STOCK eXCHANGe GROUP PLC 1.75% 19/09/2029100 000
0.06183 193178 958USDLOWe’S COS INC 3.1% 03/05/2027200 000
0.0396 55975 501USDLOWe’S COS INC 3.7% 15/04/2046100 000
0.04107 05191 224USDLOWe’S COS INC 4.65% 15/04/2042100 000
0.03101 82199 853eURLUmINOR BANK AS/eSTONIA 1.375% 21/10/2022100 000
0.05133 244108 762USDLYB INTeRNATIONAL FINANCe BV 4% 15/07/2023150 000
0.0383 78785 639USDLYB INTeRNATIONAL FINANCe III LLC 2.25% 01/10/2030100 000
0.0247 64448 841USDLYB INTeRNATIONAL FINANCe III LLC 4.2% 01/05/205050 000
0.0247 35745 409USDLYB INTeRNATIONAL FINANCe 4.2% 15/10/204950 000
0.0249 37143 350USDLYONDeLLBASeLL INDUSTRIeS NV 4.625% 26/02/205550 000
0.04103 65198 953eURmACQUARIe GROUP LTD FRN 05/03/2025100 000
0.0245 67244 853USDmAGeLLAN mIDSTReAm PARTNeRS LP 3.95% 01/03/205050 000
0.0250 87045 295USDmAGeLLAN mIDSTReAm PARTNeRS LP 4.85% 01/02/204950 000
0.04108 566103 738eURmAGNA INTeRNATIONAL INC 1.5% 25/09/2027100 000
0.05143 126142 213GBPmANCHeSTeR AIRPORT GROUP FUNDING PLC 4.75% 31/03/2034100 000
0.0259 95653 604USDmANULIFe FINANCIAL CORP 5.375% 04/03/204650 000
0.04115 736103 500eURmAPFRe SA FRN 07/09/2048100 000
0.0249 97543 794USDmARATHON OIL CORP 6.6% 01/10/203750 000
0.04108 85189 925USDmARATHON PeTROLeUm CORP 6.5% 01/03/2041100 000
0.0251 72241 680USDmARKeL CORP 4.3% 01/11/204750 000
0.0244 69442 504USDmARRIOTT INTeRNATIONAL INC/mD 3.5% 15/10/203250 000
0.06176 209187 631USDmARRIOTT INTeRNATIONAL INC/mD 4.15% 01/12/2023200 000
0.04106 642101 104eURmARSH & mCLeNNAN COS INC 1.349% 21/09/2026100 000
0.0386 48989 693USDmARSH & mCLeNNAN COS INC 3.3% 14/03/2023100 000
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0.0381 86573 708USDmARSH & mCLeNNAN COS INC 4.75% 15/03/203975 000
0.0258 87345 984USDmARSH & mCLeNNAN COS INC 4.9% 15/03/204950 000
0.0386 71485 469USDmARTIN mARIeTTA mATeRIALS INC 2.5% 15/03/2030100 000
0.04115 590111 483USDmASCO CORP 3.5% 15/11/2027125 000
0.04114 34299 622eURmASTeRCARD INC 2.1% 01/12/2027100 000
0.05137 633135 297USDmASTeRCARD INC 2.95% 01/06/2029150 000
0.0392 901101 315USDmASTeRCARD INC 3.3% 26/03/2027100 000
0.0252 32953 429USDmASTeRCARD INC 3.85% 26/03/205050 000
0.0392 04890 055USDmCCORmICK & CO INC/mD 3.4% 15/08/2027100 000
0.03102 269101 708eURmCDONALD’S CORP 0.625% 29/01/2024100 000
0.0142 92442 344USDmCDONALD’S CORP 2.125% 01/03/203050 000
0.07219 542217 840eURmCDONALD’S CORP 2.375% 27/11/2024200 000
0.08228 016227 706eURmCDONALD’S CORP 2.875% 17/12/2025200 000
0.0394 58282 494USDmCDONALD’S CORP 3.625% 01/05/2043100 000
0.0252 05250 900USDmCDONALD’S CORP 4.2% 01/04/205050 000
0.08234 872166 421USDmCDONALD’S CORP 5.7% 01/02/2039200 000
0.0382 95177 934GBPmCDONALD’S CORP 5.875% 23/04/203250 000
0.0385 34388 384USDmCKeSSON CORP 2.85% 15/03/2023100 000
0.06188 384176 724GBPmCKeSSON CORP 3.125% 17/02/2029150 000
0.0394 17193 463USDmeAD JOHNSON NUTRITION CO 4.125% 15/11/2025100 000
0.07201 144199 180eURmeDIOBANCA BANCA DI CReDITO FINANZIARIO SPA 0.75% 15/07/2027200 000
0.05151 800151 116eURmeDTRONIC GLOBAL HOLDINGS SCA 0.375% 07/03/2023150 000
0.03102 51099 480eURmeDTRONIC GLOBAL HOLDINGS SCA 0.375% 15/10/2028100 000
0.04106 76299 552eURmeDTRONIC GLOBAL HOLDINGS SCA 1.125% 07/03/2027100 000
0.04111 106100 313eURmeDTRONIC GLOBAL HOLDINGS SCA 1.5% 02/07/2039100 000
0.04113 700102 523eURmeDTRONIC GLOBAL HOLDINGS SCA 1.625% 07/03/2031100 000
0.04111 55397 258eURmeDTRONIC GLOBAL HOLDINGS SCA 1.625% 15/10/2050100 000
0.04115 60098 551eURmeDTRONIC GLOBAL HOLDINGS SCA 1.75% 02/07/2049100 000
0.0397 02098 879USDmeDTRONIC INC 3.5% 15/03/2025106 000
0.0268 41458 770USDmeDTRONIC INC 4.625% 15/03/204559 000
0.0387 46890 628USDmemORIAL SLOAN-KeTTeRING CANCeR CeNTeR 2.955% 01/01/2050100 000
0.03102 64997 702eURmeRCK & CO INC 0.5% 02/11/2024100 000
0.04115 141100 194eURmeRCK & CO INC 1.375% 02/11/2036100 000
0.0382 48588 849USDmeRCK & CO INC 1.45% 24/06/2030100 000
0.04111 153101 467eURmeRCK & CO INC 1.875% 15/10/2026100 000
0.0141 96842 733USDmeRCK & CO INC 2.45% 24/06/205050 000
0.0386 55183 887USDmeRCK & CO INC 2.8% 18/05/2023100 000
0.0399 95189 061USDmeRCK & CO INC 3.6% 15/09/2042100 000
0.0253 76144 336USDmeRCK & CO INC 4% 07/03/204950 000
0.03103 06899 490eURmeRCK FINANCIAL SeRVICeS GmBH 0.375% 05/07/2027100 000
0.03102 225104 393eURmeRCK FINANCIAL SeRVICeS GmBH 1.375% 01/09/2022100 000
0.03102 194100 000eURmeRCK KGAA FRN 09/09/2080100 000
0.04110 018105 440eURmeRCK KGAA FRN 25/06/2079100 000
0.04104 78099 417eURmeRLIN PROPeRTIeS SOCImI SA 1.75% 26/05/2025100 000
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0.04107 54899 086eURmeRLIN PROPeRTIeS SOCImI SA 2.375% 13/07/2027100 000
0.0269 53771 811USDmeTLIFe INC 10.75% 01/08/203950 000
0.06179 510177 413USDmeTLIFe INC 3% 01/03/2025200 000
0.0251 94239 189USDmeTLIFe INC 4.05% 01/03/2045 4.05% 01/03/204550 000
0.04124 954113 184USDmeTLIFe INC 5.875% 06/02/2041100 000
0.04103 52399 890eURmeTROPOLITAN LIFe GLOBAL FUNDING I 0.55% 16/06/2027100 000
0.03101 295101 783eURmeTROPOLITAN LIFe GLOBAL FUNDING I 0.875% 20/01/2022100 000
0.08235 212225 825GBPmeTROPOLITAN LIFe GLOBAL FUNDING I 2.875% 11/01/2023200 000
0.03101 45594 850eURmFINANCe FRANCe SA 2% 26/11/2021100 000
0.08236 492201 839GBPm&G PLC FRN 20/07/2049200 000
0.05152 409150 222eURmICHeLIN LUXemBOURG SCS 1.125% 28/05/2022150 000
0.0396 52791 288USDmICRON TeCHNOLOGY INC 4.975% 06/02/2026100 000
0.0385 16389 246USDmICROSOFT CORP 2% 08/08/2023100 000
0.05152 541163 032eURmICROSOFT CORP 2.125% 06/12/2021150 000
0.0262 62866 049USDmICROSOFT CORP 2.375% 12/02/202275 000
0.0388 96389 347USDmICROSOFT CORP 2.4% 08/08/2026100 000
0.08256 809163 811USDmICROSOFT CORP 2.525% 01/06/2050300 000
0.0263 29845 918USDmICROSOFT CORP 2.675% 01/06/206072 000
0.0388 56990 356USDmICROSOFT CORP 2.7% 12/02/2025100 000
0.04113 952114 016USDmICROSOFT CORP 3.125% 03/11/2025125 000
0.04125 873121 638eURmICROSOFT CORP 3.125% 06/12/2028100 000
0.0392 94292 955USDmICROSOFT CORP 3.3% 06/02/2027100 000
0.03100 19491 121USDmICROSOFT CORP 3.45% 08/08/2036100 000
0.05154 970138 629USDmICROSOFT CORP 3.7% 08/08/2046150 000
0.0392 01679 110USDmICROSOFT CORP 3.95% 08/08/205683 000
0.05160 782136 469USDmICROSOFT CORP 4.2% 03/11/2035150 000
0.05139 033134 564USDmID-AmeRICA APARTmeNTS LP 4% 15/11/2025150 000
0.03103 115102 469eURmITSUBISHI UFJ FINANCIAL GROUP INC 0.98% 09/10/2023100 000
0.06167 271172 426USDmITSUBISHI UFJ FINANCIAL GROUP INC 1.412% 17/07/2025200 000
0.06175 462168 057USDmITSUBISHI UFJ FINANCIAL GROUP INC 2.559% 25/02/2030200 000
0.06169 168170 595USDmITSUBISHI UFJ FINANCIAL GROUP INC 2.665% 25/07/2022200 000
0.06182 595162 767USDmITSUBISHI UFJ FINANCIAL GROUP INC 3.777% 02/03/2025200 000
0.06188 617186 220USDmITSUBISHI UFJ FINANCIAL GROUP INC 3.85% 01/03/2026200 000
0.08269 507217 433USDmIZUHO BANK LTD - 144A - 3.75% 16/04/2024300 000
0.06173 469178 798USDmIZUHO FINANCIAL GROUP INC FRN 25/05/2031200 000
0.03101 05699 964eURmIZUHO FINANCIAL GROUP INC 0.402% 06/09/2029100 000
0.05155 915136 086eURmIZUHO FINANCIAL GROUP INC 0.797% 15/04/2030150 000
0.04103 80799 973eURmIZUHO FINANCIAL GROUP INC 0.956% 16/10/2024100 000
0.04104 725101 016eURmmS USA INVeSTmeNTS INC 1.25% 13/06/2028100 000
0.03101 36899 913eURmOHAWK INDUSTRIeS INC 2% 14/01/2022100 000
0.05158 094148 850eURmOLNLYCKe HOLDING AB 1.75% 28/02/2024150 000
0.04105 94997 547eURmONDeLeZ INTeRNATIONAL HOLDINGS NeTHeRLANDS BV - ReGS -

0.875% 01/10/2031
100 000

0.0382 06385 045USDmONDeLeZ INTeRNATIONAL INC 0.625% 01/07/2022100 000
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0.04123 824127 605USDmONDeLeZ INTeRNATIONAL INC 1.875% 15/10/2032150 000
0.04104 66599 544eURmONDI FINANCe PLC 1.5% 15/04/2024100 000
0.0255 55152 686USDmOODY’S CORP 4.875% 17/12/204850 000
0.0395 06094 694USDmORGAN STANLeY FRN 01/04/2031100 000
0.0381 98082 155USDmORGAN STANLeY FRN 13/02/2032100 000
0.06186 086180 758USDmORGAN STANLeY FRN 22/07/2028200 000
0.04105 969102 856eURmORGAN STANLeY FRN 23/10/2026100 000
0.0265 50162 058USDmORGAN STANLeY FRN 24/03/205150 000
0.07203 428200 464eURmORGAN STANLeY FRN 26/07/2024200 000
0.03101 46499 199eURmORGAN STANLeY FRN 26/10/2029100 000
0.04107 329102 571eURmORGAN STANLeY 1.375% 27/10/2026100 000
0.05158 550149 424eURmORGAN STANLeY 1.75% 11/03/2024150 000
0.04111 052102 893eURmORGAN STANLeY 1.875% 27/04/2027100 000
0.0391 29390 476USDmORGAN STANLeY 3.125% 27/07/2026100 000
0.18546 901450 047USDmORGAN STANLeY 3.75% 25/02/2023625 000
0.05135 501139 782USDmORGAN STANLeY 3.875% 29/04/2024150 000
0.07192 074196 253USDmORGAN STANLeY 4.35% 08/09/2026200 000
0.06176 128148 519USDmORGAN STANLeY 4.875% 01/11/2022200 000
0.09300 242193 469USDmORGAN STANLeY 6.375% 24/07/2042225 000
0.0252 83537 134USDmOSAIC CO 5.625% 15/11/204350 000
0.04104 392103 992eURmOTABILITY OPeRATIONS GROUP PLC - emTN - 0.875% 14/03/2025100 000
0.04131 637128 549GBPmOTABILITY OPeRATIONS GROUP PLC 3.75% 16/07/2026100 000
0.05161 863139 196GBPmOTABILITY OPeRATIONS GROUP PLC 5.625% 29/11/2030100 000
0.0391 18188 665USDmOTOROLA SOLUTIONS INC 4% 01/09/2024100 000
0.0143 78143 447USDmOUNT SINAI HOSPITALS GROUP INC 3.391% 01/07/205050 000
0.05141 205136 985USDmPLX LP 4.125% 01/03/2027150 000
0.0388 89981 037USDmPLX LP 4.5% 15/07/2023100 000
0.0247 90739 219USDmPLX LP 4.7% 15/04/204850 000
0.0397 98994 692USDmPLX LP 4.8% 15/02/2029100 000
0.0249 53647 563USDmPLX LP 5.2% 01/03/204750 000
0.0253 21145 604USDmPLX LP 5.5% 15/02/204950 000
0.04118 430102 103eURmUeNCHeNeR RUeCKVeRSICHeRUNGS-GeSeLLSCHAFT AG IN

mUeNCHeN FRN 26/05/2049
100 000

0.04118 869104 182eURmYLAN NV 3.125% 22/11/2028100 000
0.0253 45151 182USDmYLAN NV 5.25% 15/06/204650 000
0.04103 69594 201eURNASDAQ INC 0.875% 13/02/2030100 000
0.0380 53481 264USDNASDAQ INC 2.5% 21/12/2040100 000
0.0393 55292 133USDNASDAQ INC 3.85% 30/06/2026100 000
0.03101 53499 540eURNATIONAL AUSTRALIA BANK LTD 0.25% 20/05/2024100 000
0.03101 16098 512eURNATIONAL AUSTRALIA BANK LTD 0.35% 07/09/2022100 000
0.03102 37299 877eURNATIONAL AUSTRALIA BANK LTD 0.625% 30/08/2023100 000
0.05160 803158 096eURNATIONAL AUSTRALIA BANK LTD 1.25% 18/05/2026150 000
0.07210 517218 272USDNATIONAL AUSTRALIA BANK LTD/NeW YORK 2.5% 22/05/2022250 000
0.08231 603224 363GBPNATIONAL GRID GAS PLC 1.375% 07/02/2031200 000
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0.03102 173100 878eURNATIONAL GRID NORTH AmeRICA INC 0.75% 08/08/2023100 000
0.04103 718102 597eURNATIONAL GRID NORTH AmeRICA INC 1% 12/07/2024100 000
0.0140 98732 805USDNATIONAL OILWeLL VARCO INC 3.95% 01/12/204250 000
0.0249 77948 574USDNATIONAL ReTAIL PROPeRTIeS INC 4.8% 15/10/204850 000
0.0388 17589 420USDNATIONAL RURAL UTILITIeS COOPeRATIVe FINANCe CORP 2.4%

15/03/2030
100 000

0.0253 31945 794USDNATIONAL RURAL UTILITIeS COOPeRATIVe FINANCe CORP 4.3%
15/03/2049

50 000

0.04114 353120 000eURNATIONALe-NeDeRLANDeN LeVeNSVeRZeKeRING mAATSCHAPPIJ NV
FRN 29/08/2042

100 000

0.03101 726100 460eURNATIONWIDe BUILDING SOCIeTY - emTN - 0.625% 19/04/2023100 000
0.04105 48599 916eURNATIONWIDe BUILDING SOCIeTY 1.25% 03/03/2025100 000
0.07197 349199 397GBPNATIONWIDe BUILDING SOCIeTY 3.25% 20/01/2028150 000
0.04105 578102 082eURNATWeST GROUP PLC FRN 04/03/2025100 000
0.05153 603151 355eURNATWeST GROUP PLC FRN 08/03/2023150 000
0.05158 256151 028eURNATWeST GROUP PLC 2.5% 22/03/2023150 000
0.0391 65087 810USDNATWeST GROUP PLC 5.125% 28/05/2024100 000
0.0392 97695 525USDNATWeST GROUP PLC 6% 19/12/2023100 000
0.03103 28599 427eURNATWeST mARKeTS PLC 1% 28/05/2024100 000
0.03102 30695 315eURNe PROPeRTY COOPeRATIeF UA 1.75% 23/11/2024100 000
0.03100 987102 526eURNeSTLe FINANCe INTeRNATIONAL LTD 0.75% 08/11/2021100 000
0.04106 610106 205eURNeSTLe FINANCe INTeRNATIONAL LTD 1.125% 01/04/2026100 000
0.04113 728111 326eURNeSTLe FINANCe INTeRNATIONAL LTD 1.5% 01/04/2030100 000
0.0262 35849 534eURNeSTLe FINANCe INTeRNATIONAL LTD 1.75% 02/11/203750 000
0.08254 297250 625eURNeSTLe FINANCe INTeRNATIONAL LTD 2.125% 10/09/2021250 000
0.06174 294174 103GBPNeW YORK LIFe GLOBAL FUNDING 1.625% 15/12/2023150 000
0.04124 16166 823USDNeWmONT mINING CORP 6.25% 01/10/2039100 000
0.04122 622117 476GBPNeXT PLC 3.625% 18/05/2028100 000
0.03101 46899 188eURNGG FINANCe PLC FRN 05/12/2079100 000
0.04127 782120 507GBPNGG FINANCe PLC FRN 18/06/2073100 000
0.04104 477101 600eURNIBC BANK NV 2% 09/04/2024100 000
0.0392 33696 030USDNIKe INC 2.85% 27/03/2030100 000
0.0398 30781 189USDNIKe INC 3.375% 01/11/2046100 000
0.05141 520146 517USDNISOURCe INC 3.6% 01/05/2030150 000
0.04116 92575 992USDNISOURCe INC 5.95% 15/06/2041100 000
0.04108 402100 997eURNISSAN mOTOR CO LTD - ReGS - 3.201% 17/09/2028100 000
0.04115 152100 624eURNN GROUP NV FRN PeRPeTUAL 100 000
0.04112 128104 250eURNN GROUP NV FRN 08/04/2044100 000
0.03101 476102 292eURNN GROUP NV 1% 18/03/2022100 000
0.0394 44183 542USDNOBLe eNeRGY INC 3.85% 15/01/2028100 000
0.0385 92666 923USDNOBLe eNeRGY INC 5.05% 15/11/204475 000
0.06174 031174 345USDNOmURA HOLDINGS INC 2.648% 16/01/2025200 000
0.03101 271101 304eURNORDeA BANK ABP FRN 27/06/2029100 000
0.03103 289102 841eURNORDeA BANK ABP 0.5% 14/05/2027100 000
0.09308 082300 964eURNORDeA BANK ABP 1% 22/02/2023300 000
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0.0144 14334 389USDNORFOLK SOUTHeRN CORP 3.155% 15/05/205550 000
0.06166 569145 705USDNORFOLK SOUTHeRN CORP 3.25% 01/12/2021200 000
0.0254 84443 374USDNORFOLK SOUTHeRN CORP 4.65% 15/01/204650 000
0.0142 79036 505USDNORFOLK SOUTHeRN CORP 5.1% 01/08/211838 000
0.04108 975100 450eURNORTeGAS eNeRGIA DISTRIBUCION SAU 2.065% 28/09/2027100 000
0.05140 352137 136GBPNORTHeRN GAS NeTWORKS FINANCe PLC 4.875% 30/06/2027100 000
0.0269 70069 458USDNORTHeRN HeALTHCARe INC 3.809% 01/11/204975 000
0.0394 33295 079USDNORTHeRN TRUST CORP 3.95% 30/10/2025100 000
0.06168 114136 394GBPNORTHUmBRIAN WATeR FINANCe PLC 5.625% 29/04/2033100 000
0.0251 52840 337USDNORTHWeSTeRN UNIVeRSITY 3.662% 01/12/205750 000
0.05139 221115 577GBPNOTTING HILL HOUSING TRUST 3.25% 12/10/2048100 000
0.06171 017179 038USDNOVARTIS CAPITAL CORP 1.75% 14/02/2025200 000
0.06175 216183 081USDNOVARTIS CAPITAL CORP 2.2% 14/08/2030200 000
0.0244 78646 298USDNOVARTIS CAPITAL CORP 2.75% 14/08/205050 000
0.04108 640108 699eURNOVARTIS FINANCe SA 1.125% 30/09/2027100 000
0.04113 101112 675eURNOVARTIS FINANCe SA 1.375% 14/08/2030100 000
0.04125 882122 868eURNOVARTIS FINANCe SA 1.7% 14/08/2038100 000
0.0393 95191 524USDNSTAR eLeCTRIC CO 3.25% 15/05/2029100 000
0.0121 24818 249USDNUCOR CORP 2.979% 15/12/205525 000
0.0129 2349 008USDNUCOR CORP 5.2% 01/08/204325 000
0.04132 784129 095USDNUTRIeN LTD 3% 01/04/2025150 000
0.04118 72986 598USDNUTRIeN LTD 7.125% 23/05/2036100 000
0.0398 36597 673USDNVIDIA CORP 3.5% 01/04/2050100 000
0.03103 30599 808USDNXP BV / NXP FUNDING LLC - 144A - 5.55% 01/12/2028100 000
0.03100 09099 634eURNYKReDIT ReALKReDIT AS 0.125% 10/07/2024100 000
0.03100 43899 668eURNYKReDIT ReALKReDIT AS 0.75% 14/07/2021100 000
0.0393 08190 108USDOKLAHOmA GAS & eLeCTRIC CO 3.3% 15/03/2030100 000
0.06178 840185 048USDOmeGA HeALTHCARe INVeSTORS INC 4.5% 15/01/2025200 000
0.03102 781101 087eUROmNICOm FINANCe HOLDINGS PLC 0.8% 08/07/2027100 000
0.0390 27881 362USDOmNICOm GROUP INC / OmNICOm CAPITAL INC 3.65% 01/11/2024100 000
0.0261 19661 042eUROmV AG FRN PeRPeTUAL  (ISIN XS1294343337)50 000
0.04104 88098 590eUROmV AG FRN PeRPeTUAL  (ISIN XS2224439971)100 000
0.04114 319101 177eUROmV AG 1.875% 04/12/2028100 000
0.04121 046106 511eUROmV AG 2.375% 09/04/2032100 000
0.10315 051302 970eUROmV AG 2.625% 27/09/2022300 000
0.06175 035180 228USDONCOR eLeCTRIC DeLIVeRY CO LLC 2.75% 01/06/2024200 000
0.03100 21086 875USDONCOR eLeCTRIC DeLIVeRY CO LLC 3.75% 01/04/2045100 000
0.0252 89353 200USDONCOR eLeCTRIC DeLIVeRY CO LLC 4.1% 15/11/204850 000
0.0142 44945 775USDONe GAS INC 2% 15/05/203050 000
0.0246 68649 683USDONeOK INC 5.2% 15/07/204850 000
0.0389 52695 748USDONeOK PARTNeRS LP 5% 15/09/2023100 000
0.0399 75378 964USDONeOK PARTNeRS LP 6.2% 15/09/2043100 000
0.03101 978102 994eUROP CORPORATe BANK PLC 0.375% 26/02/2024100 000
0.03102 22399 891eUROP CORPORATe BANK PLC 0.6% 18/01/2027100 000
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0.07202 466203 228eUROP CORPORATe BANK PLC 0.75% 03/03/2022200 000
0.0385 54080 514USDORACLe CORP 2.625% 15/02/2023100 000
0.06182 293198 671USDORACLe CORP 2.95% 01/04/2030200 000
0.08267 980265 082USDORACLe CORP 2.95% 15/05/2025300 000
0.04114 504116 053eURORACLe CORP 3.125% 10/07/2025100 000
0.0247 61150 975USDORACLe CORP 3.6% 01/04/205050 000
0.0397 99985 972USDORACLe CORP 3.8% 15/11/2037100 000
0.03100 504106 146USDORACLe CORP 3.85% 01/04/2060100 000
0.0399 62392 023USDORACLe CORP 3.9% 15/05/2035100 000
0.0399 40689 416USDORACLe CORP 4% 15/07/2046100 000
0.0250 02640 360USDORACLe CORP 4% 15/11/204750 000
0.03101 00188 105USDORACLe CORP 4.125% 15/05/2045100 000
0.06175 584116 123USDORACLe CORP 5.375% 15/07/2040150 000
0.04105 25896 500eURORANGe SA FRN PeRPeTUAL  (ISIN FR0013413887)100 000
0.03103 36499 631eURORANGe SA FRN PeRPeTUAL  (ISIN FR00140005L7)100 000
0.06170 507150 375eURORANGe SA FRN PeRPeTUAL  (ISIN XS1028599287)150 000
0.04120 963100 350eURORANGe SA FRN PeRPeTUAL  (ISIN XS1115498260)100 000
0.10313 857314 880eURORANGe SA 1% 12/05/2025300 000
0.04111 73799 905eURORANGe SA 1.375% 16/01/2030100 000
0.07219 732207 889eURORANGe SA 1.5% 09/09/2027200 000
0.04116 524107 274eURORANGe SA 1.875% 12/09/2030100 000
0.04115 129104 566eURORANGe SA 2% 15/01/2029100 000
0.0257 99750 005USDORANGe SA 5.375% 13/01/204250 000
0.07199 801125 016GBPORANGe SA 5.375% 22/11/2050100 000
0.06190 018175 216eURORANGe SA 8.125% 28/01/2033100 000
0.05148 473114 858GBPORBIT CAPITAL PLC 3.375% 14/06/2048100 000
0.0398 27495 502USDO’ReILLY AUTOmOTIVe INC 4.2% 01/04/2030100 000
0.03100 812104 500eURORLeN CAPITAL AB 2.5% 30/06/2021100 000
0.0246 97249 871USDOTIS WORLDWIDe CORP 3.362% 15/02/205050 000
0.0248 82339 170USDOWeNS CORNING 4.3% 15/07/204750 000
0.04106 26399 628eURO2 TeLeFONICA DeUTSCHLAND FINANZIeRUNGS GmBH 1.75% 05/07/2025100 000
0.03101 59194 357USDPARKeR-HANNIFIN CORP 4.1% 01/03/2047100 000
0.04106 24599 144eURPARTNeRRe IReLAND FINANCe DAC 1.25% 15/09/2026100 000
0.0246 14446 330USDPARTNeRS HeALTHCARe SYSTem INC 3.342% 01/07/206050 000
0.04130 981140 079USDPAYPAL HOLDINGS INC 2.3% 01/06/2030150 000
0.05148 538109 834GBPPeABODY CAPITAL NO 2 PLC 3.25% 14/09/2048100 000
0.0386 55187 723USDPeCO eNeRGY CO 2.8% 15/06/2050100 000
0.0245 10846 453USDPeCO eNeRGY CO 3% 15/09/204950 000
0.04122 190113 413GBPPeNSION INSURANCe CORP PLC 3.625% 21/10/2032100 000
0.04130 591124 430GBPPeNSION INSURANCe CORP PLC 6.5% 03/07/2024100 000
0.07202 574202 074eURPePSICO INC 0.4% 09/10/2032200 000
0.0261 90167 063USDPePSICO INC 1.7% 06/10/202175 000
0.0387 29594 220USDPePSICO INC 2.25% 19/03/2025100 000
0.08228 188232 998eURPePSICO INC 2.625% 28/04/2026200 000
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0.0390 04992 297USDPePSICO INC 2.625% 29/07/2029100 000
0.0388 80390 375USDPePSICO INC 2.75% 30/04/2025100 000
0.0384 91491 201USDPePSICO INC 3.1% 17/07/2022100 000
0.0249 15241 375USDPePSICO INC 3.45% 06/10/204650 000
0.0249 17151 382USDPePSICO INC 3.5% 19/03/204050 000
0.0251 68653 941USDPePSICO INC 3.625% 19/03/205050 000
0.04105 35263 669USDPePSICO INC 4% 05/03/2042100 000
0.0384 92676 251USDPePSICO INC 4.45% 14/04/204675 000
0.03100 15999 950eURPeRKINeLmeR INC 0.6% 09/04/2021100 000
0.0246 01446 711USDPeRKINeLmeR INC 3.3% 15/09/202950 000
0.0257 00458 483USDPeTRO-CANADA 6.8% 15/05/203850 000
0.04105 416100 273eURPeUGeOT SA 2% 23/03/2024100 000
0.08230 891157 308GBPPFIZeR INC - ReGS - 2.735% 15/06/2043165 000
0.03100 629100 715eURPFIZeR INC 0.25% 06/03/2022100 000
0.0386 57388 983USDPFIZeR INC 2.55% 28/05/2040100 000
0.04132 044136 729USDPFIZeR INC 2.95% 15/03/2024150 000
0.08230 038233 900USDPFIZeR INC 3% 15/12/2026250 000
0.05142 730133 611USDPFIZeR INC 3.45% 15/03/2029150 000
0.0253 23443 878USDPFIZeR INC 4% 15/03/204950 000
0.03102 98898 918USDPFIZeR INC 4% 15/12/2036100 000
0.04107 28795 515USDPFIZeR INC 4.125% 15/12/2046100 000
0.0388 45780 965USDPHILLIPS 66 PARTNeRS LP 3.75% 01/03/2028100 000
0.06171 192149 218USDPHILLIPS 66 4.3% 01/04/2022200 000
0.0249 19547 967USDPHILLIPS 66 4.65% 15/11/203450 000
0.0251 21243 567USDPHILLIPS 66 4.875% 15/11/204450 000
0.06174 661177 401GBPPHOeNIX GROUP HOLDINGS PLC 4.125% 20/07/2022150 000
0.04122 486112 287GBPPLACeS FOR PeOPLe TReASURY PLC 2.875% 17/08/2026100 000
0.0387 25878 634USDPLAINS ALL AmeRICAN PIPeLINe LP / PAA FINANCe CORP 3.6% 01/11/2024100 000
0.0142 48336 085USDPLAINS ALL AmeRICAN PIPeLINe LP / PAA FINANCe CORP 4.7% 15/06/204450 000
0.0144 12345 122USDPLAINS ALL AmeRICAN PIPeLINe LP / PAA FINANCe CORP 5.15%

01/06/2042
50 000

0.08223 093217 571USDPNC BANK NA 2.95% 23/02/2025250 000
0.0394 22291 349USDPNC FINANCIAL SeRVICeS GROUP INC 3.45% 23/04/2029100 000
0.06177 784185 331USDPNC FINANCIAL SeRVICeS GROUP INC 3.5% 23/01/2024200 000
0.0390 39393 051USDPNC FINANCIAL SeRVICeS GROUP INC 3.9% 29/04/2024100 000
0.0251 10051 081USDPOTOmAC eLeCTRIC POWeR CO 4.15% 15/03/204350 000
0.04104 18398 836eURPPG INDUSTRIeS INC 0.875% 03/11/2025100 000
0.0250 82846 096USDPPL CAPITAL FUNDING INC 4.7% 01/06/204350 000
0.04104 16097 841USDPPL CAPITAL FUNDING INC 5% 15/03/2044100 000
0.0252 29752 428USDPPL eLeCTRIC UTILITIeS CORP 4.15% 15/06/204850 000
0.07209 734167 034USDPRAXAIR INC 2.2% 15/08/2022250 000
0.0143 38447 658USDPReSIDeNT AND FeLLOWS OF HARVARD COLLeGe 2.517% 15/10/205050 000
0.06171 478143 812USDPRINCIPAL FINANCIAL GROUP INC 3.3% 15/09/2022200 000
0.0251 54853 870USDPRINCIPAL FINANCIAL GROUP INC 4.3% 15/11/204650 000
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0.05154 232152 879eURPROCTeR & GAmBLe CO 0.5% 25/10/2024150 000
0.05137 313124 568eURPROCTeR & GAmBLe CO 1.2% 30/10/2028125 000
0.0382 71091 315USDPROCTeR & GAmBLe CO 1.7% 03/11/2021100 000
0.04123 721110 223GBPPROCTeR & GAmBLe CO 1.8% 03/05/2029100 000
0.0387 74292 715USDPROCTeR & GAmBLe CO 3.1% 15/08/2023100 000
0.0137 03838 909USDPROCTeR & GAmBLe CO 3.6% 25/03/205034 000
0.04124 77884 502USDPROCTeR & GAmBLe CO 5.55% 05/03/2037100 000
0.0253 65146 982USDPROGReSSIVe CORP 4.125% 15/04/204750 000
0.0254 21348 742USDPROGReSSIVe CORP 4.35% 25/04/204450 000
0.03102 03299 749eURPROLOGIS eURO FINANCe LLC 0.375% 06/02/2028100 000
0.03101 92599 988eURPROLOGIS eURO FINANCe LLC 0.625% 10/09/2031100 000
0.04112 902106 642eURPROLOGIS eURO FINANCe LLC 1.875% 05/01/2029100 000
0.05150 317131 004eURPROLOGIS INTeRNATIONAL FUNDING II SA 2.375% 14/11/2030125 000
0.0387 28590 415USDPROLOGIS LP 2.25% 15/04/2030100 000
0.0255 32355 594USDPROLOGIS LP 4.375% 15/09/204850 000
0.04104 83099 252eURPROSeGUR CASH SA 1.375% 04/02/2026100 000
0.03103 150102 381eURPROSUS NV 1.539% 03/08/2028100 000
0.0387 49987 056USDPRUDeNTIAL FINANCIAL INC FRN 15/03/2044100 000
0.0386 23684 020USDPRUDeNTIAL FINANCIAL INC 2.1% 10/03/2030100 000
0.04119 90373 503USDPRUDeNTIAL FINANCIAL INC 3.935% 07/12/2049121 000
0.04117 542109 949USDPRUDeNTIAL FINANCIAL INC 5.7% 14/12/2036100 000
0.0379 82574 069GBPPRUDeNTIAL FINANCIAL INC 6.125% 19/12/203150 000
0.05147 004122 494GBPPRUDeNTIAL PLC FRN 19/12/2063100 000
0.0377 35875 663GBPPRUDeNTIAL PLC 5.875% 11/05/202950 000
0.0378 66778 554USDPUBLIC SeRVICe CO OF NeW HAmPSHIRe 3.6% 01/07/204980 000
0.0142 95645 916USDPUBLIC SeRVICe eLeCTRIC AND GAS CO 2.7% 01/05/205050 000
0.0246 46451 598USDPUBLIC SeRVICe eLeCTRIC AND GAS CO 3.15% 01/01/205050 000
0.0380 38184 297USDPUBLIC SeRVICe eNTeRPRISe GROUP INC 1.6% 15/08/2030100 000
0.0387 79292 073USDPUBLIC SeRVICe eNTeRPRISe GROUP INC 2.875% 15/06/2024100 000
0.0245 62344 806USDPUBLIC STORAGe 3.094% 15/09/202750 000
0.04106 52299 307eURPUBLICIS GROUPe SA 1.625% 16/12/2024100 000
0.04116 923101 594USDPUGeT SOUND eNeRGY INC 5.757% 01/10/2039100 000
0.04110 500106 675eURPVH CORP - ReGS - 3.125% 15/12/2027100 000
0.04132 522131 787GBPQBe INSURANCe GROUP LTD FRN 24/05/2042112 000
0.05138 859128 169USDQUALCOmm INC 1.65% 20/05/2032170 000
0.0381 89366 969USDQUALCOmm INC 4.3% 20/05/204775 000
0.04109 41387 701USDQUALCOmm INC 4.65% 20/05/2035100 000
0.0272 66670 442USDQUeST DIAGNOSTICS INC 4.2% 30/06/202975 000
0.03101 04799 426eURRAIFFeISeN BANK INTeRNATIONAL AG 0.25% 22/01/2025100 000
0.04116 354121 495eURRAIFFeISeN BANK INTeRNATIONAL AG 6% 16/10/2023100 000
0.0255 92943 421USDRAYmOND JAmeS FINANCIAL INC 4.95% 15/07/204650 000
0.04125 546124 606eURRCI BANQUe SA 0.5% 15/09/2023125 000
0.03101 88999 393eURRCI BANQUe SA 1.125% 15/01/2027100 000
0.07203 520204 052eURRCI BANQUe SA 1.25% 08/06/2022200 000
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0.05156 951160 202eURRCI BANQUe SA 2% 11/07/2024150 000
0.0381 58681 978USDReALTY INCOme CORP 1.8% 15/03/2033100 000
0.05139 307118 623USDReALTY INCOme CORP 3.65% 15/01/2028150 000
0.03102 61899 433eURReCKITT BeNCKISeR TReASURY SeRVICeS NeDeRLAND BV - ReGS -

0.375% 19/05/2026
100 000

0.03102 79498 963eURReD eLeCTRICA FINANCIACIONeS SAU 0.375% 24/07/2028100 000
0.0387 14688 643USDReGeNCY CeNTeRS LP 2.95% 15/09/2029100 000
0.04132 041123 266eURReLX CAPITAL INC 1.3% 12/05/2025125 000
0.04108 368104 866eURReLX FINANCe BV 1.5% 13/05/2027100 000
0.03100 88099 618eURReNTOKIL INITIAL PLC 0.5% 14/10/2028100 000
0.03100 74899 684eURRePSOL INTeRNATIONAL FINANCe BV 0.25% 02/08/2027100 000
0.03102 951108 578eURRePSOL INTeRNATIONAL FINANCe BV 3.625% 07/10/2021100 000
0.0260 92251 462USDRePUBLIC SeRVICeS INC 6.2% 01/03/204050 000
0.07221 480206 550eURRICHemONT INTeRNATIONAL HOLDING SA 1.125% 26/05/2032200 000
0.04123 983115 875eURRICHemONT INTeRNATIONAL HOLDING SA 2% 26/03/2038100 000
0.04125 974126 552GBPRL FINANCe BONDS NO. 2 PLC FRN 30/11/2043100 000
0.05140 989135 246GBPRL FINANCe BONDS NO 3 PLC 6.125% 13/11/2028100 000
0.03101 37896 448eURROADSTeR FINANCe DAC 1.625% 09/12/2024100 000
0.04107 082107 710eURROBeRT BOSCH GmBH 1.75% 08/07/2024100 000
0.03101 722102 197eURROCHe FINANCe eUROPe BV 0.5% 27/02/2023100 000
0.0390 77788 182USDROGeRS COmmUNICATIONS INC 2.9% 15/11/2026100 000
0.0252 02743 541USDROGeRS COmmUNICATIONS INC 4.3% 15/02/204850 000
0.0252 64050 521USDROGeRS COmmUNICATIONS INC 4.35% 01/05/204950 000
0.05138 188139 540USDROPeR TeCHNOLOGIeS INC 3.85% 15/12/2025150 000
0.07212 636211 831GBPROTHeSAY LIFe PLC 8% 30/10/2025150 000
0.03101 295101 877eURROYAL BANK OF CANADA 0.25% 02/05/2024100 000
0.0383 38686 342USDROYAL BANK OF CANADA 1.15% 10/06/2025100 000
0.0396 29892 838USDROYAL BANK OF CANADA 4.65% 27/01/2026100 000
0.07196 304203 609USDROYAL BANK OF SCOTLAND GROUP PLC FRN 18/05/2029200 000
0.0389 16486 066USDROYAL BANK OF SCOTLAND GROUP PLC FRN 25/06/2024100 000
0.04122 498114 193GBPROYAL BANK OF SCOTLAND GROUP PLC FRN 28/03/2027100 000
0.07192 942168 279USDROYAL BANK OF SCOTLAND GROUP PLC 4.8% 05/04/2026200 000
0.0385 76882 466USDROYALTY PHARmA PLC 3.3% 02/09/2040100 000
0.04130 215141 048GBPRSA INSURANCe GROUP PLC FRN 10/10/2045100 000
0.06176 234173 964eURRYANAIR LTD 1.125% 10/03/2023175 000
0.0396 28997 159USDSABINe PASS LIQUeFACTION LLC 5% 15/03/2027100 000
0.0395 370100 629USDSABINe PASS LIQUeFACTION LLC 5.625% 01/03/2025100 000
0.06186 881195 750USDSABINe PASS LIQUeFACTION LLC 5.75% 15/05/2024200 000
0.0265 21561 295USDSALeSFORCe.COm INC 3.25% 11/04/202375 000
0.03102 91498 975eURSAmHALLSBYGGNADSBOLAGeT I NORDeN AB 1.125% 04/09/2026100 000
0.04108 191102 030eURSAmPO OYJ FRN 03/09/2052100 000
0.04111 136105 404eURSAmPO OYJ 1.625% 21/02/2028100 000
0.0247 88444 080USDSAN DIeGO GAS & eLeCTRIC CO 3.75% 01/06/204750 000
0.0250 73944 312USDSAN DIeGO GAS & eLeCTRIC CO 4.1% 15/06/204950 000
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0.04130 588126 935GBPSANCTUARY CAPITAL PLC 2.375% 14/04/2050100 000
0.03103 16390 884GBPSANCTUARY CAPITAL PLC 6.697% 23/03/203950 000
0.04104 24599 449eURSANOFI 0.5% 13/01/2027100 000
0.03101 65699 803eURSANOFI 0.5% 21/03/2023100 000
0.07212 686199 236eURSANOFI 1% 21/03/2026200 000
0.04115 63698 894eURSANOFI 1.25% 21/03/2034100 000
0.04113 057106 383eURSANOFI 1.375% 21/03/2030100 000
0.04114 041111 250eURSANOFI 1.5% 01/04/2030100 000
0.07216 012200 000eURSANOFI 1.5% 22/09/2025200 000
0.05142 738128 830USDSANOFI 3.625% 19/06/2028150 000
0.03100 18599 622eURSANTANDeR CONSUmeR BANK AS 0.125% 25/02/2025100 000
0.03101 33799 586eURSANTANDeR CONSUmeR FINANCe SA 0.375% 27/06/2024100 000
0.07202 402198 648eURSANTANDeR CONSUmeR FINANCe SA 0.875% 24/01/2022200 000
0.06178 085180 646USDSANTANDeR HOLDINGS USA INC 3.244% 05/10/2026200 000
0.04108 327102 790eURSANTANDeR ISSUANCeS SAU 2.5% 18/03/2025100 000
0.04120 177112 377GBPSANTANDeR UK GROUP HOLDINGS PLC FRN 08/05/2026100 000
0.06181 824187 254USDSANTANDeR UK GROUP HOLDINGS PLC FRN 15/11/2024200 000
0.03100 506100 593eURSAP Se 0% 17/05/2023100 000
0.04112 166101 618eURSAP Se 1.375% 13/03/2030100 000
0.04115 620102 267eURSAP Se 1.625% 10/03/2031100 000
0.04111 109100 600eURSAP Se 1.75% 22/02/2027100 000
0.04108 016105 783eURSCeNTRe GROUP TRUST 1 / SCeNTRe GROUP TRUST 2 1.75% 11/04/2028100 000
0.05159 927156 276eURSCeNTRe GROUP TRUST 1 2.25% 16/07/2024150 000
0.04116 643100 550eURSCHLUmBeRGeR FINANCe BV 2% 06/05/2032100 000
0.07210 610210 364eURSCHLUmBeRGeR FINANCe FRANCe SAS 1% 18/02/2026200 000
0.04105 85799 305eURSCHNeIDeR eLeCTRIC Se 0.875% 13/12/2026100 000
0.04106 715104 051eURSCHNeIDeR eLeCTRIC Se 1% 09/04/2027100 000
0.04109 229103 210eURSCHNeIDeR eLeCTRIC Se 1.375% 21/06/2027100 000
0.04119 35198 750eURSCOR Se FRN 27/05/2048100 000
0.07247 407244 388GBPSCOTTISH WIDOWS LTD 5.5% 16/06/2023200 000
0.0246 26741 155USDSeAGATe HDD CAYmAN 4.875% 01/06/202751 000
0.05150 533148 025eURSeCURITAS AB 2.625% 22/02/2021150 000
0.05136 599109 771GBPSeGRO PLC 2.875% 11/10/2037100 000
0.0386 65688 035USDSeLeCT INCOme ReIT 4.5% 01/02/2025100 000
0.0384 82467 664USDSemPRA eNeRGY 2.875% 01/10/2022100 000
0.0247 19039 601USDSemPRA eNeRGY 3.8% 01/02/203850 000
0.0248 52838 973USDSemPRA eNeRGY 4% 01/02/204850 000
0.04131 751118 302GBPSeVeRN TReNT UTILITIeS FINANCe PLC 2.75% 05/12/2031100 000
0.04128 362113 365GBPSeVeRN TReNT UTILITIeS FINANCe PLC 3.625% 16/01/2026100 000
0.04108 11491 898USDSHeRWIN-WILLIAmS CO 4.5% 01/06/2047100 000
0.06173 207177 154USDSHIRe ACQUISITIONS INVeSTmeNTS IReLAND DAC 2.875% 23/09/2023200 000
0.0391 35587 863USDSHIRe ACQUISITIONS INVeSTmeNTS IReLAND DAC 3.2% 23/09/2026100 000
0.07201 868199 820eURSIemeNS FINANCIeRINGSmAATSCHAPPIJ NV 0% 20/02/2026200 000
0.0250 82449 733eURSIemeNS FINANCIeRINGSmAATSCHAPPIJ NV 0.125% 05/09/202950 000
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0.07203 728201 854eURSIemeNS FINANCIeRINGSmAATSCHAPPIJ NV 0.3% 28/02/2024200 000
0.03102 80599 947eURSIemeNS FINANCIeRINGSmAATSCHAPPIJ NV 0.375% 05/06/2026100 000
0.04104 96599 895eURSIemeNS FINANCIeRINGSmAATSCHAPPIJ NV 0.5% 20/02/2032100 000
0.06187 759174 323eURSIemeNS FINANCIeRINGSmAATSCHAPPIJ NV 0.9% 28/02/2028175 000
0.0380 81874 711eURSIemeNS FINANCIeRINGSmAATSCHAPPIJ NV 1% 06/09/202775 000
0.06167 973144 531GBPSIemeNS FINANCIeRINGSmAATSCHAPPIJ NV 3.75% 10/09/2042100 000
0.04105 351104 395eURSIKA CAPITAL BV 0.875% 29/04/2027100 000
0.03102 239105 041eURSImON INTeRNATIONAL FINANCe SCA 1.375% 18/11/2022100 000
0.06171 331179 146USDSImON PROPeRTY GROUP LP 2.75% 01/06/2023200 000
0.0390 30491 188USDSImON PROPeRTY GROUP LP 3.375% 15/06/2027100 000
0.0245 31346 624USDSImON PROPeRTY GROUP LP 3.8% 15/07/205050 000
0.0270 03174 245USDSImON PROPeRTY GROUP LP 4.25% 01/10/204475 000
0.07206 565214 705USDSKANDINAVISKA eNSKILDA BANKeN AB - 144A - 3.25% 17/05/2021250 000
0.07208 114197 762eURSKANDINAVISKA eNSKILDA BANKeN AB 0.625% 12/11/2029200 000
0.04111 288107 432eURSKY LTD 2.25% 17/11/2025100 000
0.06171 480152 945eURSKY LTD 2.5% 15/09/2026150 000
0.12397 180398 680eURSNAm SPA 0% 07/12/2028400 000
0.05157 566147 891eURSNAm SPA 0.875% 25/10/2026150 000
0.10323 646318 645eURSOCIeTe DeS AUTOROUTeS PARIS-RHIN-RHONe 1.875% 15/01/2025300 000
0.04105 37699 929eURSOCIeTe FONCIeRe LYONNAISe SA 1.5% 29/05/2025100 000
0.07200 826199 644eURSOCIeTe GeNeRALe SA 0% 27/05/2022200 000
0.03100 74499 732eURSOCIeTe GeNeRALe SA 0.125% 24/02/2026100 000
0.07202 310198 840eURSOCIeTe GeNeRALe SA 0.5% 13/01/2023200 000
0.03102 37099 986eURSOCIeTe GeNeRALe SA 0.75% 25/01/2027100 000
0.03102 36299 236eURSOCIeTe GeNeRALe SA 0.75% 26/05/2023100 000
0.04105 651101 541eURSOCIeTe GeNeRALe SA 1.25% 12/06/2030100 000
0.07207 528207 366eURSOCIeTe GeNeRALe SA 1.25% 15/02/2024200 000
0.04106 31999 466eURSOCIeTe GeNeRALe SA 1.375% 13/01/2028100 000
0.04109 66599 773eURSOCIeTe GeNeRALe SA 1.75% 22/03/2029100 000
0.07216 890199 162eURSOCIeTe GeNeRALe SA 2.625% 27/02/2025200 000
0.04131 240128 401GBPSOCIeTY OF LLOYD’S FRN 07/02/2047100 000
0.03101 781100 989eURSODeXO SA 0.5% 17/01/2024100 000
0.04104 01898 752eURSODeXO SA 0.75% 14/04/2027100 000
0.04116 97899 376eURSOLVAY SA 2.75% 02/12/2027100 000
0.0386 28980 951GBPSOUTH eASTeRN POWeR NeTWORKS PLC 6.375% 12/11/203150 000
0.04120 698134 475GBPSOUTHeRN GAS NeTWORKS PLC 2.5% 03/02/2025100 000
0.05136 488116 093GBPSOUTHeRN GAS NeTWORKS PLC 3.1% 15/09/2036100 000
0.04118 934114 503GBPSOUTHeRN WATeR SeRVICeS FINANCe LTD 2.375% 28/05/2028100 000
0.05141 661146 691GBPSOUTHeRN WATeR SeRVICeS FINANCe LTD 6.64% 31/03/2026100 000
0.0397 22689 364USDSOUTHWeST AIRLINeS CO 5.125% 15/06/2027100 000
0.05139 626134 097USDS&P GLOBAL INC  4% 15/06/2025150 000
0.04125 600124 428eURSPAReBANK 1 SmN 0.75% 08/06/2021125 000
0.07201 228197 638eURSPAReBANK 1 SR-BANK ASA 0.375% 10/02/2022200 000
0.05155 992148 601eURSSe PLC 0.875% 06/09/2025150 000
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0.04108 180100 899eURSSe PLC 1.375% 04/09/2027100 000
0.05143 691112 593GBPSSe PLC 6.25% 27/08/203875 000
0.05152 210149 663eURSTANDARD CHARTeReD PLC FRN 03/10/2023150 000
0.03103 27999 891eURSTANDARD CHARTeReD PLC FRN 27/01/2028100 000
0.05142 824128 127GBPSTANDARD CHARTeReD PLC 5.125% 06/06/2034100 000
0.0143 37943 928USDSTANLeY BLACK & DeCKeR INC FRN 15/03/206050 000
0.0386 40486 930USDSTARBUCKS CORP 2.25% 12/03/2030100 000
0.05154 650152 711USDSTARBUCKS CORP 2.45% 15/06/2026175 000
0.0246 58944 683USDSTARBUCKS CORP 3.5% 15/11/205050 000
0.05142 487135 770USDSTARBUCKS CORP 3.55% 15/08/2029150 000
0.0392 80193 556USDSTATe STReeT CORP FRN 30/03/2031100 000
0.06164 482176 681USDSTATe STReeT CORP 1.95% 19/05/2021200 000
0.0386 99767 697USDSTATe STReeT CORP 3.1% 15/05/2023100 000
0.0248 07347 679USDSTeeLCASe INC 5.125% 18/01/202950 000
0.04112 580125 095eURSTOReBRAND LIVSFORSIKRING AS FRN 04/04/2043100 000
0.04104 52699 750eURSTRYKeR CORP 1% 03/12/2031100 000
0.04120 596113 085eURSTRYKeR CORP 2.625% 30/11/2030100 000
0.0143 08046 861USDSTRYKeR CORP 2.9% 15/06/205050 000
0.0391 21585 450USDSTRYKeR CORP 3.375% 01/11/2025100 000
0.0392 45091 105USDSTRYKeR CORP 3.5% 15/03/2026100 000
0.04104 565100 000eURSUeZ SA FRN PeRPeTUAL 100 000
0.04106 96899 807eURSUeZ SA 1.25% 02/04/2027100 000
0.04112 433107 577eURSUeZ SA 1.625% 17/09/2030100 000
0.04113 15899 173eURSUeZ SA 1.625% 21/09/2032100 000
0.07202 574202 818eURSUmITOmO mITSUI BANKING CORP 1% 19/01/2022200 000
0.03103 01599 981eURSUmITOmO mITSUI FINANCIAL GROUP INC 0.632% 23/10/2029100 000
0.07204 966200 490eURSUmITOmO mITSUI FINANCIAL GROUP INC 0.819% 23/07/2023200 000
0.06166 077177 253USDSUmITOmO mITSUI FINANCIAL GROUP INC 2.442% 19/10/2021200 000
0.06183 697182 085USDSUmITOmO mITSUI FINANCIAL GROUP INC 3.446% 11/01/2027200 000
0.06185 217158 724USDSUmITOmO mITSUI FINANCIAL GROUP INC 3.544% 17/01/2028200 000
0.0397 36798 744USDSUmITOmO mITSUI FINANCIAL GROUP INC 4.306% 16/10/2028100 000
0.04113 53884 691USDSUNCOR eNeRGY INC 6.5% 15/06/2038100 000
0.0382 17080 010GBPSUNDeRLAND SHG FINANCe PLC 6.38% 31/03/204250 000
0.06166 432181 433USDSUNTRUST BANK/ATLANTA GA FRN 02/08/2022200 000
0.06182 628188 934USDSUNTRUST BANK/ATLANTA GA 3.3% 15/05/2026200 000
0.0392 63991 806USDSUNTRUST BANKS INC 4% 01/05/2025100 000
0.0142 45942 924USDSUTTeR HeALTH 2.294% 15/08/203050 000
0.0244 61243 308USDSUTTeR HeALTH 3.361% 15/08/205050 000
0.0386 68687 989USDSUZANO AUSTRIA GmBH 3.75% 15/01/2031100 000
0.03102 10599 923eURSVeNSKA HANDeLSBANKeN AB FRN 02/03/2028100 000
0.03101 164101 542eURSVeNSKA HANDeLSBANKeN AB 0.125% 18/06/2024100 000
0.07201 552197 548eURSVeNSKA HANDeLSBANKeN AB 0.25% 28/02/2022200 000
0.03102 64999 602eURSVeNSKA HANDeLSBANKeN AB 0.5% 18/02/2030100 000
0.07203 612199 962eURSVeNSKA HANDeLSBANKeN AB 0.5% 21/03/2023200 000
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0.03100 82398 259eURSWeDBANK AB FRN 22/11/2027100 000
0.07201 662190 116eURSWeDBANK AB 0.25% 09/10/2024200 000
0.04112 955112 458GBPSWeDBANK AB 1.25% 29/12/2021100 000
0.04112 17894 000eURSWISS Re FINANCe LUXemBOURG SA FRN 30/04/2050100 000
0.0251 12041 590USDSWISS Re TReASURY US CORP - 144A - 4.25% 06/12/204250 000
0.04108 273101 411eURSYDNeY AIRPORT FINANCe CO PTY LTD 1.75% 26/04/2028100 000
0.05135 737133 759USDSYNCHRONY FINANCIAL 3.7% 04/08/2026150 000
0.0391 14889 279USDSYSCO CORP 3.25% 15/07/2027100 000
0.0249 48645 134USDSYSCO CORP 4.5% 01/04/204650 000
0.0262 64556 035USDSYSCO CORP 6.6% 01/04/205050 000
0.03102 266102 712eURTAKeDA PHARmACeUTICAL CO LTD - ReGS - 1.125% 21/11/2022100 000
0.06166 259178 998USDTAKeDA PHARmACeUTICAL CO LTD 2.05% 31/03/2030200 000
0.07245 766198 928eURTAKeDA PHARmACeUTICAL CO LTD 3% 21/11/2030200 000
0.05141 729124 125eURTAKeDA PHARmACeUTICAL 2% 09/07/2040125 000
0.04107 199112 671eURTALANX AG 3.125% 13/02/2023100 000
0.04112 001125 450eURTALANX FINANZ LUXemBOURG SA FRN 15/06/2042100 000
0.0248 78948 198USDTAmPA eLeCTRIC CO 3.625% 15/06/205050 000
0.06180 226174 617USDTARGeT CORP 2.5% 15/04/2026200 000
0.0395 50090 391USDTARGeT CORP 3.375% 15/04/2029100 000
0.0143 78836 735USDTARGeT CORP 4% 01/07/204240 000
0.04104 27799 438eURTAURON POLSKA eNeRGIA SA 2.375% 05/07/2027100 000
0.0252 41645 301USDTeCK ReSOURCeS LTD 6.25% 15/07/204150 000
0.04103 492100 000eURTeLeFONICA emISIONeS SA 1.069% 05/02/2024100 000
0.04106 765102 043eURTeLeFONICA emISIONeS SA 1.201% 21/08/2027100 000
0.04107 681103 206eURTeLeFONICA emISIONeS SA 1.447% 22/01/2027100 000
0.07213 102199 650eURTeLeFONICA emISIONeS SA 1.528% 17/01/2025200 000
0.04112 129102 627eURTeLeFONICA emISIONeS SA 1.788% 12/03/2029100 000
0.04112 145100 000eURTeLeFONICA emISIONeS SA 1.864% 13/07/2040100 000
0.07246 138212 108eURTeLeFONICA emISIONeS SA 2.932% 17/10/2029200 000
0.05147 654125 570USDTeLeFONICA emISIONeS SAU 4.665% 06/03/2038150 000
0.05149 098118 287GBPTeLeFONICA emISIONeS SAU 5.445% 08/10/2029100 000
0.04121 776111 131USDTeLeFONICA emISIONeS SAU 7.045% 20/06/2036100 000
0.05157 820159 473eURTeLeKOm FINANZmANAGemeNT GmBH 4% 04/04/2022150 000
0.04107 28899 101eURTeLePeRFORmANCe 1.875% 02/07/2025100 000
0.04112 10499 141eURTeLe2 AB 2.125% 15/05/2028100 000
0.04104 986102 384eURTeLIA CO AB FRN 04/04/2078100 000
0.07207 662149 033eURTeLIA CO AB 3.5% 05/09/2033150 000
0.04106 130100 186eURTeLSTRA CORP LTD 1.125% 14/04/2026100 000
0.04110 437102 925eURTeLSTRA CORP LTD 1.375% 26/03/2029100 000
0.0251 62748 416USDTeLUS CORP 4.3% 15/06/204950 000
0.04105 358104 588eURTeRNA ReTe eLeTTRICA NAZIONALe SPA 0.75% 24/07/2032100 000
0.07202 448198 660eURTeRNA ReTe eLeTTRICA NAZIONALe SPA 0.875% 02/02/2022200 000
0.04109 135100 851eURTeRNA ReTe eLeTTRICA NAZIONALe SPA 1.375% 26/07/2027100 000
0.03102 967100 649eURTeSCO CORPORATe TReASURY SeRVICeS PLC 0.875% 29/05/2026100 000
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0.04103 580103 542eURTeSCO CORPORATe TReASURY SeRVICeS PLC 1.375% 24/10/2023100 000
0.04108 279109 004eURTeSCO CORPORATe TReASURY SeRVICeS PLC 2.5% 01/07/2024100 000
0.0245 49337 714USDTeXAS eASTeRN TRANSmISSION LP - 144A - 4.15% 15/01/204850 000
0.03101 87889 197USDTeXAS INSTRUmeNTS INC 3.875% 15/03/2039100 000
0.04124 963115 371GBPTHAmeS WATeR UTILITIeS CAYmAN FINANCe LTD 2.625% 24/01/2032100 000
0.06180 067134 857GBPTHAmeS WATeR UTILITIeS CAYmAN FINANCe LTD 5.5% 11/02/2041100 000
0.04122 210118 846GBPTHAmeS WATeR UTILITIeS FINANCe PLC 2.375% 22/04/2040100 000
0.07205 844197 790eURTHeRmO FISHeR SCIeNTIFIC INC 0.75% 12/09/2024200 000
0.04109 12499 748eURTHeRmO FISHeR SCIeNTIFIC INC 1.375% 12/09/2028100 000
0.05144 338125 128eURTHeRmO FISHeR SCIeNTIFIC INC 1.875% 01/10/2049125 000
0.04114 281106 913eURTHeRmO FISHeR SCIeNTIFIC INC 1.95% 24/07/2029100 000
0.04121 018112 660eURTHeRmO FISHeR SCIeNTIFIC INC 2.375% 15/04/2032100 000
0.08225 910181 189USDTHeRmO FISHeR SCIeNTIFIC INC 4.15% 01/02/2024250 000
0.03101 737103 717USDTHeRmO FISHeR SCIeNTIFIC INC 4.497% 25/03/2030100 000
0.08273 190202 423GBPTHFC FUNDING NO 3 PLC 5.2% 11/10/2043150 000
0.0389 58973 309USDTHOmSON ReUTeRS CORP 4.3% 23/11/2023100 000
0.05148 482158 908GBPTIme WARNeR CABLe INC 5.75% 02/06/2031100 000
0.0382 83469 705USDTIme WARNeR CABLe LLC 4% 01/09/2021100 000
0.0394 78877 065USDTIme WARNeR CABLe LLC 4.5% 15/09/2042100 000
0.0255 80249 208USDTIme WARNeR CABLe LLC 6.55% 01/05/203750 000
0.04121 02970 111USDTIme WARNeR CABLe LLC 7.3% 01/07/2038100 000
0.0265 47670 922USDTJX COS INC 3.875% 15/04/203067 000
0.04105 74998 379eURTLG ImmOBILIeN AG 1.5% 28/05/2026100 000
0.0385 82288 322USDT-mOBILe USA INC - 144A - 2.55% 15/02/2031100 000
0.0383 75183 356USDT-mOBILe USA INC - 144A - 3.3% 15/02/2051100 000
0.0390 30993 488USDT-mOBILe USA INC - 144A - 3.5% 15/04/2025100 000
0.0394 65998 855USDT-mOBILe USA INC - 144A - 3.875% 15/04/2030100 000
0.0399 74099 925USDT-mOBILe USA INC - 144A - 4.375% 15/04/2040100 000
0.03101 316107 636USDT-mOBILe USA INC - 144A - 4.5% 15/04/2050100 000
0.0384 80686 883USDT-mOBILe USA INC 2.05% 15/02/2028100 000
0.03101 51999 694eURTORONTO-DOmINION BANK 0.375% 25/04/2024100 000
0.07204 468204 626eURTORONTO-DOmINION BANK 0.625% 20/07/2023200 000
0.04118 470108 683eURTOTAL CAPITAL CANADA LTD 2.125% 18/09/2029100 000
0.07206 716205 410eURTOTAL CAPITAL INTeRNATIONAL SA 0.625% 04/10/2024200 000
0.04111 910109 350eURTOTAL CAPITAL INTeRNATIONAL SA 1.375% 04/10/2029100 000
0.04113 57199 418eURTOTAL CAPITAL INTeRNATIONAL SA 1.491% 04/09/2030100 000
0.04109 520105 483eURTOTAL CAPITAL INTeRNATIONAL SA 1.491% 08/04/2027100 000
0.04117 146100 000eURTOTAL CAPITAL INTeRNATIONAL SA 1.618% 18/05/2040100 000
0.04118 324113 867GBPTOTAL CAPITAL INTeRNATIONAL SA 1.66% 22/07/2026100 000
0.06174 124177 981USDTOTAL CAPITAL INTeRNATIONAL SA 2.434% 10/01/2025200 000
0.04114 277112 494eURTOTAL CAPITAL INTeRNATIONAL SA 2.5% 25/03/2026100 000
0.0390 92594 025USDTOTAL CAPITAL INTeRNATIONAL SA 2.829% 10/01/2030100 000
0.0388 56490 010USDTOTAL CAPITAL INTeRNATIONAL SA 3.127% 29/05/2050100 000
0.04106 401101 283eURTOTAL S.A FRN PeRPeTUAL 100 000
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0.04104 649107 515eURTOTAL SA FRN PeRPeTUAL 100 000
0.09280 805249 500eURTOTAL SA PeRPeTUAL - FRN PeRPeTUAL 250 000
0.03102 608100 000eURTOTAL Se FRN PeRPeTUAL 100 000
0.03101 630101 873eURTOYOTA FINANCe AUSTRALIA LTD 0.5% 06/04/2023100 000
0.04115 260109 360eURTOYOTA FINANCe AUSTRALIA LTD 2.28% 21/10/2027100 000
0.03101 557102 647eURTOYOTA mOTOR CReDIT CORP 0.75% 21/07/2022100 000
0.06168 562168 882USDTOYOTA mOTOR CReDIT CORP 2.15% 08/09/2022200 000
0.0391 80391 496USDTOYOTA mOTOR CReDIT CORP 3.2% 11/01/2027100 000
0.06176 851174 468USDTOYOTA mOTOR CReDIT CORP 3.45% 20/09/2023200 000
0.03102 359101 236eURTOYOTA mOTOR FINANCe NeTHeRLANDS BV 0.625% 26/09/2023100 000
0.0388 44492 507USDTRANS-CAN 3.75% 16/10/2023 3.75% 16/10/2023100 000
0.0396 29494 971USDTRANSCANADA PIPeLINeS LTD 4.25% 15/05/2028100 000
0.06163 083152 653USDTRANSCANADA PIPeLINeS LTD 5.1% 15/03/2049150 000
0.04107 21596 576USDTRANSCONTINeNTAL GAS PIPe LINe CO LLC 7.85% 01/02/2026100 000
0.04108 47199 812eURTRANSURBAN FINANCe CO PTY LTD 2% 28/08/2025100 000
0.04121 315108 653eURTRANSURBAN FINANCe CO PTY LTD 3% 08/04/2030100 000
0.0250 88844 829USDTRAVeLeRS COS INC 3.75% 15/05/204650 000
0.04118 246107 097USDTRAVeLeRS COS INC 5.35% 01/11/2040100 000
0.0121 84121 970USDTUCSON eLeCTRIC POWeR CO 4.85% 01/12/204820 000
0.04127 364101 784USDTWDC eNTeRPRISeS 18 CORP 2.35% 01/12/2022150 000
0.0251 96747 305USDTWDC eNTeRPRISeS 18 CORP 4.125% 01/06/204450 000
0.03102 68999 680eURTYCO eLeCTRONICS GROUP SA 1.1% 01/03/2023100 000
0.0399 13990 192USDTYSON FOODS INC 4.35% 01/03/2029100 000
0.0381 16465 888USDTYSON FOODS INC 4.55% 02/06/204775 000
0.0380 44156 090USDTYSON FOODS INC 4.875% 15/08/203475 000
0.07203 398200 354eURUBS AG/LONDON 0.625% 23/01/2023200 000
0.07200 488198 386eURUBS GROUP AG FRN 05/11/2028200 000
0.07208 235199 818eURUBS GROUP AG FRN 17/04/2025200 000
0.0391 41890 130USDUDR INC 3.1% 01/11/2034100 000
0.0394 87599 875eURUNIBAIL-RODAmCO Se FRN PeRPeTUAL 100 000
0.04104 567103 293eURUNIBAIL-RODAmCO Se 1.375% 09/03/2026100 000
0.04106 117100 363eURUNIBAIL-RODAmCO Se 1.875% 15/01/2031100 000
0.07199 046200 464eURUNIBAIL-RODAmCO-WeSTFIeLD Se 0.625% 04/05/2027200 000
0.03100 526101 541eURUNIBAIL-RODAmCO-WeSTFIeLD Se 1.375% 04/12/2031100 000
0.04103 605108 548eURUNIBAIL-RODAmCO-WeSTFIeLD Se 1.75% 27/02/2034100 000
0.04106 292102 883eURUNIBAIL-RODAmCO-WeSTFIeLD Se 2% 28/04/2036100 000
0.04106 87199 525eURUNIBAIL-RODAmCO-WeSTFIeLD Se 2% 29/06/2032100 000
0.08253 593249 747eURUNICReDIT SPA FRN 20/01/2026250 000
0.08254 670250 920eURUNICReDIT SPA 1% 18/01/2023250 000
0.04110 56798 413eURUNICReDIT SPA 2.125% 24/10/2026100 000
0.08236 817203 588USDUNILeVeR CAPITAL CORP 3.5% 22/03/2028250 000
0.05160 209146 538eURUNILeVeR FINANCe NeTHeRLANDS BV 1% 14/02/2027150 000
0.04108 752105 100eURUNILeVeR FINANCe NeTHeRLANDS BV 1.125% 29/04/2028100 000
0.04105 868105 740eURUNILeVeR FINANCe NeTHeRLANDS BV 1.25% 25/03/2025100 000
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0.04113 585108 661eURUNILeVeR FINANCe NeTHeRLANDS BV 1.375% 04/09/2030100 000
0.04115 246113 250eURUNILeVeR FINANCe NeTHeRLANDS BV 1.75% 25/03/2030100 000
0.04113 022113 231GBPUNILeVeR PLC 1.125% 03/02/2022100 000
0.0387 62391 444USDUNION PACIFIC CORP 2.4% 05/02/2030100 000
0.0384 20390 213USDUNION PACIFIC CORP 2.95% 01/03/2022100 000
0.05142 372133 374USDUNION PACIFIC CORP 3.7% 01/03/2029150 000
0.07200 168169 211USDUNION PACIFIC CORP 3.799% 01/10/2051200 000
0.03100 11389 972USDUNION PACIFIC CORP 4.15% 15/01/2045100 000
0.04104 78499 790eURUNIONe DI BANCHe ITALIANe SPA 1.5% 10/04/2024100 000
0.04115 335116 950eURUNIQA INSURANCe GROUP AG FRN 31/07/2043100 000
0.04117 029120 531GBPUNITe USAF II PLC 3.374% 30/06/2023100 000
0.0272 97473 688USDUNITeD AIRLINeS 2018-1 CLASS AA PASS THROUGH TRUST 3.5%

01/09/2031
100 000

0.04108 524107 475eURUNITeD PARCeL SeRVICe INC 1.625% 15/11/2025100 000
0.07213 726213 217USDUNITeD PARCeL SeRVICe INC 2.5% 01/04/2023250 000
0.0254 60146 488USDUNITeD PARCeL SeRVICe INC 4.25% 15/03/204950 000
0.06169 530113 174USDUNITeD PARCeL SeRVICe INC 4.875% 15/11/2040150 000
0.0261 70565 351USDUNITeD PARCeL SeRVICe INC 5.3% 01/04/205050 000
0.04129 429120 101GBPUNITeD UTILITIeS WATeR FINANCe PLC 2.625% 12/02/2031100 000
0.04119 187137 360GBPUNITeD UTILITIeS WATeR LTD 5.75% 25/03/2022100 000
0.06169 482176 324USDUNITeDHeALTH GROUP INC 2.375% 15/10/2022200 000
0.08274 325269 653USDUNITeDHeALTH GROUP INC 3.1% 15/03/2026300 000
0.0246 91049 869USDUNITeDHeALTH GROUP INC 3.125% 15/05/206050 000
0.03101 89491 027USDUNITeDHeALTH GROUP INC 3.7% 15/08/2049100 000
0.03103 16862 772USDUNITeDHeALTH GROUP INC 3.95% 15/10/2042100 000
0.04106 46895 235USDUNITeDHeALTH GROUP INC 4.375% 15/03/2042100 000
0.04112 33289 854USDUNITeDHeALTH GROUP INC 4.45% 15/12/2048100 000
0.0382 57669 030USDUNITeDHeALTH GROUP INC 4.625% 15/07/203575 000
0.06174 268113 452GBPUNIVeRSITY OF OXFORD 2.544% 08/12/2117100 000
0.0244 79736 878USDUNIVeRSITY OF SOUTHeRN CALIFORNIA 3.028% 01/10/203950 000
0.0143 46043 351USDUNUm GROUP 4.5% 15/12/204950 000
0.05158 831151 479eURUPJOHN FINANCe BV 1.362% 23/06/2027150 000
0.0384 41590 792USDUPJOHN INC 1.65% 22/06/2025100 000
0.0391 44595 709USDUPJOHN INC 3.85% 22/06/2040100 000
0.04103 424102 800eURUS BANCORP - emTN - 0.85% 07/06/2024100 000
0.0384 87090 353USDUS BANCORP 2.95% 15/07/2022100 000
0.0245 55446 550USDUS BANCORP 3% 30/07/202950 000
0.0391 88590 997USDUS BANCORP 3.15% 27/04/2027100 000
0.0394 20089 379USDUS BANCORP 3.95% 17/11/2025100 000
0.07248 025235 972USDUS BANCORP 4.125% 24/05/2021300 000
0.0393 38686 927USDUTAH ACQUISITION SUB INC 3.95% 15/06/2026100 000
0.06178 870158 765USDVALeRO eNeRGY CORP 3.4% 15/09/2026200 000
0.0268 68067 649USDVALeRO eNeRGY CORP 4% 01/04/202975 000
0.0247 36250 343USDVALeRO eNeRGY CORP 4.9% 15/03/204550 000
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0.0393 25392 080USDVeNTAS ReALTY LP 4% 01/03/2028100 000
0.0250 47344 871USDVeNTAS ReALTY LP 4.875% 15/04/204950 000
0.04104 947100 000eURVeOLIA eNVIRONNemeNT SA 0.8% 15/01/2032100 000
0.07211 708194 800eURVeOLIA eNVIRONNemeNT SA 0.927% 04/01/2029200 000
0.04107 425118 650eURVeOLIA eNVIRONNemeNT SA 5.125% 24/05/2022100 000
0.0394 17981 465GBPVeOLIA eNVIRONNemeNT SA 6.125% 29/10/203750 000
0.0144 05740 312USDVeReIT OPeRATING PARTNeRSHIP LP 3.1% 15/12/202950 000
0.0398 21694 081USDVeRISK ANALYTICS INC 4.125% 15/03/2029100 000
0.06164 423168 109USDVeRIZON COmmUNICATIONS INC 0.85% 20/11/2025200 000
0.07217 082200 194eURVeRIZON COmmUNICATIONS INC 1.25% 08/04/2030200 000
0.04109 357102 509eURVeRIZON COmmUNICATIONS INC 1.375% 02/11/2028100 000
0.10316 920315 966eURVeRIZON COmmUNICATIONS INC 1.625% 01/03/2024300 000
0.04114 596104 336eURVeRIZON COmmUNICATIONS INC 1.85% 18/05/2040100 000
0.04130 980103 838eURVeRIZON COmmUNICATIONS INC 2.875% 15/01/2038100 000
0.0382 06182 704USDVeRIZON COmmUNICATIONS INC 2.875% 20/11/2050100 000
0.0381 83787 152USDVeRIZON COmmUNICATIONS INC 2.987% 30/10/2056100 000
0.0382 07588 382USDVeRIZON COmmUNICATIONS INC 3% 20/11/2060100 000
0.04116 867103 503eURVeRIZON COmmUNICATIONS INC 3.25% 17/02/2026100 000
0.07213 502169 086GBPVeRIZON COmmUNICATIONS INC 3.375% 27/10/2036150 000
0.05135 180135 243USDVeRIZON COmmUNICATIONS INC 3.5% 01/11/2024150 000
0.03100 22390 948USDVeRIZON COmmUNICATIONS INC 4.125% 15/08/2046100 000
0.09288 614222 035USDVeRIZON COmmUNICATIONS INC 4.329% 21/09/2028294 000
0.07203 985190 394USDVeRIZON COmmUNICATIONS INC 4.4% 01/11/2034200 000
0.07205 667208 827USDVeRIZON COmmUNICATIONS INC 4.5% 10/08/2033200 000
0.07211 462188 755USDVeRIZON COmmUNICATIONS INC 4.522% 15/09/2048200 000
0.05159 901133 281USDVeRIZON COmmUNICATIONS INC 4.812% 15/03/2039150 000
0.0391 03956 015USDVeRIZON COmmUNICATIONS INC 4.862% 21/08/204683 000
0.04110 236109 314eURVeSTeDA FINANCe BV 2% 10/07/2026100 000
0.03100 64599 928eURVF CORP 0.625% 25/02/2032100 000
0.0396 40182 733USDVIACOm INC 4.375% 15/03/2043100 000
0.0259 68442 406USDVIACOm INC 6.875% 30/04/203650 000
0.04111 43297 750eURVIeNNA INSURANCe GROUP AG WIeNeR VeRSICHeRUNG GRUPPe FRN

02/03/2046
100 000

0.04111 646111 487eURVIeR GAS TRANSPORT GmBH 1.5% 25/09/2028100 000
0.06162 774170 400eURVIeR GAS TRANSPORT GmBH 3.125% 10/07/2023150 000
0.04112 746110 700eURVINCI SA 1.625% 18/01/2029100 000
0.04115 96399 604eURVINCI SA 1.75% 26/09/2030100 000
0.05133 594117 800GBPVINCI SA 2.75% 15/09/2034100 000
0.04123 678113 486GBPVIRGIN mONeY UK PLC FRN 03/09/2027100 000
0.0138 49339 283USDVISA INC 2% 15/08/205050 000
0.0386 91394 330USDVISA INC 2.05% 15/04/2030100 000
0.0244 45047 860USDVISA INC 2.7% 15/04/204050 000
0.05137 190138 094USDVISA INC 3.15% 14/12/2025150 000
0.04111 77891 068USDVISA INC 4.3% 14/12/2045100 000
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0.03102 888100 901eURVIVeNDI SA 0.625% 11/06/2025100 000
0.0384 76888 700USDVmWARe INC 2.95% 21/08/2022100 000
0.06178 028173 637eURVODAFONe GROUP PLC 0.5% 30/01/2024175 000
0.06163 076147 140eURVODAFONe GROUP PLC 1.5% 24/07/2027150 000
0.07216 888199 648eURVODAFONe GROUP PLC 1.875% 11/09/2025200 000
0.04114 030104 338eURVODAFONe GROUP PLC 1.875% 20/11/2029100 000
0.04121 589100 280eURVODAFONe GROUP PLC 2.5% 24/05/2039100 000
0.05137 308103 358GBPVODAFONe GROUP PLC 3.375% 08/08/2049100 000
0.0393 43284 611USDVODAFONe GROUP PLC 4.125% 30/05/2025100 000
0.03101 227101 736USDVODAFONe GROUP PLC 4.25% 17/09/2050100 000
0.04109 22392 261USDVODAFONe GROUP PLC 4.875% 19/06/2049100 000
0.0380 20462 866USDVODAFONe GROUP PLC 5% 30/05/203875 000
0.05139 244137 414GBPVODAFONe GROUP PLC 5.625% 04/12/2025100 000
0.0383 74176 686GBPVODAFONe GROUP PLC 5.9% 26/11/203250 000
0.06171 176119 547USDVODAFONe GROUP PLC 6.25% 30/11/2032150 000
0.03100 258100 115eURVOLVO TReASURY AB 0.1% 24/05/2022100 000
0.04103 49198 941eURVONOVIA FINANCe BV 0.625% 07/10/2027100 000
0.04105 86298 306eURVONOVIA FINANCe BV 1.125% 14/09/2034100 000
0.04107 990105 421eURVONOVIA FINANCe BV 1.8% 29/06/2025100 000
0.08233 074201 830eURVONOVIA FINANCe BV 2.125% 22/03/2030200 000
0.07205 984207 174eURVONOVIA FINANCe BV 3.625% 08/10/2021200 000
0.0251 56241 217USDVOYA FINANCIAL INC 4.8% 15/06/204650 000
0.0247 57246 215USDVULCAN mATeRIALS CO 3.9% 01/04/202750 000
0.04103 750105 774USDVULCAN mATeRIALS CO 4.7% 01/03/2048100 000
0.04118 802114 340GBPWALeS & WeST UTILITIeS FINANCe PLC 1.875% 28/05/2041100 000
0.04125 234130 561GBPWALeS & WeST UTILITIeS FINANCe PLC 4.625% 13/12/2023100 000
0.0388 39965 037USDWALGReeN CO 4.4% 15/09/2042100 000
0.04107 432105 479eURWALGReeNS BOOTS ALLIANCe INC 2.125% 20/11/2026100 000
0.0390 33291 367USDWALGReeNS BOOTS ALLIANCe INC 3.8% 18/11/2024100 000
0.0385 99986 992USDWALT DISNeY CO 1.85% 30/07/2026100 000
0.0387 48093 684USDWALT DISNeY CO 2.2% 13/01/2028100 000
0.05134 401138 148USDWALT DISNeY CO 2.65% 13/01/2031150 000
0.0247 82649 778USDWALT DISNeY CO 3.5% 13/05/204050 000
0.0251 67551 621USDWALT DISNeY CO 3.8% 13/05/206050 000
0.0397 021102 582USDWALT DISNeY CO 3.8% 22/03/2030100 000
0.0257 90759 769USDWALT DISNeY CO 4.7% 23/03/205050 000
0.08221 647141 858USDWALT DISNeY CO 6.4% 15/12/2035175 000
0.04126 081127 989USDWALT DISNeY CO 6.9% 15/08/2039100 000
0.0387 76286 021USDWASTe CONNeCTIONS INC 2.6% 01/02/2030100 000
0.0392 26478 009USDWASTe mANAGemeNT INC 3.15% 15/11/2027100 000
0.04108 03493 531USDWASTe mANAGemeNT INC 4.15% 15/07/2049100 000
0.06178 116183 749USDWeLLTOWeR INC 3.625% 15/03/2024200 000
0.0252 97755 410USDWeLLTOWeR INC 4.95% 01/09/204850 000
0.04112 614101 604eURWeNDeL Se 2.5% 09/02/2027100 000
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0.03101 153101 241eURWeSFARmeRS LTD 1.25% 07/10/2021100 000
0.04114 629126 072GBPWeSSeX WATeR SeRVICeS FINANCe PLC 4% 24/09/2021100 000
0.0393 24690 507GBPWeSTeRN POWeR DISTRIBUTION SOUTH WALeS PLC 5.75% 23/03/204050 000
0.04123 709114 116GBPWeSTeRN POWeR DISTRIBUTION SOUTH WeST PLC 2.375% 16/05/2029100 000
0.04124 439119 597GBPWeSTeRN POWeR DISTRIBUTION WeST mIDLANDS PLC 3.875%

17/10/2024
100 000

0.04113 330110 064GBPWeSTFIeLD AmeRICA mANAGemeNT LTD 2.625% 30/03/2029100 000
0.0248 03238 554USDWeSTLAKe CHemICAL CORP 4.375% 15/11/204750 000
0.04107 277104 483eURWeSTPAC BANKING CORP 1.125% 05/09/2027100 000
0.06181 938190 975USDWeSTPAC BANKING CORP 2.65% 16/01/2030200 000
0.0385 69889 889USDWeSTPAC BANKING CORP 2.75% 11/01/2023100 000
0.0386 13387 280USDWeSTPAC BANKING CORP 2.963% 16/11/2040100 000
0.08232 158229 234USDWeSTPAC BANKING CORP 3.35% 08/03/2027250 000
0.07205 736200 250eURWeSTPAC CORP GROIP INC 0.75% 17/10/2023200 000
0.0395 92493 318USDWeYeRHAeUSeR CO 4% 15/11/2029100 000
0.0250 77237 568USDWHIRLPOOL CORP 4.5% 01/06/204650 000
0.04119 036124 354USDWILL COS 8.75% 15/03/2032100 000
0.0254 42146 820USDWILLIAmS COS INC 6.3% 15/04/204050 000
0.05138 786126 721USDWILLIAmS PARTNeRS LP 4% 15/09/2025150 000
0.0249 99642 905USDWILLIAmS PARTNeRS LP 4.85% 01/03/204850 000
0.0398 04794 144USDWILLIS NORTH AmeRICA INC 4.5% 15/09/2028100 000
0.04103 481100 000eURWINTeRSHALL DeA FINANCe BV 1.332% 25/09/2028100 000
0.0390 53585 977USDWISCONSIN POWeR & LIGHT CO 3.05% 15/10/2027100 000
0.0247 78841 200USDWISCONSIN PUBLIC SeRVICe CORP 3.671% 01/12/204250 000
0.05142 659129 731GBPWm mORRISON SUPeRmARKeTS PLC 4.75% 04/07/2029100 000
0.04108 316101 263eURWOLTeRS KLUWeR NV 2.5% 13/05/2024100 000
0.04103 72693 480eURWP CAReY INC 2% 20/01/2023100 000
0.04104 01399 676eURWPC eUROBOND BV 1.35% 15/04/2028100 000
0.08223 592201 502eURWPP FINANCe SA 2.25% 22/09/2026200 000
0.0390 98191 780USDWRKCO INC 3.75% 15/03/2025100 000
0.0394 44981 681USDWRKCO INC 4% 15/03/2028100 000
0.0378 79774 826eURWURTH FINANCe INTeRNATIONAL BV 0.75% 22/11/202775 000
0.03101 454103 250eURWURTH FINANCe INTeRNATIONAL BV 1% 19/05/2022100 000
0.0397 01986 852USDWW GRAINGeR INC 3.75% 15/05/2046100 000
0.0393 28393 702USDXLIT LTD 4.45% 31/03/2025100 000
0.04104 47998 905eURXYLem INC/NY 2.25% 11/03/2023100 000
0.0122 96322 240USDXYLem INC/NY 3.25% 01/11/202625 000
0.03102 09699 810eURYORKSHIRe BUILDING SOCIeTY 0.875% 20/03/2023100 000
0.04126 684121 565GBPYORKSHIRe BUILDING SOCIeTY 3.5% 21/04/2026100 000
0.05133 621110 711GBPYORKSHIRe WATeR FINANCe PLC 3.625% 01/08/2029100 000
0.0398 52891 582GBPYORKSHIRe WATeR FINANCe PLC 6.375% 19/08/203950 000
0.03102 663102 632eURZImmeR BIOmeT HOLDINGS INC 1.414% 13/12/2022100 000
0.05135 111142 540USDZImmeR BIOmeT HOLDINGS INC 3.55% 01/04/2025150 000
0.0386 02269 431USDZOeTIS INC 3.25% 01/02/2023100 000
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Bonds (continued)

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

0.04110 70797 492USDZOeTIS INC 4.7% 01/02/2043100 000
0.04106 611105 252eURZURICH FINANCe IReLAND DeSIGNATeD ACTIVITY CO FRN 17/09/2050100 000
0.04122 072135 057GBPZURICH FINANCe UK PLC FRN PeRPeTUAL 100 000
0.04108 12099 460eUR2I ReTe GAS SPA 1.608% 31/10/2027100 000
0.04125 682139 359GBP3I GROUP PLC 6.875% 09/03/2023100 000
0.07201 214203 476eUR3m CO 0.375% 15/02/2022200 000
0.04109 516105 722eUR3m CO 1.5% 09/11/2026100 000
0.0395 04694 006USD3m CO 3.625% 14/09/2028100 000
0.0250 14255 611USD3m CO 3.7% 15/04/205050 000
0.0399 72087 225USD3m CO 3.875% 15/06/2044100 000

85.41252 256 019238 606 614Total Bonds

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.0143 63747 209USDFORD FOUNDATION 2.815% 01/06/207050 000
0.0251 39741 342USDGeORGe WASHINGTON UNIVeRSITY 4.126% 15/09/204850 000
0.0388 25186 311GBPWeLLCOme TRUST FINANCe PLC 4.625% 25/07/203650 000
0.08218 261165 628GBPWeLLCOme TRUST LTD 4% 09/05/2059100 000

0.14401 546340 490Total Supranationals, Governments and Local Public Authorities, Debt Instruments

238 947 104 252 657 565 85.55
Total Transferable securities and money market instruments admitted to an official exchange listing or
dealt in on another regulated market

Other transferable securities

Bonds

0.003 308259 663eURLeHmAN BROTHeRS HOLDINGS INC 0% 20/07/2020 DeFAULTeD350 000

0.003 308259 663Total Bonds

259 663 3 308 0.00Total Other transferable securities

Investment Funds

Open-ended Investment Funds

4.0211 874 2389 826 471eURALGeBRIS UCITS FUNDS PLC - ALGeBRIS FINANCIAL CReDIT FUND - Ie63 187.73
2.176 400 1485 942 624eURAZ FUND 1 - HYBRID BONDS1 037 469.344
6.4118 935 03116 358 629eURVONTOBeL FUND - eUR CORPORATe BOND mID YIeLD - I105 564.09

12.6037 209 41732 127 724Total Open-ended Investment Funds

32 127 724 37 209 417 12.60Total Investment Funds

271 334 491 289 870 290 98.15Total Investments
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19.82Banks 40.56United States of America
15.02Investment Banking and Brokerage Services 10.79United Kingdom
12.60Investment Fund 10.58Luxembourg

6.89Telecommunications Service Providers 9.05France
4.13Pharmaceuticals and Biotechnology 5.79Netherlands
3.58Oil, Gas and Coal 4.97Ireland
2.88Industrial Transportation 2.73Germany
2.66Software and Computer Services 2.42Spain
2.24Technology Hardware and equipment 1.72Italy
2.10Life Insurance 1.35Japan
2.08Personal Care, Drug and Grocery Stores 1.31Australia
2.02Real estate Investment Trusts 1.31Canada
1.93Real estate Investment and Services 1.24Sweden
1.85Non-life Insurance 0.57Cayman Islands
1.70Gas, Water and multi-utilities 0.55Austria
1.47Health Care Providers 0.45Belgium
1.40medical equipment and Services 0.44Jersey
1.26electricity 0.43mexico
1.21Retailers 0.42Finland
1.14Travel and Leisure 0.34Switzerland
1.08Beverages 0.29Norway
1.01Chemicals 0.28Denmark
1.00General Industrials 0.11Guernsey
0.90Finance and Credit Services 0.07Bermuda
0.82Automobiles and Parts 0.07New Zealand
0.76Food Producers 0.07Portugal
0.68Construction and materials 0.06Chile
0.47media 0.04British Virgin Islands
0.40Industrial Support Services 0.04Czech Republic
0.37Industrial engineering 0.04Poland
0.37Leisure Goods 0.03estonia
0.32Alternative energy 0.03Singapore
0.32Consumer Services 98.15
0.32electronic and electrical equipment
0.25Telecommunications equipment
0.21Open-end and miscellaneous Investment Vehicles
0.20Personal Goods
0.16Industrial materials
0.14Governments
0.12Waste and Disposal Services
0.10Industrial metals and mining
0.07Household Goods and Home Construction
0.04Precious metals and mining
0.03Aerospace and Defense
0.03Close-end Investments

98.15

eFFePILUX SICAV
DeCemBeR 31, 2020

economic and Geographical Classification of Investments

Effepilux Sicav - Corporate IG Mondo

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

Bonds

0.29507 049523 588USDABU DHABI CRUDe OIL PIPeLINe LLC - ReGS - 4.6% 02/11/2047500 000
0.33580 137564 041USDAeROPUeRTO INTeRNACIONAL De TOCUmeN SA - ReGS - 6% 18/11/2048600 000
0.30525 482507 753USDBANISTmO SA - ReGS - 4.25% 31/07/2027600 000
0.39685 030726 984USDBOS FUNDING LTD 4% 18/09/2024800 000
0.26444 015458 698USDCNAC HK FINBRIDGe CO LTD 5.125% 14/03/2028500 000
0.31532 565535 062USDCNOOC PeTROLeUm NORTH AmeRICA ULC 5.875% 10/03/2035500 000
0.21371 875363 672USDCOmISION FeDeRAL De eLeCTRICIDAD FRN 15/12/20361 000 000
0.41711 360716 507USDCORP NACIONAL DeL COBRe De CHILe - ReGS - 3.15% 14/01/2030800 000
0.36625 926606 900eURDP WORLD PLC - ReGS - 2.375% 25/09/2026600 000
0.731 259 9251 099 971USDeCOPeTROL SA 6.875% 29/04/20301 200 000
0.55946 750966 112USDemPReSA De LOS FeRROCARRILeS DeL eSTADO - ReGS - 3.068%

18/08/2050
1 200 000

0.22385 576404 430USDemPReSA NACIONAL DeL PeTROLeO 5.25% 06/11/2029400 000
0.27473 116474 723USDemPReSAS PUBLICAS De meDeLLIN eSP - ReGS - 4.25% 18/07/2029541 000
0.12215 618210 509USDFeL eNeRGY VI SARL 5.75% 01/12/2040250 000
0.641 102 3891 162 999USDGTLK eUROPe CAPITAL DAC 4.65% 10/03/20271 300 000
0.15256 638256 842USDHUARONG FINANCe 2019 CO LTD 3.625% 30/09/2030300 000
1.111 935 6801 926 667eURHUARONG UNIVeRSe INVeSTmeNT HOLDING LTD 1.625% 05/12/20222 000 000
0.51880 454929 440USDKSA SUKUK LTD 2.969% 29/10/20291 000 000
0.27469 097421 701USDmeXICO CITY AIRPORT TRUST - ReGS - 5.5% 31/07/2047550 000
0.901 556 9101 542 000eURNAK NAFTOGAZ UKRAINe VIA KONDOR FINANCe PLC 7.125% 19/07/20241 500 000
0.681 173 3311 194 867USDOCP SA - ReGS - 5.625% 25/04/20241 300 000
0.12205 281212 766USDOIL AND GAS HOLDING CO BSCC - ReGS - 7.625% 07/11/2024225 000
0.43744 261757 329USDOIL GAS HOLDDINGS - ReGS - 7.5% 25/10/2027800 000
0.691 206 4531 212 754USDPeRTAmINA PeRSeRO PT - ReGS - 5.625% 20/05/20431 200 000
1.172 056 5092 089 112eURPeRUSAHAAN PeRSeROAN PeRSeRO PT PeRUSAHAAN LISTRIK NeGARA

- ReGS - 1.875% 05/11/2031
2 100 000

0.691 200 9321 342 191USDPeTROLeOS DeL PeRU SA - ReGS - 5.625% 19/06/20471 200 000
0.21370 132354 397USDPeTROLeOS meXICANOS 6.375% 23/01/2045500 000
0.47809 121707 938USDPeTROLeOS meXICANOS 6.625% 15/06/20351 000 000
0.751 302 5631 240 506USDPeTROLeOS meXICANOS 6.75% 21/09/20471 700 000
0.611 051 9651 107 224USDQNB FINANCe LTD 3.5% 28/03/20241 200 000
0.54930 767914 336USDRAIZeN FUeLS FINANCe SA - ReGS - 5.3% 20/01/20271 000 000
0.44765 482899 412USDRePUBLIC OF TAJIKISTAN INTeRNATIONAL BOND - ReGS - 7.125%

14/09/2027
1 100 000

0.44763 792703 428GBPRUSSIAN RAILWAYS VIA RZD CAPITAL PLC 7.487% 25/03/2031500 000
0.10165 306166 450USDSAUDI ARABIAN OIL CO - ReGS - 3.5% 24/11/2070200 000
0.16273 100254 421USDSTAR eNeRGY GeOTHeRmAL DARAJAT II / STAR eNeRGY GeOTHeRmAL

SALAK - ReGS - 4.85% 14/10/2038
300 000

0.761 311 8521 347 000eURSTATe GRID eUROPe DeVeLOPmeNT 2014 PLC 2.45% 26/01/20271 200 000
0.10165 911181 472USDUKReXImBANK  FRN 14/11/2049200 000
0.10168 297168 407USDVeON HOLDINGS BV - ReGS - 3.375% 25/11/2027200 000
0.941 644 2821 689 376USD1mDB GLOBAL INVeSTmeNTS LTD - ReGS - 4.4% 09/03/20232 000 000

17.7330 774 92930 941 985Total Bonds

DeCemBeR 31, 2020
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Transferable securities and money market instruments admitted to an official exchange listing or dealt in on another regulated market (continued)

Mortgages and Asset Backed securities

3.656 340 67210 925 950eURSPV PROJeCT 4.8% 25/09/202110 500 000

3.656 340 67210 925 950Total Mortgages and Asset Backed securities

Supranationals, Governments and Local Public Authorities, Debt Instruments

0.48830 143865 458USDABU DHABI GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 3.125%
16/04/2030

900 000

0.18306 796291 256USDANGOLAN GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 8% 26/11/2029400 000
1.172 037 6501 647 518USDANGOLAN GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 8.25%

09/05/2028
2 600 000

0.24412 770429 011USDARAB PeTROLeUm INVeSTmeNTS CORP 1.46% 30/06/2025500 000
0.911 586 0131 672 759USDARGeNTINe RePUBLIC GOVeRNmeNT INTeRNATIONAL BOND FRN

09/07/2030
4 799 935

0.0110 21810 457USDARGeNTINe RePUBLIC GOVeRNmeNT INTeRNATIONAL BOND 1%
09/07/2029

28 935

0.901 569 5311 804 763USDBAHAmAS GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 6% 21/11/20282 000 000
0.43747 4231 010 785USDBAHAmAS GOVeRNmeNT INTeRNATIONAL BOND 6.625% 15/05/20331 000 000
0.901 554 4691 563 180USDBAHAmAS GOVeRNmeNT INTeRNATIONAL BOND 8.95% 15/10/20321 750 000
0.581 001 9601 012 170USDBANQUe CeNTRALe De TUNISIe INTeRNATIONAL BOND - ReGS - 5.75%

30/01/2025
1 350 000

0.42729 320792 068eURBANQUe CeNTRALe De TUNISIe INTeRNATIONAL BOND - ReGS - 6.375%
15/07/2026

800 000

0.52910 670949 327USDBANQUe OUeST AFRICAINe De DeVeLOPPemeNT - ReGS - 5% 27/07/20271 000 000
0.51887 663918 548USDBANQUe OUeST AFRICAINe De DeVeLOPPemeNT 4.7% 22/10/20311 000 000
0.32559 434827 203USDBeLIZe GOVeRNmeNT INTeRNATIONAL BOND - ReGS - FRN 20/02/20341 500 000
0.22383 699425 090USDBOLIVIAN GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 4.5% 20/03/2028500 000
0.25436 639417 903USDBRAZILIAN GOVeRNmeNT INTeRNATIONAL BOND 4.75% 14/01/2050500 000
0.10175 342231 723USDCONGOLeSe INTeRNATIONAL BOND - ReGS - FRN 30/06/2029500 000
0.57987 8221 020 793USDCOSTA RICA GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 6.125%

19/02/2031
1 300 000

0.15253 061257 324USDeASTeRN & SOUTHeRN AFRICAN TRADe & DeVeLOPmeNT BANK 5.375%
14/03/2022

300 000

0.00311399USDeCUADOR GOVeRNmeNT INTeRNATIONAL BOND - ReGS - FRN 31/07/2030595
0.741 285 6811 942 512USDeCUADOR GOVeRNmeNT INTeRNATIONAL BOND - ReGS - FRN 31/07/20352 899 981
0.00448603USDeCUADOR GOVeRNmeNT INTeRNATIONAL BOND - ReGS - FRN 31/07/20401 085
0.07127 841221 573USDeCUADOR GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 0% 31/07/2030330 787
0.31537 085530 925eUReGYPT GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 6.375% 11/04/2031500 000
0.27461 832436 294USDeGYPT GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 7.625% 29/05/2032500 000
0.15265 534265 125USDeGYPT GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 7.903% 21/02/2048300 000
0.33565 953640 303USDeGYPT GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 8.7002% 01/03/2049600 000
0.28477 745440 050USDeGYPT GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 8.875% 29/05/2050500 000
0.44770 340945 940USDeL SALVADOR GOVeRNmeNT INTeRNATIONAL BOND - ReG.S ReGS -

7.65% 15/06/2035
1 000 000

0.52906 269949 835USDeL SALVADOR GOVeRNmeNT INTeRNATIONAL BOND 9.5% 15/07/20521 100 000
0.24416 093420 192USDFINANCe DePARTmeNT GOVeRNmeNT OF SHARJAH - ReGS - 4%

28/07/2050
500 000

0.651 122 799904 268USDGHANA GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 8.125% 26/03/20321 300 000
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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)

0.29500 238492 077USDISTANBUL meTROPOLITAN mUNICIPALITY - ReGS - 6.375% 09/12/2025600 000
0.991 713 7271 535 732eURIVORY COAST GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 6.625%

22/03/2048
1 550 000

1.051 821 2481 622 436eURIVORY COAST GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 6.875%
17/10/2040

1 600 000

0.38656 468583 555USDKeNYA GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 8.25% 28/02/2048700 000
0.35605 191599 815USDKINGDOm OF BAHRAIN - ReGS - 5.625% 30/09/2031700 000
0.0464 264132 542USDLeBANON GOVeRNmeNT INTeRNATIONAL BOND 0% 22/04/2031600 000
0.0348 93781 308USDLeBANON GOVeRNmeNT INTeRNATIONAL BOND 7.15% 20/11/2031450 000
0.751 303 2721 095 400eURmeXICO GOVeRNmeNT INTeRNATIONAL BOND 2.875% 08/04/20391 200 000
0.57986 723976 801USDmeXICO GOVeRNmeNT INTeRNATIONAL BOND 3.771% 24/05/20611 160 000
0.37637 124590 402GBPmeXICO GOVeRNmeNT INTeRNATIONAL BOND 5.625% 19/03/2114500 000
0.54944 030869 398eURmONTeNeGRO GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 2.55%

03/10/2029
1 000 000

0.17294 009298 596eURmONTeNeGRO GOVeRNmeNT INTeRNATIONAL BOND 2.875% 16/12/2027300 000
0.581 012 310984 340eURmOROCCO GOVeRNmeNT INTeRNATIONAL BOND 2% 30/09/20301 000 000
0.761 315 7901 352 454USDNAmIBIA INTeRNATIONAL BONDS - ReGS - 5.25% 29/10/20251 500 000
0.741 292 1091 261 978USDOmAN GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 6.75% 17/01/20481 600 000
0.26449 687417 668USDOmAN GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 7.375% 28/10/2032500 000
0.24420 886420 854USDPAKISTAN GOVeRNmeNT INTeRNATIONAL BOND - ReG.S ReGS - 7.875%

31/03/2036
500 000

0.17288 768289 390USDPANAmA GOVeRNmeNT INTeRNATIONAL BOND 3.87% 23/07/2060300 000
0.38668 004736 239USDPAPUA NeW GUINeA GOVeRNmeNT INTeRNATIONAL BOND - ReGS -

8.375% 04/10/2028
800 000

0.53924 425939 322USDRePUBLIC OF AZeRBAIJAN INTeRNATIONAL BOND - ReGS - 5.125%
01/09/2029

1 000 000

0.12206 537195 614USDRePUBLIC OF mALDIVeS mINISTRY OF FINANCe AND TReASURY BOND
7% 07/06/2022

300 000

0.18306 028300 649USDRePUBLIC OF SOUTH AFRICA GOVeRNmeNT INTeRNATIONAL BOND 5%
12/10/2046

400 000

0.851 469 6581 483 050USDRePUBLIC OF SOUTH AFRICA GOVeRNmeNT INTeRNATIONAL BOND
5.75% 30/09/2049

1 800 000

0.38664 593926 715USDRePUBLIC OF SURINAme - ReGS - 9.25% 26/10/20261 300 000
0.30523 605482 355eURROmANIAN GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 2% 28/01/2032500 000
0.40689 208660 000eURROmANIAN GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 3.375%

08/02/2038
600 000

0.35611 180583 125eURROmANIAN GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 3.875%
29/10/2035

500 000

0.10178 884180 890USDSAUDI GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 3.75% 21/01/2055200 000
0.49852 560858 298eURSeNeGAL GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 4.75%

13/03/2028
800 000

0.53911 536981 055USDSHARJAH SUKUK PROGRAm LTD 4.226% 14/03/20281 000 000
0.32557 156789 743USDSRI LANKA GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 6.825%

18/07/2026
1 200 000

0.14241 841249 079USDSRI LANKA GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 6.85%
03/11/2025

500 000
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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)

0.25439 124428 722USDTRINIDAD & TOBAGO GOVeRNmeNT INTeRNATIONAL BOND 4.5%
26/06/2030

500 000

0.30514 934488 372USDTURKeY GOVeRNmeNT INTeRNATIONAL BOND 5.75% 22/03/2024600 000
0.50865 326805 252USDTURKeY GOVeRNmeNT INTeRNATIONAL BOND 6% 25/03/20271 000 000
0.36617 188605 572USDTURKeY GOVeRNmeNT INTeRNATIONAL BOND 6.375% 14/10/2025700 000
0.20355 833313 525USDTURKeY GOVeRNmeNT INTeRNATIONAL BOND 6.875% 17/03/2036400 000
1.442 518 8682 449 365USDUKRAINe GOVeRNmeNT INTeRNATIONAL BOND FRN 31/05/20403 000 000
0.18316 924463 087USDZAmBIA GOVeRNmeNT INTeRNATIONAL BOND - ReGS - 5.375% 20/09/2022750 000

29.4451 106 74752 370 130Total Supranationals, Governments and Local Public Authorities, Debt Instruments

94 238 065 88 222 348 50.82
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

18.6432 360 99830 350 000eURCANDRIAm SRI - BOND GLOBAL HIGH YIeLD30 237.706
5.259 105 6885 691 427eUReURIZON eASYFUND - BOND HIGH YIeLD - Z33 140.516
5.138 910 59010 074 817eURISHAReS USD SHORT DURATION HIGH YIeLD CORP BOND UCITS eTF120 186
4.187 257 2976 621 199eURmORGAN STANLeY INVeSTmeNT FUNDS - emeRGING mARKeTS

CORPORATe DeBT FUND
222 411.806

11.2319 495 54813 739 859eURmUZINICH FUNDS - eUROPeYIeLD FUND78 263.942

44.4377 130 12166 477 302Total Open-ended Investment Funds

66 477 302 77 130 121 44.43Total Investment Funds

160 715 367 165 352 469 95.25Total Investments
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44.43Investment Fund 28.73Luxembourg
29.44Governments 17.44Ireland

5.00Oil, Gas and Coal 3.65Italy
4.15Finance and Credit Services 3.60mexico
2.85General Industrials 2.23Bahamas
2.51Investment Banking and Brokerage Services 2.04Ivory Coast
1.95Industrial Transportation 2.03Cayman Islands
1.83electricity 1.88Indonesia
0.95Gas, Water and multi-utilities 1.75United Kingdom
0.93Chemicals 1.64Turkey
0.70Banks 1.45Ukraine
0.41Industrial metals and mining 1.37United Arab emirates
0.10Telecommunications equipment 1.35Angola

95.25 1.33egypt
1.26British Virgin Islands
1.26morocco
1.18Chile
1.05Romania
1.04Togo
1.02South Africa
1.00Colombia
1.00Oman
1.00Tunisia
0.97el Salvador
0.95malaysia
0.92Argentina
0.90Bahrain
0.81ecuador
0.80Panama
0.76Namibia
0.71montenegro
0.69Peru
0.65Ghana
0.57Costa Rica
0.53Azerbaijan
0.52Kenya
0.49Senegal
0.46Sri Lanka
0.44Saudi Arabia
0.44Tajikistan
0.38Papua New Guinea
0.38Suriname
0.32Belize
0.31Canada
0.26Hong Kong (China)
0.25Brazil
0.25Trinidad and Tobago
0.24Pakistan
0.22Bolivia
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0.18Zambia
0.16Bermuda
0.12maldives
0.10Netherlands
0.10Republic of the Congo
0.07Lebanon

95.25
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Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti

economic and Geographical Classification of Investments (continued)

Geographical classification %



100
The accompanying notes form an integral part of these financial statements.

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

Shares

0.04158 980120 771USDABIOmeD INC600
0.441 894 0421 308 644USDACCeNTURe PLC - A8 872
0.07282 206238 329eURACCOR SA9 534
0.692 945 0392 268 579eURADIDAS AG - ReG9 886
0.15661 858388 018JPYAeON CO LTD24 700
0.10420 097246 938USDAGILeNT TeCHNOLOGIeS INC4 338
0.04192 422125 560CADAGNICO eAGLe mINeS LTD3 348
0.08329 368265 208JPYAJINOmOTO CO INC17 800
0.21885 541726 758eURAKZO NOBeL NV10 079
0.331 413 2141 213 593USDALCON INC26 207
0.03123 652107 826USDALLeGION PLC1 300
1.024 329 7013 948 370eURALLIANZ Se - ReG21 573
0.04157 090114 150USDALLY FINANCIAL INC5 390
0.22945 599878 501USDAmeRICAN eXPReSS CO9 569
0.271 140 6911 039 182USDAmeRICAN TOWeR CORP6 218
0.04172 262137 046USDAmeRISOURCeBeRGeN CORP2 156
0.361 533 7401 181 035USDAmGeN INC8 162
0.04159 863169 257AUDAmPOL LTD8 919
0.04182 364182 659eURAmUNDI SA2 730
0.06274 644271 540AUDAPA GROUP45 127
0.09404 644267 884USDAPTIV PLC3 800
0.09384 819377 993JPYASAHI KASeI CORP46 100
2.078 862 5814 056 393eURASmL HOLDING NV22 293
0.11483 278388 933GBPASSOCIATeD BRITISH FOODS PLC19 107
0.20876 965835 031JPYASTeLLAS PHARmA INC69 500
0.08343 335344 705AUDASX LTD7 561
0.05206 021207 597NZDAUCKLAND INTeRNATIONAL AIRPORT LTD46 189
0.04175 293224 012AUDAURIZON HOLDINGS LTD71 268
0.0285 96089 136AUDAUSNeT SeRVICeS77 663
0.441 885 9132 023 427eURAXA SA96 654
0.0267 66867 132USDAXALTA COATING SYSTemS LTD2 900
0.03140 159171 974USDBAKeR HUGHeS CO8 225
0.08351 534221 326USDBALL CORP4 616
0.331 417 4111 767 427eURBANCO BILBAO VIZCAYA ARGeNTARIA SA351 279
0.13552 567546 626CADBANK OF mONTReAL8 900
0.09387 061401 095USDBANK OF NeW YORK meLLON CORP11 159
0.17741 493763 678CADBANK OF NOVA SCOTIA16 800
0.09404 732363 559GBPBARRATT DeVeLOPmeNTS PLC54 071
0.20843 167752 303USDBeCTON DICKINSON AND CO4 123
0.11477 016476 670eURBeIeRSDORF AG5 051
0.08353 041271 962GBPBeRKeLeY GROUP HOLDINGS6 664
0.06260 251179 703USDBeST BUY CO INC3 191
0.10436 267433 687USDBIOGeN INC2 180

DeCemBeR 31, 2020
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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)

0.0134 11131 091CADBLACKBeRRY LTD6 300
0.291 250 186864 720USDBLACKROCK INC2 120
0.05201 423127 882AUDBLUeSCOPe STeeL LTD18 271
0.08350 497435 646HKDBOC HONG KONG HOLDINGS LTD141 500
0.10417 156285 997SeKBOLIDeN AB14 385
0.02104 21598 434USDBORGWARNeR INC3 300
0.04158 767212 610USDBOSTON PROPeRTIeS INC2 055
0.09384 698404 560AUDBRAmBLeS LTD57 545
0.06253 443209 285GBPBRITISH LAND CO PLC46 392
0.02107 196101 063USDBUNGe LTD2 000
0.10448 345414 440GBPBURBeRRY GROUP PLC22 426
0.04182 070169 631USDCABLe ONe INC100
0.02106 14089 024USDCAmPBeLL SOUP CO2 686
0.20879 787711 149CADCANADIAN NATIONAL RAILWAY CO9 800
0.0285 87670 938CADCANADIAN TIRe CORP LTD - A800
0.05202 157202 198SGDCAPITALAND LTD99 667
0.04176 454164 055USDCARDINAL HeALTH INC4 031
0.10432 377421 193eURCARReFOUR SA30 818
0.261 123 911784 069USDCATeRPILLAR INC7 555
0.06239 182178 201USDCBRe GROUP INC4 666
0.09397 403416 280USDCeNTeNe CORP8 100
0.03131 020155 811USDCeNTeRPOINT eNeRGY INC7 408
0.07282 478256 995USDCeRNeR CORP4 404
0.05200 840173 368CADCGI INC3 100
0.03146 457133 131USDCH ROBINSON WORLDWIDe INC1 909
0.22927 718727 701USDCHARLeS SCHWAB CORP21 401
0.18790 765727 912USDCHUBB LTD6 286
0.21906 243834 192eURCIe GeNeRALe DeS eTABLISSemeNTS mICHeLIN SCA8 635
0.20874 201656 208USDCIGNA CORP5 138
0.0288 22297 728SGDCITY DeVeLOPmeNTS LTD17 900
0.07295 730226 118USDCLOROX CO1 792
0.18756 886764 819USDCme GROUP INC5 087
0.0297 862126 997eURCNP ASSURANCeS7 425
0.04150 494112 475AUDCOCA-COLA AmATIL LTD18 455
0.10412 292448 580eURCOCA-COLA eUROPeAN PARTNeRS PLC10 451
0.06277 613255 946GBPCOCA-COLA HBC AG10 454
0.07292 273287 881AUDCOCHLeAR LTD2 452
0.13577 515431 057AUDCOLeS GROUP LTD50 480
0.19815 859703 020USDCOLGATe-PALmOLIVe CO11 674
0.19801 783584 652DKKCOLOPLAST A/S6 420
0.341 456 3441 267 290GBPCOmPASS GROUP PLC95 640
0.06278 259325 732USDCONSOLIDATeD eDISON INC4 711
0.321 380 8041 108 620eURCRH PLC40 588
0.13557 613424 690GBPCRODA INTeRNATIONAL PLC7 567
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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)

0.18791 981619 877USDCSX CORP10 678
0.09391 446278 508USDCUmmINS INC2 109
0.09383 834216 481JPYDAIFUKU CO LTD3 800
0.11492 658472 057JPYDAI-ICHI LIFe HOLDINGS INC40 100
0.411 776 9381 789 477JPYDAIICHI SANKYO CO LTD63 500
0.391 687 356980 201JPYDAIKIN INDUSTRIeS LTD9 300
0.12509 351509 212JPYDAIWA HOUSe INDUSTRY CO LTD21 000
0.391 679 7312 085 486eURDANONe SA31 245
0.02105 54581 966USDDAVITA INC1 100
0.241 019 856951 616SGDDBS GROUP HOLDINGS LTD65 863
0.07300 927399 226GBPDCC PLC5 202
0.21902 221494 761USDDeeRe & CO4 103
0.18781 770559 348JPYDeNSO CORP16 100
0.03130 777146 383USDDeNTSPLY SIRONA INC3 056
0.321 363 8151 101 785eURDeUTSCHe BOeRSe AG9 794
0.06246 709276 924AUDDeXUS41 615
0.15643 483544 806USDeCOLAB INC3 639
0.15645 257403 639USDeDWARDS LIFeSCIeNCeS CORP8 654
0.13548 558486 561JPYeISAI CO LTD9 400
0.05218 705162 071SeKeLeCTROLUX AB11 485
0.11481 190383 788USDeLeCTRONIC ARTS INC4 100
0.03141 375137 460eUReLIA GROUP SA/NV1 450
0.08337 333417 986eUReLISA OYJ7 518
0.17712 692547 427USDeQUINIX INC1 221
0.08345 643275 797eUReRSTe GROUP BANK AG13 859
0.20857 924780 441SeKeSSITY AB32 593
0.08339 521307 793USDeVeRSOURCe eNeRGY4 802
0.04190 879218 799AUDeVOLUTION mINING LTD60 653
0.04193 088154 860USDeXPeDITORS INTeRNATIONAL OF WASHINGTON INC2 484
0.04163 050155 998USDFACTSeT ReSeARCH SYSTemS INC600
0.08326 771213 533USDFASTeNAL CO8 188
0.281 198 362680 118GBPFeRGUSON PLC12 074
0.10410 233357 321NZDFISHeR & PAYKeL HeALTHCARe CORP LTD21 145
0.05207 693196 551CADFORTIS INC/CANADA6 226
0.03134 44293 518USDFORTUNe BRANDS HOme & SeCURITY INC1 919
0.06266 205185 173CADFRANCO-NeVADA CORP2 600
0.0284 617108 917USDFRANKLIN ReSOURCeS INC4 143
0.20861 319473 138JPYFUJITSU LTD7 300
0.06276 723272 541eURGeCINA SA2 191
0.10419 489382 931USDGeNeRAL mILLS INC8 729
0.07304 175276 824eURGeTLINK Se - ReG21 451
0.0161 64679 948CADGILDAN ACTIVeWeAR INC2 700
0.19836 272973 565USDGILeAD SCIeNCeS INC17 563
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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)

0.391 689 8901 085 087CHFGIVAUDAN SA - ReG490
0.10446 982338 930DKKGN STORe NORD AS6 829
0.17748 958493 839AUDGOODmAN GROUP62 800
0.05205 117227 633AUDGPT GROUP72 274
0.02105 923125 386DKKH LUNDBeCK A/S3 776
0.10408 685555 400HKDHANG SeNG BANK LTD29 000
0.05222 647251 595JPYHANKYU HANSHIN HOLDINGS INC8 200
0.03142 732137 908USDHASBRO INC1 867
0.12506 599358 048USDHCA HeALTHCARe INC3 769
0.04190 242172 575USDHeALTHPeAK PROPeRTIeS INC7 700
0.10440 929434 071eURHeNKeL AG & CO KGAA5 592
0.20855 898768 090eURHeNKeL AG & CO KGAA - PFD9 273
0.03109 289110 396USDHeNRY SCHeIN INC2 000
0.0294 21473 309JPYHITACHI meTALS LTD7 600
0.05220 237180 698USDHOLOGIC INC3 700
0.763 268 2842 434 213USDHOme DePOT INC15 055
0.321 378 0971 367 250JPYHONDA mOTOR CO LTD60 500
0.472 015 3261 270 604HKDHONG KONG eXCHANGeS & CLeARING LTD44 988
0.14603 560657 639USDHUmANA INC1 800
0.05226 121141 045SeKHUSQVARNA AB - B21 335
0.05225 190197 655SeKICA GRUPPeN AB5 507
0.04179 085151 246USDIDeX CORP1 100
0.11490 249258 127USDIDeXX LABORATORIeS INC1 200
0.09387 498279 851USDIHS mARKIT LTD5 278
0.17745 502567 830USDILLINOIS TOOL WORKS INC4 474
0.341 452 7461 319 624eURINDUSTRIA De DISeNO TeXTIL SA55 789
0.06273 763388 052AUDINSURANCe AUSTRALIA GROUP LTD92 357
0.04193 380171 659CADINTACT FINANCIAL CORP2 000
0.11481 732459 432GBPINTeRCONTINeNTAL HOTeLS GROUP PLC9 194
0.03109 770134 887USDINTeRNATIONAL FLAVORS & FRAGRANCeS INC1 234
0.371 588 2561 605 305eURINTeSA SANPAOLO SPA830 417
0.0279 304105 306USDINVeSCO LTD5 567
0.02105 965116 380USDIRON mOUNTAIN INC4 398
0.06236 950241 870GBPJ SAINSBURY PLC94 055
0.03110 20997 445USDJAZZ PHARmACeUTICALS PLC817
0.05220 750170 026GBPJD SPORTS FASHION PLC22 976
0.04173 165172 163eURJeRONImO mARTINS SGPS SA12 530
0.09401 758336 599USDJOHNSON CONTROLS INTeRNATIONAL PLC10 551
0.06273 845332 442GBPJOHNSON mATTHeY PLC10 108
0.04173 421112 124JPYKANSAI PAINT CO LTD6 900
0.05227 228148 164USDKANSAS CITY SOUTHeRN1 362
0.271 141 9471 138 400JPYKAO CORP18 100
0.17750 884720 823eURKBC GROUP NV13 109
0.341 463 5201 363 096JPYKDDI CORP60 300

DeCemBeR 31, 2020
eFFePILUX SICAV

Effepilux Sicav - Azionario

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity



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

Shares (continued)

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

0.06246 981200 288JPYKeIO CORP3 900
0.04189 505172 926USDKeLLOGG CO3 726
0.241 012 583815 463eURKeRRY GROUP PLC8 545
0.04182 816175 487USDKeYCORP13 631
0.07306 494181 814JPYKIKKOmAN CORP5 400
0.13538 857522 667USDKImBeRLY-CLARK CORP4 890
0.08346 076320 292GBPKINGFISHeR PLC114 561
0.03120 831112 552JPYKOBe BUSSAN CO LTD4 800
0.17720 403613 650JPYKOmATSU LTD32 300
0.301 283 955850 225eURKONINKLIJKe DSm NV9 119
0.04150 723143 701eURKONINKLIJKe VOPAK NV3 506
0.13538 041338 170CHFKUeHNe + NAGeL INTeRNATIONAL AG - ReG2 898
0.02103 918148 592JPYKYUSHU RAILWAY CO5 900
0.05209 942207 639AUDLeNDLeASe CORP LTD25 411
0.0158 57363 350USDLIBeRTY GLOBAL PLC - A2 959
0.0290 015101 541USDLIBeRTY GLOBAL PLC - C4 657
0.331 423 4791 134 631eURLINDe PLC6 683
0.492 097 3371 058 750CHFLONZA GROUP AG - ReG3 988
0.944 008 6982 935 821eURL’OReAL SA12 898
0.321 390 5491 255 700USDLOWe’S COS INC10 600
0.11483 553462 605USDLULULemON ATHLeTICA INC1 700
0.261 115 805870 262AUDmACQUARIe GROUP LTD12 776
0.05213 887166 124CADmAGNA INTeRNATIONAL INC3 700
0.09387 962300 024CADmANULIFe FINANCIAL CORP26 700
0.16690 210580 483USDmARSH & mCLeNNAN COS INC7 218
0.22947 643556 086eURmeRCK KGAA6 752
0.0298 69266 487NZDmeRCURY NZ LTD25 684
0.05219 771116 390NZDmeRIDIAN eNeRGY LTD50 334
0.03142 692115 698CADmeTRO INC/CN3 916
0.07279 436197 314USDmeTTLeR-TOLeDO INTeRNATIONAL INC300
4.2618 284 04811 026 859USDmICROSOFT CORP100 582
0.06244 923240 577AUDmIRVAC GROUP147 102
0.04165 228132 375JPYmITSUI CHemICALS INC6 900
0.04155 028130 855JPYmIURA CO LTD3 400
0.0292 15886 012USDmOHAWK INDUSTRIeS INC800
0.12508 147503 465GBPmONDI PLC26 452
0.13572 391381 172USDmOODY’S CORP2 413
0.0290 945112 207USDmOSAIC CO4 836
0.10424 590427 858NOKmOWI ASA23 288
0.10422 694439 543JPYmS&AD INSURANCe GROUP HOLDINGS INC17 000
0.04185 922226 817USDm&T BANK CORP1 787
0.06260 865289 021HKDmTR CORP LTD57 091
0.411 751 8021 468 312eURmUeNCHeNeR RUeCKVeRSICHeRUNGS-GeSeLLSCHAFT AG IN

mUeNCHeN - ReG
7 215
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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)

0.371 586 220892 859JPYmURATA mANUFACTURING CO LTD21 500
0.431 833 1511 794 537GBPNATIONAL GRID PLC189 694
0.03130 598185 177eURNATIXIS SA46 826
0.311 331 396627 036eURNeSTe OYJ22 505
0.12495 244461 850AUDNeWCReST mINING LTD30 460
0.13550 368379 127USDNeWmONT CORP11 244
0.03122 243126 671JPYNGK INSULATORS LTD9 700
0.461 996 1081 133 335USDNIKe INC - B17 264
0.512 188 6801 944 213JPYNINTeNDO CO LTD4 200
0.04153 603134 832JPYNIPPON eXPReSS CO LTD2 800
0.11493 289359 083JPYNIPPON PAINT HOLDINGS CO LTD5 500
0.03112 18586 710JPYNIPPON YUSeN KK5 900
0.10438 391265 838JPYNITTO DeNKO CORP6 000
0.04188 114178 870JPYNOmURA ReAL eSTATe mASTeR FUND INC161
0.08348 073286 882JPYNOmURA ReSeARCH INSTITUTe LTD11 900
0.16695 420551 374USDNORFOLK SOUTHeRN CORP3 581
0.05214 286207 340USDNORTHeRN TRUST CORP2 815
1.255 319 7053 745 469DKKNOVO NORDISK A/S92 809
0.12525 322432 417DKKNOVOZYmeS A/S - B11 188
0.863 705 8251 471 140USDNVIDIA CORP8 683
0.07282 128248 051JPYODAKYU eLeCTRIC RAILWAY CO LTD11 000
0.12509 794315 193JPYOmRON CORP7 000
0.04183 376279 175USDONeOK INC5 846
0.03129 869123 947CADOPeN TeXT CORP3 500
0.23989 9381 384 769eURORANGe SA101 699
0.05206 565177 389eURORION OYJ - B5 504
0.08333 243300 936NOKORKLA ASA40 127
0.401 698 328722 226DKKORSTeD AS10 166
0.0299 06980 312USDOWeNS CORNING1 600
0.18777 486631 324JPYPANASONIC CORP82 500
0.11488 647239 653DKKPANDORA A/S5 341
0.542 342 6442 048 068USDPePSICO INC19 328
0.08339 139400 850USDPHILLIPS 665 933
0.17723 476609 003USDPNC FINANCIAL SeRVICeS GROUP INC5 941
0.04158 616165 896USDPRINCIPAL FINANCIAL GROUP INC3 912
0.933 975 9323 130 878USDPROCTeR & GAmBLe CO34 963
0.19836 426650 603USDPROLOGIS INC10 269
0.08345 574405 270USDPRUDeNTIAL FINANCIAL INC5 416
0.04188 950166 128USDQUeST DIAGNOSTICS INC1 940
0.06250 220289 326JPYRAKUTeN INC31 800
0.06270 038288 605AUDRAmSAY HeALTH CARe LTD6 886
0.08353 802365 759eURReD eLeCTRICA CORP SA21 091
0.04179 177143 803USDReGIONS FINANCIAL CORP13 600
0.482 077 0251 918 382GBPReLX PLC103 718
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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)

0.08364 820213 945USDReSmeD INC2 100
0.05226 809253 472JPYReSONA HOLDINGS INC79 500
0.0296 63366 297USDRITCHIe BROS AUCTIONeeRS INC1 700
0.0286 29975 886USDROBeRT HALF INTeRNATIONAL INC1 690
2.5310 813 2138 801 488CHFROCHe HOLDING AG37 848
0.08331 257215 085USDROCKWeLL AUTOmATION INC1 616
0.04182 479211 722CADROGeRS COmmUNICATIONS INC - B4 800
0.12528 491530 868USDROPeR TeCHNOLOGIeS INC1 500
0.03138 44899 102NZDRYmAN HeALTHCARe LTD15 489
0.542 309 7801 730 739USDSALeSFORCe.COm INC12 700
1.375 832 3385 635 357eURSAP Se54 396
0.15649 404345 028eURSARTORIUS AG1 890
0.783 343 8682 035 537eURSCHNeIDeR eLeCTRIC Se28 266
0.06251 235212 787GBPSCHRODeRS PLC6 739
0.0288 73984 242JPYSCSK CORP1 900
0.04169 711148 979eURSeB SA1 139
0.05233 426155 931AUDSeeK LTD12 973
0.16687 044522 944GBPSeGRO PLC64 898
0.05213 458177 344JPYSeKISUI CHemICAL CO LTD13 800
0.09392 320345 772JPYSeKISUI HOUSe LTD23 600
0.10418 817431 440USDSemPRA eNeRGY4 022
0.06267 120187 951JPYSG HOLDINGS CO LTD12 000
0.03120 522132 475JPYSHImIZU CORP20 300
0.10441 609522 632JPYSHIONOGI & CO LTD9 900
1.104 672 9483 550 327eURSIemeNS AG - ReG39 763
0.04176 177146 357SGDSINGAPORe eXCHANGe LTD30 700
0.17719 720684 581SeKSKANDINAVISKA eNSKILDA BANKeN AB - A85 587
0.10448 119458 053eURSNAm SPA97 396
0.10416 225395 030JPYSOmPO HOLDINGS INC12 600
0.14612 667567 711CHFSONOVA HOLDING AG2 881
0.893 842 8682 136 367JPYSONY CORP47 200
0.03134 237107 183JPYSTANLeY eLeCTRIC CO LTD5 100
0.07298 722261 159USDSTATe STReeT CORP5 022
0.0290 40173 550USDSTeeL DYNAmICS INC3 000
0.04185 892148 684USDSTeRIS PLC1 200
0.05229 963222 292AUDSTOCKLAND87 232
0.04169 186194 426JPYSUmITOmO CHemICAL CO LTD51 500
0.07315 355208 108JPYSUmITOmO meTAL mINING CO LTD8 700
0.07319 396399 450JPYSUmITOmO mITSUI TRUST HOLDINGS INC12 700
0.03150 247184 037JPYSUNTORY BeVeRAGe & FOOD LTD5 200
0.05221 880134 006USDSVB FINANCIAL GROUP700
0.11464 176366 744SeKSVeNSKA CeLLULOSA AB SCA - B32 549
0.16694 708711 362SeKSVeNSKA HANDeLSBANKeN AB84 513
0.0288 382191 428HKDSWIRe PACIFIC LTD - A19 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)

0.0297 927130 107HKDSWIRe PROPeRTIeS LTD41 200
0.281 201 2271 156 163CHFSWISS Re AG15 589
0.14601 696576 419CHFSWISSCOm AG - ReG1 364
0.05199 035192 095AUDSYDNeY AIRPORT49 234
0.14618 403464 740JPYSYSmeX CORP6 300
0.09400 886299 800USDT ROWe PRICe GROUP INC3 240
0.08358 340305 197GBPTAYLOR WImPeY PLC193 456
0.03110 572102 168JPYTeIJIN LTD7 200
0.06261 482274 607USDTeLADOC HeALTH INC1 600
0.04160 181167 725USDTeLeDYNe TeCHNOLOGIeS INC500
0.12515 302622 058NOKTeLeNOR ASA37 000
0.07280 619300 680SeKTeLe2 AB25 965
0.10433 391504 629SeKTeLIA CO AB128 237
0.10422 250423 736eURTeRNA ReTe eLeTTRICA NAZIONALe SPA67 560
1.415 998 093948 306USDTeSLA INC10 400
0.04165 877127 141USDTIFFANY & CO1 544
0.02103 60566 140JPYTOKYO CeNTURY CORP1 600
0.401 702 270743 136JPYTOKYO eLeCTRON LTD5 600
0.04180 500254 279JPYTOKYU CORP17 800
0.06247 116298 535JPYTORAY INDUSTRIeS INC51 100
0.04183 832132 996USDTRACTOR SUPPLY CO1 600
0.09396 01536 369USDTRANe TeCHNOLOGIeS PLC3 338
0.20869 559811 443AUDTRANSURBAN GROUP100 935
0.10414 496414 628USDTRAVeLeRS COS INC3 613
0.0291 43291 576USDUGI CORP3 200
0.09399 226282 342eURUmICORe SA10 161
0.11468 786956 181eURUNIBAIL RODAmCO ReITS7 259
1.616 870 2337 020 504GBPUNILeVeR PLC140 017
0.20860 473623 695eURUPm-KYmmeNe OYJ28 240
0.03113 99691 680USDVAIL ReSORTS INC500
0.09386 682324 766eURVALeO SA11 979
0.04185 373134 809USDVARIAN meDICAL SYSTemS INC1 296
0.05234 137197 265eURVeRBUND AG3 352
0.16695 373534 806USDVeRTeX PHARmACeUTICALS INC3 600
0.482 043 955765 380DKKVeSTAS WIND SYSTemS A/S10 569
0.07307 701295 483USDVF CORP4 408
0.873 745 0232 707 837USDWALT DISNeY CO25 291
0.04178 966273 292eURWARTSILA OYJ ABP21 959
0.04187 251153 362USDWATeRS CORP926
0.06252 159340 801JPYWeST JAPAN RAILWAY CO5 900
0.05231 548194 219USDWeST PHARmACeUTICAL SeRVICeS INC1 000
0.05204 619194 033CADWHeATON PReCIOUS meTALS CORP6 000
0.09369 361299 142GBPWHITBReAD PLC10 665
0.06262 696303 982GBPWm mORRISON SUPeRmARKeTS PLC132 585
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Effepilux Sicav - Azionario

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
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Quantity



108The accompanying notes form an integral part of these financial statements.

Shares (continued)

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

0.23986 9361 023 228eURWOLTeRS KLUWeR NV14 291
0.13570 913709 910GBPWPP PLC63 878
0.03123 77775 716CADWSP GLOBAL INC1 600
0.05213 590147 532USDWW GRAINGeR INC640
0.05208 896157 507USDXYLem INC/NY2 511
0.06249 863186 564JPYYAmAHA CORP5 200
0.08361 424225 710JPYYASKAWA eLeCTRIC CORP8 900
0.03138 207127 166JPYYOKOGAWA eLeCTRIC CORP8 500
0.21900 711573 983USDZOeTIS INC6 659

62.96270 646 562212 638 197Total Shares

212 638 197 270 646 562 62.96
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

2.5711 037 17410 301 457eURODDO BHF ALGO mIN VAR6 750.937
9.9842 909 06735 000 000eURPICTeT TOTAL ReTURN - AGORA - I306 909.85619
2.098 985 2418 451 912eURROBeCO CAPITAL GROWTH - ROBeCO QI eUROPeAN CONSeRVATIVe

eQUITIeS
48 479.7743

10.4645 023 99917 878 027eURSCHRODeR INTeRNATIONAL SeLeCTION FUND - emeRGING ASIA - IA698 051.91
2.6411 329 67310 543 289eURSTATe STReeT eUROPe eSG SCReeNeD mANAGeD VOLATILITY eQUITY

FUND
473 953.6627

8.0834 715 02830 500 000eURVONTOBeL FUND - mTX SUSTAINABLe emeRGING mARKeTS LeADeRS245 630.989

35.82154 000 182112 674 685Total Open-ended Investment Funds

112 674 685 154 000 182 35.82Total Investment Funds

325 397 323 424 646 744 98.78Total Investments
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Effepilux Sicav - Azionario

(continued)Schedule of Investments

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity

Other transferable securities

Shares

0.00-84  441Total Shares

84 441 - 0.00Total Other transferable securities

0.00-84 441eURBANCO eSPIRITO SANTO SA*67 176
0.00--USDFIRST HORIZON - FRACTIONAL SHS**32 409

** The security is a right associated to the stock with no value per stock exchange and then valued at zero.

* The security has been written down to zero by the Board of the Company since February 06, 2015 for precautionary reasons. During the reporting year there are no new elements
that suggests the Board of the Company to modify the valuation of the security which is continue to be evaluated at zero.



109

35.82Investment Fund 33.25Luxembourg
6.96Pharmaceuticals and Biotechnology 20.52United States of America
6.38Software and Computer Services 8.03Japan
5.24Personal Care, Drug and Grocery Stores 6.18France
4.79Technology Hardware and equipment 5.64Germany
2.88Non-life Insurance 4.66Switzerland
2.63Banks 4.49United Kingdom
2.41Investment Banking and Brokerage Services 2.83Netherlands
2.40Automobiles and Parts 2.66Denmark
2.15Industrial Transportation 1.90Australia
2.07Chemicals 1.64Ireland
2.07Telecommunications Service Providers 1.14Canada
2.05Retailers 1.06Sweden
1.79Leisure Goods 0.75Hong Kong (China)
1.57medical equipment and Services 0.75Spain
1.57Personal Goods 0.68Finland
1.56Real estate Investment Trusts 0.57Italy
1.49General Industrials 0.51Jersey
1.25Food Producers 0.35Singapore
1.14Industrial engineering 0.30Belgium
1.02Industrial Support Services 0.30Norway
0.97Gas, Water and multi-utilities 0.25New Zealand
0.97Travel and Leisure 0.15Bermuda
0.88media 0.13Austria
0.78Beverages 0.04Portugal
0.72Health Care Providers 98.78
0.67Oil, Gas and Coal
0.63Household Goods and Home Construction
0.55electricity
0.54Construction and materials
0.48Alternative energy
0.44Precious metals and mining
0.37electronic and electrical equipment
0.34Life Insurance
0.32Industrial materials
0.26Finance and Credit Services
0.26Industrial metals and mining
0.19Real estate Investment and Services
0.10Aerospace and Defense
0.06Consumer Services 
0.01Telecommunications equipment

98.78

eFFePILUX SICAV
DeCemBeR 31, 2020

economic and Geographical Classification of Investments

Effepilux Sicav - Azionario

Economic classification Geographical classification% %
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Investment Funds

Open-ended Investment Funds

18.1531 998 52530 000 000eURAmBIeNTA X ICAV-AmBIeNTA X ALPHA FUND30 000
3.155 557 9928 826 554eURH2O Am - H2O VIVACe54.783
0.26463 1401 003 236eURH2O VIVACe SIDe POCKeT (IN LIQUIDATION)54.783
9.2516 312 91615 000 000eURJPmORGAN INVeSTmeNT FUNDS - GLOBAL mACRO OPPORTUNITIeS138 786.084
5.8710 350 3969 818 437eURLYXOR - LYXOR-TIeDemANN ARBITRAGe STRATeGY FUND - A I90 651.9614
9.6316 987 21917 756 899eURLYXOR NeWCITS IRL III ICAV - LYXOR / BRIDGeWATeR CORe GLOBAL

mACRO FUND
177 898.996

13.0322 982 93421 000 000eURmARSHALL WACe UCITS FUND PLC - mW TOPS UCITS FUND - A110 968.3056
5.048 881 0257 953 200eURmeRRILL LYNCH INVeSTmeNT SOLUTIONS - PSAm GLOBAL eVeNT UCITS

FUND
59 636.211

18.2032 079 74228 407 123eURNORDeA BANK AB348 958.353

82.58145 613 889139 765 449Total Open-ended Investment Funds

139 765 449 145 613 889 82.58Total Investment Funds

139 765 449 145 613 889 82.58Total Investments

DeCemBeR 31, 2020
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Schedule of Investments

Effepilux Sicav - Liquid Alternatives 

EUREUR
% of 

net assets
Market valueCostQuotation

CurrencyDescription

Nominal
value/

Quantity
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82.58Investment Fund 46.69Ireland

82.58 23.23Luxembourg
9.25United Kingdom
3.41France

82.58

eFFePILUX SICAV
DeCemBeR 31, 2020

economic and Geographical Classification of Investments

Effepilux Sicav - Liquid Alternatives 

Economic classification Geographical classification% %
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General1 -
As at  December 31, 2020, 6 Sub-Funds are available:

• effepilux Sicav - Investimenti a breve termine
• effepilux Sicav - Titoli di Stato ed inflazione
• effepilux Sicav - Corporate IG mondo
• effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti
• effepilux Sicav - Azionario
• effepilux Sicav - Liquid Alternatives 

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

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 in transferable securities.

2.2 Valuation of investment in securities
2.2.1 The value of any cash on hand or on deposit bills and demand notes and accounts receivable, prepaid expenses,
cash dividends, interest declared or accrued and not yet received, are deemed to be the full amount thereof, unless in any
case the same is unlikely to be paid or received in full, in which case the value thereof is arrived at after making such
discount as may be considered appropriate in such case to reflect the true value thereof.
2.2.2 Securities listed on a recognised stock exchange or dealt on any other Regulated market that operates regularly,
is recognised and is open to the public, are valued at their last available prices, or, in the event that there should be several
such markets, on the basis of their last available prices on the main market for the relevant security.
2.2.3 In the event that the last available price does not, in the opinion of the Board of Directors of the Company, truly reflect
the fair market value of the relevant securities, the value of such securities is defined by the Board of Directors of 
the Company based on the reasonably foreseeable sales proceeds determined prudently and in good faith.
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
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prices of these contracts on exchanges and Regulated markets on which the particular futures, forward or options contracts
are traded by the Company; provided that if a futures, forward or options contract could not be liquidated on the day with
respect to which Net Assets are being determined, the basis for determining the liquidating value of such contract shall be
such value as the Board of Directors of the Company may deem fair and reasonable.
2.2.6 money market Instruments not listed or trade on a stock exchange or not dealt with on another Regulated market
are valued at their face value with interest accrued.
2.2.7 In case of short term instruments which have a maturity of less than 90 days, the value of the instrument based on
the net acquisition cost, is gradually adjusted to the repurchase price thereof. In the event of material changes in market
conditions, the valuation basis of the investment is adjusted to the new market yields.
2.2.8 Interest rate swaps are valued at their market value established by reference to the applicable interest rates curve.
Swaps pegged to indexes or financial instruments are valued at their market value, based on the applicable index or financial
instrument. The valuation of the swaps tied to such indexes or financial instruments are based upon the market value of
said swaps, in accordance with the procedures laid down by the Board of Directors of the Company.
Credit default swaps are valued on a daily basis founding on a market value obtained by external price providers. 
The calculation of the market value is based on the credit risk of the counterparty, the reference entity, the maturity of the
credit default swap and its liquidity on the secondary market.
The valuation of Inflation Swaps is performed using the discounted cash flows method. The future levels of the inflation index
are estimated by matching yearly forward prices while taking into account seasonality effects (on a monthly basis).
2.2.9 Investments in open-ended UCI are valued on the basis of the last available prices of the units or shares of such UCI.
2.2.10 All other Transferable Securities and other permitted assets are valued at fair market value as determined in good
faith pursuant to procedures established by the Board of Directors of the Company.

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

2.4 Foreign exchange translation
The accounts are maintained in euro (“eUR”) and the financial statements are expressed in that currency.
Cost of investments in currencies other than the eUR is converted 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.

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

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. The net realised gains or losses or change in net unrealised gains or
losses on forward foreign contracts are recognised in the Statement of Operations and Changes in Net Assets.
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Notes to the financial statements (continued)

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

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

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

2.11 Combined financial statements
The combined Statement of Net Assets and combined Statement of Operations and Changes in Net Assets represent the
total of the Statements of Net Assets and Statements of Operations and Changes in Net Assets of the individual Sub-
Funds. For this purpose, all figures expressed in another currency than eUR are converted into eUR at the rates used at
the closing date.

Management and performance fees3 -
The investment management fees are paid out of the assets of each Sub-Fund to the relevant Investment manager following
the periodicity set forth in the appendix of the prospectus for the relevant Sub-Fund, and calculated for each Sub-Fund 
(or for each Class of Shares within each Sub-Fund if applicable) on the average of the Net Asset Value of each Sub-Fund
(or each class of shares) over the period as set out in the Investment management Agreement. The annual maximum rate
of such fees is determined for each Sub-Fund in an appendix to the relevant Investment management Agreement.

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.
In case an Investment manager invests portion of the assets under its responsibility within a sub-fund in funds that are
managed directly or by delegation by the same Investment manager or any other company by which the same Investment

Sub-Funds Investment Managers
Annual 

maximum fee

effepilux Sicav - Investimenti a breve termine Amundi SGR S.P.A. 0.07%
effepilux Sicav - Titoli di Stato ed inflazione Amundi SGR S.P.A.

Credit Suisse
Fondaco SGR S.p.A.

0.07%
0.095%

0.40%
effepilux Sicav - Corporate IG mondo BlackRock Investment management (UK) Limited 0.09%
effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti Vontobel Asset management A.G. 0.25%
effepilux Sicav - Azionario State Street Global Advisors 0.12%
effepilux Sicav - Liquid Alternatives Fondaco Lux SA 0.00%
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manager is linked by common management or control there will be no duplication of management fees.
moreover, the sub-funds invests also part of its assets in units of other UCITS and/or UCIs for which the maximum level of
management fees paid by the sub-funds is the following:

A management Company Fee of up to 0.04% per annum of the net assets of each Sub-Fund will be paid to the management
Company by the Company on a quarterly basis as set out in the management Company Agreement.
For Sub-Fund effepilux Sicav - Titoli di Stato ed inflazione:
The Performance Fee payable to the Investment manager Fondaco Sgr is equal to 10% of the extra return of the Net Asset
Value (prior to the accrual of the performance fee) above the High Water mark. The Performance Fee shall be calculated
and paid annually as stated in the details of the Investment management Agreement. The Performance fee will be calculated
as the product of the average net assets of the Sub-Fund (prior to the accrual of the Performance Fee) and the 10% of 
the extra return. The high water mark is the higher of (i) the net asset value as of September 15, 2017 or the date on the
commencement by the investment manager to manage the account if different from the previous date, and (ii) the last net
asset value as of which a performance fee was paid. No performance fees have been paid in this Sub-Fund as at December
31, 2020.
For Sub-Fund effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti:
The Performance Fee payable to the Investment manager Vontobel Asset management A.G. is equal to 20% of the extra
return (vs the benchmark) of the portion of Net Asset Value (prior to the accrual of the performance fee) above the Historical
High-Water mark. The calculation of performance fees is done on the basis of December 31 of the Net Asset Value and
therefore the amount of performance fees booked is related to prior year performance. The Performance fee will be
calculated as the product of the average net assets of the Sub-Fund  (prior to the accrual of the Performance Fee) and the
20% of the extra return above the Historical High-Water mark. The Historical High Water mark is the highest Net Asset Value
since the date of commencement by the Investment manager to manage the account ("Commencement Date"), provided
that the performance fee is payable only if the level of the indicative benchmark is also itself above the indicative benchmark
for which a performance fee was paid since the Commencement Date. The calculation of performance fees is done on the
basis of December 31 of the Net Asset Value and therefore this amount of performance is related to performance of 2019.
The performance fees have been paid over the period and the amount of the performance fees is eUR 21 496 as at
December 31, 2020.

Depositary, Administrative, Registrar Agent and other fees4 -
As Administrative Agent, Société Générale Luxembourg 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 at the maximal annual rate of 0.031% (VAT exempted) as per the Administrative Agent Agreement in
force at anytime. The effective rate applied as at December 31, 2020 is 0.2315%.
Société Générale Luxembourg being the Registrar Agent of the Company, is entitled to receive fees and commissions for
its services rendered to each Sub-Fund according to the market practices in Luxembourg. The Company pays the
Registrar Agent a base fee per Sub-Fund per month of 250 eUR plus fees per dividend payment as well as transaction
and account fees (VAT exempted) as per the Registrar Agent Agreement in force at anytime.
As Depositary and Paying Agent, Société Générale Luxembourg is entitled to receive a fee for its services rendered to

Sub-Funds

effepilux Sicav - Investimenti a breve termine 0.61%
effepilux Sicav - Titoli di Stato ed inflazione 1.21%
effepilux Sicav - Corporate IG mondo 1.22%
effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti 1.18%
effepilux Sicav - Azionario 1.46%
effepilux Sicav - Liquid Alternatives 1.50%
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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. The effective rate applied as at December 31, 2020 is 0.1757%.

Taxation5 -
Aside from the subscription tax, no tax or charge is payable in Luxembourg following the issue of shares, except for 
a capital duty of 1,250 eUR which was paid by the Company on incorporation. Under Luxembourg law, no tax is payable in
Luxembourg on capital gains made in respect of any shares. Additionally, based on art. 175c) of the Luxembourg Law of 17
December 2010 as amended, the Company is exempt from the subscription tax given its statutes and targeted investors.
Some Company income (in the form of dividends, interest or capital gains from sources outside Luxembourg) may be
subject to withholding tax, at a variable rate, which may not be recoverable.

Financial futures contracts6 -
As at December 31, 2020, the Company holds the following open futures contracts:

The brokers of the financial futures contracts are BNP Paribas.

The broker of the financial futures contracts is Newedge.

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityDetails

Currency
contract

Underlying
nature

Effepilux Sicav - Titoli di Stato ed inflazione

(800)270 360-2mar-21eURO BOBLeURInterest rate
(8 000)6 759 00050-mar-21eURO BOBLeURInterest rate
18 0007 105 60040-mar-21eURO BUNDeURInterest rate
(1 680)2 131 68012-mar-21eURO BUNDeURInterest rate
23 0402 027 160-9mar-21eURO BUXLeURInterest rate

2 460760 050-5mar-21eURO-BTP FUTUReeURInterest rate
(380)167 860-1mar-21eURO-OAT FUTUReSeURInterest rate

(3 346)3 963 26328-mar-21US LONG BONDUSDInterest rate
(3 065)5 661 80440-mar-21US LONG BONDUSDInterest rate
14 7752 269 06313-mar-21US ULTRA BOND CBTUSDInterest rate
(1 762)902 8038-mar-21US 10 YR NOTe FUTUReUSDInterest rate
(2 758)1 237 35712-Apr-21US 5 YR NOTe FUTUReUSDInterest rate

36 48433 256 000

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityDetails

Currency
contract

Underlying
nature

Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti

3 9004 055 40030-mar-21eURO BOBLeURInterest rate
(9 110)5 684 48032-mar-21eURO BUNDeURInterest rate

(25 920)4 054 32018-mar-21eURO BUXLeURInterest rate
(22 992)2 119 94214-mar-21LONG GILTGBPInterest rate

(173 241)8 901 710-51mar-21US ULTRA BOND CBTUSDInterest rate
(868)3 836 914-34mar-21US 10 YR NOTe FUTUReUSDInterest rate

10 5675 258 769-51Apr-21US 5 YR NOTe FUTUReUSDInterest rate

(217 664)33 911 535
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The broker of the financial futures contracts is Goldman Sachs.

Forward foreign exchange contracts7 -
As at December 31, 2020, the Company holds the following open forward foreign exchange contracts:

The counterparty to the forward foreign exchange contracts is Goldman Sachs.

The counterparties to the forward foreign exchange contracts are Bank of America, BNP Paribas, Citigroup, Goldman
Sachs, HSBC, morgan Stanley and Société Générale.

Effepilux Sicav - Investimenti a breve termine

EUR

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

39 18029-Jan-211 480 000USD1 247 976eUR

39 180

Effepilux Sicav - Azionario

EUREUR

Unrealised
appreciation/
depreciationCommitment

Number of
contracts

sold

Number of
contracts
boughtMaturityDetails

Currency
contract

Underlying
nature

43 7003 372 500-95mar-21eURO STOXX 50eURIndex

43 7003 372 500

Effepilux Sicav - Titoli di Stato ed inflazione

EUR

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

133 76519-Jan-2125 000 000USD20 559 106
17 49619-Jan-212 000 000USD1 651 524
(8 088)22-Jan-2120 000 000CNY2 490 746

9 87029-Jan-21307 000USD260 613
(37 461)26-Feb-2114 031 394NOK1 300 000

8 01726-Feb-212 378 665USD1 950 000
9 38126-Feb-212 376 993USD1 950 000

10 34526-Feb-212 000 000USD207 676 760
10 74626-Feb-211 300 000eUR13 751 118

(49 207)26-Feb-212 600 000eUR3 124 373
(12 733)26-Feb-211 300 000eUR1 576 727
(18 956)26-Feb-21208 765 340JPY2 000 000

73 175

eUR
eUR
eUR
eUR
eUR
eUR
eUR
JPY
NOK
USD
USD
USD
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The counterparties to the forward foreign exchange contracts are Barclays, Deutsche Bank, Brusban Company, morgan
Stanley, Royal Bank of Canada, Toronto Dominion Bank and UBS AG.

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

Effepilux Sicav - Corporate IG Mondo

EUR

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

(128 880)05-Jan-2122 817 461GBP25 360 509eUR
(380)05-Jan-21230 000GBP256 553eUR

1 073 77705-Jan-2166 195 297USD55 170 264eUR
992 13705-Jan-2161 295 000USD51 083 977eUR

78 61905-Jan-214 900 000USD4 083 024eUR
61 13605-Jan-213 440 000USD2 872 392eUR
46 42905-Jan-212 610 000USD2 179 388eUR

137 74705-Jan-2125 608 575eUR23 047 461GBP
206 38705-Jan-2152 860 397eUR64 935 297USD
131 26105-Jan-2142 858 889eUR52 605 000USD

18 84805-Jan-216 768 210eUR8 305 000USD
16 00405-Jan-214 960 899eUR6 090 000USD

(267)05-Jan-213 187 446eUR3 900 000USD
11 96805-Jan-213 097 576eUR3 805 000USD

eUR 3 185 215 USD 3 900 000 02-Feb-21 164
eUR 4 957 620 USD 6 090 000 02-Feb-21 (15 959)
eUR 6 763 497 USD 8 305 000 02-Feb-21 (19 028)
eUR 42 830 170 USD 52 605 000 02-Feb-21 (131 270)
eUR 52 824 765 USD 64 935 297 02-Feb-21 (206 579)
eUR 335 005 GBP 300 000 02-Feb-21 28
eUR 25 596 572 GBP 23 047 461 02-Feb-21 (137 979)
USD 2 700 000 eUR 2 198 679 05-Jan-21 7 830

2 122 172

eUR 245 019 USD 300 000 02-Feb-21 15
eUR 2 197 155 USD 2 700 000 02-Feb-21 (7 881)
eUR 3 095 512 USD 3 805 000 02-Feb-21 (11 955)

Effepilux Sicav - Corporate High Yield ed Obbligazionario Paesi emergenti

EUR

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

146 55919-Feb-2174 000 000USD60 569 416eUR
(2 130)19-Feb-212 000 000USD1 630 920eUR

(10 740)19-mar-211 100 000GBP1 216 667eUR

133 689
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Effepilux Sicav - Azionario

EUR

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

82 62005-Jan-218 196 038eUR13 127 000AUD
34 25305-Jan-214 806 934eUR7 547 000CAD
44 21305-Jan-2118 650 494eUR20 219 000CHF
(6 398)05-Jan-2110 885 872eUR80 980 000DKK

(187 317)05-Jan-2112 543 000AUD7 723 037eUR
(8 845)05-Jan-21584 000AUD359 460eUR

9 99905-Jan-216 920 000CAD4 448 983eUR
1 92705-Jan-21627 000CAD404 130eUR

(7 637)05-Jan-2118 624 000CHF17 212 315eUR
(1 517)05-Jan-211 595 000CHF1 473 237eUR

2 01905-Jan-2175 394 000DKK10 131 026eUR

DeCemBeR 31, 2020
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(4)05-Jan-215 586 000DKK750 462eUR
(78 922)05-Jan-2113 894 000GBP15 442 067eUR

(3 545)05-Jan-212 180 000GBP2 431 733eUR
55 91405-Jan-2126 179 000HKD2 815 096eUR

4 21505-Jan-211 823 000HKD196 353eUR
417 24205-Jan-213 936 023 000JPY31 573 083eUR

27 88405-Jan-21283 063 000JPY2 268 487eUR
(16 358)05-Jan-2118 983 000NOK1 795 549eUR

(3 054)05-Jan-212 680 000NOK252 750eUR
(2 062)05-Jan-211 643 000NZD964 689eUR
11 56905-Jan-212 254 000SGD1 405 286eUR
1 76105-Jan-21357 000SGD222 505eUR

531 15805-Jan-2132 602 668USD27 174 891eUR
531 33805-Jan-2132 602 666USD27 175 071eUR
530 20705-Jan-2132 602 666USD27 173 938eUR
170 69205-Jan-219 592 000USD8 009 519eUR
166 53705-Jan-2117 789 731eUR16 074 000GBP

10 33805-Jan-212 940 982eUR28 002 000HKD
91 90205-Jan-2133 304 542eUR4 219 086 000JPY

8 65105-Jan-212 059 060eUR21 663 000NOK
3 90505-Jan-21962 846eUR1 643 000NZD
9 02905-Jan-211 605 433eUR2 611 000SGD

100 85005-Jan-2129 155 825eUR35 800 000USD
102 17905-Jan-2129 154 495eUR35 800 000USD
104 45905-Jan-2129 152 216eUR35 800 000USD
(42 073)07-Jan-2141 149 000SeK4 052 638eUR
(12 041)07-Jan-216 866 000SeK671 190eUR

(4 408)07-Jan-214 782 350eUR48 015 000SeK
(83 761)02-Feb-2113 127 000AUD8 192 315eUR

(18)02-Feb-21277 000AUD174 620eUR
(33 965)02-Feb-217 547 000CAD4 804 030eUR
(45 075)02-Feb-2120 219 000CHF18 654 107eUR

(44)02-Feb-21619 000CHF572 427eUR
5 01102-Feb-2180 980 000DKK10 884 873eUR
(203)02-Feb-215 202 000DKK698 699eUR

(166 535)02-Feb-2116 074 000GBP17 781 524eUR
40302-Feb-213 427 000GBP3 826 955eUR

(11 100)02-Feb-2128 002 000HKD2 938 736eUR
(32)02-Feb-213 260 000HKD343 389eUR

(96 006)02-Feb-214 219 086 000JPY33 293 504eUR
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The counterparties to the forward foreign exchange contracts are Société Générale, Westpac Banking Corp, BNP Paribas,
HSBC, Barclays.

Options contracts8 -
As at December 31, 2020, the Company holds the following open outstanding options contracts:

The counterparties to the options contracts is Société Générale.

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

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

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

As at December 31, 2020 all securities lent are collateralised with only listed shares.

EUR
Commitment

EUR

Market
value

QuantityMaturity
Strike
Price

Short/
Long

Put/
CallDescriptionCurrency

Effepilux Sicav - Titoli di Stato ed inflazione

190 000 000(701 279)(190 000 000)mar-211.26SHORT CALLeUR/USDeUR
-2 689 169190 000 000mar-211.22LONG CALLeUR/USDeUR
-(24 700)76Jan-21175LONG PUTeURO BUND FUTUReeUR

1 093 860(10 727)(42)Jan-21169SHORT PUTUS T BOND 30YUSD
-35 39942Jan-21172LONG PUTUS T BOND 30YUSD

191 093 8601 987 862

DeCemBeR 31, 2020
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EUR

Unrealised
appreciation/
depreciation

Maturity dateSalePurchase

41402-Feb-216 898 000USD5 633 872eUR
(164)02-Feb-21759 845eUR7 964 000NOK

1 924 918

Effepilux Sicav - Azionario (continued)

(278)02-Feb-21226 794 000JPY1 794 551eUR
(8 894)02-Feb-2121 663 000NOK2 057 526eUR
(4 066)02-Feb-211 643 000NZD962 280eUR

(38)02-Feb-21235 000NZD138 180eUR
4 54002-Feb-2148 015 000SeK4 780 762eUR

(9 328)02-Feb-212 611 000SGD1 604 273eUR
(101 907)02-Feb-2135 800 000USD29 135 229eUR
(100 580)02-Feb-2135 800 000USD29 136 557eUR
(104 136)02-Feb-2135 800 000USD29 133 000eUR
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The market value of the securities lent was as follows:

The counterparty is Société Générale (FR).
Counterparty country is listed following the ISO 3166-1 standard.
The amount of non-cash collateral for equity and Bond Lending Program is detailed as follows:
Effepilux Sicav - Titoli di Stato ed inflazione

Effepilux Sicav - Azionario

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

Sub-Funds

Market Value of
securities lent 

(EUR)

effepilux Sicav - Titoli di Stato ed inflazione 77 336 601
effepilux Sicav - Azionario 9 037 065

Instrument Type Issuer name Currency

Collateral Amount
Received 

(in Sub-Fund Currency)
equity VINCI SA eUR 35 781 537

equity ALLIANZ Se-VINK eUR 30 754 666

equity SAFRAN SA eUR 10 398 696

equity TeCHNIPFmC PLC eUR 6 920 895

equity RUBIS eUR 1 500 802

equity e.ON Se 595 504

85 952 100

Instrument Type Issuer name Currency

Collateral Amount
Received 

(in Sub-Fund Currency)
equity SAFRAN SA eUR 3 570 000

equity DeUTSCHe BOeRSe AG eUR 2 442 027

equity VINCI SA eUR 2 297 744

equity VIVeNDI SA eUR 1 148 374

equity mICHeLIN (CGDe) eUR 498 435

9 956 580

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 2 089 418 1 671
effepilux Sicav- Titoli di Stato ed inflazione 116 204 23 241 92 963
effepilux Sicav - IG mondo 124 25 99
effepilux Sicav- Azionario 515 545 103 109 412 436
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Swaps contracts10 -
As at December 31, 2020, the Company holds the following swaps:

The counterparties to the swaps is BOFA Securities europe S.A.

Transaction costs11 -
The transaction costs of the Company incurred in the year 2020 related to purchase or sale of financial instruments are
disclosed in a specific expenses line of the Statement of Operations and Changes in the Net Assets. Transaction costs
include costs directly linked to the acquisition or sale of financial instruments, to the extent that such costs are shown
separately on transaction confirmations.

Collateral12 -
As at December 31, 2020 the collateral received or paid from/by brokers and counterparties for the purpose of transacting
in OTC derivatives are as follows:

Exchange rates13 -
The following exchange rates have been used for the preparation of these financial statements as at December 31, 2020:

Effepilux Sicav - Titoli di Stato ed inflazione

Currency

USD
USD
USD

Maturity 
Date

20/10/30
20/10/50
20/10/30

Contract

Interest Rate Swap
Interest Rate Swap
Interest Rate Swap

Market 
Value

51 473
(79 083)
(87 169)

Notional

4 900 000
1 700 000
4 900 000

Received rate

1.972%
1.177%
USD-LIBOR-BBA

Paid rate

USA-CPI-U
USD_LIBOR_BBA
0.775%

(114 780)

Sub-Funds Sub-Fund Currency Counterparty Type of collateral

Collateral Amount
Received

(In Sub-Funds ccy)

Collateral Amount
Paid (In Sub-
Funds ccy)

effepilux SICAV - Azionario eUR BARCLAYS Cash 110 000 -
effepilux SICAV - Azionario eUR BNP PARIBAS Cash 550 000 -
effepilux SICAV - Azionario eUR HSBC Cash 470 000 -
effepilux SICAV - Azionario eUR SOCIeTe GeNeRALe Cash 570 000 -
effepilux SICAV - Azionario eUR WeSTPAC BANKING Cash 910 000 -
effepilux SICAV - Titoli di Stato ed inflazione eUR BANK OF AmeRICA Cash - (170 000)
effepilux SICAV - Titoli di Stato ed inflazione eUR BNP PARIBAS Cash 10 000 -

1 eUR = AUD1.58560 CAD1 eUR = 1.55880
1 eUR = CHF1.08155 CNY1 eUR = 8.00180
1 eUR = DKK7.44345 GBP1 eUR = 0.89510
1 eUR = HKD9.48725 JPY1 eUR = 126.32545
1 eUR = mXN24.37985 mYR1 eUR = 4.92175
1 eUR = NOK10.47600 NZD1 eUR = 1.69940
1 eUR = PLN4.55895 RUB1 eUR = 90.49915
1 eUR = SeK10.04850 SGD1 eUR = 1.61710
1 eUR = USD1.22355 ZAReUR = 17.97245
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Changes in the schedule of investments14 -
A copy of the list of changes in the schedule of investments of each Sub-Fund for the year under review may be obtained
free of charge at the registered office of the Company.

DeCemBeR 31, 2020
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SFT Regulation
Following the Regulation 2015/2365 of the european Parliament and of the Council of November 25, 2015 on transparency
of securities financing transactions and of reuse, only transactions on securities lending were subject to this Regulation,
during the year ending December 31, 2020:

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

Effepilux Sicav -
Titoli di Stato ed

inflazione
Effepilux Sicav -

Azionario

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

77 336 601 9 037 065

Proportion of lendable Assets 6.17% 2.13%
Proportion of AUm 5.97% 2.10%

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 77 336 601
Open maturity 9 037 065
Total 77 336 601 9 037 065
Counterparty
Name of counterparty See Note 9 See Note 9 
Country of domicile of the counterparty See Note 9 See Note 9
Gross volume of outstanding transactions See Note 9 See Note 9 
Data of collateral
Type of collateral: - -
Cash - -
Securities See Note 9 See Note 9 
Quality of collateral: - -
Rating - -

Maturity tenor of the collateral broken down
in the following maturity buckets (in sub-
fund's currency)
Less than one day - -
One day to one week - -
One week to one month - -
One month to three months - -
Three months to one year - -
Above one year - -
Open maturity 85 952 100 9 956 580
Total 85 952 100 9 956 580

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

Data on returns and costs for securities lending See Note 9 See Note 9
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Remuneration policy
The management Company has in place a remuneration policy in line with the Directive 2014/91/eU of the european
Parliament and of the Council of July 23, 2014 amending 2009/65/eC of the european Parliament and of the Council of July
13, 2009 on the coordination of laws, regulations and administrative provisions relating to undertakings for collective
investment in transferable securities.
The remuneration policy is consistent with and promotes sound and effective risk management and does not encourage
risk taking which is inconsistent with the Company’s management Regulations or the present Prospectus.
The remuneration policy is in line with the business strategy, objectives, values and interests of the Company and of the
Shareholders, and includes measures to avoid conflicts of interest.
The updated remuneration policy containing further details and information in particular on how the remuneration and
advantages are calculated and the identity of the persons responsible for the attribution of the remuneration and advantages
(including the members of the remuneration committee) is available at https://www.fondacosgr.it/Fondaco_eng/
documentilux.html. A hand copy of the remuneration policy or its summary may be obtained free of charge upon request
at the registered office of the Company.
The total of Fondaco Lux S.A. staff member remuneration is split into a fixed and a variable remuneration:
- Fixed eUR 752 139 
- Variable eUR 156 000 
Number of employees:
- 13
Senior management eUR 273 111
Other members having a material impact on risk profile of effepilux SICAV 0
Total eUR 273 111 
# of beneficiaries 5
Aggregated remuneration of the conducting officers:
- eUR 223 111
Total remuneration of staff involved in the activities of effepilux Sicav is as follows:
Total remuneration eUR 61 703
# of beneficiaries 13

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