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INTERFUND SICAV 

MANAGEMENT'S REPORT (CONTINUED) 

INTERFUND EURO SOVEREIGN SPREAD 

The last 12 months have been less volatile than the previous year. Clearly, the validation of the good efficacy of the Covid-19 vaccine was a turnaround 
towards the end of the 2020. But then we had different variants which complicated the 2021 re-opening. Also, where the developed world is well 
vaccinated, the situation is less good elsewhere. But for our markets, the recovery is now well underway. The US is probably leading as the Fed cut 
rates to zero in 2020 and the US treasury spent a lot of money. Europe had chosen a different path, but it is also doing good. 

a n 

central banks are telling us they think it is temporary due to supply disruptions. However, the potential "deglobalization" the "greenification" of power, 
The big surprise has been the return of inflation. And the only question is: is the spike in inflation temporary or we are in new regime? So far the 

the fiscal "largesse" may be telling a different story, while China and south east Asia are not exporting deflation and productivity does not seem to 
accelerate. Time will tell and maybe It is not important in the short term as the central banks ere keeping real rates well Wow zero with their ongoing 
huge QE programs. 

The central banks are talking about diminishing their QE programs. Some have already started like the Bank of England for instance but the ECB which 
is buying about €80bn under PEPP plus €20bn under APP is in no hurry. Neither is the Fed with their monthly $80bn on treasuries and $20bn on 
mortgage bonds. 

The sub-fund has recorded a positive absolute performance over the financial year. 

With the potential beginning of the normalization of the QE by the ECB rates are potentially on the rise. So, the last 12 months the sub-fund has 
benefited of the extra pandemic QE from the ECB (PEPP). The sub-fund is also immune to duration and lt should not suffer too much if the ECB 
unwinds the QE. But we need political stability in the peripheral Europe. 

The Chairperson 
of the Board of Directors 
December 22. 2021 f-<> 
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central banks are telling us they think it is temporary due to supply disruptions. However, the potential "deglobalization", the "greenihcation" of power, 
the fiscal "largesse" may be telling a different story, while China and south east Asia are not exporting deflation and productivity does not seem to 
accelerate. Time will tell and maybe lt is not important in the short term as the central banks are keeping real rates well below zero with their ongoing 
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The central banks are talking about diminishing their QE programs. Some have already started like the Bank of England for instance but the ECB which 
is buying about €80bn under PEPP plus €20bn under APP is in no hurry. Neither is the Fed with their monthly $BObn on treasuries and $20bn on 
mortgage bonds. 

The sub-fund has recorded a positive absolute performance over the financial year. 

with the potential beginning of the normalization of the QE by the ECB rates are potentially on the rise. So, the last 12 months the sub-fund has 
benefited of the extra pandemic QE from the ECB (PEPP). The sub-fund is also immune to duration and it should not suffer too much if the ECB 
unwinds the QE. But we need political stability in the peripheral Europe. 
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of the Board of Directors 
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The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

INTERFUND SICAV

STATEMENTS OF NET ASSETS AS OF AUGUST 31, 2021
(Currency-EUR)

ASSETS:

INTERFUND EURO
CURRENCY

......................................................................................................Investments in marketable securities, at cost (Note 2d) 572,842,303

......................................................................................................Net unrealized appreciation / (depreciation) (1,822,301)

......................................................................................................Investments in marketable securities, at market value(Note 2b,l) 571,020,002

......................................................................................................Cash at banks 30,507,974

......................................................................................................Interest receivable (net of withholding taxes) 5,692,293

......................................................................................................Receivable for marketable securities sold -

......................................................................................................Receivable from brokers -

......................................................................................................Initial margin on future contracts 1,944,698

......................................................................................................Other receivables and accrued income 68,853

......................................................................................................Dividends receivable (net of withholding taxes) -

......................................................................................................Receivable for subscriptions of fund's shares 231,807

......................................................................................................Variation margin on future contracts (Note 2i) 320,080

......................................................................................................Unrealized gain on forward foreign exchange contracts (Note 2h) -

......................................................................................................Unrealized gain on swap contracts (Note 2j) 5,661

......................................................................................................Options purchased, at market value (Note 2k) -

Total Assets: 609,791,368

LIABILITIES:

......................................................................................................Bank overdraft -

......................................................................................................Payable for marketable securities purchased (4,890,542)

......................................................................................................Payable to brokers -

......................................................................................................Other payables and accrued expenses (401,509)

......................................................................................................Payable for redemptions of fund's shares (254,940)

......................................................................................................Variation margin on future contracts (Note 2i) -

......................................................................................................Unrealized loss on forward foreign exchange contracts (Note 2h) -

......................................................................................................Unrealized loss on swap contracts (Note 2j) (62,381)

......................................................................................................Options sold, at market value (Note 2k) -

Total Liabilities: (5,609,372)

Total Net Assets 604,181,996

INTERFUND BOND
GLOBAL HIGH

YIELD

159,182,665

2,275,252

161,457,917

6,093,517

2,308,833

-

-

117,909

19,435

-

41,082

6,865

110,423

185,090

-

170,341,071

-

-

-

(199,101)

(60,726)

(6,622)

(199,535)

-

-

(465,984)

169,875,087

INTERFUND EURO
BOND MEDIUM

TERM

1,385,376,741

29,791,797

1,415,168,538

16,225,476

3,212,480

21,251,969

-

1,098,607

220,251

-

558,866

74,975

548

-

-

1,457,811,710

-

(21,492,368)

-

(1,278,546)

(558,298)

-

(1,450,107)

-

-

(24,779,319)

1,433,032,391

INTERFUND EURO
BOND SHORT

TERM 1-3

570,633,273

(5,003,013)

565,630,260

7,351,259

2,159,828

-

-

253,518

55,027

-

222,807

18,166

135

-

-

575,691,000

-

-

-

(450,240)

(242,673)

-

(357,965)

-

-

(1,050,878)

574,640,122



22

The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

INTERFUND SICAV

STATEMENTS OF NET ASSETS AS OF AUGUST 31, 2021
(Currency-EUR)

ASSETS:

INTERFUND EURO
BOND LONG TERM

......................................................................................................Investments in marketable securities, at cost (Note 2d) 117,791,597

......................................................................................................Net unrealized appreciation / (depreciation) 2,404,452

......................................................................................................Investments in marketable securities, at market value(Note 2b,l) 120,196,049

......................................................................................................Cash at banks 809,326

......................................................................................................Interest receivable (net of withholding taxes) 1,002,690

......................................................................................................Receivable for marketable securities sold 1,044,324

......................................................................................................Receivable from brokers -

......................................................................................................Initial margin on future contracts 67,418

......................................................................................................Other receivables and accrued income 46,786

......................................................................................................Dividends receivable (net of withholding taxes) -

......................................................................................................Receivable for subscriptions of fund's shares 61,975

......................................................................................................Variation margin on future contracts (Note 2i) 4,778

......................................................................................................Unrealized gain on forward foreign exchange contracts (Note 2h) 34

......................................................................................................Unrealized gain on swap contracts (Note 2j) -

......................................................................................................Options purchased, at market value (Note 2k) -

Total Assets: 123,233,380

LIABILITIES:

......................................................................................................Bank overdraft (1)

......................................................................................................Payable for marketable securities purchased (1,210,930)

......................................................................................................Payable to brokers -

......................................................................................................Other payables and accrued expenses (141,387)

......................................................................................................Payable for redemptions of fund's shares (76,212)

......................................................................................................Variation margin on future contracts (Note 2i) -

......................................................................................................Unrealized loss on forward foreign exchange contracts (Note 2h) (89,107)

......................................................................................................Unrealized loss on swap contracts (Note 2j) -

......................................................................................................Options sold, at market value (Note 2k) -

Total Liabilities: (1,517,637)

Total Net Assets 121,715,743

INTERFUND BOND
US PLUS

77,798,780

880,229

78,679,009

1,540,309

384,602

16,919,988

257,953

-

921

-

24,947

7,851

146,410

444,159

-

98,406,149

-

(25,797,756)

(440,194)

(152,185)

(18,684)

(58,372)

(56,078)

(210,147)

-

(26,733,416)

71,672,733

INTERFUND BOND
JAPAN

17,372,887

(1,537,813)

15,835,074

297,003

74,844

-

7,710

-

-

-

3,096

-

-

-

-

16,217,727

(4)

-

(7,711)

(14,934)

(6,864)

-

-

-

-

(29,513)

16,188,214

INTERFUND
EQUITY ITALY

54,603,673

13,031,423

67,635,096

601,135

34

144,126

-

-

22,992

-

20,023

-

-

-

-

68,423,406

(2)

(250,661)

-

(493,033)

(37,400)

-

-

-

-

(781,096)

67,642,310
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The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

INTERFUND SICAV

STATEMENTS OF NET ASSETS AS OF AUGUST 31, 2021
(Currency-EUR)

ASSETS:

INTERFUND EURO
CORPORATE

BOND

......................................................................................................Investments in marketable securities, at cost (Note 2d) 956,715,050

......................................................................................................Net unrealized appreciation / (depreciation) 44,620,684

......................................................................................................Investments in marketable securities, at market value(Note 2b,l) 1,001,335,734

......................................................................................................Cash at banks 39,944,987

......................................................................................................Interest receivable (net of withholding taxes) 8,132,612

......................................................................................................Receivable for marketable securities sold 932,712

......................................................................................................Receivable from brokers 32,381

......................................................................................................Initial margin on future contracts 566,852

......................................................................................................Other receivables and accrued income 141,729

......................................................................................................Dividends receivable (net of withholding taxes) -

......................................................................................................Receivable for subscriptions of fund's shares 395,840

......................................................................................................Variation margin on future contracts (Note 2i) 157,087

......................................................................................................Unrealized gain on forward foreign exchange contracts (Note 2h) 42,006

......................................................................................................Unrealized gain on swap contracts (Note 2j) 1,240,008

......................................................................................................Options purchased, at market value (Note 2k) -

Total Assets: 1,052,921,948

LIABILITIES:

......................................................................................................Bank overdraft -

......................................................................................................Payable for marketable securities purchased (5,143,463)

......................................................................................................Payable to brokers -

......................................................................................................Other payables and accrued expenses (1,002,504)

......................................................................................................Payable for redemptions of fund's shares (401,615)

......................................................................................................Variation margin on future contracts (Note 2i) (662)

......................................................................................................Unrealized loss on forward foreign exchange contracts (Note 2h) -

......................................................................................................Unrealized loss on swap contracts (Note 2j) (3,197,988)

......................................................................................................Options sold, at market value (Note 2k) -

Total Liabilities: (9,746,232)

Total Net Assets 1,043,175,716

INTERFUND TEAM
EQUITY USA

1,604,772,256

521,604,125

2,126,376,381

116,042,028

23,835

23,431,444

68,000

477,360

457,223

1,627,057

606,611

-

522,439

1,395,106

-

2,271,027,484

(363,664)

(46,331,003)

(67,984)

(3,543,909)

(40,516,554)

(9,990)

-

(347,446)

-

(91,180,550)

2,179,846,934

INTERFUND
GLOBAL

CONVERTIBLES

489,259,037

(1,739,032)

487,520,005

16,902,611

664,844

360,840

-

-

16,827

-

681,524

-

1,415,396

114,616

493,325

508,169,988

(827,003)

(1,352,001)

-

(514,784)

(192,787)

-

(77,267)

(165,726)

-

(3,129,568)

505,040,420

INTERFUND
EQUITY JAPAN

323,282,377

33,346,335

356,628,712

9,354,648

66

-

210,508

375,913

83,758

361,781

125,877

172,920

332,632

-

-

367,646,815

(146,401)

-

(210,478)

(1,126,515)

(228,371)

-

-

-

-

(1,711,765)

365,935,050
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The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

INTERFUND SICAV

STATEMENTS OF NET ASSETS AS OF AUGUST 31, 2021
(Currency-EUR)

ASSETS:

INTERFUND
EQUITY EUROPE

......................................................................................................Investments in marketable securities, at cost (Note 2d) 229,616,220

......................................................................................................Net unrealized appreciation / (depreciation) 40,981,692

......................................................................................................Investments in marketable securities, at market value(Note 2b,l) 270,597,912

......................................................................................................Cash at banks 3,396,989

......................................................................................................Interest receivable (net of withholding taxes) 4

......................................................................................................Receivable for marketable securities sold 6,072

......................................................................................................Receivable from brokers 11,656

......................................................................................................Initial margin on future contracts -

......................................................................................................Other receivables and accrued income 21,321

......................................................................................................Dividends receivable (net of withholding taxes) 749,158

......................................................................................................Receivable for subscriptions of fund's shares 13,488

......................................................................................................Variation margin on future contracts (Note 2i) -

......................................................................................................Unrealized gain on forward foreign exchange contracts (Note 2h) 2,394

......................................................................................................Unrealized gain on swap contracts (Note 2j) -

......................................................................................................Options purchased, at market value (Note 2k) -

Total Assets: 274,798,994

LIABILITIES:

......................................................................................................Bank overdraft (124)

......................................................................................................Payable for marketable securities purchased -

......................................................................................................Payable to brokers (11,658)

......................................................................................................Other payables and accrued expenses (668,586)

......................................................................................................Payable for redemptions of fund's shares (41,241)

......................................................................................................Variation margin on future contracts (Note 2i) -

......................................................................................................Unrealized loss on forward foreign exchange contracts (Note 2h) (101,161)

......................................................................................................Unrealized loss on swap contracts (Note 2j) -

......................................................................................................Options sold, at market value (Note 2k) -

Total Liabilities: (822,770)

Total Net Assets 273,976,224

INTERFUND
EQUITY PACIFIC

EX JAPAN

141,476,162

27,762,607

169,238,769

935,939

28

1,767,054

1,240,995

83,485

49,840

958,538

53,155

7,584

22,692

-

-

174,358,079

(127,071)

(2,190,454)

(1,241,348)

(438,877)

(118,374)

-

(43,437)

-

-

(4,159,561)

170,198,518

INTERFUND
EQUITY USA
ADVANTAGE

406,684,854

164,918,225

571,603,079

28,389,429

35

-

1,648,818

-

62,224

33,228

96,041

-

-

-

-

601,832,854

-

(2,854,317)

(1,647,894)

(996,062)

(170,467)

-

-

-

-

(5,668,740)

596,164,114

INTERFUND BOND
GLOBAL

EMERGING
MARKETS

457,426,331

(13,306,834)

444,119,497

13,120,470

5,401,129

3,629,770

3,135,285

470,438

15,465

-

77,090

52,479

1,140,995

503,998

-

471,666,616

-

(2,629,583)

(3,134,592)

(458,782)

(242,626)

-

(3,533,614)

(40,688)

-

(10,039,885)

461,626,731
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The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

INTERFUND SICAV

STATEMENTS OF NET ASSETS AS OF AUGUST 31, 2021
(Currency-EUR)

ASSETS:

INTERFUND
EQUITY GLOBAL

EMERGING
MARKETS

......................................................................................................Investments in marketable securities, at cost (Note 2d) 661,627,452

......................................................................................................Net unrealized appreciation / (depreciation) 187,514,123

......................................................................................................Investments in marketable securities, at market value(Note 2b,l) 849,141,575

......................................................................................................Cash at banks 29,095,133

......................................................................................................Interest receivable (net of withholding taxes) 499

......................................................................................................Receivable for marketable securities sold 1,850,056

......................................................................................................Receivable from brokers 1,757,330

......................................................................................................Initial margin on future contracts 2,956,138

......................................................................................................Other receivables and accrued income 166,279

......................................................................................................Dividends receivable (net of withholding taxes) 1,262,344

......................................................................................................Receivable for subscriptions of fund's shares 241,326

......................................................................................................Variation margin on future contracts (Note 2i) 438,866

......................................................................................................Unrealized gain on forward foreign exchange contracts (Note 2h) -

......................................................................................................Unrealized gain on swap contracts (Note 2j) -

......................................................................................................Options purchased, at market value (Note 2k) -

Total Assets: 886,909,546

LIABILITIES:

......................................................................................................Bank overdraft (407,764)

......................................................................................................Payable for marketable securities purchased (1,028,105)

......................................................................................................Payable to brokers (1,758,103)

......................................................................................................Other payables and accrued expenses (8,017,600)

......................................................................................................Payable for redemptions of fund's shares (508,167)

......................................................................................................Variation margin on future contracts (Note 2i) (303)

......................................................................................................Unrealized loss on forward foreign exchange contracts (Note 2h) (367,809)

......................................................................................................Unrealized loss on swap contracts (Note 2j) -

......................................................................................................Options sold, at market value (Note 2k) -

Total Liabilities: (12,087,851)

Total Net Assets 874,821,695

INTERFUND
INTERNATIONAL
SECURITIES NEW

ECONOMY

13,638,431

7,597,394

21,235,825

736,527

-

-

93,197

41,764

86,438

7,751

-

-

-

-

-

22,201,502

-

-

(93,185)

(131,058)

(86,439)

(737)

-

-

-

(311,419)

21,890,083

INTERFUND
EMERGING

MARKETS LOCAL
CURRENCY BOND

584,713,245

(26,905,526)

557,807,719

16,187,972

9,010,331

4,364,299

7,889,093

-

117,947

-

428,995

-

12,316,322

33,145,824

656,985

641,925,487

(9,961,170)

(25,405,992)

(7,896,419)

(661,957)

(175,755)

-

(9,295,544)

(26,393,723)

(426,791)

(80,217,351)

561,708,136

INTERFUND
INFLATION LINKED

79,864,580

11,382,948

91,247,528

1,384,015

149,302

-

-

213,202

7,864

-

34,355

25,136

80,228

-

-

93,141,630

-

-

-

(80,361)

(37,656)

-

(312,934)

-

-

(430,951)

92,710,679
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The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

INTERFUND SICAV

STATEMENTS OF NET ASSETS AS OF AUGUST 31, 2021
(Currency-EUR)

ASSETS:

INTERFUND
SYSTEM

EVOLUTION

......................................................................................................Investments in marketable securities, at cost (Note 2d) 247,576,260

......................................................................................................Net unrealized appreciation / (depreciation) 6,055,131

......................................................................................................Investments in marketable securities, at market value(Note 2b,l) 253,631,391

......................................................................................................Cash at banks 22,365,462

......................................................................................................Interest receivable (net of withholding taxes) 2,409,663

......................................................................................................Receivable for marketable securities sold -

......................................................................................................Receivable from brokers -

......................................................................................................Initial margin on future contracts -

......................................................................................................Other receivables and accrued income 607,442

......................................................................................................Dividends receivable (net of withholding taxes) -

......................................................................................................Receivable for subscriptions of fund's shares 75,146

......................................................................................................Variation margin on future contracts (Note 2i) -

......................................................................................................Unrealized gain on forward foreign exchange contracts (Note 2h) -

......................................................................................................Unrealized gain on swap contracts (Note 2j) -

......................................................................................................Options purchased, at market value (Note 2k) 165,000

Total Assets: 279,254,104

LIABILITIES:

......................................................................................................Bank overdraft (7,715)

......................................................................................................Payable for marketable securities purchased (1,490,625)

......................................................................................................Payable to brokers -

......................................................................................................Other payables and accrued expenses (836,407)

......................................................................................................Payable for redemptions of fund's shares (652,043)

......................................................................................................Variation margin on future contracts (Note 2i) -

......................................................................................................Unrealized loss on forward foreign exchange contracts (Note 2h) -

......................................................................................................Unrealized loss on swap contracts (Note 2j) -

......................................................................................................Options sold, at market value (Note 2k) -

Total Liabilities: (2,986,790)

Total Net Assets 276,267,314

INTERFUND EURO
BOND SHORT

TERM 3-5

1,019,278,401

862,842

1,020,141,243

14,568,569

2,018,758

26,360,290

-

496,051

273,936

-

572,863

35,651

247

-

-

1,064,467,608

-

(29,126,297)

-

(985,487)

(465,441)

-

(652,408)

-

-

(31,229,633)

1,033,237,975

INTERFUND
FLEXIBLE BOND

SHORT TERM

43,682,842

(191,746)

43,491,096

2,000,083

418,897

-

-

105,777

190

-

9,064

14,100

-

-

-

46,039,207

(63,997)

(99,724)

-

(21,445)

(73,030)

-

-

-

-

(258,196)

45,781,011

INTERFUND TEAM
EQUITY EUROPE

321,333,883

70,917,853

392,251,736

6,503,347

37

118,106

9,862

228,699

40,164

1,278,151

62,335

-

-

-

-

400,492,437

(35,907)

(271,230)

(9,853)

(622,122)

(127,335)

(14,368)

(244)

-

-

(1,081,059)

399,411,378
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The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

INTERFUND SICAV

STATEMENTS OF NET ASSETS AS OF AUGUST 31, 2021
(Currency-EUR)

ASSETS:

INTERFUND EURO
INFLATION LINKED

......................................................................................................Investments in marketable securities, at cost (Note 2d) 355,283,905

......................................................................................................Net unrealized appreciation / (depreciation) 12,605,595

......................................................................................................Investments in marketable securities, at market value(Note 2b,l) 367,889,500

......................................................................................................Cash at banks 7,844,398

......................................................................................................Interest receivable (net of withholding taxes) 1,194,360

......................................................................................................Receivable for marketable securities sold -

......................................................................................................Receivable from brokers -

......................................................................................................Initial margin on future contracts 241,285

......................................................................................................Other receivables and accrued income 130,288

......................................................................................................Dividends receivable (net of withholding taxes) -

......................................................................................................Receivable for subscriptions of fund's shares 191,537

......................................................................................................Variation margin on future contracts (Note 2i) 25,956

......................................................................................................Unrealized gain on forward foreign exchange contracts (Note 2h) -

......................................................................................................Unrealized gain on swap contracts (Note 2j) -

......................................................................................................Options purchased, at market value (Note 2k) -

Total Assets: 377,517,324

LIABILITIES:

......................................................................................................Bank overdraft -

......................................................................................................Payable for marketable securities purchased -

......................................................................................................Payable to brokers -

......................................................................................................Other payables and accrued expenses (366,965)

......................................................................................................Payable for redemptions of fund's shares (135,587)

......................................................................................................Variation margin on future contracts (Note 2i) -

......................................................................................................Unrealized loss on forward foreign exchange contracts (Note 2h) -

......................................................................................................Unrealized loss on swap contracts (Note 2j) -

......................................................................................................Options sold, at market value (Note 2k) -

Total Liabilities: (502,552)

Total Net Assets 377,014,772

INTERFUND US
INFLATION LINKED

24,417,891

1,832,686

26,250,577

192,115

30,296

-

-

64,382

3,811

-

6,511

7,624

-

-

-

26,555,316

-

-

-

(23,509)

(13,477)

-

-

-

-

(36,986)

26,518,330

INTERFUND EURO
SOVEREIGN CORE

34,684,084

(346,786)

34,337,298

618,058

168,555

-

-

-

4,921

-

10,218

-

-

-

-

35,139,050

-

-

-

(28,837)

(13,552)

-

-

-

-

(42,389)

35,096,661

INTERFUND EURO
SOVEREIGN

SPREAD

405,837,525

(1,496,936)

404,340,589

2,526,915

3,382,499

8,386,536

-

5,619,249

58,087

-

163,615

1,638,591

-

-

-

426,116,081

-

(8,591,208)

-

(314,831)

(152,200)

-

-

-

-

(9,058,239)

417,057,842
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The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

INTERFUND SICAV

STATEMENTS OF NET ASSETS AS OF AUGUST 31, 2021
(Currency-EUR)

ASSETS:

COMBINED
STATEMENT OF

NET ASSETS

......................................................................................................Investments in marketable securities, at cost (Note 2d) 11,356,772,705

......................................................................................................Net unrealized appreciation / (depreciation) 1,128,035,406

......................................................................................................Investments in marketable securities, at market value(Note 2b,l) 12,484,808,111

......................................................................................................Cash at banks 395,535,694

......................................................................................................Interest receivable (net of withholding taxes) 47,841,354

......................................................................................................Receivable for marketable securities sold 110,567,586

......................................................................................................Receivable from brokers 16,362,788

......................................................................................................Initial margin on future contracts 15,422,745

......................................................................................................Other receivables and accrued income 2,780,019

......................................................................................................Dividends receivable (net of withholding taxes) 6,278,008

......................................................................................................Receivable for subscriptions of fund's shares 5,010,194

......................................................................................................Variation margin on future contracts (Note 2i) 3,008,709

......................................................................................................Unrealized gain on forward foreign exchange contracts (Note 2h) 16,132,901

......................................................................................................Unrealized gain on swap contracts (Note 2j) 37,034,462

......................................................................................................Options purchased, at market value (Note 2k) 1,315,310

Total Assets: 13,142,097,881

LIABILITIES:

......................................................................................................Bank overdraft (11,940,823)

......................................................................................................Payable for marketable securities purchased (180,156,259)

......................................................................................................Payable to brokers (16,519,419)

......................................................................................................Other payables and accrued expenses (23,971,533)

......................................................................................................Payable for redemptions of fund's shares (45,608,514)

......................................................................................................Variation margin on future contracts (Note 2i) (91,054)

......................................................................................................Unrealized loss on forward foreign exchange contracts (Note 2h) (16,537,210)

......................................................................................................Unrealized loss on swap contracts (Note 2j) (30,418,099)

......................................................................................................Options sold, at market value (Note 2k) (426,791)

Total Liabilities: (325,669,702)

Total Net Assets 12,816,428,179
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The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

INTERFUND SICAV

STATEMENTS OF OPERATIONS AND CHANGES IN NET ASSETS FOR THE FINANCIAL YEAR ENDED AUGUST 31, 2021

(Currency-EUR)

......................................................................................................Net assets at the beginning of the year 138,013,427

INCOME:

......................................................................................................Dividends (net of withholding taxes) (Note 2c) -

Interest

......................................................................................................- on Bonds (Note 2c) 3,956,097

......................................................................................................- on Cash at banks (Note 2c) -

......................................................................................................Securities lending, net (Note 10) 50,086

Total income: 4,006,183

EXPENSES:

......................................................................................................Management fees (Note 9) (1,171,525)

......................................................................................................Depositary fees (Note 9) (160,407)

......................................................................................................Luxembourg tax (Note 8) (205,943)

......................................................................................................Transaction costs (5,244)

......................................................................................................Central administration fees (Note 9) (474,720)

......................................................................................................Performance fees (Note 9) -

......................................................................................................Publication expenses (4,750)

......................................................................................................Professional fees (7,175)

......................................................................................................Domiciliation Fees (Note 9) (5,051)

......................................................................................................Directors' fees (1,888)

......................................................................................................Interest on bank accounts (58,946)

......................................................................................................Other expenses (8,503)

Total expenses: (2,104,152)

Net investment income / (loss) 1,902,031

Net realized gains / (losses)

INTERFUND EURO
CURRENCY

......................................................................................................- on options -

......................................................................................................- on future contracts (1,001,747)

......................................................................................................- on foreign exchange 1

......................................................................................................- on forward foreign exchange contracts -

......................................................................................................- on swap contracts 8,635

......................................................................................................- on sale of marketable securities (2,082,120)

......................................................................................................Realized result for the year (1,173,200)

Net change in unrealized appreciation / (depreciation)

......................................................................................................- on foreign exchange and forward foreign exchange contracts -

......................................................................................................- on swap contracts (19,660)

......................................................................................................- on future contracts -

......................................................................................................- on marketable securities (1,140,930)

......................................................................................................- on options -

......................................................................................................Increase / (decrease) in net assets as result from operations (2,333,790)

......................................................................................................Amounts received from subscriptions of shares 661,130,993

......................................................................................................Amounts paid on redemptions of shares (192,628,634)

......................................................................................................Net assets at the end of the year 604,181,996

158,743,816

45,585

9,522,501

-

44,822

9,612,908

(1,470,101)

(76,321)

(82,898)

(22,572)

(224,271)

-

(3,841)

(3,428)

(5,051)

(928)

(26,944)

(5,449)

(1,921,804)

7,691,104

INTERFUND BOND
GLOBAL HIGH YIELD

-

(135,764)

(174,572)

(2,245,795)

692,949

(2,603,267)

3,224,655

(949,223)

(395,060)

-

11,543,269

-

13,423,641

67,416,027

(69,708,396)

169,875,087

1,459,554,112

-

13,293,138

1,174

230,491

13,524,803

(8,424,813)

(706,415)

(780,590)

(15,518)

(2,076,493)

-

(30,162)

(32,280)

(5,051)

(8,707)

(55,966)

(51,720)

(12,187,715)

1,337,088

INTERFUND EURO
BOND MEDIUM TERM

(967,856)

1,963,201

(95,302)

1,270,066

(47,544)

23,571,974

27,031,627

(2,339,086)

47,100

-

(14,576,375)

-

10,163,266

665,794,396

(702,479,383)

1,433,032,391

589,082,454

-

5,098,011

206

72,240

5,170,457

(2,719,117)

(254,531)

(270,039)

(10,064)

(747,939)

-

(11,524)

(11,205)

(5,051)

(3,092)

(31,105)

(18,833)

(4,082,500)

1,087,957

INTERFUND EURO
BOND SHORT TERM

1-3

(235,292)

597,076

(34,215)

370,362

-

(6,836,746)

(5,050,859)

(655,417)

-

-

992,388

-

(4,713,888)

235,725,357

(245,453,802)

574,640,122
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The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

INTERFUND SICAV

STATEMENTS OF OPERATIONS AND CHANGES IN NET ASSETS FOR THE FINANCIAL YEAR ENDED AUGUST 31, 2021

(Currency-EUR)

......................................................................................................Net assets at the beginning of the year 169,896,374

INCOME:

......................................................................................................Dividends (net of withholding taxes) (Note 2c) 6,041,719

Interest

......................................................................................................- on Bonds (Note 2c) -

......................................................................................................- on Cash at banks (Note 2c) 137

......................................................................................................Securities lending, net (Note 10) 29,661

Total income: 6,071,517

EXPENSES:

......................................................................................................Management fees (Note 9) (2,802,744)

......................................................................................................Depositary fees (Note 9) (105,480)

......................................................................................................Luxembourg tax (Note 8) (116,959)

......................................................................................................Transaction costs (70,242)

......................................................................................................Central administration fees (Note 9) (310,547)

......................................................................................................Performance fees (Note 9) (339,887)

......................................................................................................Publication expenses (4,553)

......................................................................................................Professional fees (4,759)

......................................................................................................Domiciliation Fees (Note 9) (5,051)

......................................................................................................Directors' fees (1,271)

......................................................................................................Interest on bank accounts (14,884)

......................................................................................................Other expenses (7,609)

Total expenses: (3,783,986)

Net investment income / (loss) 2,287,531

Net realized gains / (losses)

INTERFUND EQUITY
EUROPE

......................................................................................................- on options -

......................................................................................................- on future contracts (14)

......................................................................................................- on foreign exchange (49,554)

......................................................................................................- on forward foreign exchange contracts 109,198

......................................................................................................- on swap contracts -

......................................................................................................- on sale of marketable securities 4,101,903

......................................................................................................Realized result for the year 6,449,065

Net change in unrealized appreciation / (depreciation)

......................................................................................................- on foreign exchange and forward foreign exchange contracts (74,458)

......................................................................................................- on swap contracts -

......................................................................................................- on future contracts -

......................................................................................................- on marketable securities 47,130,007

......................................................................................................- on options -

......................................................................................................Increase / (decrease) in net assets as result from operations 53,504,614

......................................................................................................Amounts received from subscriptions of shares 91,026,141

......................................................................................................Amounts paid on redemptions of shares (40,450,904)

......................................................................................................Net assets at the end of the year 273,976,224

142,160,173

4,999,805

-

6

6,150

5,005,961

(2,047,468)

(75,559)

(83,068)

(48,323)

(222,124)

(249,739)

(3,768)

(3,451)

(5,051)

(930)

(9,633)

(5,407)

(2,754,521)

2,251,440

INTERFUND EQUITY
PACIFIC EX JAPAN

18,438

362,435

(14,930)

(203,086)

-

3,710,050

6,124,347

88,420

-

-

24,479,409

-

30,692,176

78,303,654

(80,957,484)

170,198,518

390,642,597

723,075

-

45

4,621

727,741

(7,216,526)

(220,851)

(251,115)

(15,200)

(650,003)

(3,054,369)

(9,098)

(9,776)

(5,051)

(2,641)

(170,537)

(5,571)

(11,610,738)

(10,882,997)

INTERFUND EQUITY
USA ADVANTAGE

-

-

138,000

2,878

-

90,259,963

79,517,844

-

-

-

20,648,372

-

100,166,216

268,299,751

(162,944,450)

596,164,114

785,557,515

-

22,952,488

13,218

184,805

23,150,511

(4,223,396)

(240,751)

(238,955)

(24,543)

(706,428)

-

(12,104)

(11,078)

(5,051)

(3,006)

(52,169)

(19,990)

(5,537,471)

17,613,040

INTERFUND BOND
GLOBAL EMERGING

MARKETS

(171,360)

(140,955)

11,570,863

(16,605,736)

(743,250)

(15,171,636)

(3,649,034)

(10,401,394)

463,310

-

20,392,518

-

6,805,400

134,214,753

(464,950,937)

461,626,731
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The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

INTERFUND SICAV

STATEMENTS OF OPERATIONS AND CHANGES IN NET ASSETS FOR THE FINANCIAL YEAR ENDED AUGUST 31, 2021

(Currency-EUR)

......................................................................................................Net assets at the beginning of the year 870,757,092

INCOME:

......................................................................................................Dividends (net of withholding taxes) (Note 2c) 20,276,823

Interest

......................................................................................................- on Bonds (Note 2c) -

......................................................................................................- on Cash at banks (Note 2c) 11,863

......................................................................................................Securities lending, net (Note 10) 18,976

Total income: 20,307,662

EXPENSES:

......................................................................................................Management fees (Note 9) (11,527,496)

......................................................................................................Depositary fees (Note 9) (421,493)

......................................................................................................Luxembourg tax (Note 8) (468,714)

......................................................................................................Transaction costs (259,854)

......................................................................................................Central administration fees (Note 9) (1,237,707)

......................................................................................................Performance fees (Note 9) (6,720,838)

......................................................................................................Publication expenses (19,311)

......................................................................................................Professional fees (19,479)

......................................................................................................Domiciliation Fees (Note 9) (5,051)

......................................................................................................Directors' fees (5,244)

......................................................................................................Interest on bank accounts (107,779)

......................................................................................................Other expenses (119,092)

Total expenses: (20,912,058)

Net investment income / (loss) (604,396)

Net realized gains / (losses)

INTERFUND EQUITY
GLOBAL EMERGING

MARKETS

......................................................................................................- on options (898,345)

......................................................................................................- on future contracts 10,074,548

......................................................................................................- on foreign exchange 107,606

......................................................................................................- on forward foreign exchange contracts 1,056,776

......................................................................................................- on swap contracts -

......................................................................................................- on sale of marketable securities 97,482,213

......................................................................................................Realized result for the year 107,218,402

Net change in unrealized appreciation / (depreciation)

......................................................................................................- on foreign exchange and forward foreign exchange contracts (1,444,152)

......................................................................................................- on swap contracts -

......................................................................................................- on future contracts -

......................................................................................................- on marketable securities 125,734,341

......................................................................................................- on options 102,900

......................................................................................................Increase / (decrease) in net assets as result from operations 231,611,491

......................................................................................................Amounts received from subscriptions of shares 384,863,626

......................................................................................................Amounts paid on redemptions of shares (612,410,514)

......................................................................................................Net assets at the end of the year 874,821,695

18,460,882

144,940

-

11

-

144,951

(364,360)

(9,053)

(9,950)

(10,335)

(26,397)

-

(1,054)

(475)

(5,051)

(110)

(266)

(407)

(427,458)

(282,507)

INTERFUND
INTERNATIONAL
SECURITIES NEW

ECONOMY

-

48,137

9,951

319

-

3,178,105

2,954,005

-

-

-

2,556,183

-

5,510,188

-

(2,080,987)

21,890,083

482,204,409

-

34,610,246

29,026

10,909

34,650,181

(5,005,107)

(292,856)

(317,218)

(147,574)

(860,281)

-

(12,580)

(14,806)

(5,051)

(3,554)

(21,936)

(24,696)

(6,705,659)

27,944,522

INTERFUND
EMERGING

MARKETS LOCAL
CURRENCY BOND

296,531

116,637

(860,187)

2,512,611

6,373,595

(17,857,761)

18,525,948

(1,344,571)

(11,988,980)

-

17,666,173

(236,987)

22,621,583

651,763,858

(594,881,714)

561,708,136

106,128,192

-

745,552

1,682

5,273

752,507

(563,921)

(47,716)

(50,313)

(12,950)

(139,922)

-

(2,797)

(2,166)

(5,051)

(584)

(9,546)

(3,847)

(838,813)

(86,306)

INTERFUND
INFLATION LINKED

7,372

(186,501)

492,180

(2,131,565)

-

2,396,629

491,809

(806,987)

-

-

4,167,324

-

3,852,146

32,715,167

(49,984,826)

92,710,679
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The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

INTERFUND SICAV

STATEMENTS OF OPERATIONS AND CHANGES IN NET ASSETS FOR THE FINANCIAL YEAR ENDED AUGUST 31, 2021

(Currency-EUR)

......................................................................................................Net assets at the beginning of the year 316,475,715

INCOME:

......................................................................................................Dividends (net of withholding taxes) (Note 2c) -

Interest

......................................................................................................- on Bonds (Note 2c) 5,278,101

......................................................................................................- on Cash at banks (Note 2c) -

......................................................................................................Securities lending, net (Note 10) 194,600

Total income: 5,472,701

EXPENSES:

......................................................................................................Management fees (Note 9) (1,826,056)

......................................................................................................Depositary fees (Note 9) (130,727)

......................................................................................................Luxembourg tax (Note 8) (138,548)

......................................................................................................Transaction costs (4,458)

......................................................................................................Central administration fees (Note 9) (383,764)

......................................................................................................Performance fees (Note 9) -

......................................................................................................Publication expenses (6,530)

......................................................................................................Professional fees (5,831)

......................................................................................................Domiciliation Fees (Note 9) (5,051)

......................................................................................................Directors' fees (1,598)

......................................................................................................Interest on bank accounts (25,645)

......................................................................................................Other expenses (3,718)

Total expenses: (2,531,926)

Net investment income / (loss) 2,940,775

Net realized gains / (losses)

INTERFUND SYSTEM
EVOLUTION

......................................................................................................- on options (398,269)

......................................................................................................- on future contracts (899,228)

......................................................................................................- on foreign exchange 11,595

......................................................................................................- on forward foreign exchange contracts -

......................................................................................................- on swap contracts -

......................................................................................................- on sale of marketable securities 1,605,394

......................................................................................................Realized result for the year 3,260,267

Net change in unrealized appreciation / (depreciation)

......................................................................................................- on foreign exchange and forward foreign exchange contracts -

......................................................................................................- on swap contracts -

......................................................................................................- on future contracts -

......................................................................................................- on marketable securities 7,617,502

......................................................................................................- on options (44,330)

......................................................................................................Increase / (decrease) in net assets as result from operations 10,833,439

......................................................................................................Amounts received from subscriptions of shares 99,509,660

......................................................................................................Amounts paid on redemptions of shares (150,551,500)

......................................................................................................Net assets at the end of the year 276,267,314

1,143,824,240

-

6,681,086

315

157,295

6,838,696

(5,178,677)

(484,497)

(515,945)

(14,691)

(1,423,032)

-

(21,694)

(21,425)

(5,051)

(5,891)

(58,247)

(36,014)

(7,765,164)

(926,468)

INTERFUND EURO
BOND SHORT TERM

3-5

(437,735)

1,189,044

(53,865)

650,637

-

1,328,867

1,750,480

(1,163,703)

-

-

(1,911,725)

-

(1,324,948)

464,953,114

(574,214,432)

1,033,237,975

43,218,666

-

523,029

-

7,747

530,776

(92,300)

(21,651)

(23,072)

(2,137)

(63,412)

-

(1,603)

(964)

(5,051)

(263)

(15,058)

(668)

(226,179)

304,597

INTERFUND
FLEXIBLE BOND

SHORT TERM

-

(40,675)

-

-

-

(397,527)

(133,605)

-

-

-

(109,364)

-

(242,969)

35,359,862

(32,554,548)

45,781,011

47,727,034

-

-

-

-

-

-

-

-

-

-

-

-

(40)

-

-

(166)

(311)

(517)

(517)

INTERFUND
CRESCITA

PROTETTA 80

-

-

-

-

-

(7,231,663)

(7,232,180)

-

-

-

6,802,352

-

(429,828)

2,612,622

(49,909,828)

-
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General note: differences in sums, if any, are due to rounding.

INTERFUND SICAV

STATEMENTS OF OPERATIONS AND CHANGES IN NET ASSETS FOR THE FINANCIAL YEAR ENDED AUGUST 31, 2021

(Currency-EUR)

......................................................................................................Net assets at the beginning of the year 380,399,060

INCOME:

......................................................................................................Dividends (net of withholding taxes) (Note 2c) 10,276,987

Interest

......................................................................................................- on Bonds (Note 2c) -

......................................................................................................- on Cash at banks (Note 2c) 186

......................................................................................................Securities lending, net (Note 10) 11,840

Total income: 10,289,013

EXPENSES:

......................................................................................................Management fees (Note 9) (5,039,709)

......................................................................................................Depositary fees (Note 9) (173,160)

......................................................................................................Luxembourg tax (Note 8) (190,651)

......................................................................................................Transaction costs (92,908)

......................................................................................................Central administration fees (Note 9) (508,720)

......................................................................................................Performance fees (Note 9) -

......................................................................................................Publication expenses (7,957)

......................................................................................................Professional fees (7,779)

......................................................................................................Domiciliation Fees (Note 9) (5,051)

......................................................................................................Directors' fees (2,122)

......................................................................................................Interest on bank accounts (32,888)

......................................................................................................Other expenses (4,658)

Total expenses: (6,065,603)

Net investment income / (loss) 4,223,410

Net realized gains / (losses)

INTERFUND TEAM
EQUITY EUROPE

......................................................................................................- on options -

......................................................................................................- on future contracts 415,838

......................................................................................................- on foreign exchange (11,326)

......................................................................................................- on forward foreign exchange contracts 9,211

......................................................................................................- on swap contracts -

......................................................................................................- on sale of marketable securities 19,518,581

......................................................................................................Realized result for the year 24,155,714

Net change in unrealized appreciation / (depreciation)

......................................................................................................- on foreign exchange and forward foreign exchange contracts (244)

......................................................................................................- on swap contracts -

......................................................................................................- on future contracts -

......................................................................................................- on marketable securities 72,999,790

......................................................................................................- on options -

......................................................................................................Increase / (decrease) in net assets as result from operations 97,155,260

......................................................................................................Amounts received from subscriptions of shares 98,334,767

......................................................................................................Amounts paid on redemptions of shares (176,477,709)

......................................................................................................Net assets at the end of the year 399,411,378

257,910,517

-

2,731,995

-

21,931

2,753,926

(1,225,979)

(128,497)

(138,594)

(5,580)

(377,624)

-

(5,933)

(5,706)

(5,070)

(1,548)

(23,023)

(3,417)

(1,920,971)

832,955

INTERFUND EURO
INFLATION LINKED

-

(474,008)

7,625

(90,088)

-

1,622,138

1,898,623

-

-

-

15,071,890

-

16,970,513

228,479,483

(126,345,740)

377,014,772

39,665,711

-

255,253

-

2,688

257,941

(163,804)

(16,840)

(17,370)

(7,674)

(49,096)

-

(1,520)

(754)

(5,070)

(208)

(235)

(843)

(263,414)

(5,473)

INTERFUND US
INFLATION LINKED

2,107

(11,439)

44,281

(59,529)

-

(43,672)

(73,725)

-

-

-

1,538,388

-

1,464,663

13,340,822

(27,952,866)

26,518,330

36,336,435

-

448,758

-

5,656

454,414

(155,161)

(15,895)

(17,464)

(5,797)

(46,472)

-

(1,384)

(716)

(5,070)

(197)

(2,482)

(671)

(251,309)

203,105

INTERFUND EURO
SOVEREIGN CORE

-

(5,530)

-

-

-

(9,173)

188,402

-

-

-

(445,762)

-

(257,360)

15,816,481

(16,798,894)

35,096,661
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INTERFUND SICAV

STATEMENTS OF OPERATIONS AND CHANGES IN NET ASSETS FOR THE FINANCIAL YEAR ENDED AUGUST 31, 2021

(Currency-EUR)

......................................................................................................Net assets at the beginning of the year 260,182,554

INCOME:

......................................................................................................Dividends (net of withholding taxes) (Note 2c) -

Interest

......................................................................................................- on Bonds (Note 2c) 4,349,990

......................................................................................................- on Cash at banks (Note 2c) -

......................................................................................................Securities lending, net (Note 10) 4,731

Total income: 4,354,721

EXPENSES:

......................................................................................................Management fees (Note 9) (932,457)

......................................................................................................Depositary fees (Note 9) (104,941)

......................................................................................................Luxembourg tax (Note 8) (101,204)

......................................................................................................Transaction costs (10,781)

......................................................................................................Central administration fees (Note 9) (307,703)

......................................................................................................Performance fees (Note 9) -

......................................................................................................Publication expenses (5,264)

......................................................................................................Professional fees (3,956)

......................................................................................................Domiciliation Fees (Note 9) (5,070)

......................................................................................................Directors' fees (1,178)

......................................................................................................Interest on bank accounts (35,838)

......................................................................................................Other expenses (2,331)

Total expenses: (1,510,723)

Net investment income / (loss) 2,843,998

Net realized gains / (losses)

INTERFUND EURO
SOVEREIGN SPREAD

......................................................................................................- on options -

......................................................................................................- on future contracts 588,582

......................................................................................................- on foreign exchange -

......................................................................................................- on forward foreign exchange contracts -

......................................................................................................- on swap contracts -

......................................................................................................- on sale of marketable securities 2,381,567

......................................................................................................Realized result for the year 5,814,147

Net change in unrealized appreciation / (depreciation)

......................................................................................................- on foreign exchange and forward foreign exchange contracts -

......................................................................................................- on swap contracts -

......................................................................................................- on future contracts -

......................................................................................................- on marketable securities (3,836,584)

......................................................................................................- on options -

......................................................................................................Increase / (decrease) in net assets as result from operations 1,977,563

......................................................................................................Amounts received from subscriptions of shares 381,324,600

......................................................................................................Amounts paid on redemptions of shares (226,426,875)

......................................................................................................Net assets at the end of the year 417,057,842

12,265,072,153

69,744,133

137,776,597

99,264

1,493,734

209,113,728

(109,008,265)

(5,723,938)

(6,223,541)

(978,317)

(16,815,044)

(11,526,388)

(260,489)

(264,440)

(136,454)

(69,594)

(1,282,270)

(523,014)

(152,811,754)

56,301,974

(3,802,117)

19,072,364

21,304,974

(32,070,561)

14,960,474

596,674,919

672,442,027

(27,855,444)

(12,562,927)

(61,708)

648,911,063

1,460,636

1,282,333,647

6,464,093,475

(7,195,071,096)

12,816,428,177

COMBINED STATEMENT OF
OPERATIONS AND CHANGES

IN NET ASSETS
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604,181,996138,013,427380,509,086INTERFUND EURO CURRENCY
A 6.702 6.598 6.562 92,078,345.827

169,875,087158,743,816206,774,114INTERFUND BOND GLOBAL HIGH YIELD
A 10.979 11.066 12.042 14,106,799.369

1,433,032,3911,459,554,1121,783,821,400INTERFUND EURO BOND MEDIUM TERM
A 11.955 11.835 11.900 120,425,180.721

574,640,122589,082,4541,212,398,097INTERFUND EURO BOND SHORT TERM 1-3
A 7.281 7.218 7.155 80,314,294.566

121,715,74393,470,41792,328,191INTERFUND EURO BOND LONG TERM
A 16.270 16.022 16.074 7,572,217.574

71,672,73389,859,19471,521,529INTERFUND BOND US PLUS
A 11.498 11.150 11.276 6,355,940.277

16,188,21426,243,75527,432,730INTERFUND BOND JAPAN
A 6.730 5.905 5.757 2,812,091.839

67,642,31051,318,68842,093,702INTERFUND EQUITY ITALY
A 14.184 13.432 18.467 3,662,964.924

1,043,175,7161,288,645,9051,493,964,955INTERFUND EURO CORPORATE BOND
A 6.755 6.673 6.821 152,926,753.528

2,179,846,9342,008,232,5831,568,007,838INTERFUND TEAM EQUITY USA
A
H

14.383
10.058

16.152
11.898

20.893
14.987

99,100,612.142
7,295,212.892

505,040,420520,625,986537,490,048INTERFUND GLOBAL CONVERTIBLES
A 12.667 14.410 15.619 32,334,961.128

365,935,050349,734,650354,932,591INTERFUND EQUITY JAPAN
A
H

4.299
3.439

4.249
3.663

5.059
4.446

61,459,726.894
12,375,638.899

273,976,224169,896,374186,891,077INTERFUND EQUITY EUROPE
A 8.136 7.819 9.947 27,542,940.323

170,198,518142,160,173155,118,469INTERFUND EQUITY PACIFIC EX JAPAN
A
H

8.292
6.326

7.635
5.884

9.250
7.047

17,041,824.032
1,783,243.507

596,164,114390,642,597375,874,318INTERFUND EQUITY USA ADVANTAGE
A 176.742 224.227 276.184 2,158,578.990

461,626,731785,557,515615,633,794INTERFUND BOND GLOBAL EMERGING
MARKETS

A 15.572 15.495 15.811 29,195,970.105

874,821,695870,757,092877,139,059INTERFUND EQUITY GLOBAL EMERGING
MARKETS

A 11.392 11.435 14.425 60,648,027.338

21,890,08318,460,88217,587,946INTERFUND INTERNATIONAL SECURITIES NEW
ECONOMY

A 114.255 143.948 190.633 114,828.199

561,708,136482,204,409583,386,010INTERFUND EMERGING MARKETS LOCAL
CURRENCY BOND

A
H

11.906
8.849

11.198
8.790

11.770
9.013

42,296,425.986
7,085,703.288

92,710,679106,128,192178,285,167INTERFUND INFLATION LINKED
A 18.137 18.288 19.071 4,861,444.934

276,267,314316,475,715276,463,336INTERFUND SYSTEM EVOLUTION
A 12.879 12.803 13.293 20,783,388.223

1,033,237,9751,143,824,2401,538,231,566INTERFUND EURO BOND SHORT TERM 3-5
A 13.757 13.625 13.593 76,010,456.634

INTERFUND SICAV

(Currency-EUR)
INFORMATION ON NET ASSETS EVOLUTION

Sub-fund name Total Net Assets
(Currency-EUR)

Total Net Assets
(Currency-EUR)

Total Net Assets
(Currency-EUR)

Net Asset Value
per share

Net Asset Value
per share

Net Asset Value
per share

Number of shares 
outstanding

Class

AUGUST 31, 2019 AUGUST 31, 2020 AUGUST 31, 2021 AUGUST 31, 2021
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45,781,01143,218,66636,151,174INTERFUND FLEXIBLE BOND SHORT TERM
A 9.652 9.526 9.475 4,831,935.718

-47,727,03476,140,677INTERFUND CRESCITA PROTETTA 80
A 9.436 9.040 - -

399,411,378380,399,060484,266,737INTERFUND TEAM EQUITY EUROPE
A 9.419 8.896 11.570 34,522,600.059

377,014,772257,910,517-INTERFUND EURO INFLATION LINKED
A - 9.853 10.503 35,896,324.957

26,518,33039,665,711-INTERFUND US INFLATION LINKED
A - 10.152 10.792 2,457,292.112

35,096,66136,336,435-INTERFUND EURO SOVEREIGN CORE
A - 10.069 9.967 3,521,279.636

417,057,842260,182,554-INTERFUND EURO SOVEREIGN SPREAD
A - 9.942 9.991 41,743,305.129

INTERFUND SICAV

(Currency-EUR)
INFORMATION ON NET ASSETS EVOLUTION  (continued)

Sub-fund name Total Net Assets
(Currency-EUR)

Total Net Assets
(Currency-EUR)

Total Net Assets
(Currency-EUR)

Net Asset Value
per share

Net Asset Value
per share

Net Asset Value
per share

Number of shares 
outstanding

Class

AUGUST 31, 2019 AUGUST 31, 2020 AUGUST 31, 2021 AUGUST 31, 2021
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TRANSFERABLE SECURITIES AND MONEY MARKET INSTRUMENTS ADMITTED TO AN OFFICIAL
EXCHANGE LISTING OR DEALT IN ON OTHER REGULATED MARKETS

571,020,002 94.51

EUR 1,266,000 AUSGRID FINANCE PTY LTD 1.25% 30/07/2025 1,322,679 0.22AUSTRALIA

BONDS AND OTHER ASSIMILATED PRODUCTS 94.51571,020,002

EUR 1,000,000 BRAMBLES FINANCE LTD 2.38% 12/06/2024 1,065,170 0.18AUSTRALIA

EUR 1,000,000 TRANSURBAN FINANCE CO PTY LTD 1.875% 16/09/2024 1,056,490 0.17AUSTRALIA

EUR 300,000 ERSTE GROUP BANK AG 0.05% 16/09/2025 302,523 0.05AUSTRIA

EUR 2,000,000 HYPO NOE LANDESBANK FUER NIEDEROESTERREICH UND
WIEN AG 0.13% 30/06/2026

2,013,500 0.33AUSTRIA

EUR 1,000,000 OMV AG 03/07/2025 1,006,190 0.17AUSTRIA

EUR 740,000 OMV AG 16/06/2023 744,166 0.12AUSTRIA

EUR 2,500,000 ARGENTA SPAARBANK NV 1.00% 13/10/2026 2,570,800 0.42BELGIUM

EUR 1,000,000 BELFIUS BANK SA 0.375% 02/09/2025 1,013,220 0.17BELGIUM

EUR 2,500,000 BELFIUS BANK SA 28/08/2026 2,503,875 0.41BELGIUM

EUR 340,000 EUROCLEAR BANK SA 0.125% 07/07/2025 343,635 0.06BELGIUM

EUR 2,500,000 KBC GROUP NV FRN 10/09/2026 2,507,450 0.42BELGIUM

EUR 700,000 KBC GROUP NV 0.75% 18/10/2023 716,450 0.12BELGIUM

EUR 400,000 BANK OF NOVA SCOTIA/THE 0.50% 30/04/2024 407,892 0.06CANADA

EUR 400,000 ROYAL BANK OF CANADA 0.25% 02/05/2024 405,180 0.07CANADA

EUR 2,100,000 CK HUTCHISON FINANCE 16 II LTD 0.88% 03/10/2024 2,159,031 0.36CAYMAN ISLANDS

EUR 2,300,000 CK HUTCHISON FINANCE 16 LTD 1.25% 06/04/2023 2,351,290 0.39CAYMAN ISLANDS

EUR 1,000,000 DANSKE BANK A/S 0.625% 26/05/2025 1,026,360 0.17DENMARK

EUR 1,300,000 JYSKE BANK A/S FRN 02/09/2026 1,296,984 0.21DENMARK

EUR 2,500,000 JYSKE BANK A/S FRN 15/10/2025 2,531,600 0.43DENMARK

EUR 600,000 JYSKE BANK A/S FRN 20/06/2024 608,400 0.10DENMARK

EUR 2,000,000 NYKREDIT REALKREDIT A/S 0.25% 13/01/2026 2,012,300 0.34DENMARK

EUR 500,000 NYKREDIT REALKREDIT A/S 0.25% 20/01/2023 503,655 0.08DENMARK

EUR 800,000 NYKREDIT REALKREDIT A/S 0.50% 19/01/2022 802,552 0.13DENMARK

EUR 1,500,000 NYKREDIT REALKREDIT A/S 0.625% 17/01/2025 1,534,050 0.25DENMARK

EUR 200,000 NYKREDIT REALKREDIT A/S 0.875% 17/01/2024 205,112 0.03DENMARK

EUR 800,000 SYDBANK A/S 1.25% 04/02/2022 805,304 0.13DENMARK

EUR 700,000 SYDBANK AS 1.375% 18/09/2023 721,259 0.12DENMARK

EUR 500,000 CRH FINLAND SERVICES OYJ 0.875% 05/11/2023 511,835 0.08FINLAND

EUR 500,000 FORTUM OYJ 2.25% 06/09/2022 512,980 0.08FINLAND

EUR 3,315,000 NORDEA BANK AB 1.00% 07/09/2026 3,315,530 0.55FINLAND

EUR 150,000 OP CORPORATE BANK PLC 0.125% 01/07/2024 151,763 0.03FINLAND

EUR 1,800,000 OP CORPORATE BANK PLC 0.25% 24/03/2026 1,813,878 0.30FINLAND

EUR 1,200,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 0.01%
11/05/2026

1,203,192 0.20FRANCE

EUR 1,500,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 0.75%
08/06/2026

1,556,205 0.26FRANCE

EUR 2,500,000 BNP PARIBAS SA FRN 15/07/2025 2,538,600 0.42FRANCE

EUR 1,500,000 BNP PARIBAS SA 1.00% 27/06/2024 1,548,045 0.26FRANCE

EUR 200,000 BNP PARIBAS SA 1.125% 10/10/2023 205,956 0.03FRANCE

EUR 400,000 BNP PARIBAS SA 1.125% 22/11/2023 412,448 0.07FRANCE
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EUR 2,000,000 BPCE SA FRN 15/09/2027 2,019,380 0.33FRANCE

EUR 2,000,000 BPCE SA 0.01% 14/01/2027 1,998,560 0.33FRANCE

EUR 400,000 CAPGEMINI SE 1.25% 15/04/2022 403,460 0.07FRANCE

EUR 1,000,000 CARREFOUR BANQUE SA 0.11% 14/06/2025 1,004,930 0.17FRANCE

EUR 1,600,000 CARREFOUR SA 0.75% 26/04/2024 1,638,096 0.27FRANCE

EUR 1,000,000 COENTREPRISE DE TRANSPORT D'ELECTRICITE SA 0.875%
29/09/2024

1,027,870 0.17FRANCE

EUR 2,000,000 CREDIT AGRICOLE SA 0.375% 21/10/2025 2,031,900 0.34FRANCE

EUR 1,500,000 CREDIT AGRICOLE SA/LONDON 0.50% 24/06/2024 1,527,930 0.25FRANCE

EUR 1,000,000 CREDIT MUTUEL ARKEA SA 0.01% 28/01/2026 1,003,440 0.17FRANCE

EUR 36,000,000 FRANCE GOVERNMENT BOND OAT 4.25% 25/10/2023 39,857,040 6.59FRANCE

EUR 1,000,000 KLEPIERRE 1.00% 17/04/2023 1,018,530 0.17FRANCE

EUR 200,000 LA MONDIALE SAM 0.75% 20/04/2026 203,764 0.03FRANCE

EUR 1,200,000 PSA BANQUE FRANCE SA 22/01/2025 1,201,344 0.20FRANCE

EUR 600,000 RCI BANQUE SA 0.25% 08/03/2023 603,606 0.10FRANCE

EUR 600,000 SOCIETE FONCIERE LYONNAISE SA 2.25% 16/11/2022 614,406 0.10FRANCE

EUR 2,900,000 SOCIETE GENERALE SA FRN 16/09/2026 2,903,074 0.48FRANCE

EUR 1,800,000 SOCIETE GENERALE SA FRN 21/04/2026 1,861,866 0.31FRANCE

EUR 1,600,000 SOCIETE GENERALE SA 0.25% 08/07/2027 1,610,944 0.27FRANCE

EUR 2,500,000 SOCIETE GENERALE SA 1.125% 23/01/2025 2,590,275 0.43FRANCE

EUR 1,200,000 SUEZ SA 0% 09/06/2026 1,203,432 0.20FRANCE

EUR 1,500,000 TELEPERFORMANCE 1.875% 02/07/2025 1,599,225 0.26FRANCE

EUR 1,800,000 AAREAL BANK AG 0.05% 02/09/2026 1,794,618 0.30GERMANY

EUR 400,000 ADIDAS AG 09/09/2024 403,252 0.07GERMANY

EUR 39,000,000 BUNDESOBLIGATION ZC 13/10/2023 39,638,040 6.55GERMANY

EUR 70,000,000 BUNDESOBLIGATION ZC 14/04/2023 70,853,299 11.72GERMANY

EUR 1,000,000 COMMERZBANK AG FRN 24/03/2026 1,021,630 0.17GERMANY

EUR 2,000,000 COMMERZBANK AG 0.10% 11/09/2025 2,010,460 0.33GERMANY

EUR 280,000 COMMERZBANK AG 0.375% 01/09/2027 283,878 0.05GERMANY

EUR 200,000 DEUTSCHE BANK AG FRN 17/02/2027 202,108 0.03GERMANY

EUR 700,000 DEUTSCHE BANK AG FRN 19/11/2025 716,485 0.12GERMANY

EUR 1,000,000 DEUTSCHE PFANDBRIEFBANK AG 0.10% 02/02/2026 998,790 0.17GERMANY

EUR 700,000 EEW ENERGY FROM WASTE GMBH 0.36% 30/06/2026 710,346 0.12GERMANY

EUR 1,000,000 FRESENIUS MEDICAL CARE AG & CO KGAA 1.50% 11/07/2025 1,058,790 0.18GERMANY

EUR 200,000 INFINEON TECHNOLOGIES AG 0.75% 24/06/2023 203,438 0.03GERMANY

EUR 2,900,000 LANDESBANK BADEN-WUERTTEMBERG 3.625% 16/06/2025 3,239,474 0.54GERMANY

EUR 2,000,000 VANTAGE TOWERS AG 31/03/2025 2,003,580 0.33GERMANY

EUR 300,000 VOLKSWAGEN BANK GMBH 0.75% 15/06/2023 304,842 0.05GERMANY

EUR 700,000 VOLKSWAGEN BANK GMBH 1.25% 01/08/2022 709,947 0.12GERMANY

EUR 960,000 VOLKSWAGEN FINANCIAL SERVICES AG 0.13% 12/02/2027 952,032 0.16GERMANY

EUR 1,500,000 VOLKSWAGEN LEASING GMBH 0.38% 20/07/2026 1,511,445 0.25GERMANY

EUR 1,200,000 VOLKSWAGEN LEASING GMBH 12/07/2023 1,203,120 0.20GERMANY

EUR 2,025,000 VOLKSWAGEN LEASING GMBH 19/07/2024 2,027,248 0.34GERMANY

EUR 1,800,000 VONOVIA SE 01/12/2025 1,799,064 0.30GERMANY

EUR 700,000 VONOVIA SE 0.38% 16/06/2027 706,146 0.12GERMANY

EUR 2,000,000 BARCLAYS PLC 1.875% 08/12/2023 2,095,380 0.35GREAT BRITAIN
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EUR 1,300,000 CADENT FINANCE PLC 0.63% 22/09/2024 1,329,224 0.22GREAT BRITAIN

EUR 350,000 HITACHI CAPITAL UK PLC 0.125% 29/11/2022 351,320 0.06GREAT BRITAIN

EUR 2,000,000 HSBC HOLDINGS PLC FRN 13/11/2026 2,014,800 0.33GREAT BRITAIN

EUR 2,500,000 HSBC HOLDINGS PLC 0.875% 06/09/2024 2,576,099 0.43GREAT BRITAIN

EUR 1,200,000 LLOYDS BANKING GROUP PLC FRN 12/11/2025 1,220,244 0.20GREAT BRITAIN

EUR 2,000,000 NATWEST MARKETS PLC 0.13% 18/06/2026 2,003,440 0.33GREAT BRITAIN

EUR 1,500,000 RENTOKIL INITIAL PLC 0.95% 22/11/2024 1,547,670 0.26GREAT BRITAIN

EUR 800,000 VIRGIN MONEY UK PLC FRN 27/05/2024 806,512 0.13GREAT BRITAIN

EUR 350,000 YORKSHIRE BUILDING SOCIETY 0.625% 21/09/2025 360,035 0.06GREAT BRITAIN

EUR 300,000 SIRIUS REAL ESTATE LTD 1.13% 22/06/2026 301,683 0.05GUERNSEY

EUR 2,500,000 AIB GROUP PLC FRN 17/11/2027 2,526,650 0.42IRELAND

EUR 2,600,000 BANK OF IRELAND GROUP PLC FRN 10/05/2027 2,602,418 0.43IRELAND

EUR 1,800,000 EATON CAPITAL UNLIMITED CO 0.13% 08/03/2026 1,811,124 0.30IRELAND

EUR 1,000,000 RYANAIR LTD 1.125% 10/03/2023 1,019,159 0.17IRELAND

EUR 480,000 AMCO - ASSET MANAGEMENT CO SPA 1.50% 17/07/2023 495,427 0.08ITALY

EUR 1,500,000 ERG SPA 1.875% 11/04/2025 1,593,450 0.26ITALY

EUR 200,000 FCA BANK SPA/IRELAND 0.125% 16/11/2023 200,904 0.03ITALY

EUR 200,000 FCA BANK SPA/IRELAND 0.25% 28/02/2023 201,222 0.03ITALY

EUR 1,500,000 FCA BANK SPA/IRELAND 0.50% 13/09/2024 1,522,950 0.25ITALY

EUR 300,000 FCA BANK SPA/IRELAND 0.50% 18/09/2023 303,450 0.05ITALY

EUR 800,000 FCA BANK SPA/IRELAND 16/04/2024 801,376 0.13ITALY

EUR 1,500,000 ITALGAS SPA 0.25% 24/06/2025 1,513,875 0.25ITALY

EUR 27,500,000 ITALY BUONI POLIENNALI DEL TESORO 0.05% 15/01/2023 27,706,800 4.60ITALY

EUR 2,000,000 LEASYS SPA 22/07/2024 2,003,800 0.33ITALY

EUR 845,000 POSTE ITALIANE SPA 10/12/2024 845,583 0.14ITALY

EUR 350,000 UNICREDIT SPA 1.00% 18/01/2023 355,488 0.06ITALY

EUR 600,000 ASAHI GROUP HOLDINGS LTD 0.01% 19/04/2024 603,030 0.10JAPAN

EUR 2,100,000 ASAHI GROUP HOLDINGS LTD 0.155% 23/10/2024 2,117,514 0.35JAPAN

EUR 2,000,000 MITSUBISHI UFJ FINANCIAL GROUP INC 0.339% 19/07/2024 2,029,920 0.34JAPAN

EUR 400,000 MITSUBISHI UFJ FINANCIAL GROUP INC 0.978% 09/06/2024 413,176 0.07JAPAN

EUR 1,000,000 MIZUHO FINANCIAL GROUP INC 0.118% 06/09/2024 1,007,370 0.17JAPAN

EUR 2,000,000 MIZUHO FINANCIAL GROUP INC 0.18% 13/04/2026 2,009,480 0.33JAPAN

EUR 1,750,000 MIZUHO FINANCIAL GROUP INC 0.214% 07/10/2025 1,767,973 0.29JAPAN

EUR 226,000 NISSAN MOTOR CO LTD 1.94% 15/09/2023 234,972 0.04JAPAN

EUR 1,700,000 NTT FINANCE CORP 0.01% 03/03/2025 1,710,897 0.28JAPAN

EUR 300,000 SUMITOMO MITSUI FINANCIAL GROUP INC 0.465% 30/05/2024 305,436 0.05JAPAN

EUR 2,000,000 SUMITOMO MITSUI FINANCIAL GROUP INC 1.546% 15/06/2026 2,143,080 0.35JAPAN

EUR 2,000,000 TAKEDA PHARMACEUTICAL CO LTD 2.25% 21/11/2026 2,220,700 0.37JAPAN

EUR 1,500,000 DELPHI AUTOMOTIVE PLC 1.50% 10/03/2025 1,572,825 0.26JERSEY

EUR 1,900,000 CK HUTCHISON GROUP TELECOM FINANCE SA 0.375%
17/10/2023

1,918,677 0.32LUXEMBOURG

EUR 300,000 CNH INDUSTRIAL FINANCE EUROPE SA 01/04/2024 300,642 0.05LUXEMBOURG

EUR 1,000,000 DH EUROPE FINANCE II SARL 0.20% 18/03/2026 1,011,130 0.17LUXEMBOURG

EUR 2,500,000 DH EUROPE FINANCE SA 2.50% 08/07/2025 2,735,925 0.45LUXEMBOURG

EUR 520,000 MEDTRONIC GLOBAL HOLDINGS SCA 15/10/2025 523,141 0.09LUXEMBOURG

EUR 900,000 SELP FINANCE SARL 1.25% 25/10/2023 923,553 0.15LUXEMBOURG
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EUR 1,400,000 TRATON FINANCE LUXEMBOURG SA 0.13% 24/03/2025 1,406,860 0.23LUXEMBOURG

EUR 2,000,000 COOPERATIEVE RABOBANK UA 0.25% 30/10/2026 2,036,360 0.34NETHERLANDS

EUR 800,000 CRH FUNDING BV 1.875% 09/01/2024 835,768 0.14NETHERLANDS

EUR 1,500,000 DE VOLKSBANK NV 0.25% 22/06/2026 1,503,240 0.25NETHERLANDS

EUR 500,000 DE VOLKSBANK NV 0.75% 25/06/2023 509,675 0.08NETHERLANDS

EUR 700,000 DIGITAL DUTCH FINCO BV 0.125% 15/10/2022 702,800 0.12NETHERLANDS

EUR 1,500,000 DIGITAL DUTCH FINCO BV 0.625% 15/07/2025 1,535,220 0.25NETHERLANDS

EUR 1,500,000 EDP FINANCE BV 1.625% 26/01/2026 1,609,395 0.27NETHERLANDS

EUR 1,500,000 EURONEXT NV 0.13% 17/05/2026 1,512,675 0.25NETHERLANDS

EUR 1,000,000 EVONIK FINANCE BV 0.38% 07/09/2024 1,015,610 0.17NETHERLANDS

EUR 2,600,000 FIAT CHRYSLER AUTOMOBILES NV 3.75% 29/03/2024 2,851,342 0.47NETHERLANDS

EUR 2,500,000 ING GROEP NV FRN 03/09/2025 2,511,500 0.42NETHERLANDS

EUR 2,000,000 ING GROEP NV 2.125% 10/01/2026 2,187,720 0.36NETHERLANDS

EUR 1,000,000 INNOGY FINANCE BV 1.00% 13/04/2025 1,037,000 0.17NETHERLANDS

EUR 1,500,000 JAB HOLDINGS BV 1.625% 30/04/2025 1,584,870 0.26NETHERLANDS

EUR 1,500,000 JDE PEET'S NV 16/01/2026 1,496,190 0.25NETHERLANDS

EUR 300,000 LEASEPLAN CORP NV 0.25% 23/02/2026 300,606 0.05NETHERLANDS

EUR 975,000 LSEG NETHERLANDS BV 06/04/2025 978,578 0.16NETHERLANDS

EUR 36,000,000 NETHERLANDS GOVERNMENT BOND 1.75% 15/07/2023 144A 37,702,080 6.24NETHERLANDS

EUR 42,000,000 NETHERLANDS GOVERNMENT BOND 7.50% 15/01/2023 144A 46,788,840 7.75NETHERLANDS

EUR 1,600,000 POSTNL NV 1.00% 21/11/2024 1,651,456 0.27NETHERLANDS

EUR 400,000 RELX FINANCE BV 18/03/2024 402,380 0.07NETHERLANDS

EUR 500,000 SIEMENS FINANCIERINGSMAATSCHAPPIJ NV 0.25%
05/06/2024

507,740 0.08NETHERLANDS

EUR 360,000 UPJOHN FINANCE BV 0.816% 23/06/2022 363,150 0.06NETHERLANDS

EUR 500,000 VONOVIA FINANCE BV 0.125% 06/04/2023 503,045 0.08NETHERLANDS

EUR 700,000 VONOVIA FINANCE BV 2.25% 15/12/2023 739,837 0.12NETHERLANDS

EUR 1,700,000 WESTPAC SECURITIES NZ LTD/LONDON 0.10% 13/07/2027 1,698,878 0.28NEW-ZEALAND

EUR 1,750,000 SPAREBANK 1 SR-BANK ASA FRN 15/07/2027 1,753,850 0.29NORWAY

EUR 800,000 BRISA CONCESSAO RODOVIARIA SA 2.00% 22/03/2023 827,880 0.14PORTUGAL

EUR 2,000,000 BANCO BILBAO VIZCAYA ARGENTARIA SA 0.50% 14/01/2027 2,028,660 0.34SPAIN

EUR 400,000 BANCO DE SABADELL SA FRN 11/03/2027 413,144 0.07SPAIN

EUR 200,000 BANCO DE SABADELL SA FRN 29/06/2023 203,110 0.03SPAIN

EUR 2,500,000 BANCO SANTANDER SA 1.375% 05/01/2026 2,635,825 0.44SPAIN

EUR 500,000 CAIXABANK SA FRN 18/11/2026 503,910 0.08SPAIN

EUR 2,000,000 CAIXABANK SA 0.38% 03/02/2025 2,029,340 0.34SPAIN

EUR 800,000 CAIXABANK SA 0.625% 01/10/2024 815,280 0.13SPAIN

EUR 500,000 CAIXABANK SA 0.75% 18/04/2023 508,670 0.08SPAIN

EUR 2,500,000 CAIXABANK SA 1.75% 24/10/2023 2,603,725 0.43SPAIN

EUR 1,400,000 FCC SERVICIOS MEDIO AMBIENTE HOLDING SAU 0.815%
04/12/2023

1,424,514 0.24SPAIN

EUR 600,000 IE2 HOLDCO SAU 2.375% 27/11/2023 628,806 0.10SPAIN

EUR 400,000 METROVACESA SA 2.375% 23/05/2022 405,060 0.07SPAIN

EUR 34,000,000 SPAIN GOVERNMENT BOND 4.40% 31/10/2023 144A 37,704,980 6.24SPAIN

EUR 800,000 AKELIUS RESIDENTIAL PROPERTY AB 1.125% 14/03/2024 822,152 0.14SWEDEN

EUR 1,800,000 LANSFORSAKRINGAR BANK AB 0.05% 15/04/2026 1,804,212 0.30SWEDEN

EUR 200,000 LANSFORSAKRINGAR BANK AB 0.125% 19/02/2025 201,722 0.03SWEDEN
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EUR 1,000,000 SAMHALLSBYGGNADSBOLAGET I NORDEN AB 1.00%
12/08/2027

1,026,320 0.17SWEDEN

EUR 500,000 SAMHALLSBYGGNADSBOLAGET I NORDEN AB 1.75%
14/01/2025

525,135 0.09SWEDEN

EUR 1,000,000 SCANIA CV AB 0.50% 06/10/2023 1,013,160 0.17SWEDEN

EUR 500,000 SCANIA CV AB 23/11/2022 501,440 0.08SWEDEN

EUR 2,100,000 SWEDBANK AB FRN 20/05/2027 2,115,078 0.35SWEDEN

EUR 1,700,000 TELE2 AB 1.125% 15/05/2024 1,752,717 0.29SWEDEN

EUR 1,200,000 VOLVO TREASURY AB 0.125% 17/09/2024 1,211,508 0.20SWEDEN

EUR 1,550,000 VOLVO TREASURY AB 11/02/2023 1,557,704 0.26SWEDEN

EUR 2,200,000 VOLVO TREASURY AB 18/05/2026 2,207,744 0.36SWEDEN

EUR 2,000,000 BANK JULIUS BAER & CO AG 25/06/2024 2,006,300 0.33SWITZERLAND

EUR 800,000 CREDIT SUISSE AG/LONDON 0.45% 19/05/2025 813,424 0.13SWITZERLAND

EUR 2,000,000 UBS AG/LONDON 0.01% 29/06/2026 2,010,260 0.33SWITZERLAND

EUR 2,300,000 UBS GROUP AG FRN 29/01/2026 2,319,297 0.38SWITZERLAND

EUR 412,000 UBS GROUP AG 1.50% 30/11/2024 427,454 0.07SWITZERLAND

EUR 2,500,000 UBS GROUP FUNDING SWITZERLAND AG FRN 17/04/2025 2,587,575 0.44SWITZERLAND

EUR 500,000 ABBVIE INC 1.375% 17/05/2024 519,135 0.09UNITED STATES

EUR 900,000 ABBVIE INC 1.50% 15/11/2023 933,660 0.15UNITED STATES

EUR 800,000 ALTRIA GROUP INC 1.00% 15/02/2023 812,152 0.13UNITED STATES

EUR 1,500,000 AMERICAN TOWER CORP 1.95% 22/05/2026 1,623,015 0.27UNITED STATES

EUR 1,000,000 AVERY DENNISON CORP 1.25% 03/03/2025 1,044,840 0.17UNITED STATES

EUR 2,000,000 BANK OF AMERICA CORP FRN 09/05/2026 2,058,800 0.34UNITED STATES

EUR 2,000,000 BANK OF AMERICA CORP FRN 24/08/2025 2,036,720 0.34UNITED STATES

EUR 1,200,000 BAT CAPITAL CORP 1.125% 16/11/2023 1,227,648 0.20UNITED STATES

EUR 1,260,000 BECTON DICKINSON AND CO 0.03% 13/08/2025 1,260,693 0.21UNITED STATES

EUR 2,200,000 BECTON DICKINSON AND CO 1.40% 24/05/2023 2,259,202 0.37UNITED STATES

EUR 400,000 BERKSHIRE HATHAWAY INC 12/03/2025 402,408 0.07UNITED STATES

EUR 900,000 BOOKING HOLDINGS INC 0.10% 08/03/2025 905,580 0.15UNITED STATES

EUR 2,500,000 CITIGROUP INC FRN 06/07/2026 2,607,875 0.44UNITED STATES

EUR 2,000,000 CITIGROUP INC FRN 24/07/2026 2,106,520 0.35UNITED STATES

EUR 1,000,000 EASTMAN CHEMICAL CO 1.50% 26/05/2023 1,024,590 0.17UNITED STATES

EUR 700,000 EQUINIX INC 0.25% 15/03/2027 703,787 0.12UNITED STATES

EUR 1,100,000 EXXON MOBIL CORP 0.142% 26/06/2024 1,110,989 0.18UNITED STATES

EUR 1,500,000 FEDEX CORP 0.45% 05/08/2025 1,529,835 0.25UNITED STATES

EUR 800,000 FIDELITY NATIONAL INFORMATION SERVICES INC 0.75%
21/05/2023

813,168 0.13UNITED STATES

EUR 1,500,000 GOLDMAN SACHS GROUP INC FRN 30/04/2024 1,503,450 0.25UNITED STATES

EUR 1,375,000 GOLDMAN SACHS GROUP INC/THE 0.25% 26/01/2028 1,362,061 0.23UNITED STATES

EUR 600,000 GOLDMAN SACHS GROUP INC/THE 1.375% 15/05/2024 615,402 0.10UNITED STATES

EUR 2,000,000 MARSH & MCLENNAN COS INC 1.349% 21/09/2026 2,130,320 0.35UNITED STATES

EUR 2,000,000 MORGAN STANLEY FRN 23/10/2026 2,105,260 0.35UNITED STATES

EUR 1,125,000 MORGAN STANLEY FRN 29/10/2027 1,133,528 0.19UNITED STATES

EUR 1,200,000 NATIONAL GRID NORTH AMERICA INC 1.00% 12/07/2024 1,236,180 0.20UNITED STATES

EUR 700,000 STRYKER CORP 1.125% 30/11/2023 722,351 0.12UNITED STATES

EUR 2,000,000 VERIZON COMMUNICATIONS INC 0.875% 02/04/2025 2,071,300 0.34UNITED STATES
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EUR 1,500,000 WELLS FARGO & CO FRN 04/05/2025 1,554,585 0.26UNITED STATES

TOTAL NET ASSETS 604,181,996 100.00

TOTAL INVESTMENTS 571,020,002 94.51

NET CASH AT BANKS 30,507,974 5.05

OTHER NET ASSETS 2,654,020 0.44
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TRANSFERABLE SECURITIES AND MONEY MARKET INSTRUMENTS ADMITTED TO AN OFFICIAL
EXCHANGE LISTING OR DEALT IN ON OTHER REGULATED MARKETS

160,199,143 94.31

USD 283,000 FMG RESOURCES AUGUST 2006 PTY LTD 4.38% 01/04/2031
144A

258,223 0.15AUSTRALIA

BONDS AND OTHER ASSIMILATED PRODUCTS 93.59158,977,058

EUR 879,000 AMS AG 6.00% 31/07/2025 943,466 0.56AUSTRIA

USD 375,000 SAGICOR FINANCIAL CO LTD 5.30% 13/05/2028 335,497 0.20BERMUDA

USD 2,225,000 BAUSCH HEALTH COS INC 6.25% 15/02/2029 1,870,474 1.10CANADA

USD 617,000 FIRST QUANTUM MINERALS LTD 7.25% 01/04/2023 144A 532,809 0.31CANADA

USD 1,875,000 GRAN COLOMBIA GOLD CORP 6.88% 09/08/2026 1,591,332 0.94CANADA

USD 720,000 NEW GOLD INC 7.50% 15/07/2027 640,434 0.38CANADA

USD 650,000 PARKLAND CORP/CANADA 4.50% 01/10/2029 144A 564,403 0.33CANADA

USD 400,000 PARKLAND FUEL CORP 5.875% 15/07/2027 144A 361,049 0.21CANADA

USD 1,200,000 CHINA AOYUAN GROUP LTD 8.50% 23/01/2022 1,018,310 0.60CAYMAN ISLANDS

USD 475,000 CHINA EVERGRANDE GROUP 8.75% 28/06/2025 144,762 0.09CAYMAN ISLANDS

USD 720,000 CHINA SCE GROUP HOLDINGS LTD 7.375% 09/04/2024 628,538 0.37CAYMAN ISLANDS

USD 1,050,000 CIFI HOLDINGS GROUP CO LTD 6.55% 28/03/2024 929,532 0.55CAYMAN ISLANDS

USD 500,000 KAISA GROUP HOLDINGS LTD 10.875% 23/07/2023 409,801 0.24CAYMAN ISLANDS

USD 2,550,000 ODEBRECHT DRILLING NORBE VIII/IX LTD 6.35% 01/12/2021 64,553 0.04CAYMAN ISLANDS

USD 1,275,000 RONSHINE CHINA HOLDINGS LTD 10.50% 01/03/2022 1,074,965 0.62CAYMAN ISLANDS

USD 368,000 SEAZEN GROUP LTD 6.45% 11/06/2022 317,030 0.19CAYMAN ISLANDS

USD 550,000 SUNAC CHINA HOLDINGS LTD 6.50% 10/01/2025 455,329 0.27CAYMAN ISLANDS

USD 450,000 SUNAC CHINA HOLDINGS LTD 7.00% 09/07/2025 375,882 0.22CAYMAN ISLANDS

USD 925,000 SUNAC CHINA HOLDINGS LTD 7.50% 01/02/2024 793,237 0.47CAYMAN ISLANDS

USD 400,000 YUZHOU GROUP HOLDINGS CO LTD  8.375% 30/10/2024 296,922 0.17CAYMAN ISLANDS

USD 1,325,000 LATIN AMERICA POWER LTDA 5.125% 15/06/2033 1,123,306 0.66CHILE

USD 1,690,000 AUTOPISTAS DEL SOL SA/COSTA RICA 7.375% 30/12/2030 1,281,624 0.75COSTA RICA

EUR 300,000 ENERGO-PRO AS 4.00% 07/12/2022 299,076 0.18CZECH REPUBLIC

EUR 300,000 ENERGO-PRO AS 4.50% 04/05/2024 296,897 0.17CZECH REPUBLIC

EUR 167,000 DKT FINANCE APS 7.00% 17/06/2023 170,031 0.10DENMARK

USD 625,000 DKT FINANCE APS 9.375% 17/06/2023 144A 540,048 0.32DENMARK

USD 1,090,000 CGG SA 8.75% 01/04/2027 144A 897,984 0.53FRANCE

EUR 800,000 ORANO SA 3.375% 23/04/2026 870,080 0.51FRANCE

EUR 1,318,000 PAPREC HOLDING SA 4.00% 31/03/2025 1,337,941 0.79FRANCE

EUR 400,000 VALLOUREC SA 8.50% 30/06/2026 415,874 0.24FRANCE

EUR 255,019 VALLOUREC SA 8.50% 30/06/2026 266,495 0.16FRANCE

USD 750,000 GEORGIA CAPITAL JSC 6.13% 09/03/2024 652,918 0.38GEORGIA

USD 525,000 GEORGIAN RAILWAY JSC 4.00% 17/06/2028 453,187 0.27GEORGIA

EUR 522,000 APCOA PARKING HOLDINGS GMBH 4.63% 15/01/2027 531,292 0.31GERMANY

EUR 600,000 COMMERZBANK AG PERP FRN 659,250 0.39GERMANY

USD 312,000 ATLANTICA SUSTAINABLE INFRASTRUCTURE PLC 4.13%
15/06/2028 144A

277,046 0.16GREAT BRITAIN

GBP 220,749 BRACKEN MIDCO1 PLC 8.875% 15/10/2023 264,513 0.16GREAT BRITAIN

GBP 675,000 DEUCE FINCO PLC 5.50% 15/06/2027 790,833 0.47GREAT BRITAIN

GBP 1,200,000 HURRICANE FINANCE PLC 8.00% 15/10/2025 1,511,349 0.88GREAT BRITAIN
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GBP 335,000 INTU METROCENTRE FINANCE PLC 8.75% 06/12/2023 208,005 0.12GREAT BRITAIN

GBP 1,133,000 JERROLD FINCO PLC 4.875% 15/01/2026 1,361,819 0.80GREAT BRITAIN

GBP 599,000 JERROLD FINCO PLC 5.25% 15/01/2027 728,870 0.43GREAT BRITAIN

GBP 750,000 NATIONAL EXPRESS GROUP PLC PERP FRN 907,450 0.53GREAT BRITAIN

USD 550,000 NEPTUNE ENERGY BONDCO PLC 6.625% 15/05/2025 144A 471,748 0.28GREAT BRITAIN

GBP 400,000 NEWDAY BONDCO PLC 7.375% 01/02/2024 473,914 0.28GREAT BRITAIN

EUR 538,000 PEOPLECERT WISDOM ISSUER PLC 5.75% 15/09/2026 555,770 0.33GREAT BRITAIN

GBP 839,000 PUNCH FINANCE PLC 6.125% 30/06/2026 997,688 0.59GREAT BRITAIN

USD 746,000 TECHNIPFMC PLC 6.50% 01/02/2026 144A 671,371 0.40GREAT BRITAIN

USD 1,200,000 TULLOW OIL PLC 10.25% 15/05/2026 144A 1,052,141 0.62GREAT BRITAIN

USD 275,000 VEDANTA RESOURCES FINANCE II PLC 13.875% 21/01/2024 256,587 0.15GREAT BRITAIN

EUR 1,001,000 PIRAEUS FINANCIAL HOLDINGS SA PERP FRN 987,176 0.58GREECE

EUR 698,000 PUBLIC POWER CORP SA 3.88% 30/03/2026 728,014 0.43GREECE

USD 700,000 YANGO JUSTICE INTERNATIONAL LTD 7.50% 15/04/2024 566,603 0.33HONG KONG

USD 275,000 YANGO JUSTICE INTERNATIONAL LTD 9.25% 15/04/2023 216,794 0.13HONG KONG

USD 1,075,000 HDFC BANK LTD PERP FRN 912,390 0.54INDIA

USD 750,000 RENEW POWER SYNTHETIC 6.67% 12/03/2024 668,415 0.39INDIA

USD 1,066,000 LCPR SENIOR SECURED FINANCING DAC 6.75% 15/10/2027 965,130 0.57IRELAND

USD 950,000 ENERGEAN ISRAEL FINANCE LTD 5.38% 30/03/2028 144A 821,300 0.48ISRAEL

EUR 950,000 ATLANTIA SPA 4.375% 16/09/2025 1,091,267 0.64ITALY

EUR 897,000 AUTOSTRADE PER L'ITALIA SPA 2.00% 04/12/2028 945,976 0.56ITALY

EUR 300,000 BANCA MONTE DEI PASCHI DI SIENA SPA FRN 18/01/2028 252,218 0.15ITALY

EUR 500,000 BANCA MONTE DEI PASCHI DI SIENA SPA FRN 22/01/2030 462,500 0.27ITALY

EUR 900,000 BANCO BPM SPA PERP FRN 1,018,075 0.60ITALY

EUR 641,000 UNICREDIT SPA PERP FRN 680,169 0.40ITALY

EUR 209,000 UNICREDIT SPA PERP FRN 223,369 0.13ITALY

USD 1,956,000 SOFTBANK GROUP CORP 4.63% 06/07/2028 1,648,939 0.97JAPAN

EUR 300,000 ADO PROPERTIES SA 3.25% 05/08/2025 307,012 0.18LUXEMBOURG

EUR 700,000 ALTICE FRANCE HOLDING SA 8.00% 15/05/2027 747,467 0.44LUXEMBOURG

USD 750,000 ARCELORMITTAL 7.00% 15/10/2039 911,792 0.54LUXEMBOURG

EUR 626,000 CONTOURGLOBAL POWER HOLDINGS SA 3.125% 01/01/2028 639,634 0.38LUXEMBOURG

EUR 700,000 CPI PROPERTY GROUP SA PERP FRN 743,616 0.44LUXEMBOURG

EUR 766,000 DANA FINANCING LUXEMBOURG SARL 3.00% 15/07/2029 791,198 0.47LUXEMBOURG

USD 1,261,000 ENDO LUXEMBOURG FINANCE CO I SARL / ENDO US INC
6.13% 01/04/2029 144A

1,057,554 0.62LUXEMBOURG

EUR 550,000 GARFUNKELUX HOLDCO 3 SA 6.75% 01/11/2025 576,125 0.34LUXEMBOURG

USD 725,000 GUARA NORTE SARL 5.198% 15/06/2034 621,443 0.37LUXEMBOURG

USD 675,000 KERNEL HOLDING SA 6.50% 17/10/2024 610,608 0.36LUXEMBOURG

USD 600,000 MINERVA LUXEMBOURG SA 4.38% 18/03/2031 500,092 0.29LUXEMBOURG

USD 1,275,000 MOVIDA EUROPE SA 5.25% 08/02/2031 1,097,594 0.65LUXEMBOURG

EUR 428,000 PLT VII FINANCE SARL 4.625% 05/01/2026 443,896 0.26LUXEMBOURG

USD 1,000,000 PUMA INTERNATIONAL FINANCING SA 5.00% 24/01/2026 849,710 0.50LUXEMBOURG

USD 1,500,000 TELECOM ITALIA CAPITAL SA 6.00% 30/09/2034 1,445,042 0.85LUXEMBOURG

USD 1,000,000 TELECOM ITALIA CAPITAL SA 7.20% 18/07/2036 1,066,585 0.63LUXEMBOURG

EUR 1,500,000 VIVION INVESTMENTS SARL 3.00% 08/08/2024 1,496,165 0.87LUXEMBOURG

USD 450,000 VOTORANTIM CIMENTOS INTERNATIONAL SA 7.25%
05/04/2041

530,493 0.31LUXEMBOURG

Country

Statement of Investment Portfolio and Other Net Assets AUGUST 31, 2021

Notional or number 
of units / shares

owned
Market Value

EUR
% of Net

Assets

INTERFUND BOND GLOBAL HIGH YIELD

(continued)

Similar issues with same maturities have not been combined when issuance date differs.
The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

Currency



47

USD 700,000 DANAOS CORP 8.50% 01/03/2028 652,910 0.38MARSHALL ISLANDS

USD 1,000,000 BANCO MERCANTIL DEL NORTE SA FRN 04/10/2031 922,047 0.54MEXICO

USD 402,000 OPERADORA DE SERVICIOS MEGA SA DE CV SOFOM ER
8.25% 11/02/2025

346,450 0.20MEXICO

USD 1,300,000 UNIFIN FINANCIERA SAB DE CV 9.875% 28/01/2029 1,110,933 0.66MEXICO

USD 550,000 OCP SA 5.13% 23/06/2051 472,559 0.28MOROCCO

USD 372,000 AMERICAN AIRLINES INC/AADVANTAGE LOYALTY IP LTD
5.50% 20/04/2026 144A

332,151 0.20MULTINATIONAL

USD 1,734,163 DELTA AIR LINES INC / SKYMILES IP LTD 4.75% 20/10/2028
144A

1,634,340 0.96MULTINATIONAL

USD 1,450,000 GEMS MENASA CAYMAN LTD / GEMS EDUCATION
DELAWARE LLC 7.125% 31/07/2026

1,272,738 0.75MULTINATIONAL

USD 1,376,000 ALCOA NEDERLAND HOLDING BV 4.13% 31/03/2029 144A 1,229,863 0.72NETHERLANDS

USD 900,000 EMBRAER NETHERLANDS FINANCE BV 6.95% 17/01/2028 870,067 0.51NETHERLANDS

USD 1,339,000 IHS NETHERLANDS HOLDCO BV 8.00% 18/09/2027 1,223,460 0.72NETHERLANDS

USD 1,000,000 LBC TANK TERMINALS HOLDING NETHERLANDS BV 6.875%
15/05/2023 144A

845,440 0.50NETHERLANDS

USD 1,000,000 METINVEST BV 7.75% 17/10/2029 952,128 0.56NETHERLANDS

USD 350,000 METINVEST BV 8.50% 23/04/2026 340,352 0.20NETHERLANDS

USD 600,000 SIGMA HOLDCO BV  7.875% 15/05/2026 509,551 0.30NETHERLANDS

EUR 1,000,000 UNITED GROUP BV  3.625% 15/02/2028 964,800 0.57NETHERLANDS

USD 375,000 VTR FINANCE NV 6.375% 15/07/2028 338,362 0.20NETHERLANDS

USD 600,000 HUNT OIL CO OF PERU LLC SUCURSAL DEL PERU 6.375%
01/06/2028

520,022 0.31PERU

EUR 400,000 BANCO COMERCIAL PORTUGUES SA PERP FRN 417,832 0.25PORTUGAL

USD 500,000 ABJA INVESTMENT CO PTE LTD 5.45% 24/01/2028 464,160 0.27SINGAPORE

USD 850,000 ABSA GROUP LTD PERP FRN 750,163 0.44SOUTH AFRICA

EUR 1,100,000 BANCO DE CREDITO SOCIAL COOPERATIVO SA FRN
27/11/2031

1,144,871 0.67SPAIN

EUR 688,000 VERISURE MIDHOLDING AB 5.25% 15/02/2029 707,890 0.42SWEDEN

USD 1,761,000 ACURIS FINANCE US INC / ACURIS FINANCE SARL 5.00%
01/05/2028 144A

1,480,615 0.87UNITED STATES

USD 1,225,000 ALLY FINANCIAL INC 8.00% 01/11/2031 1,520,189 0.89UNITED STATES

USD 458,000 AMERICAN BUILDERS & CONTRACTORS SUPPLY CO INC
3.88% 15/11/2029 144A

385,563 0.23UNITED STATES

USD 1,000,000 APACHE CORP 5.10% 01/09/2040 942,437 0.55UNITED STATES

USD 1,019,000 ARCOSA INC 4.38% 15/04/2029 144A 886,969 0.52UNITED STATES

USD 1,250,000 ASHTON WOODS USA LLC / ASHTON WOODS FINANCE CO
9.875% 01/04/2027 144A

1,172,752 0.69UNITED STATES

EUR 1,000,000 AVANTOR FUNDING INC 3.875% 15/07/2028 1,057,148 0.62UNITED STATES

USD 1,000,000 AVANTOR FUNDING INC 4.625% 15/07/2028 895,760 0.53UNITED STATES

USD 750,000 BRASKEM AMERICA FINANCE CO 7.125% 22/07/2041 840,620 0.49UNITED STATES

USD 618,000 BRUNDAGE-BONE CONCRETE PUMPING HOLDINGS INC
6.00% 01/02/2026 144A

546,434 0.32UNITED STATES

USD 1,400,000 CCO HOLDINGS LLC / CCO HOLDINGS CAPITAL CORP 5.375%
01/06/2029 144A

1,295,692 0.76UNITED STATES

USD 1,000,000 CENTENE CORP 4.625% 15/12/2029 929,213 0.55UNITED STATES

USD 1,900,000 CHEMOURS CO 4.63% 15/11/2029 144A 1,599,931 0.94UNITED STATES

USD 1,000,000 CHEMOURS CO/THE 5.75% 15/11/2028 144A 897,963 0.53UNITED STATES

USD 548,000 CHESAPEAKE ENERGY CORP 5.875% 01/02/2029 144A 495,565 0.29UNITED STATES

USD 1,809,000 CLARIVATE SCIENCE HOLDINGS CORP 3.88% 01/07/2028 144A 1,560,970 0.92UNITED STATES

USD 926,000 COMSTOCK RESOURCES INC 6.75% 01/03/2029 144A 821,323 0.48UNITED STATES

USD 630,000 COTY INC 5.00% 15/04/2026 144A 550,223 0.32UNITED STATES
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USD 1,100,000 CRESTWOOD MIDSTREAM PARTNERS LP / CRESTWOOD
MIDSTREAM FINANCE CORP 5.625% 01/05/2027 144A

938,837 0.55UNITED STATES

USD 400,000 DAVE & BUSTER'S INC 7.625% 01/11/2025 144A 359,185 0.21UNITED STATES

USD 1,103,000 DEL MONTE FOODS INC 11.875% 15/05/2025 1,046,516 0.62UNITED STATES

USD 1,000,000 DELL INTERNATIONAL LLC / EMC CORP 8.10% 15/07/2036 1,299,686 0.77UNITED STATES

USD 400,000 DISH NETWORK CORP 3.375% 15/08/2026 354,617 0.21UNITED STATES

USD 1,000,000 ENCANA CORP 6.50% 15/08/2034 1,126,288 0.66UNITED STATES

USD 450,000 ENDEAVOR ENERGY RESOURCES LP / EER FINANCE INC
6.625% 15/07/2025

404,255 0.24UNITED STATES

USD 1,044,000 ENLINK MIDSTREAM PARTNERS LP 5.45% 01/06/2047 832,998 0.49UNITED STATES

USD 500,000 FORD MOTOR CO 8.50% 21/04/2023 468,571 0.28UNITED STATES

USD 1,640,000 FORD MOTOR CO 9.00% 22/04/2025 1,697,308 1.01UNITED STATES

USD 1,000,000 FORD MOTOR CO 9.625% 22/04/2030 1,207,921 0.71UNITED STATES

USD 430,000 FRESH MARKET INC/THE 9.75% 01/05/2023 144A 374,271 0.22UNITED STATES

USD 79,644 FRONTIER COMMUNICATIONS HOLDINGS LLC 5.88%
01/11/2029

68,599 0.04UNITED STATES

USD 568,000 FXI HOLDINGS INC 12.25% 15/11/2026 548,041 0.32UNITED STATES

USD 1,000,000 GARTNER INC 4.50% 01/07/2028 896,904 0.53UNITED STATES

USD 978,000 GLOBAL PARTNERS LP / GLP FINANCE CORP 7.00%
01/08/2027

860,850 0.51UNITED STATES

USD 1,622,000 GRUBHUB HOLDINGS INC 5.50% 01/07/2027 1,434,167 0.84UNITED STATES

USD 1,595,000 HILCORP ENERGY I LP / HILCORP FINANCE CO 6.25%
01/11/2028 144A

1,395,093 0.82UNITED STATES

USD 925,000 HILTON GRAND VACATIONS BORROWER ESCROW LLC /
HILTON GRAND VACATIONS BORROWER ESC 5.00%
01/06/2029 144A

793,394 0.47UNITED STATES

USD 800,000 KOSMOS ENERGY LTD 7.125% 04/04/2026 647,597 0.38UNITED STATES

USD 1,250,000 KRAFT HEINZ FOODS CO 7.125% 01/08/2039 144A 1,606,444 0.95UNITED STATES

USD 500,000 L BRANDS INC 6.875% 01/11/2035 543,744 0.32UNITED STATES

USD 1,873,000 LEVI STRAUSS & CO 3.50% 01/03/2031 144A 1,634,284 0.96UNITED STATES

USD 2,150,000 LUMEN TECHNOLOGIES INC 5.38% 15/06/2029 144A 1,870,187 1.11UNITED STATES

USD 760,000 MADISON IAQ LLC 5.88% 30/06/2029 144A 659,113 0.39UNITED STATES

USD 225,000 MERCADOLIBRE INC 3.125% 14/01/2031 187,787 0.11UNITED STATES

USD 350,000 MILEAGE PLUS HOLDINGS LLC / MILEAGE PLUS
INTELLECTUAL PROPERTY ASSETS LTD 6.50% 20/06/2027

322,100 0.19UNITED STATES

USD 329,000 MSCI INC 3.25% 15/08/2033 144A 287,604 0.17UNITED STATES

USD 916,000 MSCI INC 3.63% 01/11/2031 144A 823,465 0.48UNITED STATES

USD 1,250,000 NEW ALBERTSONS LP 8.00% 01/05/2031 1,295,629 0.76UNITED STATES

USD 679,000 NOVELIS CORP 3.88% 15/08/2031 144A 581,307 0.34UNITED STATES

USD 1,000,000 NOVELIS CORP 4.75% 30/01/2030 902,728 0.53UNITED STATES

USD 1,558,000 NSG HOLDINGS LLC / NSG HOLDINGS INC 7.75% 15/12/2025
144A

715,137 0.42UNITED STATES

USD 2,870,000 OCCIDENTAL PETROLEUM CORP 8.50% 15/07/2027 3,066,981 1.82UNITED STATES

USD 1,160,000 OLIN CORP 9.50% 01/06/2025 1,231,784 0.73UNITED STATES

USD 240,000 ORGANON & CO / ORGANON FOREIGN DEBT CO-ISSUER BV
5.13% 30/04/2031 144A

213,266 0.13UNITED STATES

USD 1,427,000 PATTERN ENERGY OPERATIONS LP / PATTERN ENERGY
OPERATIONS INC 4.50% 15/08/2028

1,261,465 0.74UNITED STATES

USD 731,000 PG&E CORP 5.25% 01/07/2030 609,967 0.36UNITED STATES

USD 862,000 PRIME SECURITY SERVICES BORROWER LLC / PRIME
FINANCE INC 6.25% 15/01/2028

756,701 0.45UNITED STATES

USD 820,000 RANGE RESOURCES CORP 8.25% 15/01/2029 144A 771,104 0.45UNITED STATES

USD 690,000 RENEWABLE ENERGY GROUP INC 5.88% 01/06/2028 144A 605,273 0.36UNITED STATES
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USD 1,875,000 RESIDEO FUNDING INC 4.00% 01/09/2029 144A 1,590,950 0.94UNITED STATES

USD 1,000,000 SALLY HOLDINGS LLC / SALLY CAPITAL INC 8.75% 30/04/2025 921,259 0.54UNITED STATES

USD 1,175,000 SENSATA TECHNOLOGIES INC 3.75% 15/02/2031 1,000,360 0.59UNITED STATES

USD 1,550,000 SIERRACOL ENERGY ANDINA LLC 6.00% 15/06/2028 1,311,588 0.77UNITED STATES

USD 1,300,000 SIZZLING PLATTER LLC / SIZZLING PLATTER FINANCE CORP
8.50% 28/11/2025 144A

1,135,690 0.67UNITED STATES

USD 919,000 SPECTRUM BRANDS INC 3.875% 15/03/2031 144A 768,591 0.45UNITED STATES

USD 750,000 STAPLES INC 10.75% 15/04/2027 144A 619,467 0.36UNITED STATES

USD 486,000 STATION CASINOS LLC 4.50% 15/02/2028 415,824 0.24UNITED STATES

USD 1,000,000 STERICYCLE INC 3.875% 15/01/2029 144A 862,137 0.51UNITED STATES

USD 500,000 TALEN ENERGY SUPPLY LLC 10.50% 15/01/2026 144A 196,959 0.12UNITED STATES

USD 502,000 TALEN ENERGY SUPPLY LLC 6.625% 15/01/2028 364,917 0.21UNITED STATES

USD 1,276,000 TALEN ENERGY SUPPLY LLC 7.625% 01/06/2028 935,124 0.55UNITED STATES

USD 1,167,000 TALLGRASS ENERGY PARTNERS LP / TALLGRASS ENERGY
FINANCE CORP 6.00% 31/12/2030 144A

1,005,531 0.59UNITED STATES

USD 625,000 TARGA RESOURCES PARTNERS LP / TARGA RESOURCES
PARTNERS FINANCE CORP 5.50% 01/03/2030

583,729 0.34UNITED STATES

USD 802,000 TTM TECHNOLOGIES INC 4.00% 01/03/2029 144A 687,894 0.40UNITED STATES

USD 518,000 UNISYS CORP 6.875% 01/11/2027 144A 478,858 0.28UNITED STATES

USD 188,000 UNITED AIRLINES INC 4.63% 15/04/2029 144A 165,265 0.10UNITED STATES

USD 1,093,000 UNITED NATURAL FOODS INC 6.75% 15/10/2028 144A 999,992 0.59UNITED STATES

USD 1,070,000 UNITED RENTALS NORTH AMERICA INC 3.875% 15/02/2031 938,241 0.55UNITED STATES

USD 858,000 UNITED WHOLESALE MORTGAGE LLC 5.50% 15/04/2029 144A 712,305 0.42UNITED STATES

USD 1,782,000 VICI PROPERTIES LP / VICI NOTE CO INC 4.125% 15/08/2030 1,611,491 0.95UNITED STATES

USD 794,000 VICTORIA'S SECRET & CO 4.63% 15/07/2029 144A 673,624 0.40UNITED STATES

USD 1,000,000 VISTRA OPERATIONS CO LLC 5.00% 31/07/2027 144A 878,987 0.52UNITED STATES

USD 1,136,000 VM CONSOLIDATED INC 5.50% 15/04/2029 144A 982,795 0.58UNITED STATES

USD 1,030,000 WESTERN MIDSTREAM OPERATING LP 6.50% 01/02/2050 1,028,687 0.61UNITED STATES

USD 1,400,000 EASY TACTIC LTD 8.125% 27/02/2023 905,502 0.53VIRGIN ISLANDS

USD 500,000 FORTUNE STAR BVI LTD 6.75% 02/07/2023 442,839 0.26VIRGIN ISLANDS

USD 1,000,000 GOLD FIELDS OROGEN HOLDINGS BVI LTD 6.125% 15/05/2029 1,019,246 0.60VIRGIN ISLANDS

USD 500,000 NEW METRO GLOBAL LTD 7.50% 20/03/2022 432,293 0.25VIRGIN ISLANDS

USD 1,000,000 RKPF OVERSEAS 2019 A LTD 6.70% 30/09/2024 881,020 0.52VIRGIN ISLANDS

USD 750,000 STAR ENERGY GEOTHERMAL WAYANG WINDU LTD 6.75%
24/04/2033

647,792 0.38VIRGIN ISLANDS

USD 450,000 STUDIO CITY FINANCE LTD 6.50% 15/01/2028 399,219 0.24VIRGIN ISLANDS

USD 500,000 TUSPARK FORWARD LTD 6.95% 13/05/2024 219,242 0.13VIRGIN ISLANDS

USD 7,053 DENBURY INC 420,211 0.25UNITED STATES

SHARES, WARRANTS, RIGHTS 0.721,222,085

USD 25,954 FRONTIER COMMUNICATIONS PARENT INC 647,503 0.38UNITED STATES

USD 173,550 MYT HOLDING LLC 10.00% 06/06/2029 154,371 0.09UNITED STATES

USD 2,536 21 ST CENT ONC HLD - -UNITED STATES

Country
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OTHER TRANSFERABLE SECURITIES AND MONEY MARKET INSTRUMENTS 1,258,774 0.74

USD 965,000 STONEWAY CAPITAL CORP 10.00% 01/03/2027 194,626 0.11CANADA

BONDS AND OTHER ASSIMILATED PRODUCTS 0.741,258,774

USD 1,210,000 INTELSAT JACKSON HOLDINGS SA 8.00% 15/02/2024 144A 1,063,513 0.63LUXEMBOURG

USD 1,500,000 JC PENNEY CORP INC 5.875% 01/07/2023 144A 635 -UNITED STATES

USD 1,200,000 SANCHEZ ENERGY CORP 7.25% 15/02/2023 - -UNITED STATES

TOTAL NET ASSETS 169,875,087 100.00

TOTAL INVESTMENTS 161,457,917 95.05

NET CASH AT BANKS 6,093,516 3.59

OTHER NET ASSETS 2,323,654 1.36
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TRANSFERABLE SECURITIES AND MONEY MARKET INSTRUMENTS ADMITTED TO AN OFFICIAL
EXCHANGE LISTING OR DEALT IN ON OTHER REGULATED MARKETS

1,415,168,538 98.75

EUR 6,732,000 AUSTRIA GOVERNMENT BOND 0.50% 20/02/2029 144A 7,156,991 0.50AUSTRIA

BONDS AND OTHER ASSIMILATED PRODUCTS 98.751,415,168,538

EUR 18,383,000 AUSTRIA GOVERNMENT BOND 0.50% 20/04/2027 144A 19,480,465 1.36AUSTRIA

EUR 14,654,000 AUSTRIA GOVERNMENT BOND 0.75% 20/10/2026 144A 15,664,247 1.09AUSTRIA

EUR 8,776,000 AUSTRIA GOVERNMENT BOND 20/02/2030 8,960,647 0.63AUSTRIA

EUR 19,458,000 BELGIUM GOVERNMENT BOND 0.10% 22/06/2030 19,988,620 1.39BELGIUM

EUR 32,881,000 BELGIUM GOVERNMENT BOND 0.80% 22/06/2027 144A 35,400,342 2.47BELGIUM

EUR 20,034,000 BELGIUM GOVERNMENT BOND 0.80% 22/06/2028 144A 21,710,645 1.52BELGIUM

EUR 13,536,000 FINLAND GOVERNMENT BOND 0.50% 15/04/2026 144A 14,243,933 1.00FINLAND

EUR 7,065,000 FINLAND GOVERNMENT BOND 0.50% 15/09/2027 144A 7,503,383 0.52FINLAND

EUR 5,486,000 FINLAND GOVERNMENT BOND 0.75% 15/04/2031 144A 6,003,878 0.42FINLAND

EUR 95,635,000 FRANCE GOVERNMENT BOND OAT ZC 25/11/2030 96,770,188 6.75FRANCE

EUR 60,977,000 FRANCE GOVERNMENT BOND OAT 0.50% 25/05/2029 64,656,962 4.51FRANCE

EUR 33,422,000 FRANCE GOVERNMENT BOND OAT 0.75% 25/05/2028 35,984,799 2.51FRANCE

EUR 78,571,000 FRANCE GOVERNMENT BOND OAT 0.75% 25/11/2028 84,770,252 5.92FRANCE

EUR 39,569,000 FRANCE GOVERNMENT BOND OAT 1.00% 25/05/2027 42,918,120 2.99FRANCE

EUR 9,633,000 FRANCE GOVERNMENT BOND OAT 25/11/2029 9,810,344 0.68FRANCE

EUR 66,643,000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.25%
15/08/2028

70,692,894 4.94GERMANY

EUR 28,393,000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0.50%
15/02/2028

30,513,389 2.13GERMANY

EUR 13,511,000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE
15/02/2030

14,101,431 0.98GERMANY

EUR 39,136,000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE
15/02/2031

40,763,275 2.84GERMANY

EUR 41,088,000 BUNDESREPUBLIK DEUTSCHLAND ZC 15/08/2026 42,554,842 2.97GERMANY

EUR 14,110,000 BUNDESREPUBLIK DEUTSCHLAND 0.25% 15/02/2027 14,841,886 1.04GERMANY

EUR 29,087,000 BUNDESREPUBLIK DEUTSCHLAND 0.50% 15/08/2027 31,141,997 2.17GERMANY

EUR 19,963,000 IRELAND GOVERNMENT BOND 0.90% 15/05/2028 21,651,470 1.51IRELAND

EUR 12,839,000 IRELAND GOVERNMENT BOND 2.40% 15/05/2030 15,756,920 1.10IRELAND

EUR 21,700,000 ITALY BUONI POLIENNALI DEL TESORO 0.60% 01/08/2031
144A

21,480,179 1.50ITALY

EUR 49,612,000 ITALY BUONI POLIENNALI DEL TESORO 0.90% 01/04/2031 50,740,177 3.54ITALY

EUR 67,279,000 ITALY BUONI POLIENNALI DEL TESORO 0.95% 01/08/2030 69,451,439 4.85ITALY

EUR 65,172,000 ITALY BUONI POLIENNALI DEL TESORO 2.00% 01/02/2028 72,469,960 5.05ITALY

EUR 18,060,000 ITALY BUONI POLIENNALI DEL TESORO 2.05% 01/08/2027 20,057,797 1.40ITALY

EUR 55,722,000 ITALY BUONI POLIENNALI DEL TESORO 2.80% 01/12/2028 65,477,251 4.57ITALY

EUR 27,948,000 NETHERLANDS GOVERNMENT BOND 0.25% 15/07/2029 144A 29,418,623 2.06NETHERLANDS

EUR 27,072,000 NETHERLANDS GOVERNMENT BOND 0.75% 15/07/2027 144A 29,218,810 2.04NETHERLANDS

EUR 7,825,000 NETHERLANDS GOVERNMENT BOND 0.75% 15/07/2028 144A 8,508,436 0.59NETHERLANDS

EUR 36,391,000 SPAIN GOVERNMENT BOND 0.50% 30/04/2030 144A 37,563,154 2.62SPAIN

EUR 5,787,000 SPAIN GOVERNMENT BOND 1.30% 31/10/2026 144A 6,277,217 0.44SPAIN

EUR 50,893,000 SPAIN GOVERNMENT BOND 1.40% 30/07/2028 144A 56,222,514 3.93SPAIN

EUR 49,820,000 SPAIN GOVERNMENT BOND 1.45% 30/04/2029 144A 55,379,912 3.86SPAIN

EUR 34,127,000 SPAIN GOVERNMENT BOND 1.45% 31/10/2027 144A 37,584,748 2.62SPAIN

Country
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EUR 21,162,000 SPAIN GOVERNMENT BOND 1.50% 30/04/2027 144A 23,292,379 1.63SPAIN

EUR 27,713,000 SPAIN GOVERNMENT BOND 1.95% 30/04/2026 144A 30,721,523 2.14SPAIN

EUR 27,701,000 EUROPEAN UNION ZC 04/10/2030 28,262,499 1.97SUPRANATIONAL

TOTAL NET ASSETS 1,433,032,391 100.00

TOTAL INVESTMENTS 1,415,168,538 98.75

NET CASH AT BANKS 16,225,476 1.13

OTHER NET ASSETS 1,638,377 0.12

Country
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TRANSFERABLE SECURITIES AND MONEY MARKET INSTRUMENTS ADMITTED TO AN OFFICIAL
EXCHANGE LISTING OR DEALT IN ON OTHER REGULATED MARKETS

565,630,260 98.43

EUR 2,416,000 AUSTRIA GOVERNMENT BOND 0% 20/09/2022 144A 2,434,265 0.42AUSTRIA

BONDS AND OTHER ASSIMILATED PRODUCTS 98.43565,630,260

EUR 11,250,000 AUSTRIA GOVERNMENT BOND 15/07/2024 144A 11,478,825 2.01AUSTRIA

EUR 5,400,000 AUSTRIA GOVERNMENT BOND 1.75% 20/10/2023 144A 5,691,978 0.99AUSTRIA

EUR 7,456,000 AUSTRIA GOVERNMENT BOND 3.40% 22/11/2022 7,835,809 1.36AUSTRIA

EUR 8,578,000 BELGIUM GOVERNMENT BOND 2.25% 22/06/2023 9,039,153 1.57BELGIUM

EUR 5,218,000 BELGIUM GOVERNMENT BOND 2.60% 22/06/2024 144A 5,707,188 0.99BELGIUM

EUR 16,182,000 BELGIUM GOVERNMENT BOND 4.25% 28/09/2022 17,046,604 2.97BELGIUM

EUR 2,660,000 FINLAND GOVERNMENT BOND 2.00% 15/04/2024 144A 2,852,797 0.50FINLAND

EUR 29,992,000 FRANCE GOVERNMENT BOND OAT ZC 25/03/2023 30,321,612 5.28FRANCE

EUR 28,133,000 FRANCE GOVERNMENT BOND OAT 1.75% 25/05/2023 29,329,215 5.10FRANCE

EUR 8,148,000 FRANCE GOVERNMENT BOND OAT 2.25% 25/10/2022 8,425,113 1.47FRANCE

EUR 29,004,000 FRANCE GOVERNMENT BOND OAT 25/02/2023 29,308,832 5.10FRANCE

EUR 39,417,000 FRANCE GOVERNMENT BOND OAT 25/03/2024 40,091,425 6.97FRANCE

EUR 22,483,000 BUNDESOBLIGATION ZC 05/04/2024 22,930,861 3.99GERMANY

EUR 7,690,000 BUNDESOBLIGATION ZC 07/10/2022 7,751,828 1.35GERMANY

EUR 16,972,000 BUNDESOBLIGATION ZC 13/10/2023 17,249,662 3.00GERMANY

EUR 26,513,000 BUNDESOBLIGATION ZC 14/04/2023 26,836,194 4.67GERMANY

EUR 5,504,000 BUNDESREPUBLIK DEUTSCHLAND 1.50% 15/02/2023 5,687,173 0.99GERMANY

EUR 17,367,000 BUNDESREPUBLIK DEUTSCHLAND 1.75% 15/02/2024 18,455,216 3.21GERMANY

EUR 8,065,000 BUNDESREPUBLIK DEUTSCHLAND 2.00% 15/08/2023 8,505,752 1.48GERMANY

EUR 8,637,000 IRELAND GOVERNMENT BOND ZC 18/10/2022 8,698,495 1.51IRELAND

EUR 23,860,000 ITALY BUONI POLIENNALI DEL TESORO 0.05% 15/01/2023 24,039,427 4.19ITALY

EUR 40,332,000 ITALY BUONI POLIENNALI DEL TESORO 0.30% 15/08/2023 40,888,581 7.13ITALY

EUR 11,524,000 ITALY BUONI POLIENNALI DEL TESORO 0.60% 15/06/2023 11,746,874 2.04ITALY

EUR 20,263,000 ITALY BUONI POLIENNALI DEL TESORO 1.45% 15/09/2022 20,674,947 3.60ITALY

EUR 17,226,000 ITALY BUONI POLIENNALI DEL TESORO 15/01/2024 17,365,531 3.02ITALY

EUR 15,423,000 ITALY BUONI POLIENNALI DEL TESORO 15/04/2024 15,541,140 2.70ITALY

EUR 13,002,000 ITALY BUONI POLIENNALI DEL TESORO 1.75% 01/07/2024 13,750,005 2.39ITALY

EUR 15,552,000 NETHERLANDS GOVERNMENT BOND 1.75% 15/07/2023 144A 16,287,299 2.83NETHERLANDS

EUR 8,011,000 NETHERLANDS GOVERNMENT BOND 2.25% 15/07/2022 144A 8,215,601 1.43NETHERLANDS

EUR 5,193,000 NETHERLANDS GOVERNMENT BOND 3.75% 15/01/2023 144A 5,515,589 0.96NETHERLANDS

EUR 8,317,000 SPAIN GOVERNMENT BOND 0.25% 30/07/2024 144A 8,503,883 1.48SPAIN

EUR 16,864,000 SPAIN GOVERNMENT BOND 0.35% 30/07/2023 17,170,925 2.99SPAIN

EUR 25,592,000 SPAIN GOVERNMENT BOND 30/04/2023 25,853,294 4.49SPAIN
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EUR 21,847,000 SPAIN GOVERNMENT BOND 3.80% 30/04/2024 144A 24,399,167 4.25SPAIN

TOTAL NET ASSETS 574,640,122 100.00

TOTAL INVESTMENTS 565,630,260 98.43

NET CASH AT BANKS 7,351,258 1.28

OTHER NET ASSETS 1,658,604 0.29

Country
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TRANSFERABLE SECURITIES AND MONEY MARKET INSTRUMENTS ADMITTED TO AN OFFICIAL
EXCHANGE LISTING OR DEALT IN ON OTHER REGULATED MARKETS

120,196,049 98.75

EUR 580,000 AUSTRIA GOVERNMENT BOND 0.75% 20/03/2051 144A 626,458 0.51AUSTRIA

BONDS AND OTHER ASSIMILATED PRODUCTS 98.75120,196,049

EUR 991,000 AUSTRIA GOVERNMENT BOND 1.50% 02/11/2086 144A 1,362,823 1.13AUSTRIA

EUR 593,000 AUSTRIA GOVERNMENT BOND 3.15% 20/06/2044 144A 965,819 0.79AUSTRIA

EUR 804,000 AUSTRIA GOVERNMENT BOND 4.15% 15/03/2037 144A 1,305,262 1.07AUSTRIA

EUR 210,000 BELGIUM GOVERNMENT BOND 1.25% 22/04/2033 240,513 0.20BELGIUM

EUR 1,321,000 BELGIUM GOVERNMENT BOND 1.60% 22/06/2047 144A 1,609,639 1.32BELGIUM

EUR 1,025,000 BELGIUM GOVERNMENT BOND 2.15% 22/06/2066 144A 1,504,495 1.24BELGIUM

EUR 1,104,000 BELGIUM GOVERNMENT BOND 4.00% 28/03/2032 1,582,915 1.30BELGIUM

EUR 1,391,000 BELGIUM GOVERNMENT BOND 4.25% 28/03/2041 2,377,219 1.95BELGIUM

EUR 1,952,000 BELGIUM GOVERNMENT BOND 5.00% 28/03/2035 3,237,099 2.66BELGIUM

EUR 789,000 FINLAND GOVERNMENT BOND 1.375% 15/04/2047 144A 1,005,936 0.83FINLAND

EUR 359,000 FINLAND GOVERNMENT BOND 2.625% 04/07/2042 144A 539,595 0.44FINLAND

EUR 2,396,000 FRANCE GOVERNMENT BOND OAT 1.25% 25/05/2036 144A 2,738,388 2.25FRANCE

EUR 1,150,000 FRANCE GOVERNMENT BOND OAT 1.50% 25/05/2031 1,329,630 1.09FRANCE

EUR 1,960,000 FRANCE GOVERNMENT BOND OAT 1.75% 25/05/2066 144A 2,583,084 2.12FRANCE

EUR 1,664,000 FRANCE GOVERNMENT BOND OAT 2.00% 25/05/2048 144A 2,212,288 1.82FRANCE

EUR 1,582,000 FRANCE GOVERNMENT BOND OAT 3.25% 25/05/2045 2,529,618 2.08FRANCE

EUR 2,198,000 FRANCE GOVERNMENT BOND OAT 4.00% 25/04/2055 4,295,112 3.53FRANCE

EUR 685,000 FRANCE GOVERNMENT BOND OAT 4.00% 25/04/2060 1,403,017 1.15FRANCE

EUR 1,526,000 FRANCE GOVERNMENT BOND OAT 4.00% 25/10/2038 2,464,490 2.02FRANCE

EUR 3,187,000 FRANCE GOVERNMENT BOND OAT 4.50% 25/04/2041 5,632,704 4.63FRANCE

EUR 2,657,000 FRANCE GOVERNMENT BOND OAT 4.75% 25/04/2035 4,314,437 3.54FRANCE

EUR 1,692,000 FRANCE GOVERNMENT BOND OAT 5.75% 25/10/2032 2,783,171 2.29FRANCE

EUR 3,805,000 BUNDESREPUBLIK DEUTSCHLAND BUNDESANLEIHE 0%
15/08/2050

3,706,260 3.04GERMANY

EUR 1,496,000 BUNDESREPUBLIK DEUTSCHLAND 2.50% 15/08/2046 2,434,994 2.00GERMANY

EUR 808,000 BUNDESREPUBLIK DEUTSCHLAND 3.25% 04/07/2042 1,381,842 1.14GERMANY

EUR 2,077,000 BUNDESREPUBLIK DEUTSCHLAND 4.00% 04/01/2037 3,451,247 2.84GERMANY

EUR 1,227,000 BUNDESREPUBLIK DEUTSCHLAND 4.75% 04/07/2034 2,049,691 1.68GERMANY

EUR 1,365,000 BUNDESREPUBLIK DEUTSCHLAND 4.75% 04/07/2040 2,650,448 2.18GERMANY

EUR 1,219,000 IRELAND GOVERNMENT BOND 0.40% 15/05/2035 1,247,403 1.02IRELAND

EUR 812,000 IRELAND GOVERNMENT BOND 2.00% 18/02/2045 1,067,536 0.88IRELAND

EUR 3,526,000 ITALY BUONI POLIENNALI DEL TESORO 1.65% 01/03/2032 3,841,048 3.16ITALY

EUR 963,000 ITALY BUONI POLIENNALI DEL TESORO 2.25% 01/09/2036
144A

1,111,591 0.91ITALY

EUR 1,212,000 ITALY BUONI POLIENNALI DEL TESORO 2.45% 01/09/2033
144A

1,422,985 1.17ITALY

EUR 1,535,000 ITALY BUONI POLIENNALI DEL TESORO 2.80% 01/03/2067
144A

1,844,625 1.52ITALY

EUR 2,989,000 ITALY BUONI POLIENNALI DEL TESORO 2.95% 01/09/2038
144A

3,756,187 3.09ITALY

EUR 2,771,000 ITALY BUONI POLIENNALI DEL TESORO 3.45% 01/03/2048
144A

3,844,402 3.16ITALY

EUR 4,748,000 ITALY BUONI POLIENNALI DEL TESORO 4.00% 01/02/2037 6,619,804 5.43ITALY
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EUR 2,629,000 ITALY BUONI POLIENNALI DEL TESORO 4.75% 01/09/2044
144A

4,274,254 3.51ITALY

EUR 670,000 NETHERLANDS GOVERNMENT BOND 15/01/2052 144A 636,299 0.52NETHERLANDS

EUR 460,000 NETHERLANDS GOVERNMENT BOND 2.50% 15/01/2033 604,026 0.50NETHERLANDS

EUR 1,014,000 NETHERLANDS GOVERNMENT BOND 2.75% 15/01/2047 1,697,740 1.39NETHERLANDS

EUR 1,732,000 NETHERLANDS GOVERNMENT BOND 3.75% 15/01/2042 144A 3,049,013 2.51NETHERLANDS

EUR 1,992,000 BONOS Y OBLIG DEL ESTADO 4.90% 30/07/2040 3,413,471 2.80SPAIN

EUR 1,452,000 BONOS Y OBLIG DEL ESTADO 5.75% 30/07/2032 2,295,510 1.89SPAIN

EUR 2,767,000 SPAIN GOVERNMENT BOND 2.35% 30/07/2033 144A 3,375,629 2.77SPAIN

EUR 1,597,000 SPAIN GOVERNMENT BOND 3.45% 30/07/2066 144A 2,512,656 2.06SPAIN

EUR 1,794,000 SPAIN GOVERNMENT BOND 4.20% 31/01/2037 2,724,907 2.24SPAIN

EUR 1,885,000 SPAIN GOVERNMENT BOND 5.15% 31/10/2044 144A 3,494,753 2.88SPAIN

EUR 3,090,000 EUROPEAN UNION 0.10% 04/10/2040 2,976,411 2.44SUPRANATIONAL

EUR 70,000 EUROPEAN UNION 0.30% 04/11/2050 67,605 0.06SUPRANATIONAL

TOTAL NET ASSETS 121,715,743 100.00

TOTAL INVESTMENTS 120,196,049 98.75

NET CASH AT BANKS 809,326 0.66

OTHER NET ASSETS 710,368 0.59

Country
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TRANSFERABLE SECURITIES AND MONEY MARKET INSTRUMENTS ADMITTED TO AN OFFICIAL
EXCHANGE LISTING OR DEALT IN ON OTHER REGULATED MARKETS

15,835,074 97.82

JPY 99,000,000 JAPAN GOVERNMENT BOND 2003 - 1.00% 20/03/2023 - JGB 61 776,790 4.80JAPAN

BONDS AND OTHER ASSIMILATED PRODUCTS 97.8215,835,074

JPY 127,400,000 JAPAN GOVERNMENT BOND 2004 - 2.40% 20/03/2034 - JGB 14 1,259,291 7.78JAPAN

JPY 171,250,000 JAPAN GOVERNMENT BOND 2007 - 2.10% 20/12/2027 - JGB 99 1,505,744 9.30JAPAN

JPY 148,050,000 JAPAN GOVERNMENT BOND 2008 - 2.40% 20/09/2038 - JGB 29 1,539,416 9.51JAPAN

JPY 73,200,000 JAPAN GOVERNMENT BOND 2010 - 2.10% 20/12/2030 - JGB
123

675,334 4.17JAPAN

JPY 132,900,000 JAPAN GOVERNMENT BOND 2011 - 2.20% 20/03/2051 - JGB 4 1,454,422 8.98JAPAN

JPY 242,200,000 JAPAN GOVERNMENT FIVE YEAR BOND 0.10% 20/06/2024 1,879,958 11.61JAPAN

JPY 215,350,000 JAPAN GOVERNMENT TEN YEAR BOND 0.10% 20/03/2029 1,684,966 10.41JAPAN

JPY 2,700,000 JAPAN GOVERNMENT TEN YEAR BOND 0.80% 20/09/2022 21,022 0.13JAPAN

JPY 206,350,000 JAPAN GOVERNMENT THIRTY YEAR BOND 1.70% 20/09/2044 2,017,685 12.47JAPAN

JPY 149,700,000 JAPAN GOVERNMENT THIRTY YEAR BOND 2.50% 20/09/2035 1,524,436 9.42JAPAN

JPY 164,150,000 JAPAN GOVERNMENT TWENTY YEAR BOND 1.70% 20/12/2032 1,496,010 9.24JAPAN

TOTAL NET ASSETS 16,188,214 100.00

TOTAL INVESTMENTS 15,835,074 97.82

NET CASH AT BANKS 296,998 1.83

OTHER NET ASSETS 56,142 0.35

Country
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TRANSFERABLE SECURITIES AND MONEY MARKET INSTRUMENTS ADMITTED TO AN OFFICIAL
EXCHANGE LISTING OR DEALT IN ON OTHER REGULATED MARKETS

67,635,096 99.99

EUR 135,927 CNH INDUSTRIAL NV 1,902,978 2.81GREAT BRITAIN

SHARES, WARRANTS, RIGHTS 99.9967,635,096

EUR 18,018 ACEA SPA 364,324 0.54ITALY

EUR 102,481 AEFFE SPA 188,975 0.28ITALY

EUR 10,500 ALA SPA/NAPOLI 103,320 0.15ITALY

EUR 63,212 ANIMA HOLDING SPA 275,984 0.41ITALY

EUR 14,713 ANTARES VISION SPA 189,798 0.28ITALY

EUR 8,940 ANTARES VISION SPA 19/04/2024 27,710 0.04ITALY

EUR 90,440 ARNOLDO MONDADORI EDITORE 168,942 0.25ITALY

EUR 177,912 ASSICURAZIONI GENERALI 3,072,540 4.54ITALY

EUR 63,902 ATLANTIA SPA 1,014,444 1.50ITALY

EUR 22,730 AUTOGRILL SPA 144,336 0.21ITALY

EUR 7,000 AZIMUT HOLDING SPA 166,460 0.25ITALY

EUR 100,000 A2A SPA 186,000 0.27ITALY

EUR 38,000 BANCA FARMAFACTORING SPA 144A 294,120 0.43ITALY

EUR 7,000 BANCA GENERALI SPA 263,480 0.39ITALY

EUR 18,607 BANCA IFIS SPA 273,523 0.40ITALY

EUR 35,000 BANCA MEDIOLANUM SPA 307,650 0.45ITALY

EUR 84,592 BANCA POPOL EMILIA ROMAGNA 155,861 0.23ITALY

EUR 280,000 BANCO BPM SPA 786,240 1.16ITALY

EUR 41,587 BANCO DESIO E DELLA BRIANZA 132,663 0.20ITALY

EUR 111,166 BASICNET SPA 498,024 0.74ITALY

EUR 17,197 B&C SPEAKERS SPA 195,186 0.29ITALY

EUR 4,200 BIESSE SPA 127,596 0.19ITALY

EUR 16,260 BREMBO SPA 199,022 0.29ITALY

EUR 10,821 BUZZI UNICEM SPA 243,256 0.36ITALY

EUR 39,000 CALTAGIRONE SPA 166,140 0.25ITALY

EUR 16,033 CEMENTIR HOLDING NV 153,756 0.23ITALY

EUR 40,841 CERVED INFORMATION SOLUTIONS SPA 403,509 0.60ITALY

EUR 478,843 COFIDE SPA 233,675 0.35ITALY

EUR 17,996 CREDITO EMILIANO SPA 102,217 0.15ITALY

EUR 21,469 DANIELI & CO 530,284 0.78ITALY

EUR 44,154 DANIELI & CO - RSP 710,879 1.05ITALY

EUR 5,200 DATALOGIC SPA 105,456 0.16ITALY

EUR 65,700 DAVIDE CAMPARI-MILANO NV 769,347 1.14ITALY

EUR 40,000 DEA CAPITAL SPA 52,800 0.08ITALY

EUR 3,673 DE'LONGHI SPA 140,676 0.21ITALY

EUR 3,000 DIASORIN SPA 579,750 0.86ITALY

EUR 24,500 DIGITOUCH SPA 35,525 0.05ITALY

EUR 22,000 DOBANK SPA 144A 233,200 0.34ITALY

EUR 24,000 EL.EN. SPA 312,960 0.46ITALY

EUR 787,948 ENEL SPA 6,080,594 9.00ITALY
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EUR 427,479 ENI SPA 4,468,864 6.61ITALY

EUR 16,000 ERG SPA 399,360 0.59ITALY

EUR 5,000 ESPRINET SPA 80,950 0.12ITALY

EUR 12,171 FERRARI NV 2,235,813 3.31ITALY

EUR 84,668 FINECOBANK BANCA FINECO SPA 1,322,091 1.95ITALY

EUR 52,975 FINMECCANICA SPA 365,422 0.54ITALY

EUR 60,000 FONDIARIA-SAI SPA 146,160 0.22ITALY

EUR 16,800 FRANCHI UMBERTO MARMI SPA 179,760 0.27ITALY

EUR 45,750 GAROFALO HEALTH CARE SPA 269,925 0.40ITALY

EUR 107,601 GEOX SPA 120,944 0.18ITALY

EUR 73,796 GRUPPO BE 164,565 0.24ITALY

EUR 153,971 HERA SPA 563,996 0.83ITALY

EUR 14,000 ILLIMITY BANK SPA 172,620 0.26ITALY

EUR 88,406 IMPREGILO SPA 199,974 0.30ITALY

EUR 72,000 INFRASTRUTTURE WIRELESS ITALIANE SPA 725,040 1.07ITALY

EUR 6,400 INTERPUMP GROUP SPA 385,280 0.57ITALY

EUR 2,419,543 INTESA SANPAOLO 5,800,853 8.59ITALY

EUR 143,166 IRIDE SPA 374,809 0.55ITALY

EUR 32,405 ITALIAN EXHIBITION GROUP SPA 96,891 0.14ITALY

EUR 42,737 ITALIAN SEA GROUP SPA 268,388 0.40ITALY

EUR 5,000 LABOMAR SPA 72,750 0.11ITALY

EUR 35,927 MAILUP SPA 160,234 0.24ITALY

EUR 2,630 MARR SPA 53,915 0.08ITALY

EUR 129,144 MEDIOBANCA SPA 1,288,857 1.91ITALY

EUR 16,464 MONCLER SPA 892,349 1.32ITALY

EUR 49,500 NEODECORTECH SPA 212,355 0.31ITALY

EUR 55,375 NEXI SPA 144A 977,092 1.44ITALY

EUR 27,500 OMER SPA 113,850 0.17ITALY

EUR 22,929 OPENJOBMETIS SPA AGENZIA PER IL LAVORO 231,583 0.34ITALY

EUR 14,202 ORSERO SPA 134,067 0.20ITALY

EUR 90,000 OVS SPA 155,430 0.23ITALY

EUR 33,685 PATTERN SPA 171,794 0.25ITALY

EUR 10,765 PHILOGEN SPA 144A 161,475 0.24ITALY

EUR 21,100 PIAGGIO & C. SPA 67,689 0.10ITALY

EUR 1,929 PIOVAN SPA 15,316 0.02ITALY

EUR 19,150 PIQUADRO SPA 39,641 0.06ITALY

EUR 63,345 PIRELLI & C SPA 144A 321,413 0.48ITALY

EUR 62,966 POSTE ITALIANE SPA 144A 723,165 1.07ITALY

EUR 36,530 PRYSMIAN SPA 1,164,211 1.72ITALY

EUR 17,475 RAI WAY SPA 144A 89,996 0.13ITALY

EUR 8,376 RECORDATI SPA 465,371 0.69ITALY

EUR 1,300 REPLY SPA 222,170 0.33ITALY

EUR 51,728 RETELIT SPA 152,080 0.22ITALY

EUR 5,067 SABAF SPA 126,675 0.19ITALY

EUR 6,726 SAES GETTERS SPA 157,725 0.23ITALY

EUR 16,275 SAES GETTERS-RSP 283,185 0.42ITALY
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EUR 9,000 SALVATORE FERRAGAMO ITALIA SPA 155,610 0.23ITALY

EUR 3,000 SANLORENZO SPA/AMEGLIA 84,450 0.12ITALY

EUR 50,111 SECO SPA 225,249 0.33ITALY

EUR 614 SESA SPA 103,643 0.15ITALY

EUR 224,402 SNAM RETE GAS 1,122,908 1.66ITALY

EUR 5,877 SOL SPA 114,014 0.17ITALY

EUR 6,044 SOMEC SPA 187,364 0.28ITALY

EUR 9,550 SPINDOX SPA 117,943 0.17ITALY

EUR 15,000 TECHNOGYM SPA 144A 150,150 0.22ITALY

EUR 16,400 TECMA SOLUTIONS SPA 123,000 0.18ITALY

EUR 2,381 TECNOINVESTIMENTI SPA 93,335 0.14ITALY

EUR 638,000 TELECOM ITALIA SPA 244,545 0.36ITALY

EUR 1,460,352 TELECOM ITALIA-RSP 597,138 0.88ITALY

EUR 188,558 TERNA SPA 1,262,584 1.87ITALY

EUR 14,652 TXT E-SOLUTIONS SPA 130,696 0.19ITALY

EUR 314,330 UNICREDIT SPA 3,321,838 4.91ITALY

EUR 5,591 UNIEURO SPA 144A 123,673 0.18ITALY

EUR 62,614 UNIPOL GRUPPO FINANZIARIO SPA 314,448 0.46ITALY

EUR 2,900 WIIT SPA 70,296 0.10ITALY

EUR 3,622 ZIGNAGO VETRO SPA 65,776 0.10ITALY

EUR 65,253 TENARIS SA 557,000 0.82LUXEMBOURG

EUR 15,773 EXOR NV 1,113,574 1.65NETHERLANDS

EUR 300,182 STELLANTIS NV 5,082,681 7.51NETHERLANDS

EUR 35,339 GESTEVISION TELECINCO SA 182,703 0.27SPAIN

EUR 90,265 STMICROELECTRONICS NV 3,401,185 5.03SWITZERLAND

TOTAL NET ASSETS 67,642,310 100.00

TOTAL INVESTMENTS 67,635,096 99.99

NET CASH AT BANKS 601,134 0.89

OTHER NET ASSETS (593,920) (0.88)
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TRANSFERABLE SECURITIES AND MONEY MARKET INSTRUMENTS ADMITTED TO AN OFFICIAL
EXCHANGE LISTING OR DEALT IN ON OTHER REGULATED MARKETS

1,001,335,734 95.99

EUR 600,000 APT PIPELINES LTD 2.00% 15/07/2030 660,387 0.06AUSTRALIA

BONDS AND OTHER ASSIMILATED PRODUCTS 95.991,001,335,734

EUR 600,000 AURIZON NETWORK PTY LTD 3.125% 01/06/2026 683,415 0.07AUSTRALIA

EUR 450,000 AUSNET SERVICES HOLDINGS PTY LTD FRN 11/03/2081 464,396 0.04AUSTRALIA

EUR 1,953,000 AUSNET SERVICES HOLDINGS PTY LTD 3.00% 13/02/2024 2,103,107 0.20AUSTRALIA

EUR 760,000 AUSTRALIA PACIFIC AIRPORTS MELBOURNE PTY LTD 3.125%
26/09/2023

810,547 0.08AUSTRALIA

GBP 850,000 BHP BILLITON FINANCE LTD FRN 22/10/2077 1,054,367 0.10AUSTRALIA

EUR 800,000 BHP BILLITON FINANCE LTD 3.00% 29/05/2024 871,240 0.08AUSTRALIA

EUR 1,000,000 MACQUARIE GROUP LTD 0.35% 03/03/2028 998,204 0.10AUSTRALIA

EUR 1,300,000 NATIONAL AUSTRALIA BANK LTD 1.375% 30/08/2028 1,424,460 0.14AUSTRALIA

EUR 700,000 OPTUS FINANCE PTY LTD 1.00% 20/06/2029 733,242 0.07AUSTRALIA

EUR 1,120,000 SYDNEY AIRPORT FINANCE CO PTY LTD 2.75% 23/04/2024 1,201,379 0.12AUSTRALIA

EUR 600,000 TELSTRA CORP LTD 1.00% 23/04/2030 635,475 0.06AUSTRALIA

EUR 780,000 TELSTRA CORP LTD 1.125% 14/04/2026 823,115 0.08AUSTRALIA

EUR 1,890,000 TOYOTA FINANCE AUSTRALIA LTD 0.25% 09/04/2024 1,914,484 0.18AUSTRALIA

EUR 300,000 TOYOTA FINANCE AUSTRALIA LTD 2.28% 21/10/2027 341,631 0.03AUSTRALIA

EUR 500,000 TRANSURBAN FINANCE CO PTY LTD 1.45% 16/05/2029 534,320 0.05AUSTRALIA

EUR 800,000 TRANSURBAN FINANCE CO PTY LTD 2.00% 28/08/2025 861,840 0.08AUSTRALIA

EUR 400,000 TRANSURBAN FINANCE CO PTY LTD 3.00% 08/04/2030 478,838 0.05AUSTRALIA

EUR 1,200,000 WESTPAC BANKING CORP 0.875% 17/04/2027 1,264,184 0.12AUSTRALIA

EUR 1,100,000 BAWAG GROUP AG FRN 26/03/2029 1,150,094 0.11AUSTRIA

EUR 1,000,000 BAWAG GROUP AG PERP FRN 1,088,750 0.10AUSTRIA

EUR 1,400,000 BAWAG PSK BANK FUER ARBEIT UND WIRTSCHAFT UND
OESTERREICHISCHE POSTSPARKASSE AG 0.375%
03/09/2027

1,401,024 0.14AUSTRIA

EUR 600,000 ERSTE GROUP BANK AG FRN 08/09/2031 625,510 0.06AUSTRIA

EUR 1,500,000 ERSTE GROUP BANK AG FRN 16/11/2028 1,496,766 0.15AUSTRIA

EUR 800,000 ERSTE GROUP BANK AG PERP FRN 862,128 0.08AUSTRIA

EUR 600,000 ERSTE GROUP BANK AG PERP FRN 606,384 0.06AUSTRIA

EUR 1,000,000 ERSTE GROUP BANK AG 0.875% 22/05/2026 1,045,761 0.10AUSTRIA

EUR 300,000 MONDI FINANCE EUROPE GMBH 2.375% 01/04/2028 339,784 0.03AUSTRIA

EUR 500,000 OMV AG PERP FRN 530,041 0.05AUSTRIA

EUR 700,000 OMV AG PERP FRN 740,605 0.07AUSTRIA

EUR 500,000 OMV AG 0.75% 16/06/2030 521,695 0.05AUSTRIA

EUR 600,000 OMV AG 1.875% 04/12/2028 675,850 0.06AUSTRIA

EUR 600,000 OMV AG 2.375% 09/04/2032 718,346 0.07AUSTRIA

EUR 500,000 RAIFFEISEN BANK INTERNATIONAL AG FRN 12/03/2030 512,108 0.05AUSTRIA

EUR 700,000 RAIFFEISEN BANK INTERNATIONAL AG FRN 17/06/2033 708,807 0.07AUSTRIA

EUR 400,000 RAIFFEISEN BANK INTERNATIONAL AG PERP FRN 451,264 0.04AUSTRIA

EUR 400,000 RAIFFEISEN BANK INTERNATIONAL PERP FRN 423,352 0.04AUSTRIA

EUR 500,000 UNIQA INSURANCE GROUP AG FRN 27/07/2046 623,262 0.06AUSTRIA

EUR 400,000 VERBUND AG 1.50% 20/11/2024 424,144 0.04AUSTRIA
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EUR 800,000 AGEAS FRN 02/07/2049 918,438 0.09BELGIUM

EUR 900,000 ANHEUSER-BUSCH INBEV NV 2.70% 31/03/2026 1,015,683 0.10BELGIUM

EUR 1,000,000 ANHEUSER-BUSCH INBEV NV 3.25% 24/01/2033 1,283,928 0.12BELGIUM

EUR 500,000 ANHEUSER-BUSCH INBEV SA/NV 1.15% 22/01/2027 530,531 0.05BELGIUM

EUR 750,000 ANHEUSER-BUSCH INBEV SA/NV 1.65% 28/03/2031 830,548 0.08BELGIUM

EUR 1,800,000 ANHEUSER-BUSCH INBEV SA/NV 2.00% 17/03/2028 2,019,342 0.18BELGIUM

EUR 850,000 ANHEUSER-BUSCH INBEV SA/NV 2.75% 17/03/2036 1,043,759 0.10BELGIUM

EUR 850,000 ANHEUSER-BUSCH INBEV SA/NV 2.875% 02/04/2032 1,043,433 0.10BELGIUM

EUR 800,000 ANHEUSER-BUSCH INBEV SA/NV 3.70% 02/04/2040 1,096,715 0.11BELGIUM

EUR 800,000 ARGENTA SPAARBANK NV 1.00% 06/02/2024 823,187 0.08BELGIUM

EUR 800,000 ARGENTA SPAARBANK NV 1.00% 13/10/2026 822,825 0.08BELGIUM

EUR 850,000 BARRY CALLEBAUT SERVICES NV 2.375% 24/05/2024 901,204 0.09BELGIUM

EUR 500,000 BELFIUS BANK SA 0.38% 08/06/2027 502,794 0.05BELGIUM

EUR 1,000,000 BELFIUS BANK SA 28/08/2026 1,001,830 0.10BELGIUM

EUR 800,000 BELFIUS BANK SA/NV 1.00% 26/10/2024 827,210 0.08BELGIUM

EUR 500,000 COFINIMMO SA 0.875% 02/12/2030 509,368 0.05BELGIUM

EUR 800,000 ELIA SYSTEM OPERATOR SA/NV PERP FRN 844,497 0.08BELGIUM

EUR 700,000 ELIA TRANSMISSION BELGIUM SA 0.875% 28/04/2030 732,775 0.07BELGIUM

EUR 800,000 KBC GROUP NV FRN 16/06/2027 812,398 0.08BELGIUM

EUR 800,000 KBC GROUP NV FRN 18/09/2029 834,106 0.08BELGIUM

EUR 400,000 SOLVAY FINANCE SA 2.75% 02/12/2027 465,583 0.04BELGIUM

EUR 600,000 SOLVAY SA PERP FRN 624,864 0.06BELGIUM

EUR 700,000 VGP NV 1.50% 08/04/2029 700,530 0.07BELGIUM

EUR 900,000 BACARDI LTD 2.75% 03/07/2023 944,752 0.09BERMUDA

EUR 800,000 MAGNA INTERNATIONAL INC 1.50% 25/09/2027 870,244 0.08CANADA

EUR 300,000 ONTARIO TEACHERS' FINANCE TRUST 0.90% 20/05/2041 309,925 0.03CANADA

USD 800,000 CK HUTCHISON CAPITAL SECURITIES 17 LTD PERP FRN 690,415 0.07CAYMAN ISLANDS

EUR 1,800,000 CK HUTCHISON EUROPE FINANCE 18 LTD 1.25% 13/04/2025 1,881,461 0.18CAYMAN ISLANDS

EUR 800,000 CK HUTCHISON FINANCE 16 II LTD 0.88% 03/10/2024 822,287 0.08CAYMAN ISLANDS

EUR 1,500,000 BANK OF CHINA LTD/FRANKFURT 0.25% 17/04/2022 1,504,275 0.14CHINA

EUR 820,000 CESKE DRAHY AS 1.50% 23/05/2026 864,151 0.08CZECH REPUBLIC

EUR 500,000 CEZ AS 3.00% 05/06/2028 584,916 0.06CZECH REPUBLIC

EUR 700,000 EP INFRASTRUCTURE AS 1.816% 02/03/2031 730,162 0.07CZECH REPUBLIC

EUR 930,000 EP INFRASTRUCTURE AS 2.045% 09/10/2028 993,414 0.09CZECH REPUBLIC

EUR 200,000 AP MOLLER - MAERSK A/S 1.75% 16/03/2026 215,508 0.02DENMARK

EUR 600,000 CARLSBERG BREWERIES AS 0.875% 01/07/2029 628,056 0.06DENMARK

EUR 550,000 DANSKE BANK A/S FRN 02/09/2030 566,197 0.05DENMARK

EUR 1,000,000 DANSKE BANK A/S FRN 09/06/2029 1,010,790 0.10DENMARK

EUR 1,000,000 DANSKE BANK A/S FRN 12/02/2030 1,023,475 0.10DENMARK

EUR 1,560,000 DANSKE BANK A/S FRN 24/05/2023 1,577,629 0.15DENMARK

EUR 1,000,000 DANSKE BANK A/S FRN 27/08/2025 1,012,571 0.10DENMARK

USD 700,000 DANSKE BANK A/S PERP FRN 606,248 0.06DENMARK

EUR 800,000 DANSKE BANK A/S 0.875% 22/05/2023 814,514 0.08DENMARK

EUR 600,000 DANSKE BANK A/S 1.625% 15/03/2024 626,693 0.06DENMARK

EUR 900,000 H LUNDBECK A/S 0.875% 14/10/2027 927,634 0.09DENMARK

EUR 900,000 ISS GLOBAL A/S 0.875% 18/06/2026 922,838 0.09DENMARK
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EUR 1,470,000 JYSKE BANK A/S FRN 20/06/2024 1,490,833 0.14DENMARK

EUR 500,000 NYKREDIT REALKREDIT A/S FRN 28/07/2031 504,300 0.05DENMARK

EUR 780,000 NYKREDIT REALKREDIT A/S 0.625% 17/01/2025 797,893 0.08DENMARK

GBP 300,000 ORSTED AS FRN 18/02/3021 349,780 0.03DENMARK

EUR 800,000 ORSTED AS FRN 24/11/3017 841,180 0.08DENMARK

EUR 700,000 ORSTED A/S 1.50% 26/11/2029 772,310 0.07DENMARK

EUR 850,000 ELENIA FINANCE OYJ 0.375% 06/02/2027 859,173 0.08FINLAND

EUR 1,300,000 FORTUM OYJ 0.875% 27/02/2023 1,321,248 0.13FINLAND

EUR 1,200,000 NORDEA BANK ABP 0.375% 28/05/2026 1,233,279 0.12FINLAND

EUR 400,000 SAMPO OYJ FRN 03/09/2052 432,574 0.04FINLAND

EUR 400,000 SAMPO OYJ FRN 23/05/2049 461,870 0.04FINLAND

EUR 1,700,000 SAMPO OYJ 2.25% 27/09/2030 2,012,079 0.20FINLAND

EUR 500,000 SATO OYJ 1.375% 24/02/2028 525,440 0.05FINLAND

EUR 600,000 ACCOR SA 2.50% 25/01/2024 627,864 0.06FRANCE

EUR 800,000 ACCOR SA 3.00% 04/02/2026 850,200 0.08FRANCE

EUR 300,000 AEROPORTS DE PARIS 1.00% 05/01/2029 318,149 0.03FRANCE

EUR 1,100,000 AEROPORTS DE PARIS 1.50% 02/07/2032 1,206,763 0.12FRANCE

EUR 600,000 AEROPORTS DE PARIS 2.125% 02/10/2026 666,457 0.06FRANCE

EUR 500,000 AEROPORTS DE PARIS 2.125% 11/10/2038 598,709 0.06FRANCE

EUR 600,000 AIR FRANCE-KLM 3.00% 01/07/2024 596,130 0.06FRANCE

EUR 700,000 AIR FRANCE-KLM 3.88% 01/07/2026 689,248 0.07FRANCE

EUR 700,000 AIR LIQUIDE FINANCE SA 0.625% 20/06/2030 735,837 0.07FRANCE

EUR 500,000 AIR LIQUIDE FINANCE SA 1.00% 02/04/2025 522,329 0.05FRANCE

EUR 1,000,000 AIR LIQUIDE FINANCE SA 1.25% 03/06/2025 1,055,472 0.10FRANCE

EUR 900,000 ALSTOM SA 11/01/2029 883,542 0.08FRANCE

EUR 300,000 ALTAREA SCA 1.75% 16/01/2030 303,009 0.03FRANCE

EUR 300,000 ALTAREA SCA 2.25% 05/07/2024 317,100 0.03FRANCE

EUR 700,000 APRR SA 1.625% 13/01/2032 802,447 0.08FRANCE

EUR 500,000 ARKEMA SA 0.125% 14/10/2026 507,085 0.05FRANCE

EUR 500,000 ARKEMA SA 0.75% 03/12/2029 526,511 0.05FRANCE

EUR 500,000 ARKEMA SA 1.50% 20/01/2025 528,145 0.05FRANCE

EUR 1,600,000 AUCHAN HOLDING SA 2.375% 25/04/2025 1,723,084 0.17FRANCE

EUR 600,000 AUCHAN HOLDING SA 2.875% 29/01/2026 666,228 0.06FRANCE

EUR 1,400,000 AUTOROUTES DU SUD DE LA FRANCE SA 1.375% 21/02/2031 1,558,814 0.15FRANCE

EUR 1,200,000 AUTOROUTES DU SUD DE LA FRANCE SA 2.95% 17/01/2024 1,284,026 0.12FRANCE

EUR 1,100,000 AXA SA FRN 04/07/2043 1,202,661 0.12FRANCE

EUR 800,000 AXA SA FRN 06/07/2047 921,090 0.09FRANCE

EUR 840,000 AXA SA FRN 07/10/2041 854,355 0.08FRANCE

EUR 600,000 AXA SA FRN 28/05/2049 698,263 0.07FRANCE

EUR 1,000,000 AXA SA PERP FRN 1,134,895 0.11FRANCE

EUR 800,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 0.25%
19/07/2028

793,035 0.08FRANCE

EUR 600,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 0.63%
03/11/2028

608,941 0.06FRANCE

EUR 1,600,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 0.75%
08/06/2026

1,660,082 0.16FRANCE

EUR 1,200,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 1.25%
14/01/2025

1,257,763 0.12FRANCE
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EUR 1,600,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 1.375%
16/07/2028

1,743,185 0.17FRANCE

EUR 1,000,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 1.625%
19/01/2026

1,075,587 0.10FRANCE

EUR 900,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 1.75%
15/03/2029

988,994 0.09FRANCE

EUR 700,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 1.875%
04/11/2026

755,064 0.07FRANCE

EUR 1,200,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 2.375%
24/03/2026

1,314,953 0.13FRANCE

EUR 600,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA 3.00%
11/09/2025

669,462 0.06FRANCE

EUR 600,000 BNP PARIBAS CARDIF SA PERP FRN 680,854 0.07FRANCE

EUR 800,000 BNP PARIBAS CARDIF SA 1.00% 29/11/2024 822,187 0.08FRANCE

EUR 500,000 BNP PARIBAS SA FRN 04/06/2026 508,925 0.05FRANCE

EUR 1,000,000 BNP PARIBAS SA FRN 13/04/2027 1,000,144 0.10FRANCE

EUR 1,000,000 BNP PARIBAS SA FRN 14/10/2027 1,029,481 0.10FRANCE

EUR 600,000 BNP PARIBAS SA FRN 15/01/2032 611,149 0.06FRANCE

EUR 1,500,000 BNP PARIBAS SA FRN 17/04/2029 1,564,249 0.15FRANCE

EUR 800,000 BNP PARIBAS SA FRN 19/02/2028 807,824 0.08FRANCE

EUR 1,800,000 BNP PARIBAS SA FRN 23/01/2027 1,947,283 0.18FRANCE

GBP 400,000 BNP PARIBAS SA FRN 24/05/2031 472,016 0.05FRANCE

EUR 1,700,000 BNP PARIBAS SA FRN 31/08/2033 1,687,946 0.16FRANCE

EUR 700,000 BNP PARIBAS SA 0.625% 03/12/2032 691,655 0.07FRANCE

EUR 500,000 BNP PARIBAS SA 1.00% 27/06/2024 516,032 0.05FRANCE

EUR 1,000,000 BNP PARIBAS SA 1.125% 11/06/2026 1,047,224 0.10FRANCE

EUR 400,000 BNP PARIBAS SA 1.125% 28/08/2024 415,334 0.04FRANCE

EUR 800,000 BNP PARIBAS SA 1.25% 19/03/2025 836,705 0.08FRANCE

EUR 600,000 BNP PARIBAS SA 1.375% 28/05/2029 643,289 0.06FRANCE

EUR 750,000 BNP PARIBAS SA 1.50% 17/11/2025 796,375 0.08FRANCE

EUR 500,000 BNP PARIBAS SA 2.25% 11/01/2027 550,304 0.05FRANCE

EUR 700,000 BNP PARIBAS SA 2.375% 17/02/2025 755,649 0.07FRANCE

EUR 800,000 BNP PARIBAS SA 2.75% 27/01/2026 889,074 0.09FRANCE

EUR 700,000 BNP PARIBAS SA 2.875% 01/10/2026 789,245 0.08FRANCE

EUR 600,000 BOLLORE SA 2.00% 25/01/2022 601,566 0.06FRANCE

EUR 1,300,000 BOUYGUES SA 1.125% 24/07/2028 1,400,393 0.13FRANCE

EUR 900,000 BPCE SA FRN 15/09/2027 909,001 0.09FRANCE

EUR 500,000 BPCE SA FRN 30/11/2027 517,493 0.05FRANCE

EUR 800,000 BPCE SA 0.25% 15/01/2026 811,183 0.08FRANCE

EUR 600,000 BPCE SA 0.50% 24/02/2027 608,805 0.06FRANCE

EUR 600,000 BPCE SA 0.625% 15/01/2030 616,870 0.06FRANCE

EUR 500,000 BPCE SA 0.625% 26/09/2024 510,940 0.05FRANCE

EUR 600,000 BPCE SA 0.875% 31/01/2024 615,540 0.06FRANCE

EUR 700,000 BPCE SA 1.00% 01/04/2025 725,251 0.07FRANCE

EUR 600,000 BPCE SA 1.00% 05/10/2028 637,551 0.06FRANCE

EUR 500,000 BPCE SA 1.375% 23/03/2026 528,593 0.05FRANCE

EUR 400,000 BPCE SA 2.875% 22/04/2026 449,381 0.04FRANCE

EUR 400,000 BUREAU VERITAS SA 1.125% 18/01/2027 413,140 0.04FRANCE

EUR 800,000 BUREAU VERITAS SA 1.875% 06/01/2025 843,408 0.08FRANCE
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EUR 1,000,000 CAISSE NATIONALE DE REASSURANCE MUTUELLE
AGRICOLE GROUPAMA 3.375% 24/09/2028

1,152,835 0.11FRANCE

EUR 1,000,000 CAPGEMINI SE 1.125% 23/06/2030 1,072,348 0.10FRANCE

EUR 800,000 CAPGEMINI SE 2.375% 15/04/2032 956,554 0.09FRANCE

EUR 400,000 CARMILA SAS 2.375% 16/09/2024 428,161 0.04FRANCE

EUR 500,000 CARREFOUR SA 1.00% 17/05/2027 527,059 0.05FRANCE

EUR 600,000 CARREFOUR SA 1.75% 04/05/2026 649,785 0.06FRANCE

EUR 500,000 CARREFOUR SA 2.625% 15/12/2027 577,434 0.06FRANCE

EUR 2,000,000 CIE DE SAINT-GOBAIN 0.625% 15/03/2024 2,046,713 0.19FRANCE

EUR 900,000 CIE DE SAINT-GOBAIN 1.875% 21/09/2028 1,016,739 0.10FRANCE

EUR 800,000 CIE GENERALE DES ETABLISSEMENTS MICHELIN SCA 0.25%
02/11/2032

794,664 0.08FRANCE

EUR 600,000 CIE GENERALE DES ETABLISSEMENTS MICHELIN SCA
0.625% 02/11/2040

597,176 0.06FRANCE

EUR 900,000 CIE GENERALE DES ETABLISSEMENTS MICHELIN SCA 2.50%
03/09/2038

1,186,781 0.11FRANCE

EUR 400,000 CNP ASSURANCES FRN 27/07/2050 423,757 0.04FRANCE

EUR 500,000 CNP ASSURANCES FRN 30/06/2051 544,927 0.05FRANCE

USD 600,000 CNP ASSURANCES PERP FRN 547,617 0.05FRANCE

EUR 800,000 COENTREPRISE DE TRANSPORT D'ELECTRICITE SA 1.50%
29/07/2028

869,563 0.08FRANCE

EUR 700,000 COVIVIO 1.625% 23/06/2030 770,423 0.07FRANCE

EUR 800,000 CREDIT AGRICOLE ASSURANCES SA FRN 29/01/2048 868,801 0.08FRANCE

EUR 600,000 CREDIT AGRICOLE ASSURANCES SA PERP FRN 669,639 0.06FRANCE

EUR 400,000 CREDIT AGRICOLE ASSURANCES SA PERP FRN 460,045 0.04FRANCE

EUR 700,000 CREDIT AGRICOLE ASSURANCES SA 2.00% 17/07/2030 746,767 0.07FRANCE

EUR 600,000 CREDIT AGRICOLE ASSURANCES SA 4.75% 27/09/2048 740,822 0.07FRANCE

GBP 500,000 CREDIT AGRICOLE SA FRN 09/12/2031 586,313 0.06FRANCE

EUR 1,000,000 CREDIT AGRICOLE SA FRN 22/04/2026 1,033,970 0.10FRANCE

EUR 1,000,000 CREDIT AGRICOLE SA PERP FRN 1,106,810 0.11FRANCE

EUR 800,000 CREDIT AGRICOLE SA 0.38% 20/04/2028 800,308 0.08FRANCE

EUR 400,000 CREDIT AGRICOLE SA 2.00% 25/03/2029 438,230 0.04FRANCE

EUR 1,000,000 CREDIT AGRICOLE SA 2.625% 17/03/2027 1,115,530 0.11FRANCE

EUR 1,100,000 CREDIT AGRICOLE SA/LONDON 0.50% 24/06/2024 1,120,511 0.11FRANCE

EUR 1,000,000 CREDIT AGRICOLE SA/LONDON 1.25% 14/04/2026 1,064,282 0.10FRANCE

EUR 600,000 CREDIT AGRICOLE SA/LONDON 1.375% 03/05/2027 647,605 0.06FRANCE

EUR 900,000 CREDIT AGRICOLE SA/LONDON 1.75% 05/03/2029 989,278 0.09FRANCE

EUR 800,000 CREDIT AGRICOLE SA/LONDON 1.88% 16-20/12/2026 872,965 0.08FRANCE

EUR 500,000 CREDIT AGRICOLE SA/LONDON 3.125% 05/02/2026 573,077 0.05FRANCE

EUR 1,400,000 CREDIT LOGEMENT SA FRN 28/11/2029 1,447,561 0.14FRANCE

EUR 500,000 CREDIT MUTUEL ARKEA SA FRN 25/10/2029 523,354 0.05FRANCE

EUR 800,000 CREDIT MUTUEL ARKEA SA 1.125% 23/05/2029 856,375 0.08FRANCE

EUR 500,000 CREDIT MUTUEL ARKEA SA 1.375% 17/01/2025 526,404 0.05FRANCE

EUR 500,000 CREDIT MUTUEL ARKEA SA 3.375% 11/03/2031 614,446 0.06FRANCE

EUR 300,000 CREDIT MUTUEL ARKEA SA 3.50% 09/02/2029 361,580 0.03FRANCE

EUR 600,000 DANONE SA 0.395% 10/06/2029 616,485 0.06FRANCE

EUR 1,100,000 DANONE SA 0.571% 17/03/2027 1,140,182 0.11FRANCE

EUR 1,100,000 DANONE SA 1.25% 30/05/2024 1,146,243 0.11FRANCE

EUR 700,000 DASSAULT SYSTEMES SE 0.125% 16/09/2026 709,964 0.07FRANCE
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EUR 700,000 DASSAULT SYSTEMES SE 0.375% 16/09/2029 719,485 0.07FRANCE

EUR 300,000 EDENRED 1.375% 10/03/2025 314,934 0.03FRANCE

EUR 400,000 EDENRED 1.375% 18/06/2029 433,269 0.04FRANCE

EUR 300,000 EDENRED 1.875% 06/03/2026 325,589 0.03FRANCE

EUR 600,000 ELECTRICITE DE FRANCE SA PERP FRN 636,528 0.06FRANCE

EUR 300,000 ELECTRICITE DE FRANCE SA PERP FRN 321,855 0.03FRANCE

EUR 600,000 ELECTRICITE DE FRANCE SA 2.00% 09/12/2049 663,273 0.06FRANCE

EUR 350,000 ELECTRICITE DE FRANCE SA 4.50% 12/11/2040 555,996 0.05FRANCE

EUR 700,000 ELECTRICITE DE FRANCE SA 4.625% 26/04/2030 955,896 0.09FRANCE

EUR 1,600,000 ELECTRICITE DE FRANCE SA 5.625% 21/02/2033 2,490,682 0.23FRANCE

EUR 1,200,000 ENGIE SA PERP FRN 1,304,966 0.13FRANCE

EUR 1,600,000 ENGIE SA 0.375% 21/06/2027 1,634,903 0.16FRANCE

EUR 700,000 ENGIE SA 0.50% 24/10/2030 713,327 0.07FRANCE

EUR 500,000 ENGIE SA 1.25% 24/10/2041 528,597 0.05FRANCE

EUR 400,000 ENGIE SA 1.75% 27/03/2028 442,224 0.04FRANCE

EUR 1,300,000 ENGIE SA 2.00% 28/09/2037 1,530,914 0.15FRANCE

EUR 300,000 ESSILORLUXOTTICA SA 0.125% 27/05/2025 304,315 0.03FRANCE

EUR 1,500,000 ESSILORLUXOTTICA SA 0.375% 27/11/2027 1,543,181 0.15FRANCE

EUR 1,200,000 ESSILORLUXOTTICA SA 0.50% 05/06/2028 1,245,259 0.12FRANCE

EUR 700,000 EUTELSAT SA 1.50% 13/10/2028 739,564 0.07FRANCE

EUR 750,000 FIRMENICH PRODUCTIONS PARTICIPATIONS SAS 1.75%
30/04/2030

836,404 0.08FRANCE

EUR 1,282,000 FRANCE TELECOM 8.125% 28/01/2033 2,364,975 0.22FRANCE

EUR 1,400,000 GECINA SA 1.375% 26/01/2028 1,527,695 0.15FRANCE

EUR 600,000 GECINA SA 2.00% 30/06/2032 705,790 0.07FRANCE

EUR 550,000 GIE PSA TRESORERIE 6.00% 19/09/2033 842,573 0.08FRANCE

EUR 500,000 GROUPAMA SA PERP FRN 576,406 0.06FRANCE

EUR 700,000 HOLDING D'INFRASTRUCTURES DE TRANSPORT SASU 0.63%
14/09/2028

702,592 0.07FRANCE

EUR 1,100,000 HOLDING D'INFRASTRUCTURES DE TRANSPORT SASU
1.625% 27/11/2027

1,181,726 0.11FRANCE

EUR 300,000 HOLDING D'INFRASTRUCTURES DE TRANSPORT SASU 2.25%
24/03/2025

323,510 0.03FRANCE

EUR 800,000 HSBC FRANCE SA 1.375% 04/09/2028 871,971 0.08FRANCE

EUR 400,000 ICADE SANTE SAS 0.875% 04/11/2029 410,759 0.04FRANCE

EUR 600,000 ICADE SANTE SAS 1.375% 17/09/2030 639,604 0.06FRANCE

EUR 700,000 ICADE 1.50% 13/09/2027 759,337 0.07FRANCE

EUR 800,000 IMERYS SA 1.00% 15/07/2031 807,808 0.08FRANCE

EUR 500,000 INFRA PARK SAS 2.00% 06/07/2029 545,110 0.05FRANCE

EUR 1,100,000 IN'LI SA 1.125% 02/07/2029 1,169,648 0.11FRANCE

EUR 700,000 JCDECAUX SA 1.00% 01/06/2023 713,626 0.07FRANCE

EUR 300,000 JCDECAUX SA 2.625% 24/04/2028 337,947 0.03FRANCE

EUR 300,000 KERING SA 0.75% 13/05/2028 315,258 0.03FRANCE

EUR 900,000 KERING 2.75% 08/04/2024 972,673 0.09FRANCE

EUR 1,200,000 KLEPIERRE SA 0.625% 01/07/2030 1,220,388 0.12FRANCE

EUR 1,000,000 KLEPIERRE SA 1.75% 06/11/2024 1,059,292 0.10FRANCE

EUR 1,000,000 LA BANQUE POSTALE SA FRN 17/06/2026 1,015,595 0.10FRANCE

EUR 1,300,000 LA BANQUE POSTALE SA FRN 19/11/2027 1,344,631 0.13FRANCE
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EUR 1,100,000 LA BANQUE POSTALE SA FRN 26/01/2031 1,109,243 0.11FRANCE

EUR 800,000 LA BANQUE POSTALE SA 2.00% 13/07/2028 890,589 0.09FRANCE

EUR 500,000 LA MONDIALE SAM PERP FRN 586,586 0.06FRANCE

EUR 500,000 LA MONDIALE SAM 2.125% 23/06/2031 534,460 0.05FRANCE

EUR 1,500,000 LA POSTE SA 1.375% 21/04/2032 1,645,826 0.16FRANCE

EUR 700,000 LAGARDERE SCA 2.125% 16/10/2026 701,057 0.07FRANCE

EUR 800,000 LEGRAND SA 1.875% 16/12/2027 893,128 0.09FRANCE

EUR 1,500,000 LVMH MOET HENNESSY LOUIS VUITTON SE 0.375%
11/02/2031

1,543,938 0.15FRANCE

EUR 400,000 MUTUELLE ASSURANCE DES COMMERCANTS ET
INDUSTRIELS DE FRANCE ET DES CADRES ET SAL FRN
21/06/2052

409,430 0.04FRANCE

EUR 700,000 MUTUELLE ASSURANCE DES COMMERCANTS ET
INDUSTRIELS DE FRANCE ET DES CADRES ET SAL 0.63%
21/06/2027

702,008 0.07FRANCE

EUR 800,000 MUTUELLE ASSURANCE DES COMMERCANTS ET
INDUSTRIELS DE FRANCE ET DES CADRES ET SAL 3.50%
PERP

812,096 0.08FRANCE

EUR 550,000 ORANGE SA PERP FRN 661,758 0.06FRANCE

EUR 1,000,000 ORANGE SA PERP FRN 1,123,099 0.11FRANCE

EUR 700,000 ORANGE SA PERP FRN 740,877 0.07FRANCE

EUR 700,000 ORANGE SA 04/09/2026 703,938 0.07FRANCE

EUR 500,000 ORANGE SA 0.50% 04/09/2032 505,041 0.05FRANCE

EUR 700,000 ORANGE SA 1.00% 12/05/2025 729,720 0.07FRANCE

EUR 400,000 ORANGE SA 1.375% 04/09/2049 424,242 0.04FRANCE

EUR 500,000 ORANGE SA 1.625% 07/04/2032 563,803 0.05FRANCE

EUR 1,000,000 ORANGE SA 2.00% 15/01/2029 1,138,331 0.11FRANCE

EUR 400,000 ORANO SA 2.75% 08/03/2028 422,020 0.04FRANCE

EUR 500,000 PERNOD RICARD SA 0.875% 24/10/2031 534,914 0.05FRANCE

EUR 1,100,000 PERNOD RICARD SA 1.50% 18/05/2026 1,183,119 0.11FRANCE

EUR 1,180,000 PSA BANQUE FRANCE SA 0.625% 21/06/2024 1,202,216 0.12FRANCE

EUR 1,335,000 RCI BANQUE SA 0.50% 15/09/2023 1,349,824 0.13FRANCE

EUR 1,276,000 RCI BANQUE SA 0.75% 10/04/2023 1,291,814 0.12FRANCE

EUR 1,100,000 RCI BANQUE SA 0.75% 26/09/2022 1,109,922 0.11FRANCE

EUR 300,000 RCI BANQUE SA 1.00% 17/05/2023 305,035 0.03FRANCE

EUR 390,000 RCI BANQUE SA 1.125% 15/01/2027 405,745 0.04FRANCE

EUR 500,000 RCI BANQUE SA 1.625% 11/04/2025 524,366 0.05FRANCE

EUR 600,000 RENAULT SA 2.375% 25/05/2026 616,206 0.06FRANCE

EUR 200,000 RTE RESEAU DE TRANSPORT D'ELECTRICITE SA 1.625%
27/11/2025

214,426 0.02FRANCE

EUR 300,000 RTE RESEAU DE TRANSPORT D'ELECTRICITE SA 2.75%
20/06/2029

359,561 0.03FRANCE

EUR 200,000 RTE RESEAU DE TRANSPORT D'ELECTRICITE SADIR 1.125%
08/07/2040

209,926 0.02FRANCE

EUR 600,000 RTE RESEAU DE TRANSPORT D'ELECTRICITE SADIR 1.125%
09/09/2049

615,044 0.06FRANCE

EUR 300,000 RTE RESEAU DE TRANSPORT D'ELECTRICITE SADIR 1.875%
23/10/2037

352,488 0.03FRANCE

EUR 500,000 RTE RESEAU DE TRANSPORT D'ELECTRICITE SADIR 2.125%
27/09/2038

609,194 0.06FRANCE

EUR 800,000 SANEF SA 1.875% 16/03/2026 861,033 0.08FRANCE

EUR 800,000 SANOFI 0.50% 13/01/2027 829,476 0.08FRANCE

EUR 1,300,000 SANOFI 0.875% 21/03/2029 1,389,439 0.13FRANCE
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EUR 500,000 SANOFI 1.00% 21/03/2026 528,021 0.05FRANCE

EUR 1,100,000 SANOFI 1.375% 21/03/2030 1,224,014 0.12FRANCE

EUR 300,000 SANOFI 1.50% 01/04/2030 337,087 0.03FRANCE

EUR 600,000 SANOFI 1.875% 21/03/2038 740,278 0.07FRANCE

EUR 250,000 SCHLUMBERGER FINANCE FRANCE SAS 1.00% 18/02/2026 261,842 0.03FRANCE

EUR 800,000 SCHNEIDER ELECTRIC SE 1.375% 21/06/2027 868,416 0.08FRANCE

EUR 800,000 SCHNEIDER ELECTRIC SE 1.50% 15/01/2028 879,969 0.08FRANCE

EUR 500,000 SOCIETE DES AUTOROUTES PARIS-RHIN-RHONE 1.50%
15/01/2024

519,340 0.05FRANCE

EUR 1,200,000 SOCIETE DES AUTOROUTES PARIS-RHIN-RHONE 1.875%
15/01/2025

1,282,653 0.12FRANCE

EUR 600,000 SOCIETE GENERALE SA FRN 12/06/2029 594,056 0.06FRANCE

EUR 900,000 SOCIETE GENERALE SA FRN 21/04/2026 930,977 0.09FRANCE

EUR 500,000 SOCIETE GENERALE SA FRN 22/09/2028 512,244 0.05FRANCE

EUR 800,000 SOCIETE GENERALE SA FRN 30/06/2031 808,882 0.08FRANCE

USD 750,000 SOCIETE GENERALE SA PERP FRN 659,926 0.06FRANCE

EUR 800,000 SOCIETE GENERALE SA 0.125% 24/02/2026 806,926 0.08FRANCE

EUR 1,100,000 SOCIETE GENERALE SA 0.75% 25/01/2027 1,122,492 0.11FRANCE

EUR 1,300,000 SOCIETE GENERALE SA 1.125% 23/01/2025 1,347,375 0.13FRANCE

EUR 1,100,000 SOCIETE GENERALE SA 1.25% 15/02/2024 1,137,955 0.11FRANCE

EUR 800,000 SOCIETE GENERALE SA 1.375% 13/01/2028 844,455 0.08FRANCE

EUR 700,000 SOCIETE GENERALE SA 4.00% 07/06/2023 750,534 0.07FRANCE

EUR 500,000 SOGECAP SA PERP FRN 567,998 0.05FRANCE

EUR 200,000 SUEZ SA 1.25% 14/05/2035 213,914 0.02FRANCE

EUR 1,200,000 SUEZ 1.625% 17/09/2030 1,338,929 0.13FRANCE

EUR 1,100,000 TDF INFRASTRUCTURE SAS 2.50% 07/04/2026 1,196,232 0.11FRANCE

EUR 900,000 TELEPERFORMANCE 0.25% 26/11/2027 898,966 0.09FRANCE

EUR 500,000 TEREGA SASU 0.625% 27/02/2028 503,010 0.05FRANCE

EUR 600,000 TOTAL CAPITAL INTERNATIONAL SA 0.75% 12/07/2028 627,965 0.06FRANCE

EUR 1,300,000 TOTAL CAPITAL INTERNATIONAL SA 1.023% 04/03/2027 1,378,204 0.13FRANCE

EUR 500,000 TOTAL CAPITAL INTERNATIONAL SA 1.491% 08/04/2027 542,393 0.05FRANCE

EUR 600,000 TOTAL CAPITAL INTERNATIONAL SA 1.535% 31/05/2039 678,176 0.07FRANCE

EUR 800,000 TOTAL CAPITAL INTERNATIONAL SA 1.618% 18/05/2040 909,869 0.09FRANCE

EUR 500,000 TOTAL CAPITAL INTERNATIONAL SA 1.994% 08/04/2032 585,430 0.06FRANCE

EUR 200,000 TOTAL SA PERP FRN 213,053 0.02FRANCE

EUR 1,400,000 TOTAL SA PERP FRN 1,443,400 0.14FRANCE

EUR 300,000 TOTAL SA 3.369% PERP 335,550 0.03FRANCE

EUR 1,775,000 TOTAL SA 3.875% PERP 1,823,297 0.16FRANCE

EUR 700,000 TOTAL SE PERP FRN 700,770 0.07FRANCE

EUR 550,000 TOTAL SE PERP FRN 559,638 0.05FRANCE

EUR 700,000 TOTALENERGIES SE PERP FRN 728,755 0.07FRANCE

EUR 1,200,000 TRANSPORT ET INFRASTRUCTURES GAZ FRANCE SA 2.20%
05/08/2025

1,302,944 0.12FRANCE

EUR 500,000 UBISOFT ENTERTAINMENT SA 0.878% 24/11/2027 501,685 0.05FRANCE

EUR 500,000 UBISOFT ENTERTAINMENT SA 1.289% 30/01/2023 507,355 0.05FRANCE

EUR 1,000,000 UMG GROUPE VYV 1.625% 02/07/2029 1,081,415 0.10FRANCE

EUR 1,200,000 UNIBAIL-RODAMCO SE 1.00% 27/02/2027 1,263,278 0.12FRANCE

EUR 900,000 UNIBAIL-RODAMCO SE 1.75% 27/02/2034 974,080 0.09FRANCE

Country

Statement of Investment Portfolio and Other Net Assets AUGUST 31, 2021

Notional or number 
of units / shares

owned
Market Value

EUR
% of Net

Assets

INTERFUND EURO CORPORATE BOND

(continued)

Similar issues with same maturities have not been combined when issuance date differs.
The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

Currency



75

EUR 800,000 UNIBAIL-RODAMCO SE 2.00% 29/05/2037 885,798 0.08FRANCE

EUR 1,000,000 UNIBAIL-RODAMCO-WESTFIELD SE 0.875% 29/03/2032 1,002,573 0.10FRANCE

EUR 600,000 UNIBAIL-RODAMCO-WESTFIELD SE 2.00% 29/06/2032 668,895 0.06FRANCE

EUR 1,300,000 UNIBAIL-RODAMCO-WESTFIELD SE 2.625% 09/04/2030 1,531,852 0.15FRANCE

EUR 700,000 VALEO SA 1.50% 18/06/2025 726,887 0.07FRANCE

EUR 700,000 VEOLIA ENVIRONNEMENT SA 0.892% 14/01/2024 716,299 0.07FRANCE

EUR 700,000 VEOLIA ENVIRONNEMENT SA 1.94% 07/01/2030 794,721 0.08FRANCE

EUR 400,000 VEOLIA ENVIRONNEMENT SA 6.125% 25/11/2033 657,757 0.06FRANCE

EUR 1,400,000 VINCI SA 1.625% 18/01/2029 1,561,067 0.15FRANCE

EUR 600,000 VINCI SA 1.75% 26/09/2030 689,879 0.07FRANCE

EUR 1,100,000 VIVENDI SA 0.625% 11/06/2025 1,129,334 0.11FRANCE

EUR 800,000 VIVENDI SA 0.875% 18/09/2024 823,174 0.08FRANCE

EUR 400,000 VIVENDI SA 1.125% 11/12/2028 425,603 0.04FRANCE

EUR 400,000 WENDEL SA 1.375% 26/04/2026 422,448 0.04FRANCE

EUR 200,000 WENDEL SA 2.50% 09/02/2027 222,941 0.02FRANCE

EUR 750,000 WPP FINANCE SA 2.25% 22/09/2026 834,294 0.08FRANCE

EUR 800,000 AAREAL BANK AG 0.25% 23/11/2027 799,780 0.08GERMANY

EUR 700,000 ALBEMARLE NEW HOLDING GMBH 1.625% 25/11/2028 758,219 0.07GERMANY

EUR 500,000 ALLIANZ SE FRN 06/07/2047 572,018 0.05GERMANY

EUR 900,000 ALLIANZ SE FRN 07/07/2045 963,557 0.09GERMANY

EUR 800,000 ALLIANZ SE PERP FRN 873,412 0.08GERMANY

EUR 1,000,000 AMPHENOL TECHNOLOGIES HOLDING GMBH 2.00%
08/10/2028

1,132,475 0.11GERMANY

EUR 300,000 BASF SE 0.875% 06/10/2031 324,678 0.03GERMANY

EUR 600,000 BASF SE 1.625% 15/11/2037 700,925 0.07GERMANY

EUR 500,000 BAYER AG FRN 01/07/2074 526,380 0.05GERMANY

EUR 500,000 BAYER AG FRN 02/04/2075 506,765 0.05GERMANY

EUR 1,000,000 BAYER AG 0.375% 12/01/2029 991,758 0.10GERMANY

EUR 700,000 BAYER AG 1.125% 06/01/2030 727,242 0.07GERMANY

EUR 1,000,000 BAYER AG 1.375% 06/07/2032 1,039,974 0.10GERMANY

EUR 700,000 BAYERISCHE LANDESBANK FRN 23/09/2031 706,972 0.07GERMANY

EUR 700,000 BERLIN HYP AG 0.38% 21/04/2031 710,305 0.07GERMANY

EUR 1,100,000 BERLIN HYP AG 1.00% 05/02/2026 1,160,314 0.11GERMANY

EUR 800,000 BERLIN HYP AG 1.125% 25/10/2027 848,837 0.08GERMANY

EUR 300,000 BERLIN HYP AG 1.50% 18/04/2028 325,081 0.03GERMANY

EUR 300,000 BERTELSMANN SE & CO KGAA 1.50% 15/05/2030 330,053 0.03GERMANY

EUR 1,000,000 COMMERZBANK AG PERP FRN 1,101,160 0.11GERMANY

EUR 960,000 COMMERZBANK AG 0.375% 01/09/2027 973,652 0.09GERMANY

EUR 475,000 COMMERZBANK AG 0.50% 13/09/2023 481,308 0.05GERMANY

EUR 800,000 COMMERZBANK AG 0.875% 22/01/2027 818,492 0.08GERMANY

EUR 1,200,000 COMMERZBANK AG 1.00% 04/03/2026 1,253,287 0.12GERMANY

EUR 500,000 COMMERZBANK AG 1.125% 22/06/2026 518,895 0.05GERMANY

EUR 1,420,000 CONTINENTAL AG 12/09/2023 1,425,282 0.13GERMANY

EUR 400,000 CONTINENTAL AG 2.50% 27/08/2026 446,248 0.04GERMANY

EUR 400,000 COVESTRO AG 1.375% 12/06/2030 433,629 0.04GERMANY

EUR 400,000 DAIMLER AG 0.75% 10/09/2030 416,846 0.04GERMANY
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EUR 500,000 DAIMLER AG 08/02/2024 503,271 0.05GERMANY

EUR 450,000 DAIMLER AG 1.00% 15/11/2027 475,243 0.05GERMANY

EUR 488,000 DAIMLER AG 1.125% 06/11/2031 520,106 0.05GERMANY

EUR 1,600,000 DAIMLER AG 2.00% 27/02/2031 1,839,719 0.17GERMANY

EUR 1,050,000 DAIMLER AG 2.125% 03/07/2037 1,241,846 0.12GERMANY

EUR 800,000 DAIMLER AG 2.375% 22/05/2030 940,188 0.09GERMANY

EUR 900,000 DEUTSCHE BAHN FINANCE GMBH PERP FRN 907,121 0.09GERMANY

EUR 600,000 DEUTSCHE BAHN FINANCE GMBH 0.625% 08/12/2050 553,859 0.05GERMANY

EUR 750,000 DEUTSCHE BAHN FINANCE GMBH 0.875% 23/06/2039 764,677 0.07GERMANY

EUR 700,000 DEUTSCHE BAHN FINANCE GMBH 1.375% 16/04/2040 774,675 0.07GERMANY

EUR 550,000 DEUTSCHE BAHN FINANCE GMBH 1.625% 16/08/2033 624,497 0.06GERMANY

EUR 550,000 DEUTSCHE BANK AG FRN 10/06/2026 579,014 0.06GERMANY

EUR 600,000 DEUTSCHE BANK AG FRN 17/02/2027 606,473 0.06GERMANY

EUR 1,200,000 DEUTSCHE BANK AG FRN 19/11/2025 1,228,105 0.12GERMANY

GBP 500,000 DEUTSCHE BANK AG FRN 22/12/2028 586,039 0.06GERMANY

USD 600,000 DEUTSCHE BANK AG PERP FRN 512,982 0.05GERMANY

EUR 500,000 DEUTSCHE BANK AG 1.125% 17/03/2025 517,880 0.05GERMANY

EUR 1,100,000 DEUTSCHE BANK AG 1.125% 30/08/2023 1,130,082 0.11GERMANY

EUR 1,000,000 DEUTSCHE BANK AG 1.625% 20/01/2027 1,056,769 0.10GERMANY

EUR 600,000 DEUTSCHE BANK AG 1.75% 17/01/2028 639,117 0.06GERMANY

EUR 1,300,000 DEUTSCHE BANK AG 2.375% 11/01/2023 1,347,495 0.13GERMANY

EUR 500,000 DEUTSCHE BOERSE AG FRN 16/06/2047 515,002 0.05GERMANY

EUR 1,300,000 DEUTSCHE PFANDBRIEFBANK AG 0.75% 07/02/2023 1,318,206 0.13GERMANY

EUR 1,100,000 DEUTSCHE POST AG 1.00% 13/12/2027 1,179,340 0.11GERMANY

EUR 200,000 DEUTSCHE POST AG 2.875% 11/12/2024 220,588 0.02GERMANY

EUR 500,000 DEUTSCHE TELEKOM AG  1.75% 25/03/2031 568,730 0.05GERMANY

EUR 450,000 DEUTSCHE TELEKOM AG 1.375% 05/07/2034 489,807 0.05GERMANY

EUR 100,000 DEUTSCHE TELEKOM AG 1.75% 09/12/2049 109,002 0.01GERMANY

EUR 400,000 DEUTSCHE WOHNEN SE 1.00% 30/04/2025 415,165 0.04GERMANY

EUR 600,000 DEUTSCHE WOHNEN SE 1.50% 30/04/2030 657,470 0.06GERMANY

EUR 1,000,000 ENBW ENERGIE BADEN-WUERTTEMBERG AG FRN 05/04/2077 1,014,020 0.10GERMANY

EUR 400,000 ENBW ENERGIE BADEN-WUERTTEMBERG AG FRN 05/08/2079 408,427 0.04GERMANY

EUR 500,000 ENBW ENERGIE BADEN-WUERTTEMBERG AG FRN 31/08/2081 500,860 0.05GERMANY

EUR 1,380,000 E.ON SE 0.625% 07/11/2031 1,402,581 0.12GERMANY

EUR 600,000 E.ON SE 0.75% 18/12/2030 622,375 0.06GERMANY

EUR 725,000 E.ON SE 1.625% 22/05/2029 800,776 0.08GERMANY

EUR 500,000 EVONIK FINANCE BV 0.75% 07/09/2028 523,908 0.05GERMANY

EUR 920,000 FRESENIUS MEDICAL CARE AG & CO KGAA 1.25% 29/11/2029 978,492 0.09GERMANY

EUR 400,000 FRESENIUS MEDICAL CARE AG & CO KGAA 1.50% 29/05/2030 431,001 0.04GERMANY

EUR 400,000 FRESENIUS SE & CO KGAA 1.625% 08/10/2027 433,807 0.04GERMANY

EUR 700,000 FRESENIUS SE & CO KGAA 2.875% 15/02/2029 824,959 0.08GERMANY

EUR 1,600,000 FRESENIUS SE & CO KGAA 4.00% 01/02/2024 1,758,592 0.16GERMANY

EUR 700,000 HANNOVER RUECK SE FRN 09/10/2039 713,708 0.07GERMANY

EUR 500,000 HOCHTIEF AG 1.25% 03/09/2031 508,495 0.05GERMANY

EUR 800,000 INFINEON TECHNOLOGIES AG 2.00% 24/06/2032 902,542 0.09GERMANY

EUR 300,000 KNORR-BREMSE AG 1.125% 13/06/2025 313,855 0.03GERMANY
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EUR 1,000,000 LANDESBANK BADEN-WUERTTEMBERG 0.25% 21/07/2028 1,004,583 0.10GERMANY

EUR 1,000,000 LANDESBANK BADEN-WUERTTEMBERG 0.375% 29/07/2026 1,022,659 0.10GERMANY

EUR 900,000 LANDESBANK BADEN-WUERTTEMBERG 0.375% 30/09/2027 917,933 0.09GERMANY

EUR 700,000 LANDESBANK BADEN-WUERTTEMBERG 2.20% 09/05/2029 756,889 0.07GERMANY

EUR 600,000 LANDESBANK BADEN-WUERTTEMBERG 2.875% 28/09/2026 666,561 0.06GERMANY

EUR 300,000 LANXESS AG 1.00% 07/10/2026 316,551 0.03GERMANY

EUR 270,000 LANXESS AG 1.125% 16/05/2025 282,700 0.03GERMANY

EUR 1,000,000 MERCK FINANCIAL SERVICES GMBH 0.875% 05/07/2031 1,062,257 0.10GERMANY

EUR 800,000 MERCK KGAA FRN 25/06/2079 829,370 0.08GERMANY

EUR 200,000 METRO AG 1.125% 06/03/2023 203,891 0.02GERMANY

EUR 600,000 MUENCHENER RUECKVERSICHERUNGS-GESELLSCHAFT AG
IN MUENCHEN FRN 26/05/2041

617,471 0.06GERMANY

EUR 500,000 RWE AG 0.63% 11/06/2031 511,410 0.05GERMANY

EUR 500,000 SAP SE 0.375% 18/05/2029 514,936 0.05GERMANY

EUR 1,000,000 SAP SE 1.25% 10/03/2028 1,084,884 0.10GERMANY

EUR 1,000,000 SAP SE 1.625% 10/03/2031 1,132,399 0.11GERMANY

EUR 400,000 TALANX AG FRN 05/12/2047 435,575 0.04GERMANY

EUR 700,000 VANTAGE TOWERS AG 0.38% 31/03/2027 706,293 0.07GERMANY

EUR 600,000 VANTAGE TOWERS AG 0.75% 31/03/2030 609,789 0.06GERMANY

EUR 200,000 VIER GAS TRANSPORT GMBH 0.50% 10/09/2034 199,449 0.02GERMANY

EUR 400,000 VIER GAS TRANSPORT GMBH 1.50% 25/09/2028 439,267 0.04GERMANY

EUR 1,000,000 VOLKSWAGEN BANK GMBH 1.25% 10/06/2024 1,036,034 0.10GERMANY

EUR 200,000 VOLKSWAGEN BANK GMBH 1.25% 15/12/2025 209,683 0.02GERMANY

EUR 500,000 VOLKSWAGEN BANK GMBH 1.875% 31/01/2024 523,455 0.05GERMANY

EUR 1,000,000 VOLKSWAGEN BANK GMBH 2.50% 31/07/2026 1,113,692 0.11GERMANY

EUR 1,040,000 VOLKSWAGEN FINANCIAL SERVICES AG 0.38% 12/02/2030 1,017,515 0.10GERMANY

EUR 400,000 VOLKSWAGEN FINANCIAL SERVICES AG 3.375% 06/04/2028 476,296 0.05GERMANY

EUR 800,000 VOLKSWAGEN LEASING GMBH 0.25% 12/01/2026 805,094 0.08GERMANY

EUR 1,100,000 VOLKSWAGEN LEASING GMBH 0.50% 12/01/2029 1,100,429 0.11GERMANY

EUR 1,000,000 VOLKSWAGEN LEASING GMBH 1.375% 20/01/2025 1,045,927 0.10GERMANY

EUR 1,100,000 VOLKSWAGEN LEASING GMBH 1.50% 19/06/2026 1,169,928 0.11GERMANY

EUR 1,740,000 VOLKSWAGEN LEASING GMBH 2.625% 15/01/2024 1,853,614 0.17GERMANY

EUR 600,000 VONOVIA SE 0.75% 01/09/2032 596,244 0.06GERMANY

EUR 500,000 VONOVIA SE 1.50% 14/06/2041 512,114 0.05GERMANY

EUR 400,000 VONOVIA SE 1.63% 01/09/2051 396,452 0.04GERMANY

EUR 400,000 ZF FINANCE GMBH 2.00% 06/05/2027 407,272 0.04GERMANY

EUR 500,000 ZF FINANCE GMBH 2.75% 25/05/2027 525,590 0.05GERMANY

EUR 340,000 AMCOR UK FINANCE PLC 1.125% 23/06/2027 357,230 0.03GREAT BRITAIN

EUR 1,250,000 ANGLO AMERICAN CAPITAL PLC 1.625% 11/03/2026 1,327,188 0.13GREAT BRITAIN

EUR 200,000 ANGLO AMERICAN CAPITAL PLC 1.625% 18/09/2025 212,510 0.02GREAT BRITAIN

EUR 800,000 AVIVA PLC FRN 04/12/2045 894,462 0.09GREAT BRITAIN

EUR 450,000 BABCOCK INTERNATIONAL GROUP PLC 1.75% 06/10/2022 456,979 0.04GREAT BRITAIN

EUR 450,000 BARCLAYS PLC FRN 02/04/2025 488,723 0.05GREAT BRITAIN

GBP 150,000 BARCLAYS PLC FRN 03/11/2026 177,583 0.02GREAT BRITAIN

EUR 300,000 BARCLAYS PLC FRN 07/02/2028 307,557 0.03GREAT BRITAIN

EUR 800,000 BARCLAYS PLC FRN 09/08/2029 796,288 0.08GREAT BRITAIN
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EUR 600,000 BARCLAYS PLC FRN 22/03/2031 607,115 0.06GREAT BRITAIN

EUR 500,000 BARCLAYS PLC FRN 24/01/2026 521,320 0.05GREAT BRITAIN

EUR 800,000 BAT INTERNATIONAL FINANCE PLC 0.875% 13/10/2023 813,968 0.08GREAT BRITAIN

EUR 450,000 BAT INTERNATIONAL FINANCE PLC 2.00% 13/03/2045 454,939 0.04GREAT BRITAIN

EUR 1,000,000 BAT INTERNATIONAL FINANCE PLC 2.375% 19/01/2023 1,034,232 0.10GREAT BRITAIN

EUR 1,100,000 BAT INTERNATIONAL FINANCE PLC 2.75% 25/03/2025 1,199,647 0.11GREAT BRITAIN

EUR 500,000 BG ENERGY CAPITAL PLC 2.25% 21/11/2029 575,937 0.06GREAT BRITAIN

EUR 700,000 BP CAPITAL MARKETS PLC PERP FRN 752,197 0.07GREAT BRITAIN

USD 500,000 BP CAPITAL MARKETS PLC PERP FRN 452,099 0.04GREAT BRITAIN

EUR 680,000 BP CAPITAL MARKETS PLC 1.231% 08/05/2031 721,345 0.07GREAT BRITAIN

EUR 2,500,000 BP CAPITAL MARKETS PLC 1.637% 26/06/2029 2,735,377 0.25GREAT BRITAIN

EUR 1,000,000 BP CAPITAL MARKETS PLC 2.822% 07/04/2032 1,218,238 0.12GREAT BRITAIN

EUR 600,000 BP CAPITAL MARKETS PLC 2.972% 27/02/2026 680,032 0.07GREAT BRITAIN

EUR 500,000 BRITISH AMERICAN TOBACCO HOLDINGS THE
NETHERLANDS BV 3.125% 06/03/2029

574,332 0.06GREAT BRITAIN

EUR 250,000 BRITISH TELECOMMUNICATIONS PLC 1.125% 12/09/2029 260,704 0.02GREAT BRITAIN

EUR 700,000 BRITISH TELECOMMUNICATIONS PLC 1.50% 23/06/2027 747,195 0.07GREAT BRITAIN

EUR 905,000 BRITISH TELECOMMUNICATIONS PLC 1.75% 10/03/2026 971,812 0.09GREAT BRITAIN

EUR 710,000 CADENT FINANCE PLC 0.75% 11/03/2032 718,059 0.07GREAT BRITAIN

GBP 400,000 CLARION FUNDING PLC 1.88% 07/09/2051 455,093 0.04GREAT BRITAIN

GBP 500,000 CLOSE BROTHERS FINANCE PLC 1.625% 03/12/2030 584,774 0.06GREAT BRITAIN

EUR 800,000 COCA-COLA ENTERPRISES INC 2.375% 07/05/2025 870,272 0.08GREAT BRITAIN

EUR 600,000 COCA-COLA EUROPEAN PARTNERS PLC 1.75% 26/05/2028 660,206 0.06GREAT BRITAIN

EUR 500,000 COCA-COLA EUROPEAN PARTNERS US LLC 1.875%
18/03/2030

561,602 0.05GREAT BRITAIN

EUR 800,000 DIAGEO FINANCE PLC 1.50% 22/10/2027 874,214 0.08GREAT BRITAIN

EUR 1,000,000 DS SMITH PLC 2.25% 16/09/2022 1,019,544 0.10GREAT BRITAIN

EUR 600,000 EASYJET PLC 1.75% 09/02/2023 612,381 0.06GREAT BRITAIN

EUR 600,000 FCE BANK PLC 0.869% 13/09/2021 600,192 0.06GREAT BRITAIN

GBP 700,000 GATWICK AIRPORT FINANCE PLC 4.38% 07/04/2026 825,017 0.08GREAT BRITAIN

EUR 500,000 GLAXOSMITHKLINE CAPITAL PLC 1.00% 12/09/2026 528,848 0.05GREAT BRITAIN

EUR 700,000 GLAXOSMITHKLINE CAPITAL PLC 1.375% 12/09/2029 770,440 0.07GREAT BRITAIN

EUR 600,000 HSBC HOLDINGS PLC FRN 13/11/2026 604,635 0.06GREAT BRITAIN

EUR 1,050,000 HSBC HOLDINGS PLC 0.875% 06/09/2024 1,082,028 0.10GREAT BRITAIN

EUR 500,000 HSBC HOLDINGS PLC 3.00% 30/06/2025 553,972 0.05GREAT BRITAIN

EUR 600,000 HSBC HOLDINGS PLC 3.125% 07/06/2028 707,907 0.07GREAT BRITAIN

EUR 500,000 INFORMA PLC 1.25% 22/04/2028 514,256 0.05GREAT BRITAIN

EUR 650,000 INFORMA PLC 1.50% 05/07/2023 668,358 0.06GREAT BRITAIN

EUR 660,000 INTERMEDIATE CAPITAL GROUP PLC 1.625% 17/02/2027 688,242 0.07GREAT BRITAIN

GBP 200,000 JUST GROUP PLC FRN 15/04/2031 269,342 0.03GREAT BRITAIN

EUR 1,000,000 LLOYDS BANK GROUP CORPORATE MARKETS PLC 2.375%
09/04/2026

1,109,492 0.11GREAT BRITAIN

EUR 970,000 LLOYDS BANK PLC 1.25% 13/01/2025 1,018,148 0.10GREAT BRITAIN

EUR 1,050,000 LLOYDS BANKING GROUP PLC FRN 01/04/2026 1,181,390 0.11GREAT BRITAIN

EUR 675,000 LLOYDS BANKING GROUP PLC FRN 12/11/2025 686,433 0.07GREAT BRITAIN

EUR 600,000 LLOYDS BANKING GROUP PLC FRN 15/01/2024 606,963 0.06GREAT BRITAIN

EUR 900,000 LLOYDS BANKING GROUP PLC 1.50% 12/09/2027 979,379 0.09GREAT BRITAIN

EUR 670,000 MONDI FINANCE PLC 1.50% 15/04/2024 695,987 0.07GREAT BRITAIN
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GBP 300,000 NATIONAL EXPRESS GROUP PLC PERP FRN 364,022 0.03GREAT BRITAIN

EUR 675,000 NATIONAL GRID ELECTRICITY TRANSMISSION PLC 0.823%
07/07/2032

694,045 0.07GREAT BRITAIN

GBP 300,000 NATIONAL GRID GAS PLC 1.625% 14/01/2043 318,533 0.03GREAT BRITAIN

EUR 400,000 NATIONAL GRID PLC 0.75% 01/09/2033 395,036 0.04GREAT BRITAIN

EUR 800,000 NATIONWIDE BUILDING SOCIETY 0.25% 22/07/2025 811,705 0.08GREAT BRITAIN

GBP 500,000 NATWEST GROUP PLC FRN 28/11/2031 589,805 0.06GREAT BRITAIN

GBP 1,000,000 NATWEST GROUP PLC PERP FRN 1,266,430 0.12GREAT BRITAIN

EUR 1,000,000 NATWEST MARKETS PLC 1.00% 28/05/2024 1,033,048 0.10GREAT BRITAIN

EUR 750,000 NATWEST MARKETS PLC 2.75% 02/04/2025 826,223 0.08GREAT BRITAIN

EUR 500,000 NGG FINANCE PLC FRN 05/12/2079 507,810 0.05GREAT BRITAIN

EUR 1,300,000 OMNICOM FINANCE HOLDINGS PLC 0.80% 08/07/2027 1,354,686 0.13GREAT BRITAIN

EUR 800,000 PEARSON FUNDING FIVE PLC 1.375% 06/05/2025 835,320 0.08GREAT BRITAIN

EUR 300,000 PHOENIX GROUP HOLDINGS PLC 4.375% 24/01/2029 357,020 0.03GREAT BRITAIN

EUR 1,080,000 RENTOKIL INITIAL PLC 0.875% 30/05/2026 1,120,575 0.11GREAT BRITAIN

EUR 1,000,000 ROYAL BANK OF SCOTLAND GROUP PLC FRN 02/03/2026 1,055,716 0.10GREAT BRITAIN

EUR 600,000 ROYAL BANK OF SCOTLAND GROUP PLC 2.50% 22/03/2023 625,583 0.06GREAT BRITAIN

EUR 530,000 ROYAL MAIL PLC 1.25% 08/10/2026 558,699 0.05GREAT BRITAIN

EUR 200,000 SKY PLC 2.25% 17/11/2025 219,856 0.02GREAT BRITAIN

EUR 1,000,000 SKY PLC 2.50% 15/09/2026 1,125,839 0.11GREAT BRITAIN

EUR 700,000 SKY PLC 2.75% 27/11/2029 845,523 0.08GREAT BRITAIN

EUR 700,000 SMITHS GROUP PLC 1.25% 28/04/2023 714,504 0.07GREAT BRITAIN

EUR 400,000 SMITHS GROUP PLC 2.00% 23/02/2027 437,098 0.04GREAT BRITAIN

EUR 900,000 STANDARD CHARTERED PLC FRN 02/07/2027 931,587 0.09GREAT BRITAIN

EUR 1,200,000 STANDARD CHARTERED PLC FRN 03/10/2023 1,212,174 0.12GREAT BRITAIN

EUR 500,000 STANDARD CHARTERED PLC FRN 09/09/2030 531,576 0.05GREAT BRITAIN

EUR 500,000 STANDARD CHARTERED PLC FRN 23/09/2031 505,427 0.05GREAT BRITAIN

EUR 980,000 STANDARD CHARTERED PLC FRN 27/01/2028 1,010,842 0.10GREAT BRITAIN

EUR 850,000 TESCO CORPORATE TREASURY SERVICES PLC 0.875%
29/05/2026

879,113 0.08GREAT BRITAIN

EUR 658,000 TESCO PLC 5.125% 10/04/2047 1,029,336 0.10GREAT BRITAIN

EUR 600,000 UNILEVER PLC 1.50% 11/06/2039 684,882 0.07GREAT BRITAIN

GBP 500,000 VIRGIN MONEY UK PLC FRN 19/08/2031 593,244 0.06GREAT BRITAIN

EUR 500,000 VIRGIN MONEY UK PLC FRN 24/06/2025 537,918 0.05GREAT BRITAIN

EUR 700,000 VIRGIN MONEY UK PLC FRN 27/05/2024 705,709 0.07GREAT BRITAIN

EUR 600,000 VODAFONE GROUP PLC FRN 27/08/2080 624,768 0.06GREAT BRITAIN

EUR 300,000 VODAFONE GROUP PLC FRN 27/08/2080 309,696 0.03GREAT BRITAIN

EUR 1,000,000 VODAFONE GROUP PLC 1.125% 20/11/2025 1,050,405 0.10GREAT BRITAIN

EUR 1,000,000 VODAFONE GROUP PLC 1.50% 24/07/2027 1,084,809 0.10GREAT BRITAIN

EUR 700,000 VODAFONE GROUP PLC 1.60% 29/07/2031 769,296 0.07GREAT BRITAIN

EUR 1,650,000 VODAFONE GROUP PLC 2.20% 25/08/2026 1,829,498 0.17GREAT BRITAIN

EUR 300,000 VODAFONE GROUP PLC 2.50% 24/05/2039 359,885 0.03GREAT BRITAIN

GBP 660,000 WESSEX WATER SERVICES FINANCE PLC 1.25% 12/01/2036 713,416 0.07GREAT BRITAIN

GBP 600,000 WHITBREAD GROUP PLC 2.375% 31/05/2027 709,850 0.07GREAT BRITAIN

EUR 500,000 WPP FINANCE 2016 1.375% 20/03/2025 525,244 0.05GREAT BRITAIN

EUR 450,000 MOL HUNGARIAN OIL & GAS PLC 1.50% 08/10/2027 468,722 0.04HUNGARY

EUR 300,000 ARION BANKI HF 0.38% 14/07/2025 300,459 0.03ICELAND

Country

Statement of Investment Portfolio and Other Net Assets AUGUST 31, 2021

Notional or number 
of units / shares

owned
Market Value

EUR
% of Net

Assets

INTERFUND EURO CORPORATE BOND

(continued)

Similar issues with same maturities have not been combined when issuance date differs.
The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

Currency



80

EUR 250,000 NTPC LTD 2.75% 01/02/2027 268,778 0.03INDIA

EUR 1,800,000 ABBOTT IRELAND FINANCING DAC 1.50% 27/09/2026 1,940,515 0.20IRELAND

EUR 700,000 AIB GROUP PLC FRN 30/05/2031 752,787 0.07IRELAND

EUR 700,000 BANK OF IRELAND GROUP PLC FRN 10/05/2027 700,727 0.07IRELAND

EUR 500,000 BANK OF IRELAND GROUP PLC FRN 11/08/2031 501,265 0.05IRELAND

EUR 700,000 BANK OF IRELAND GROUP PLC PERP FRN 779,996 0.07IRELAND

EUR 1,000,000 BANK OF IRELAND GROUP PLC 1.375% 29/08/2023 1,030,467 0.10IRELAND

EUR 800,000 CLOVERIE PLC FOR ZURICH INSURANCE CO LTD 1.50%
15/12/2028

880,497 0.08IRELAND

EUR 800,000 CRH FINANCE DAC 1.375% 18/10/2028 868,672 0.08IRELAND

EUR 500,000 ESB FINANCE DAC 1.125% 11/06/2030 535,566 0.05IRELAND

EUR 1,175,000 ESB FINANCE LTD 3.494% 12/01/2024 1,276,602 0.12IRELAND

EUR 500,000 FRESENIUS FINANCE IRELAND PLC 0.88% 01/10/2031 506,833 0.05IRELAND

EUR 600,000 GE CAPITAL EUROPEAN FUNDING 6.025% 01/03/2038 1,017,593 0.10IRELAND

EUR 300,000 GLENCORE CAPITAL FINANCE DAC 1.125% 10/03/2028 309,365 0.03IRELAND

EUR 840,000 KERRY GROUP FINANCIAL SERVICES UNLTD CO 0.625%
20/09/2029

859,161 0.08IRELAND

EUR 300,000 KERRY GROUP FINANCIAL SERVICES 2.375% 10/09/2025 329,126 0.03IRELAND

EUR 500,000 LUNAR FUNDING V FOR SWISSCOM AG 1.125% 12/10/2026 530,774 0.05IRELAND

EUR 875,000 RYANAIR DAC 0.88% 25/05/2026 889,065 0.09IRELAND

EUR 500,000 RYANAIR DAC 2.875% 15/09/2025 549,042 0.05IRELAND

EUR 500,000 SMURFIT KAPPA TREASURY ULC 1.50% 15/09/2027 534,707 0.05IRELAND

EUR 900,000 ZURICH FINANCE IRELAND DESIGNATED ACTIVITY CO
1.625% 17/06/2039

1,014,812 0.10IRELAND

EUR 1,100,000 ACEA SPA 2.625% 15/07/2024 1,180,413 0.11ITALY

EUR 1,400,000 AEROPORTI DI ROMA SPA 1.625% 08/06/2027 1,483,326 0.14ITALY

EUR 200,000 AEROPORTI DI ROMA SPA 1.75% 30/07/2031 211,461 0.02ITALY

EUR 475,000 ASSICURAZIONI GENERALI SPA FRN 08/06/2048 582,948 0.06ITALY

EUR 800,000 ASSICURAZIONI GENERALI SPA FRN 12/12/2042 879,792 0.08ITALY

EUR 750,000 ASSICURAZIONI GENERALI SPA FRN 27/10/2047 932,233 0.09ITALY

EUR 750,000 ASSICURAZIONI GENERALI SPA 2.124% 01/10/2030 805,920 0.08ITALY

EUR 300,000 ASSICURAZIONI GENERALI SPA 3.875% 29/01/2029 358,948 0.03ITALY

EUR 600,000 ASSICURAZIONI GENERALI SPA 4.125% 04/05/2026 706,020 0.07ITALY

EUR 700,000 A2A SPA 0.625% 28/10/2032 694,033 0.07ITALY

EUR 750,000 A2A SPA 1.75% 25/02/2025 794,100 0.08ITALY

EUR 1,000,000 ENEL SPA FRN 24/05/2080 1,095,918 0.11ITALY

EUR 900,000 ENEL SPA PERP FRN 906,100 0.09ITALY

EUR 500,000 ENEL SPA PERP FRN 529,386 0.05ITALY

EUR 300,000 ENEL SPA 5.625% 21/06/2027 396,375 0.04ITALY

EUR 400,000 ENI SPA PERP FRN 410,995 0.04ITALY

EUR 400,000 ENI SPA PERP FRN 406,308 0.04ITALY

EUR 660,000 ENI SPA PERP FRN 713,524 0.07ITALY

EUR 600,000 ENI SPA PERP FRN 630,823 0.06ITALY

EUR 400,000 ENI SPA 1.00% 11/10/2034 421,061 0.04ITALY

EUR 500,000 ENI SPA 1.00% 14/03/2025 520,047 0.05ITALY

EUR 500,000 ENI SPA 1.25% 18/05/2026 530,393 0.05ITALY

EUR 200,000 ENI SPA 1.50% 02/02/2026 214,024 0.02ITALY

EUR 1,500,000 ENI SPA 1.50% 17/01/2027 1,618,587 0.16ITALY
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EUR 700,000 ENI SPA 1.75% 18/01/2024 733,572 0.07ITALY

EUR 900,000 ENI SPA 2.00% 18/05/2031 1,028,603 0.10ITALY

EUR 1,500,000 ENI SPA 3.75% 12/09/2025 1,733,096 0.16ITALY

EUR 800,000 ERG SPA 0.50% 11/09/2027 806,482 0.08ITALY

EUR 1,075,000 ERG SPA 1.875% 11/04/2025 1,142,007 0.11ITALY

EUR 900,000 FCA BANK SPA/IRELAND 0.125% 16/11/2023 904,206 0.09ITALY

EUR 1,000,000 FCA BANK SPA/IRELAND 0.50% 18/09/2023 1,011,783 0.10ITALY

EUR 10,000 FCA BANK SPA/IRELAND 1.00% 21/02/2022 10,055 -ITALY

EUR 420,000 FERROVIE DELLO STATO ITALIANE SPA 1.125% 09/07/2026 444,373 0.04ITALY

EUR 500,000 HERA SPA 0.875% 14/10/2026 520,330 0.05ITALY

EUR 500,000 HERA SPA 5.20% 29/01/2028 662,114 0.06ITALY

EUR 850,000 INFRASTRUTTURE WIRELESS ITALIANE SPA 1.625%
21/10/2028

871,794 0.08ITALY

EUR 550,000 INFRASTRUTTURE WIRELESS ITALIANE SPA 1.875%
08/07/2026

574,178 0.06ITALY

EUR 750,000 INTESA SANPAOLO SPA 0.75% 04/12/2024 770,410 0.07ITALY

EUR 600,000 INTESA SANPAOLO SPA 1.375% 18/01/2024 622,426 0.06ITALY

EUR 700,000 INTESA SANPAOLO SPA 1.75% 20/03/2028 756,245 0.07ITALY

EUR 900,000 INTESA SANPAOLO SPA 4.00% 30/10/2023 983,011 0.09ITALY

EUR 500,000 IREN SPA 0.875% 14/10/2029 517,055 0.05ITALY

EUR 500,000 IREN SPA 1.00% 01/07/2030 519,221 0.05ITALY

EUR 500,000 ITALGAS SPA 0.25% 24/06/2025 504,705 0.05ITALY

EUR 600,000 ITALGAS SPA 0.50% 16/02/2033 585,967 0.06ITALY

EUR 900,000 ITALGAS SPA 0.875% 24/04/2030 932,700 0.09ITALY

EUR 600,000 MEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA FRN
23/11/2030

613,488 0.06ITALY

EUR 750,000 MEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA 1.00%
08/09/2027

778,256 0.07ITALY

EUR 1,000,000 MEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA 1.125%
15/07/2025

1,037,933 0.10ITALY

EUR 800,000 MEDIOBANCA BANCA DI CREDITO FINANZIARIO SPA 1.125%
23/04/2025

826,264 0.08ITALY

EUR 320,000 POSTE ITALIANE SPA PERP FRN 318,720 0.03ITALY

EUR 550,000 POSTE ITALIANE SPA 0.50% 10/12/2028 549,953 0.05ITALY

EUR 800,000 SNAM SPA 0.75% 17/06/2030 823,829 0.08ITALY

EUR 1,200,000 SNAM SPA 0.875% 25/10/2026 1,249,924 0.12ITALY

EUR 750,000 SOCIETA INIZIATIVE AUTOSTRADALI E SERVIZI SPA 1.625%
08/02/2028

781,146 0.07ITALY

EUR 200,000 SOCIETA INIZIATIVE AUTOSTRADALI E SERVIZI SPA 3.375%
13/02/2024

216,231 0.02ITALY

EUR 600,000 TERNA RETE ELETTRICA NAZIONALE SPA 0.75% 24/07/2032 612,142 0.06ITALY

EUR 300,000 TERNA RETE ELETTRICA NAZIONALE SPA 1.375% 26/07/2027 322,355 0.03ITALY

EUR 2,765,000 TERNA SPA 4.90% 28/10/2024 3,210,565 0.30ITALY

EUR 900,000 UNICREDIT SPA FRN 05/07/2029 916,366 0.09ITALY

EUR 1,000,000 UNICREDIT SPA FRN 20/01/2026 1,024,348 0.10ITALY

EUR 875,000 UNICREDIT SPA FRN 25/06/2025 902,771 0.09ITALY

EUR 400,000 UNICREDIT SPA PERP FRN 400,592 0.04ITALY

EUR 600,000 UNICREDIT SPA PERP FRN 619,788 0.06ITALY

EUR 1,000,000 UNICREDIT SPA 0.50% 09/04/2025 1,013,898 0.10ITALY

EUR 655,000 UNICREDIT SPA 2.00% 04/03/2023 677,053 0.06ITALY

EUR 1,300,000 UNICREDIT SPA 2.125% 24/10/2026 1,421,288 0.14ITALY
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EUR 850,000 UNIONE DI BANCHE ITALIANE SPA 1.50% 10/04/2024 886,183 0.08ITALY

EUR 985,000 2I RETE GAS SPA 3.00% 16/07/2024 1,072,131 0.10ITALY

EUR 450,000 ASAHI GROUP HOLDINGS LTD 0.541% 23/10/2028 458,757 0.04JAPAN

EUR 800,000 ASAHI GROUP HOLDINGS LTD 1.151% 19/09/2025 839,515 0.08JAPAN

EUR 1,300,000 MITSUBISHI UFJ FINANCIAL GROUP INC 0.848% 19/07/2029 1,361,330 0.13JAPAN

EUR 1,000,000 MIZUHO FINANCIAL GROUP INC 0.402% 06/09/2029 999,703 0.10JAPAN

EUR 800,000 MIZUHO FINANCIAL GROUP INC 0.80% 15/04/2030 824,591 0.08JAPAN

EUR 500,000 MIZUHO FINANCIAL GROUP INC 0.84% 12/04/2033 508,446 0.05JAPAN

EUR 600,000 MIZUHO FINANCIAL GROUP INC 0.956% 16/10/2024 620,302 0.06JAPAN

EUR 1,090,000 NISSAN MOTOR CO LTD 3.201% 17/09/2028 1,240,927 0.12JAPAN

EUR 1,000,000 RAKUTEN GROUP INC PERP FRN 1,006,280 0.10JAPAN

EUR 700,000 SUMITOMO MITSUI FINANCIAL GROUP INC 0.632% 23/10/2029 713,311 0.07JAPAN

EUR 600,000 SUMITOMO MITSUI FINANCIAL GROUP INC 0.934% 11/10/2024 620,438 0.06JAPAN

EUR 300,000 TAKEDA PHARMACEUTICAL CO LTD 1.375% 09/07/2032 317,319 0.03JAPAN

EUR 300,000 TAKEDA PHARMACEUTICAL CO LTD 2.00% 09/07/2040 329,341 0.03JAPAN

EUR 1,240,000 TAKEDA PHARMACEUTICAL CO LTD 3.00% 21/11/2030 1,502,210 0.14JAPAN

GBP 300,000 AA BOND CO LTD 3.25% 31/07/2028 358,052 0.03JERSEY

EUR 200,000 APTIV PLC 1.60% 15/09/2028 216,158 0.02JERSEY

EUR 700,000 DELPHI AUTOMOTIVE PLC 1.50% 10/03/2025 734,224 0.07JERSEY

EUR 500,000 GLENCORE FINANCE EUROPE LTD 3.75% 01/04/2026 572,456 0.05JERSEY

EUR 1,500,000 GLENCORE FINANCE EUROPE SA 1.75% 17/03/2025 1,577,495 0.16JERSEY

EUR 635,000 GLENCORE FINANCE EUROPE SA 1.875% 13/09/2023 657,436 0.06JERSEY

EUR 900,000 HEATHROW FUNDING LTD 1.13% 08/10/2030 907,491 0.09JERSEY

EUR 670,000 HEATHROW FUNDING LTD 1.50% 12/10/2025 702,302 0.07JERSEY

EUR 550,000 HEATHROW FUNDING LTD 1.875% 14/03/2034 585,788 0.06JERSEY

EUR 600,000 ARCELORMITTAL 2.25% 17/01/2024 628,782 0.06LUXEMBOURG

EUR 900,000 AROUNDTOWN SA 1.625% 31/01/2028 960,904 0.09LUXEMBOURG

EUR 800,000 AROUNDTOWN SA 2.00% 02/11/2026 867,672 0.08LUXEMBOURG

EUR 300,000 BECTON DICKINSON EURO FINANCE SARL 0.33% 13/08/2028 299,943 0.03LUXEMBOURG

EUR 300,000 BECTON DICKINSON EURO FINANCE SARL 1.21% 12/02/2036 303,797 0.03LUXEMBOURG

EUR 550,000 BECTON DICKINSON EURO FINANCE SARL 1.34% 13/08/2041 540,584 0.05LUXEMBOURG

EUR 475,000 BEVCO LUX SARL 1.50% 16/09/2027 503,582 0.05LUXEMBOURG

EUR 560,000 BLACKSTONE PROPERTY PARTNERS EUROPE HOLDINGS
SARL 1.75% 12/03/2029

588,884 0.06LUXEMBOURG

EUR 1,200,000 BLACKSTONE PROPERTY PARTNERS EUROPE HOLDINGS
SARL 2.00% 15/02/2024

1,250,438 0.12LUXEMBOURG

EUR 350,000 CK HUTCHISON GROUP TELECOM FINANCE SA 1.125%
17/10/2028

366,510 0.04LUXEMBOURG

EUR 850,000 CK HUTCHISON GROUP TELECOM FINANCE SA 1.50%
17/10/2031

902,845 0.09LUXEMBOURG

EUR 100,000 CNH INDUSTRIAL FINANCE EUROPE SA 1.625% 03/07/2029 107,812 0.01LUXEMBOURG

EUR 800,000 CNH INDUSTRIAL FINANCE EUROPE SA 1.75% 25/03/2027 861,548 0.08LUXEMBOURG

EUR 300,000 CPI PROPERTY GROUP SA PERP FRN 297,891 0.03LUXEMBOURG

EUR 600,000 CPI PROPERTY GROUP SA 1.625% 23/04/2027 626,674 0.06LUXEMBOURG

EUR 800,000 CPI PROPERTY GROUP SA 2.125% 04/10/2024 844,976 0.08LUXEMBOURG

EUR 800,000 DH EUROPE FINANCE II SARL 0.45% 18/03/2028 814,044 0.08LUXEMBOURG

EUR 1,100,000 DH EUROPE FINANCE II SARL 0.75% 18/09/2031 1,123,522 0.11LUXEMBOURG

EUR 550,000 DH EUROPE FINANCE II SARL 1.80% 18/09/2049 594,742 0.06LUXEMBOURG

Country

Statement of Investment Portfolio and Other Net Assets AUGUST 31, 2021

Notional or number 
of units / shares

owned
Market Value

EUR
% of Net

Assets

INTERFUND EURO CORPORATE BOND

(continued)

Similar issues with same maturities have not been combined when issuance date differs.
The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

Currency



83

EUR 700,000 EUROCLEAR INVESTMENTS SA FRN 16/06/2051 700,840 0.07LUXEMBOURG

EUR 500,000 GAZPROM OAO VIA GAZ CAPITAL SA 2.949% 24/01/2024 527,218 0.05LUXEMBOURG

EUR 1,700,000 GAZPROM OAO VIA GAZ CAPITAL SA 4.364% 21/03/2025 1,895,710 0.18LUXEMBOURG

EUR 900,000 GRAND CITY PROPERTIES SA PERP FRN 889,988 0.09LUXEMBOURG

EUR 1,300,000 GRAND CITY PROPERTIES SA 1.375% 03/08/2026 1,376,242 0.13LUXEMBOURG

EUR 600,000 GRAND CITY PROPERTIES SA 1.50% 22/02/2027 639,279 0.06LUXEMBOURG

EUR 1,400,000 HEIDELBERGCEMENT FINANCE LUXEMBOURG SA 1.125%
01/12/2027

1,481,348 0.14LUXEMBOURG

EUR 350,000 HEIDELBERGCEMENT FINANCE LUXEMBOURG SA 1.75%
24/04/2028

383,847 0.04LUXEMBOURG

EUR 300,000 HELVETIA EUROPE SA FRN 30/09/2041 330,317 0.03LUXEMBOURG

EUR 850,000 HOLCIM FINANCE LUXEMBOURG SA 0.50% 23/04/2031 840,543 0.08LUXEMBOURG

EUR 498,000 HOLCIM FINANCE LUXEMBOURG SA 1.375% 26/05/2023 510,540 0.05LUXEMBOURG

EUR 600,000 HOLCIM FINANCE LUXEMBOURG SA 2.375% 09/04/2025 651,328 0.06LUXEMBOURG

EUR 800,000 JOHN DEERE CASH MANAGEMENT SA 1.85% 02/04/2028 897,739 0.09LUXEMBOURG

EUR 300,000 JOHN DEERE CASH MANAGEMENT SA 2.20% 02/04/2032 359,355 0.03LUXEMBOURG

EUR 600,000 LOGICOR FINANCING SARL 1.625% 15/07/2027 637,292 0.06LUXEMBOURG

EUR 500,000 LOGICOR FINANCING SARL 2.25% 13/05/2025 536,565 0.05LUXEMBOURG

EUR 750,000 LOGICOR FINANCING SARL 3.25% 13/11/2028 879,132 0.08LUXEMBOURG

EUR 700,000 MEDTRONIC GLOBAL HOLDINGS SCA 0.75% 15/10/2032 716,755 0.07LUXEMBOURG

EUR 410,000 MEDTRONIC GLOBAL HOLDINGS SCA 1.00% 02/07/2031 432,542 0.04LUXEMBOURG

EUR 500,000 MEDTRONIC GLOBAL HOLDINGS SCA 1.375% 15/10/2040 519,079 0.05LUXEMBOURG

EUR 900,000 MEDTRONIC GLOBAL HOLDINGS SCA 1.50% 02/07/2039 962,626 0.09LUXEMBOURG

EUR 690,000 MEDTRONIC GLOBAL HOLDINGS SCA 1.75% 02/07/2049 742,224 0.07LUXEMBOURG

EUR 450,000 MEDTRONIC GLOBAL HOLDINGS SCA 2.25% 07/03/2039 536,879 0.05LUXEMBOURG

EUR 468,000 NESTLE FINANCE INTERNATIONAL LTD 1.125% 01/04/2026 496,191 0.05LUXEMBOURG

EUR 1,804,000 NESTLE FINANCE INTERNATIONAL LTD 1.50% 01/04/2030 2,019,112 0.19LUXEMBOURG

EUR 200,000 NESTLE FINANCE INTERNATIONAL LTD 1.75% 02/11/2037 236,950 0.02LUXEMBOURG

EUR 1,500,000 NOVARTIS FINANCE SA 1.375% 14/08/2030 1,662,034 0.16LUXEMBOURG

EUR 615,000 PROLOGIS INTERNATIONAL FUNDING II SA 1.625% 17/06/2032 673,492 0.06LUXEMBOURG

EUR 400,000 RICHEMONT INTERNATIONAL HOLDING SA 0.75% 26/05/2028 420,311 0.04LUXEMBOURG

EUR 1,350,000 RICHEMONT INTERNATIONAL HOLDING SA 1.00% 26/03/2026 1,418,586 0.14LUXEMBOURG

EUR 200,000 RICHEMONT INTERNATIONAL HOLDING SA 1.13% 26/05/2032 216,380 0.02LUXEMBOURG

EUR 900,000 RICHEMONT INTERNATIONAL HOLDING SA 1.50% 26/03/2030 1,000,022 0.10LUXEMBOURG

EUR 600,000 RICHEMONT INTERNATIONAL HOLDING SA 2.00% 26/03/2038 711,220 0.07LUXEMBOURG

EUR 500,000 SELP FINANCE SARL 1.25% 25/10/2023 512,993 0.05LUXEMBOURG

EUR 600,000 SES SA 0.875% 04/11/2027 620,006 0.06LUXEMBOURG

EUR 400,000 SIMON INTERNATIONAL FINANCE SCA 1.13% 19/03/2033 410,563 0.04LUXEMBOURG

EUR 600,000 SWISS RE FINANCE LUXEMBOURG SA FRN 30/04/2050 670,884 0.06LUXEMBOURG

EUR 500,000 TRATON FINANCE LUXEMBOURG SA 1.25% 24/03/2033 516,877 0.05LUXEMBOURG

EUR 700,000 WHIRLPOOL EMEA FINANCE SARL 0.50% 20/02/2028 710,599 0.07LUXEMBOURG

EUR 200,000 WHIRLPOOL FINANCE LUXEMBOURG SARL 1.10% 09/11/2027 211,258 0.02LUXEMBOURG

EUR 1,200,000 AMERICA MOVIL SAB DE CV FRN 06/09/2073 1,348,148 0.13MEXICO

EUR 430,000 AMERICA MOVIL SAB DE CV 0.75% 26/06/2027 443,355 0.04MEXICO

EUR 1,300,000 AMERICA MOVIL SAB DE CV 1.50% 10/03/2024 1,353,230 0.13MEXICO

EUR 600,000 AMERICA MOVIL SAB DE CV 3.259% 22/07/2023 639,158 0.06MEXICO

EUR 500,000 ABERTIS INFRAESTRUCTURAS FINANCE BV PERP FRN 517,080 0.05NETHERLANDS

Country

Statement of Investment Portfolio and Other Net Assets AUGUST 31, 2021

Notional or number 
of units / shares

owned
Market Value

EUR
% of Net

Assets

INTERFUND EURO CORPORATE BOND

(continued)

Similar issues with same maturities have not been combined when issuance date differs.
The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

Currency



84

EUR 1,100,000 ABN AMRO BANK NV FRN 18/01/2028 1,143,919 0.11NETHERLANDS

EUR 1,300,000 ABN AMRO BANK NV 0.50% 15/04/2026 1,340,543 0.14NETHERLANDS

EUR 900,000 ABN AMRO BANK NV 0.60% 15/01/2027 920,923 0.09NETHERLANDS

EUR 800,000 ABN AMRO BANK NV 1.00% 16/04/2025 836,757 0.08NETHERLANDS

EUR 1,300,000 ABN AMRO BANK NV 1.25% 28/05/2025 1,362,666 0.14NETHERLANDS

EUR 1,183,000 ABN AMRO BANK NV 7.125% 06/07/2022 1,255,293 0.12NETHERLANDS

EUR 1,100,000 ACHMEA BV FRN 04/04/2043 1,202,598 0.12NETHERLANDS

EUR 900,000 AEGON NV FRN 25/04/2044 989,635 0.09NETHERLANDS

EUR 1,000,000 AIRBUS SE 1.625% 07/04/2025 1,060,834 0.10NETHERLANDS

EUR 200,000 AIRBUS SE 1.625% 09/06/2030 220,197 0.02NETHERLANDS

EUR 700,000 AIRBUS SE 2.00% 07/04/2028 779,919 0.07NETHERLANDS

EUR 800,000 AIRBUS SE 2.375% 07/04/2032 937,724 0.09NETHERLANDS

EUR 780,000 AIRBUS SE 2.375% 09/06/2040 924,470 0.09NETHERLANDS

EUR 550,000 AKELIUS RESIDENTIAL PROPERTY FINANCING BV 1.00%
17/01/2028

566,246 0.05NETHERLANDS

EUR 500,000 AKZO NOBEL NV 1.125% 08/04/2026 531,686 0.05NETHERLANDS

EUR 880,000 AKZO NOBEL NV 1.625% 14/04/2030 979,440 0.09NETHERLANDS

EUR 300,000 ALLIANDER NV 0.375% 10/06/2030 307,470 0.03NETHERLANDS

EUR 500,000 ALLIANZ FINANCE II BV 0.875% 06/12/2027 531,835 0.05NETHERLANDS

EUR 600,000 ALLIANZ FINANCE II BV 1.375% 21/04/2031 675,891 0.06NETHERLANDS

EUR 800,000 ALLIANZ FINANCE II BV 1.50% 15/01/2030 899,316 0.09NETHERLANDS

EUR 700,000 ARGENTUM NETHERLANDS BV FOR GIVAUDAN SA 1.125%
17/09/2025

735,310 0.07NETHERLANDS

EUR 400,000 ARGENTUM NETHERLANDS BV FOR SWISS LIFE AG PERP
FRN

453,434 0.04NETHERLANDS

EUR 400,000 ARGENTUM NETHERLANDS BV FOR ZURICH INSURANCE CO
LTD FRN 01/10/2046

459,086 0.04NETHERLANDS

EUR 1,150,000 ASML HOLDING NV 0.25% 25/02/2030 1,160,837 0.11NETHERLANDS

EUR 350,000 ASML HOLDING NV 1.375% 07/07/2026 375,274 0.04NETHERLANDS

EUR 500,000 ASML HOLDING NV 1.625% 28/05/2027 547,728 0.05NETHERLANDS

EUR 250,000 ATHORA NETHERLANDS NV FRN 15/07/2031 253,825 0.02NETHERLANDS

EUR 400,000 BAT NETHERLANDS FINANCE BV 2.375% 07/10/2024 427,523 0.04NETHERLANDS

EUR 400,000 BAT NETHERLANDS FINANCE BV 3.125% 07/04/2028 459,103 0.04NETHERLANDS

EUR 600,000 BAYER CAPITAL CORP BV 1.50% 26/06/2026 637,417 0.06NETHERLANDS

EUR 900,000 BAYER CAPITAL CORP BV 2.125% 15/12/2029 1,010,357 0.10NETHERLANDS

EUR 2,750,000 BMW FINANCE NV 1.00% 14/11/2024 2,859,772 0.28NETHERLANDS

EUR 600,000 BMW FINANCE NV 1.00% 29/08/2025 629,294 0.06NETHERLANDS

EUR 450,000 BMW FINANCE NV 1.125% 10/01/2028 484,170 0.05NETHERLANDS

EUR 1,810,000 BMW FINANCE NV 1.50% 06/02/2029 2,007,032 0.20NETHERLANDS

EUR 700,000 BMW FINANCE NV 2.625% 17/01/2024 749,264 0.07NETHERLANDS

EUR 900,000 BUNGE FINANCE EUROPE BV 1.85% 16/06/2023 927,609 0.09NETHERLANDS

EUR 1,100,000 COCA-COLA HBC FINANCE BV 1.00% 14/05/2027 1,156,191 0.11NETHERLANDS

EUR 600,000 COCA-COLA HBC FINANCE BV 1.625% 14/05/2031 670,224 0.06NETHERLANDS

EUR 1,000,000 COMPASS GROUP INTERNATIONAL BV 0.625% 03/07/2024 1,022,150 0.10NETHERLANDS

EUR 400,000 COOPERATIEVE RABOBANK UA PERP FRN 449,676 0.04NETHERLANDS

EUR 500,000 COOPERATIEVE RABOBANK UA 1.125% 07/05/2031 541,010 0.05NETHERLANDS

EUR 590,000 CRH FUNDING BV 1.625% 05/05/2030 657,099 0.06NETHERLANDS

EUR 1,700,000 CRH FUNDING BV 1.875% 09/01/2024 1,776,060 0.18NETHERLANDS
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EUR 500,000 CTP BV 0.75% 18/02/2027 502,271 0.05NETHERLANDS

EUR 1,288,000 DAIMLER INTERNATIONAL FINANCE BV 0.625% 06/05/2027 1,332,048 0.13NETHERLANDS

EUR 300,000 DAIMLER INTERNATIONAL FINANCE BV 1.00% 11/11/2025 314,248 0.03NETHERLANDS

EUR 1,200,000 DAIMLER INTERNATIONAL FINANCE BV 1.50% 09/02/2027 1,297,893 0.12NETHERLANDS

EUR 600,000 DANFOSS FINANCE II BV 0.75% 28/04/2031 610,017 0.06NETHERLANDS

EUR 500,000 DAVIDE CAMPARI-MILANO NV 1.25% 06/10/2027 515,130 0.05NETHERLANDS

EUR 825,000 DEUTSCHE TELEKOM INTERNATIONAL FINANCE BV 1.125%
22/05/2026

873,031 0.08NETHERLANDS

EUR 750,000 DEUTSCHE TELEKOM INTERNATIONAL FINANCE BV 1.50%
03/04/2028

819,029 0.08NETHERLANDS

EUR 350,000 DEUTSCHE TELEKOM INTERNATIONAL FINANCE BV 2.00%
01/12/2029

402,278 0.04NETHERLANDS

EUR 1,258,000 DEUTSCHE TELEKOM INTERNATIONAL FINANCE BV 7.50%
24/01/2033

2,207,302 0.22NETHERLANDS

EUR 275,000 DIGITAL DUTCH FINCO BV 1.50% 15/03/2030 294,479 0.03NETHERLANDS

EUR 800,000 DIGITAL INTREPID HOLDING BV 0.625% 15/07/2031 785,675 0.08NETHERLANDS

EUR 700,000 DUFRY ONE BV 3.38% 15/04/2028 690,655 0.07NETHERLANDS

EUR 600,000 EASYJET FINCO BV 1.875% 03/03/2028 607,035 0.06NETHERLANDS

EUR 1,000,000 EDP FINANCE BV ZC 12/11/2023 1,002,180 0.10NETHERLANDS

EUR 1,100,000 EDP FINANCE BV 1.625% 26/01/2026 1,180,170 0.11NETHERLANDS

EUR 525,000 ELM BV FOR FIRMENICH INTERNATIONAL SA PERP FRN 568,670 0.05NETHERLANDS

EUR 400,000 ELM BV FOR SWISS LIFE INSURANCE & PENSION GROUP
PERP FRN

474,442 0.05NETHERLANDS

EUR 330,000 ENBW INTERNATIONAL FINANCE BV 1.875% 31/10/2033 385,432 0.04NETHERLANDS

EUR 687,000 ENBW INTERNATIONAL FINANCE BV 6.125% 07/07/2039 1,298,050 0.12NETHERLANDS

EUR 820,000 ENEL FINANCE INTERNATIONAL NV 0.88% 17/06/2036 826,525 0.08NETHERLANDS

EUR 600,000 ENEL FINANCE INTERNATIONAL NV 1.00% 16/09/2024 621,954 0.06NETHERLANDS

EUR 500,000 ENEL FINANCE INTERNATIONAL NV 1.125% 17/10/2034 530,529 0.05NETHERLANDS

EUR 1,700,000 ENEL FINANCE INTERNATIONAL NV 1.50% 21/07/2025 1,803,664 0.18NETHERLANDS

EUR 1,100,000 EXOR NV 1.75% 18/01/2028 1,193,161 0.11NETHERLANDS

EUR 1,000,000 FIAT CHRYSLER AUTOMOBILES NV 4.50% 07/07/2028 1,255,328 0.12NETHERLANDS

EUR 1,100,000 GAS NATURAL FENOSA FINANCE BV 1.25% 19/04/2026 1,162,186 0.11NETHERLANDS

EUR 600,000 GIVAUDAN FINANCE EUROPE BV 1.625% 22/04/2032 672,991 0.06NETHERLANDS

EUR 700,000 HEIMSTADEN BOSTAD TREASURY BV 1.375% 03/03/2027 731,761 0.07NETHERLANDS

EUR 600,000 HEINEKEN NV 1.25% 07/05/2033 641,171 0.06NETHERLANDS

EUR 1,000,000 HEINEKEN NV 1.25% 17/03/2027 1,068,141 0.10NETHERLANDS

EUR 900,000 HEINEKEN NV 1.375% 29/01/2027 968,522 0.09NETHERLANDS

EUR 500,000 HEINEKEN NV 1.625% 30/03/2025 532,137 0.05NETHERLANDS

EUR 500,000 HEINEKEN NV 1.75% 07/05/2040 549,960 0.05NETHERLANDS

EUR 600,000 HEINEKEN NV 2.25% 30/03/2030 702,379 0.07NETHERLANDS

EUR 800,000 H&M FINANCE BV 0.25% 25/08/2029 796,648 0.08NETHERLANDS

EUR 200,000 IBERDROLA INTERNATIONAL BV PERP  FRN 207,126 0.02NETHERLANDS

EUR 500,000 IBERDROLA INTERNATIONAL BV PERP FRN 523,493 0.05NETHERLANDS

EUR 300,000 IBERDROLA INTERNATIONAL BV PERP FRN 326,571 0.03NETHERLANDS

EUR 600,000 IBERDROLA INTERNATIONAL BV PERP FRN 634,245 0.06NETHERLANDS

EUR 480,000 IMPERIAL BRANDS FINANCE NETHERLANDS BV 1.75%
18/03/2033

489,932 0.05NETHERLANDS

EUR 700,000 ING GROEP NV FRN 01/02/2030 689,107 0.07NETHERLANDS

EUR 200,000 ING GROEP NV FRN 09/06/2032 201,851 0.02NETHERLANDS

EUR 1,000,000 ING GROEP NV FRN 11/04/2028 1,046,927 0.10NETHERLANDS
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EUR 500,000 ING GROEP NV FRN 13/11/2030 508,526 0.05NETHERLANDS

EUR 1,000,000 ING GROEP NV FRN 15/02/2029 1,056,587 0.10NETHERLANDS

EUR 500,000 ING GROEP NV FRN 22/03/2030 527,909 0.05NETHERLANDS

EUR 1,100,000 ING GROEP NV FRN 26/05/2031 1,174,042 0.11NETHERLANDS

EUR 1,000,000 ING GROEP NV 1.125% 14/02/2025 1,042,239 0.10NETHERLANDS

EUR 300,000 ING GROEP NV 1.375% 11/01/2028 321,344 0.03NETHERLANDS

EUR 1,000,000 ING GROEP NV 2.00% 20/09/2028 1,118,111 0.11NETHERLANDS

EUR 400,000 INNOGY FINANCE BV 1.50% 31/07/2029 438,177 0.04NETHERLANDS

EUR 300,000 INNOGY FINANCE BV 5.75% 14/02/2033 466,620 0.04NETHERLANDS

EUR 900,000 JAB HOLDINGS BV 1.00% 20/12/2027 929,614 0.09NETHERLANDS

EUR 200,000 JAB HOLDINGS BV 1.75% 25/06/2026 214,235 0.02NETHERLANDS

EUR 500,000 JAB HOLDINGS BV 2.25% 19/12/2039 536,700 0.05NETHERLANDS

EUR 1,000,000 JAB HOLDINGS BV 2.50% 25/06/2029 1,136,816 0.11NETHERLANDS

EUR 500,000 JDE PEET'S NV 0.50% 16/01/2029 500,664 0.05NETHERLANDS

EUR 700,000 JT INTERNATIONAL FINANCIAL SERVICES BV FRN 07/10/2083 769,972 0.07NETHERLANDS

EUR 680,000 JT INTERNATIONAL FINANCIAL SERVICES BV 1.125%
28/09/2025

709,730 0.07NETHERLANDS

EUR 600,000 KONINKLIJKE AHOLD DELHAIZE NV 1.125% 19/03/2026 631,928 0.06NETHERLANDS

EUR 800,000 KONINKLIJKE AHOLD DELHAIZE NV 1.75% 02/04/2027 875,940 0.08NETHERLANDS

EUR 400,000 KONINKLIJKE DSM NV 0.625% 23/06/2032 412,413 0.04NETHERLANDS

EUR 600,000 KONINKLIJKE KPN NV 0.625% 09/04/2025 615,137 0.06NETHERLANDS

EUR 400,000 KONINKLIJKE KPN NV 1.125% 11/09/2028 418,028 0.04NETHERLANDS

EUR 700,000 KONINKLIJKE PHILIPS NV 1.375% 02/05/2028 760,838 0.07NETHERLANDS

EUR 300,000 KONINKLIJKE PHILIPS NV 1.375% 30/03/2025 315,749 0.03NETHERLANDS

EUR 525,000 KONINKLIJKE PHILIPS NV 2.00% 30/03/2030 603,702 0.06NETHERLANDS

EUR 580,000 LEASEPLAN CORP NV 1.375% 07/03/2024 602,750 0.06NETHERLANDS

EUR 400,000 LINDE FINANCE BV 0.55% 19/05/2032 413,333 0.04NETHERLANDS

EUR 300,000 LINDE FINANCE BV 1.00% 20/04/2028 321,437 0.03NETHERLANDS

EUR 500,000 LSEG NETHERLANDS BV 0.75% 06/04/2033 511,040 0.05NETHERLANDS

EUR 300,000 LYB INTERNATIONAL FINANCE II BV 1.625% 17/09/2031 329,508 0.03NETHERLANDS

EUR 500,000 MONDELEZ INTERNATIONAL HOLDINGS NETHERLANDS BV
0.875% 01/10/2031

516,329 0.05NETHERLANDS

EUR 300,000 NATURGY FINANCE BV 1.25% 15/01/2026 316,721 0.03NETHERLANDS

EUR 1,000,000 NATURGY FINANCE BV 1.375% 19/01/2027 1,070,583 0.10NETHERLANDS

EUR 500,000 NATURGY FINANCE BV 1.50% 29/01/2028 542,920 0.05NETHERLANDS

EUR 500,000 NIBC BANK NV 0.875% 08/07/2025 516,615 0.05NETHERLANDS

EUR 600,000 NN GROUP NV FRN 08/04/2044 667,038 0.06NETHERLANDS

EUR 500,000 NN GROUP NV FRN 13/01/2048 602,603 0.06NETHERLANDS

EUR 600,000 NN GROUP NV PERP FRN 688,696 0.07NETHERLANDS

EUR 500,000 NN GROUP NV PERP FRN 552,209 0.05NETHERLANDS

EUR 600,000 NN GROUP NV 1.625% 01/06/2027 654,506 0.06NETHERLANDS

EUR 500,000 PEUGEOT SA 2.00% 23/03/2024 527,033 0.05NETHERLANDS

EUR 300,000 PEUGEOT SA 2.75% 15/05/2026 333,582 0.03NETHERLANDS

EUR 500,000 PROSUS NV 1.539% 03/08/2028 515,190 0.05NETHERLANDS

EUR 500,000 PROSUS NV 1.99% 13/07/2033 498,377 0.05NETHERLANDS

EUR 200,000 PROSUS NV 2.031% 03/08/2032 203,783 0.02NETHERLANDS

EUR 880,000 REDEXIS GAS FINANCE BV 1.875% 27/04/2027 949,143 0.09NETHERLANDS
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EUR 600,000 RELX FINANCE BV 1.50% 13/05/2027 649,191 0.06NETHERLANDS

EUR 400,000 REN FINANCE BV 2.50% 12/02/2025 436,338 0.04NETHERLANDS

EUR 900,000 REPSOL INTERNATIONAL FINANCE BV PERP FRN 965,826 0.09NETHERLANDS

EUR 500,000 REPSOL INTERNATIONAL FINANCE BV PERP FRN 555,940 0.05NETHERLANDS

EUR 400,000 REPSOL INTERNATIONAL FINANCE BV 0.25% 02/08/2027 405,526 0.04NETHERLANDS

EUR 400,000 REPSOL INTERNATIONAL FINANCE BV 2.00% 15/12/2025 434,296 0.04NETHERLANDS

EUR 500,000 REPSOL INTERNATIONAL FINANCE BV 2.25% 10/12/2026 559,739 0.05NETHERLANDS

EUR 800,000 ROYAL SCHIPHOL GROUP NV 0.75% 22/04/2033 811,938 0.08NETHERLANDS

EUR 500,000 ROYAL SCHIPHOL GROUP NV 2.00% 06/04/2029 567,165 0.05NETHERLANDS

EUR 850,000 SCHLUMBERGER FINANCE BV 0.50% 15/10/2031 852,312 0.08NETHERLANDS

EUR 340,000 SCHLUMBERGER FINANCE BV 1.375% 28/10/2026 363,560 0.03NETHERLANDS

EUR 470,000 SHELL INTERNATIONAL FINANCE BV 0.50% 08/11/2031 473,670 0.05NETHERLANDS

EUR 1,100,000 SHELL INTERNATIONAL FINANCE BV 0.75% 15/08/2028 1,146,448 0.11NETHERLANDS

EUR 360,000 SHELL INTERNATIONAL FINANCE BV 0.875% 08/11/2039 351,576 0.03NETHERLANDS

EUR 1,400,000 SHELL INTERNATIONAL FINANCE BV 1.875% 07/04/2032 1,601,782 0.16NETHERLANDS

EUR 1,000,000 SHELL INTERNATIONAL FINANCE BV 1.875% 15/09/2025 1,085,883 0.10NETHERLANDS

EUR 600,000 SIEMENS FINANCIERINGSMAATSCHAPPIJ NV 0.25%
20/02/2029

611,050 0.06NETHERLANDS

EUR 700,000 SIEMENS FINANCIERINGSMAATSCHAPPIJ NV 0.375%
05/06/2026

719,826 0.07NETHERLANDS

EUR 300,000 SIEMENS FINANCIERINGSMAATSCHAPPIJ NV 0.90%
28/02/2028

318,953 0.03NETHERLANDS

EUR 500,000 SIEMENS FINANCIERINGSMAATSCHAPPIJ NV 1.25%
28/02/2031

554,506 0.05NETHERLANDS

EUR 500,000 SIEMENS FINANCIERINGSMAATSCHAPPIJ NV 1.375%
06/09/2030

557,271 0.05NETHERLANDS

EUR 980,000 SIEMENS FINANCIERINGSMAATSCHAPPIJ NV 1.75%
28/02/2039

1,167,592 0.11NETHERLANDS

EUR 700,000 SIEMENS FINANCIERINGSMAATSCHAPPIJ NV 2.875%
10/03/2028

835,645 0.08NETHERLANDS

EUR 650,000 SIGNIFY NV 2.00% 11/05/2024 684,188 0.07NETHERLANDS

EUR 910,000 SIKA CAPITAL BV 1.50% 29/04/2031 1,010,364 0.10NETHERLANDS

EUR 770,000 STELLANTIS NV 0.63% 30/03/2027 781,442 0.07NETHERLANDS

EUR 720,000 STELLANTIS NV 1.25% 20/06/2033 719,280 0.07NETHERLANDS

EUR 400,000 SWISS REINSURANCE CO VIA ELM BV PERP FRN 431,362 0.04NETHERLANDS

EUR 500,000 SYNGENTA FINANCE NV 1.25% 10/09/2027 510,999 0.05NETHERLANDS

EUR 936,000 TELEFONICA EUROPE BV 5.875% 14/02/2033 1,466,269 0.15NETHERLANDS

EUR 450,000 TENNET HOLDING BV PERP FRN 473,360 0.05NETHERLANDS

EUR 500,000 TENNET HOLDING BV 1.50% 03/06/2039 561,818 0.05NETHERLANDS

EUR 369,000 TENNET HOLDING BV 1.875% 13/06/2036 434,277 0.04NETHERLANDS

EUR 900,000 TENNET HOLDING BV 2.00% 05/06/2034 1,067,780 0.10NETHERLANDS

EUR 700,000 UNILEVER NV 1.125% 12/02/2027 749,752 0.07NETHERLANDS

EUR 400,000 UNILEVER NV 1.375% 04/09/2030 447,056 0.04NETHERLANDS

EUR 600,000 UNILEVER NV 1.625% 12/02/2033 690,418 0.07NETHERLANDS

EUR 940,000 UPJOHN FINANCE BV 1.908% 23/06/2032 1,003,470 0.10NETHERLANDS

EUR 600,000 VESTEDA FINANCE BV 1.50% 24/05/2027 646,018 0.06NETHERLANDS

EUR 700,000 VESTEDA FINANCE BV 2.00% 10/07/2026 763,628 0.07NETHERLANDS

EUR 600,000 VIVAT NV 2.375% 17/05/2024 628,554 0.06NETHERLANDS

EUR 2,500,000 VOLKSWAGEN INTERNATIONAL FINANCE NV PERP FRN 2,793,027 0.28NETHERLANDS

EUR 1,500,000 VOLKSWAGEN INTERNATIONAL FINANCE NV PERP FRN 1,598,811 0.16NETHERLANDS
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EUR 600,000 VOLKSWAGEN INTERNATIONAL FINANCE NV PERP FRN 676,634 0.06NETHERLANDS

EUR 500,000 VOLKSWAGEN INTERNATIONAL FINANCE NV PERP FRN 540,256 0.05NETHERLANDS

EUR 1,000,000 VOLKSWAGEN INTERNATIONAL FINANCE NV PERP FRN 1,030,245 0.10NETHERLANDS

EUR 700,000 VOLKSWAGEN INTERNATIONAL FINANCE NV PERP FRN 820,848 0.08NETHERLANDS

EUR 800,000 VOLKSWAGEN INTERNATIONAL FINANCE NV 1.875%
30/03/2027

872,856 0.08NETHERLANDS

EUR 500,000 VOLKSWAGEN INTERNATIONAL FINANCE NV 3.25%
18/11/2030

617,145 0.06NETHERLANDS

EUR 800,000 VOLKSWAGEN INTERNATIONAL FINANCE NV 3.30%
22/03/2033

1,014,843 0.10NETHERLANDS

EUR 500,000 VOLKSWAGEN INTERNATIONAL FINANCE NV 4.125%
16/11/2038

710,189 0.07NETHERLANDS

EUR 1,000,000 VONOVIA FINANCE BV PERP FRN 1,011,070 0.10NETHERLANDS

EUR 700,000 VONOVIA FINANCE BV 1.125% 14/09/2034 714,855 0.07NETHERLANDS

EUR 1,000,000 VONOVIA FINANCE BV 1.50% 10/06/2026 1,070,937 0.10NETHERLANDS

EUR 1,000,000 VONOVIA FINANCE BV 1.625% 07/10/2039 1,045,523 0.10NETHERLANDS

EUR 1,100,000 VONOVIA FINANCE BV 1.80% 29/06/2025 1,174,463 0.11NETHERLANDS

EUR 200,000 WABTEC TRANSPORTATION NETHERLANDS BV 1.25%
03/12/2027

206,852 0.02NETHERLANDS

EUR 1,200,000 WINTERSHALL DEA FINANCE BV 0.84% 25/09/2025 1,227,432 0.12NETHERLANDS

EUR 600,000 WINTERSHALL DEA FINANCE BV 1.823% 25/09/2031 637,498 0.06NETHERLANDS

EUR 800,000 WPC EUROBOND BV 2.25% 09/04/2026 871,286 0.08NETHERLANDS

EUR 1,000,000 ANZ NEW ZEALAND INT'L LTD/LONDON 0.375% 17/09/2029 1,024,356 0.10NEW-ZEALAND

EUR 600,000 CHORUS LTD 0.875% 05/12/2026 620,718 0.06NEW-ZEALAND

EUR 900,000 AKER BP ASA 1.13% 12/05/2029 926,651 0.09NORWAY

EUR 1,060,000 EQUINOR ASA 1.375% 22/05/2032 1,162,370 0.11NORWAY

EUR 800,000 EQUINOR ASA 1.625% 17/02/2035 897,376 0.09NORWAY

EUR 800,000 TELENOR ASA 0.75% 31/05/2026 830,589 0.08NORWAY

EUR 1,160,000 TELENOR ASA 1.125% 31/05/2029 1,248,031 0.12NORWAY

EUR 300,000 POLSKI KONCERN NAFTOWY ORLEN SA 1.13% 27/05/2028 307,684 0.03POLAND

EUR 600,000 BRISA CONCESSAO RODOVIARIA SA 2.375% 10/05/2027 677,718 0.06PORTUGAL

EUR 1,000,000 EDP - ENERGIAS DE PORTUGAL SA 1.625% 15/04/2027 1,080,998 0.11PORTUGAL

EUR 1,000,000 BRIGHT FOOD SINGAPORE HOLDINGS PTE LTD 1.375%
19/06/2024

1,022,796 0.10SINGAPORE

EUR 800,000 ABANCA CORP BANCARIA SA PERP FRN 861,000 0.08SPAIN

EUR 200,000 ABERTIS INFRAESTRUCTURAS SA 1.875% 26/03/2032 216,970 0.02SPAIN

EUR 300,000 ABERTIS INFRAESTRUCTURAS SA 2.25% 29/03/2029 333,065 0.03SPAIN

EUR 1,100,000 ABERTIS INFRAESTRUCTURAS SA 2.375% 27/09/2027 1,222,738 0.12SPAIN

EUR 1,000,000 ABERTIS INFRAESTRUCTURAS SA 3.00% 27/03/2031 1,184,612 0.11SPAIN

EUR 500,000 ABERTIS INFRAESTRUCTURAS SA 3.75% 20/06/2023 535,718 0.05SPAIN

EUR 300,000 ACS SERVICIOS COMUNICACIONES Y ENERGIA SL 1.875%
20/04/2026

318,785 0.03SPAIN

EUR 400,000 AMADEUS IT GROUP SA 1.50% 18/09/2026 428,619 0.04SPAIN

EUR 1,000,000 BANCO BILBAO VIZCAYA ARGENTARIA SA FRN 16/01/2030 1,013,307 0.10SPAIN

EUR 500,000 BANCO BILBAO VIZCAYA ARGENTARIA SA FRN 22/02/2029 527,772 0.05SPAIN

EUR 800,000 BANCO BILBAO VIZCAYA ARGENTARIA SA 0.375% 02/10/2024 812,637 0.08SPAIN

EUR 700,000 BANCO BILBAO VIZCAYA ARGENTARIA SA 0.50% 14/01/2027 710,349 0.07SPAIN

EUR 1,300,000 BANCO BILBAO VIZCAYA ARGENTARIA SA 1.125% 28/02/2024 1,342,966 0.13SPAIN

EUR 600,000 BANCO BILBAO VIZCAYA ARGENTARIA SA 3.50% 10/02/2027 697,674 0.07SPAIN

EUR 400,000 BANCO DE CREDITO SOCIAL COOPERATIVO SA FRN
27/11/2031

417,508 0.04SPAIN
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EUR 900,000 BANCO DE SABADELL SA FRN 11/03/2027 930,000 0.09SPAIN

EUR 800,000 BANCO DE SABADELL SA FRN 16/06/2028 793,648 0.08SPAIN

EUR 900,000 BANCO DE SABADELL SA 0.875% 05/03/2023 913,471 0.09SPAIN

EUR 500,000 BANCO DE SABADELL SA 1.625% 07/03/2024 520,872 0.05SPAIN

EUR 500,000 BANCO SANTANDER SA FRN 24/06/2029 504,985 0.05SPAIN

EUR 1,000,000 BANCO SANTANDER SA 0.30% 04/10/2026 1,015,376 0.10SPAIN

EUR 1,000,000 BANCO SANTANDER SA 0.50% 04/02/2027 1,013,625 0.10SPAIN

EUR 800,000 BANCO SANTANDER SA 1.125% 17/01/2025 829,446 0.08SPAIN

EUR 900,000 BANCO SANTANDER SA 1.375% 05/01/2026 948,420 0.09SPAIN

EUR 1,000,000 BANCO SANTANDER SA 2.125% 08/02/2028 1,093,161 0.10SPAIN

EUR 1,500,000 BANKIA SA FRN 15/03/2027 1,526,219 0.15SPAIN

EUR 1,100,000 BANKIA SA 0.75% 09/07/2026 1,134,164 0.11SPAIN

EUR 1,500,000 BANKINTER SA FRN 06/04/2027 1,521,704 0.15SPAIN

EUR 600,000 BANKINTER SA FRN 23/12/2032 604,133 0.06SPAIN

EUR 1,000,000 BANKINTER SA 0.875% 08/07/2026 1,029,864 0.10SPAIN

GBP 1,100,000 CAIXABANK SA FRN 03/12/2026 1,289,914 0.12SPAIN

EUR 600,000 CAIXABANK SA FRN 10/07/2026 616,029 0.06SPAIN

EUR 1,000,000 CAIXABANK SA FRN 18/11/2026 1,007,831 0.10SPAIN

EUR 900,000 CAIXABANK SA 1.125% 17/05/2024 931,565 0.09SPAIN

EUR 1,300,000 CAIXABANK SA 1.125% 27/03/2026 1,364,443 0.13SPAIN

EUR 1,000,000 CAIXABANK SA 1.375% 19/06/2026 1,053,057 0.10SPAIN

EUR 1,200,000 CAIXABANK SA 1.75% 24/10/2023 1,249,622 0.12SPAIN

EUR 800,000 CAIXABANK SA 2.375% 01/02/2024 847,979 0.08SPAIN

EUR 200,000 CANAL DE ISABEL II GESTION SA 1.68% 26/02/2025 211,779 0.02SPAIN

EUR 700,000 CELLNEX TELECOM SA 1.875% 26/06/2029 717,633 0.07SPAIN

EUR 500,000 CEPSA FINANCE SA 1.00% 16/02/2025 513,058 0.05SPAIN

EUR 600,000 CRITERIA CAIXA SA 0.875% 28/10/2027 614,069 0.06SPAIN

EUR 1,100,000 CRITERIA CAIXA SAU 1.375% 10/04/2024 1,140,521 0.11SPAIN

EUR 2,200,000 CRITERIA CAIXA SAU 1.50% 10/05/2023 2,263,212 0.21SPAIN

EUR 500,000 ENAGAS FINANCIACIONES SAU 1.375% 05/05/2028 546,939 0.05SPAIN

EUR 1,000,000 FCC AQUALIA SA 2.629% 08/06/2027 1,113,421 0.11SPAIN

EUR 780,000 FCC SERVICIOS MEDIO AMBIENTE HOLDING SAU 0.815%
04/12/2023

793,344 0.08SPAIN

EUR 400,000 FERROVIAL EMISIONES SA 0.54% 12/11/2028 407,517 0.04SPAIN

EUR 1,000,000 IBERDROLA FINANZAS SA 0.875% 16/06/2025 1,038,901 0.10SPAIN

EUR 1,300,000 IBERDROLA FINANZAS SA 1.25% 28/10/2026 1,390,438 0.13SPAIN

EUR 600,000 IBERDROLA FINANZAS SA 1.621% 29/11/2029 675,534 0.06SPAIN

EUR 1,400,000 IE2 HOLDCO SAU 2.375% 27/11/2023 1,467,061 0.14SPAIN

EUR 600,000 INMOBILIARIA COLONIAL SOCIMI SA 2.00% 17/04/2026 649,113 0.06SPAIN

EUR 900,000 INTERNATIONAL CONSOLIDATED AIRLINES GROUP SA 2.75%
25/03/2025

899,640 0.09SPAIN

EUR 1,000,000 MAPFRE SA FRN 07/09/2048 1,176,807 0.11SPAIN

EUR 300,000 MAPFRE SA FRN 31/03/2047 350,875 0.03SPAIN

EUR 1,200,000 MAPFRE SA 1.625% 19/05/2026 1,304,941 0.13SPAIN

EUR 1,000,000 MERLIN PROPERTIES SOCIMI SA 1.875% 02/11/2026 1,074,749 0.10SPAIN

EUR 960,000 NORTEGAS ENERGIA DISTRIBUCION SAU 2.065% 28/09/2027 1,044,497 0.10SPAIN

EUR 500,000 PROSEGUR CASH SA 1.375% 04/02/2026 529,806 0.05SPAIN
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EUR 800,000 RED ELECTRICA FINANCIACIONES SAU 0.375% 24/07/2028 822,544 0.08SPAIN

EUR 500,000 RED ELECTRICA FINANCIACIONES SAU 1.00% 21/04/2026 526,816 0.05SPAIN

EUR 700,000 SANTANDER CONSUMER FINANCE SA 0.375% 27/06/2024 710,349 0.07SPAIN

EUR 1,200,000 SANTANDER CONSUMER FINANCE SA 1.00% 27/02/2024 1,236,132 0.12SPAIN

EUR 700,000 SANTANDER ISSUANCES SAU 2.50% 18/03/2025 758,878 0.07SPAIN

EUR 800,000 SANTANDER ISSUANCES SAU 3.125% 19/01/2027 912,606 0.09SPAIN

EUR 500,000 SANTANDER ISSUANCES SAU 3.25% 04/04/2026 565,222 0.05SPAIN

EUR 800,000 TELEFONICA EMISIONES SA 0.664% 03/02/2030 821,671 0.08SPAIN

EUR 500,000 TELEFONICA EMISIONES SA 1.447% 22/01/2027 536,464 0.05SPAIN

EUR 800,000 TELEFONICA EMISIONES SA 1.788% 12/03/2029 892,060 0.09SPAIN

EUR 600,000 TELEFONICA EMISIONES SA 1.807% 21/05/2032 671,078 0.06SPAIN

EUR 300,000 TELEFONICA EMISIONES SA 1.864% 13/07/2040 336,261 0.03SPAIN

EUR 300,000 TELEFONICA EMISIONES SA 1.957% 01/07/2039 340,448 0.03SPAIN

EUR 1,000,000 UNION FENOSA PREFERENTES SA PERP FRN 755,550 0.07SPAIN

EUR 600,000 AKELIUS RESIDENTIAL PROPERTY AB FRN 17/05/2081 607,482 0.06SWEDEN

EUR 1,200,000 AKELIUS RESIDENTIAL PROPERTY AB 1.125% 14/03/2024 1,233,436 0.12SWEDEN

EUR 400,000 ATLAS COPCO AB 0.625% 30/08/2026 415,740 0.04SWEDEN

EUR 600,000 CASTELLUM AB 2.125% 20/11/2023 628,337 0.06SWEDEN

EUR 750,000 CASTELLUM FRN 01/11/2031 750,953 0.07SWEDEN

EUR 1,100,000 ENERGA FINANCE AB 2.125% 07/03/2027 1,175,910 0.11SWEDEN

EUR 700,000 FASTIGHETS AB BALDER 1.125% 29/01/2027 720,178 0.07SWEDEN

EUR 600,000 FASTIGHETS AB BALDER 1.25% 28/01/2028 614,976 0.06SWEDEN

EUR 630,000 HEIMSTADEN BOSTAD AB 1.125% 21/01/2026 650,978 0.06SWEDEN

EUR 300,000 INVESTOR AB 1.50% 20/06/2039 341,005 0.03SWEDEN

EUR 300,000 MOLNLYCKE HOLDING AB 0.875% 05/09/2029 306,509 0.03SWEDEN

EUR 900,000 MOLNLYCKE HOLDING AB 1.75% 28/02/2024 941,892 0.09SWEDEN

EUR 800,000 SAMHALLSBYGGNADSBOLAGET I NORDEN AB PERP FRN 809,520 0.08SWEDEN

EUR 500,000 SAMHALLSBYGGNADSBOLAGET I NORDEN AB 1.00%
12/08/2027

513,417 0.05SWEDEN

EUR 750,000 SAMHALLSBYGGNADSBOLAGET I NORDEN AB 1.125%
04/09/2026

776,944 0.07SWEDEN

EUR 600,000 SAMHALLSBYGGNADSBOLAGET I NORDEN AB 1.75%
14/01/2025

630,044 0.06SWEDEN

EUR 1,150,000 SKANDINAVISKA ENSKILDA BANKEN AB 0.375% 11/02/2027 1,168,820 0.11SWEDEN

EUR 550,000 SKF AB 0.875% 15/11/2029 578,650 0.06SWEDEN

EUR 700,000 SVENSKA CELLULOSA AB SCA 1.125% 05/03/2025 729,386 0.07SWEDEN

EUR 500,000 SVENSKA HANDELSBANKEN AB FRN 02/03/2028 510,022 0.05SWEDEN

EUR 1,600,000 SVENSKA HANDELSBANKEN AB FRN 05/03/2029 1,664,785 0.16SWEDEN

EUR 1,100,000 SVENSKA HANDELSBANKEN AB 0.05% 03/09/2026 1,106,267 0.11SWEDEN

EUR 500,000 TELE2 AB 2.125% 15/05/2028 556,013 0.05SWEDEN

EUR 700,000 TELIA CO AB FRN 04/04/2078 732,410 0.07SWEDEN

EUR 250,000 TELIA CO AB 2.125% 20/02/2034 292,846 0.03SWEDEN

EUR 400,000 TELIASONERA AB 1.625% 23/02/2035 447,252 0.04SWEDEN

EUR 1,200,000 TELIASONERA AB 3.875% 01/10/2025 1,397,534 0.13SWEDEN

EUR 685,000 VATTENFALL AB 0.50% 24/06/2026 703,128 0.07SWEDEN

EUR 500,000 VATTENFALL AB 5.375% 29/04/2024 574,377 0.06SWEDEN

GBP 1,000,000 CREDIT SUISSE AG/LONDON 1.13% 15/12/2025 1,163,416 0.11SWITZERLAND

EUR 1,000,000 CREDIT SUISSE AG/LONDON 1.50% 10/04/2026 1,064,490 0.10SWITZERLAND
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EUR 1,150,000 CREDIT SUISSE GROUP AG FRN 02/04/2026 1,270,315 0.12SWITZERLAND

EUR 1,460,000 CREDIT SUISSE GROUP AG FRN 14/01/2028 1,468,782 0.14SWITZERLAND

EUR 1,500,000 CREDIT SUISSE GROUP AG FRN 24/06/2027 1,539,972 0.16SWITZERLAND

USD 400,000 CREDIT SUISSE GROUP AG PERP FRN 356,139 0.03SWITZERLAND

USD 600,000 CREDIT SUISSE GROUP AG PERP FRN 570,550 0.05SWITZERLAND

EUR 500,000 UBS GROUP AG FRN 05/11/2028 498,606 0.05SWITZERLAND

USD 450,000 UBS GROUP AG PERP FRN 417,643 0.04SWITZERLAND

EUR 1,000,000 UBS GROUP FUNDING JERSEY LTD 1.25% 16-01/09/2026 1,055,334 0.10SWITZERLAND

EUR 700,000 UBS GROUP FUNDING JERSEY LTD 2.125% 04/03/2024 741,071 0.07SWITZERLAND

EUR 1,300,000 UBS GROUP FUNDING SWITZERLAND AG FRN 17/04/2025 1,345,731 0.13SWITZERLAND

EUR 600,000 EMIRATES TELECOMMUNICATIONS CORP 2.75% 18/06/2026 679,678 0.07UNITED ARAB
EMIRATES

EUR 750,000 EMIRATES TELECOMMUNICATIONS GROUP CO PJSC 0.88%
17/05/2033

748,666 0.07UNITED ARAB
EMIRATES

EUR 950,000 ABBVIE INC 0.75% 18/11/2027 983,951 0.09UNITED STATES

EUR 1,000,000 ABBVIE INC 2.625% 15/11/2028 1,162,960 0.11UNITED STATES

EUR 300,000 AIR PRODUCTS AND CHEMICALS INC 0.80% 05/05/2032 311,640 0.03UNITED STATES

EUR 600,000 ALTRIA GROUP INC 1.70% 15/06/2025 631,971 0.06UNITED STATES

EUR 1,100,000 ALTRIA GROUP INC 3.125% 15/06/2031 1,283,079 0.12UNITED STATES

EUR 1,200,000 AMERICAN HONDA FINANCE CORP 1.95% 18/10/2024 1,280,975 0.12UNITED STATES

EUR 700,000 AMERICAN INTERNATIONAL GROUP INC 1.50% 08/06/2023 718,652 0.07UNITED STATES

EUR 1,050,000 AMERICAN TOWER CORP 1.25% 21/05/2033 1,086,624 0.10UNITED STATES

EUR 600,000 APPLE INC 0.875% 24/05/2025 624,581 0.06UNITED STATES

EUR 800,000 APPLE INC 1.375% 24/05/2029 881,444 0.08UNITED STATES

EUR 600,000 APPLE INC 1.625% 10/11/2026 654,770 0.06UNITED STATES

EUR 1,000,000 APPLE INC 2.00% 17/09/2027 1,128,144 0.11UNITED STATES

EUR 1,100,000 AT&T INC 1.80% 05/09/2026 1,190,257 0.11UNITED STATES

EUR 1,100,000 AT&T INC 2.35% 05/09/2029 1,256,949 0.12UNITED STATES

EUR 500,000 AT&T INC 2.40% 03/15/2024 529,654 0.05UNITED STATES

EUR 700,000 AT&T INC 2.45% 15/03/2035 802,613 0.08UNITED STATES

EUR 400,000 AT&T INC 2.60% 17/12/2029 465,912 0.04UNITED STATES

EUR 500,000 AT&T INC 2.60% 19/05/2038 581,817 0.06UNITED STATES

EUR 450,000 AT&T INC 3.15% 04/09/2036 555,209 0.05UNITED STATES

EUR 650,000 AT&T INC 3.375% 15/03/2034 820,518 0.08UNITED STATES

EUR 900,000 AT&T INC 3.50% 17/12/2025 1,029,278 0.10UNITED STATES

EUR 750,000 AT&T INC 3.55% 17/12/2032 956,500 0.09UNITED STATES

EUR 1,587,000 AVERY DENNISON CORP 1.25% 03/03/2025 1,659,709 0.17UNITED STATES

EUR 1,650,000 BANK OF AMERICA CORP FRN 04/05/2027 1,777,666 0.18UNITED STATES

EUR 1,600,000 BANK OF AMERICA CORP FRN 25/04/2028 1,727,994 0.18UNITED STATES

EUR 1,200,000 BANK OF AMERICA CORP FRN 26/10/2031 1,198,748 0.11UNITED STATES

EUR 800,000 BANK OF AMERICA CORP FRN 31/03/2029 969,921 0.09UNITED STATES

EUR 800,000 BANK OF AMERICA CORP 1.375% 26/03/2025 842,585 0.08UNITED STATES

EUR 1,400,000 BANK OF AMERICA CORP 2.375% 19/06/2024 1,501,156 0.14UNITED STATES

EUR 450,000 BAXTER INTERNATIONAL INC 1.30% 15/05/2029 484,848 0.05UNITED STATES

EUR 300,000 BAXTER INTERNATIONAL INC 1.30% 30/05/2025 314,798 0.03UNITED STATES

EUR 460,000 BERKSHIRE HATHAWAY INC 0.50% 15/01/2041 422,765 0.04UNITED STATES

EUR 1,450,000 BERKSHIRE HATHAWAY INC 1.625% 16/03/2035 1,622,632 0.17UNITED STATES
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EUR 800,000 BLACKROCK INC 1.25% 06/05/2025 843,478 0.08UNITED STATES

EUR 800,000 BLACKSTONE HOLDINGS FINANCE CO LLC 1.50% 10/04/2029 869,156 0.08UNITED STATES

EUR 1,000,000 BORGWARNER INC 1.00% 19/05/2031 1,019,373 0.10UNITED STATES

EUR 500,000 BOSTON SCIENTIFIC CORP 0.625% 01/12/2027 512,262 0.05UNITED STATES

EUR 500,000 BRISTOL-MYERS SQUIBB CO 1.75% 15/05/2035 579,034 0.06UNITED STATES

EUR 600,000 CAPITAL ONE FINANCIAL CORP 1.65% 12/06/2029 643,045 0.06UNITED STATES

EUR 800,000 CARGILL INC 2.50% 15/02/2023 833,494 0.08UNITED STATES

EUR 600,000 CELANESE US HOLDINGS LLC 1.125% 26/09/2023 614,624 0.06UNITED STATES

EUR 850,000 CHUBB INA HOLDINGS INC 2.50% 15/03/2038 1,051,637 0.10UNITED STATES

EUR 1,125,000 CITIGROUP INC FRN 08/10/2027 1,138,644 0.11UNITED STATES

EUR 1,250,000 CITIGROUP INC 0.75% 26/10/2023 1,273,777 0.12UNITED STATES

EUR 700,000 CITIGROUP INC 1.25% 10/04/2029 742,531 0.07UNITED STATES

EUR 300,000 CITIGROUP INC 1.625% 21/03/2028 326,032 0.03UNITED STATES

EUR 1,300,000 CITIGROUP INC 1.75% 28/01/2025 1,380,613 0.13UNITED STATES

EUR 500,000 CITIGROUP INC 2.125% 10/09/2026 549,387 0.05UNITED STATES

EUR 1,000,000 CITIGROUP INC 2.375% 22/05/2024 1,070,390 0.10UNITED STATES

EUR 500,000 COCA-COLA CO/THE 1.00% 09/03/2041 502,502 0.05UNITED STATES

EUR 700,000 COCA-COLA CO/THE 1.10% 02/09/2036 736,399 0.07UNITED STATES

EUR 2,400,000 COCA-COLA CO/THE 1.125% 09/03/2027 2,552,213 0.25UNITED STATES

EUR 425,000 COCA-COLA CO/THE 1.25% 08/03/2031 461,429 0.04UNITED STATES

EUR 470,000 COLGATE-PALMOLIVE CO 1.375% 06/03/2034 526,248 0.05UNITED STATES

EUR 500,000 DANAHER CORP 2.50% 30/03/2030 586,671 0.06UNITED STATES

EUR 625,000 DIGITAL EURO FINCO LLC 1.125% 09/04/2028 652,470 0.06UNITED STATES

EUR 800,000 DIGITAL EURO FINCO LLC 2.50% 16/01/2026 879,798 0.08UNITED STATES

EUR 1,200,000 DIRECTV HOLDINGS LLC / DIRECTV FINANCING CO INC 2.75%
19/05/2023

1,231,668 0.12UNITED STATES

EUR 600,000 DISCOVERY COMMUNICATIONS LLC 1.90% 19/03/2027 643,050 0.06UNITED STATES

EUR 1,050,000 DOW CHEMICAL CO/THE 0.50% 15/03/2027 1,067,563 0.10UNITED STATES

EUR 280,000 DOW CHEMICAL CO/THE 1.875% 15/03/2040 306,944 0.03UNITED STATES

EUR 500,000 EASTMAN CHEMICAL CO 1.50% 26/05/2023 512,329 0.05UNITED STATES

EUR 1,000,000 EASTMAN CHEMICAL CO 1.875% 23/11/2026 1,088,831 0.10UNITED STATES

EUR 800,000 ECOLAB INC 2.625% 08/07/2025 882,119 0.08UNITED STATES

EUR 300,000 ELI LILLY & CO 2.125% 03/06/2030 351,035 0.03UNITED STATES

EUR 450,000 ELI LILLY AND CO 1.70% 01/11/2049 520,939 0.05UNITED STATES

EUR 400,000 EURONET WORLDWIDE INC 1.375% 22/05/2026 408,486 0.04UNITED STATES

EUR 500,000 EXXON MOBIL CORP 0.835% 26/06/2032 506,085 0.05UNITED STATES

EUR 540,000 EXXON MOBIL CORP 1.408% 26/06/2039 538,842 0.05UNITED STATES

EUR 1,400,000 FEDEX CORP 0.95% 04/05/2033 1,414,992 0.14UNITED STATES

EUR 500,000 FIDELITY NATIONAL INFORMATION SERVICES INC 1.50%
21/05/2027

534,913 0.05UNITED STATES

EUR 1,200,000 FIDELITY NATIONAL INFORMATION SERVICES INC 2.00%
21/05/2030

1,347,285 0.13UNITED STATES

EUR 600,000 FISERV INC 1.125% 01/07/2027 632,134 0.06UNITED STATES

EUR 300,000 FISERV INC 1.625% 01/07/2030 327,220 0.03UNITED STATES

EUR 1,700,000 GENERAL ELECTRIC CO 1.50% 17/05/2029 1,824,426 0.18UNITED STATES

EUR 1,000,000 GENERAL ELECTRIC CO 2.125% 17/05/2037 1,123,860 0.11UNITED STATES

EUR 575,000 GENERAL MILLS INC 0.45% 15/01/2026 587,339 0.06UNITED STATES

EUR 930,000 GENERAL MOTORS FINANCIAL CO INC 0.65% 07/09/2028 927,973 0.09UNITED STATES
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EUR 200,000 GENERAL MOTORS FINANCIAL CO INC 0.85% 26/02/2026 205,004 0.02UNITED STATES

EUR 1,200,000 GENERAL MOTORS FINANCIAL CO INC 2.20% 01/04/2024 1,266,437 0.12UNITED STATES

EUR 640,000 GOLDMAN SACHS GROUP INC/THE 1.25% 01/05/2025 661,742 0.06UNITED STATES

EUR 1,450,000 GOLDMAN SACHS GROUP INC/THE 1.63% 27/07/2026 1,552,708 0.15UNITED STATES

EUR 700,000 GOLDMAN SACHS GROUP INC/THE 2.00% 01/11/2028 778,779 0.07UNITED STATES

EUR 800,000 GOLDMAN SACHS GROUP INC/THE 2.00% 27/07/2023 833,896 0.08UNITED STATES

EUR 1,600,000 GOLDMAN SACHS GROUP INC/THE 2.125% 30/09/2024 1,706,190 0.17UNITED STATES

EUR 750,000 HARLEY-DAVIDSON FINANCIAL SERVICES INC 0.90%
19/11/2024

769,210 0.07UNITED STATES

EUR 1,100,000 ILLINOIS TOOL WORKS INC 1.00% 05/06/2031 1,179,404 0.11UNITED STATES

EUR 900,000 INTERNATIONAL BUSINESS MACHINES CORP 0.65%
11/02/2032

913,195 0.09UNITED STATES

EUR 1,530,000 INTERNATIONAL BUSINESS MACHINES CORP 0.95%
23/05/2025

1,592,723 0.15UNITED STATES

EUR 600,000 INTERNATIONAL BUSINESS MACHINES CORP 1.25%
29/01/2027

640,382 0.06UNITED STATES

EUR 800,000 INTERNATIONAL BUSINESS MACHINES CORP 1.50%
23/05/2029

878,288 0.08UNITED STATES

EUR 1,000,000 INTERNATIONAL BUSINESS MACHINES CORP 1.75%
31/01/2031

1,128,800 0.11UNITED STATES

EUR 450,000 INTERNATIONAL FLAVORS & FRAGRANCES INC 1.80%
25/09/2026

486,786 0.05UNITED STATES

EUR 900,000 JOHNSON & JOHNSON 1.65% 20/05/2035 1,049,255 0.10UNITED STATES

EUR 750,000 JPMORGAN CHASE & CO  FRN 24/02/2028 755,809 0.07UNITED STATES

EUR 700,000 JPMORGAN CHASE & CO FRN 04/11/2032 725,015 0.07UNITED STATES

EUR 1,500,000 JPMORGAN CHASE & CO FRN 11/03/2027 1,564,792 0.15UNITED STATES

EUR 1,100,000 JPMORGAN CHASE & CO FRN 18/05/2028 1,187,970 0.11UNITED STATES

EUR 1,100,000 JPMORGAN CHASE & CO FRN 25/07/2031 1,140,019 0.11UNITED STATES

EUR 900,000 JPMORGAN CHASE & CO 0.625% 25/01/2024 917,575 0.09UNITED STATES

EUR 1,000,000 JPMORGAN CHASE & CO 1.50% 27/01/2025 1,055,013 0.10UNITED STATES

EUR 1,200,000 JPMORGAN CHASE & CO 1.50% 29/10/2026 1,291,381 0.12UNITED STATES

EUR 1,300,000 JPMORGAN CHASE & CO 3.00% 19/02/2026 1,476,224 0.14UNITED STATES

EUR 370,000 KKR GROUP FINANCE CO V LLC 1.625% 22/05/2029 401,927 0.04UNITED STATES

EUR 700,000 MANPOWERGROUP INC 1.75% 22/06/2026 753,652 0.07UNITED STATES

EUR 1,000,000 MARSH & MCLENNAN COS INC 1.349% 21/09/2026 1,064,322 0.10UNITED STATES

EUR 375,000 MARSH & MCLENNAN COS INC 1.979% 21/03/2030 423,233 0.04UNITED STATES

EUR 500,000 MCDONALD'S CORP 1.875% 26/05/2027 552,777 0.05UNITED STATES

EUR 900,000 MCDONALD'S CORP 2.625% 11/06/2029 1,060,902 0.10UNITED STATES

EUR 500,000 MCKESSON CORP 1.50% 17/11/2025 531,588 0.05UNITED STATES

EUR 700,000 MERCK & CO INC 1.875% 15/10/2026 768,900 0.07UNITED STATES

GBP 500,000 METROPOLITAN LIFE GLOBAL FUNDING I 0.625% 08/12/2027 566,779 0.05UNITED STATES

EUR 600,000 MICROSOFT CORP 2.625% 02/05/2033 767,448 0.07UNITED STATES

EUR 1,115,000 MICROSOFT CORP 3.125% 06/12/2028 1,367,586 0.13UNITED STATES

EUR 800,000 MMS USA FINANCING INC 1.75% 13/06/2031 886,164 0.08UNITED STATES

EUR 575,000 MOLSON COORS BREWING CO 1.25% 15/07/2024 594,229 0.06UNITED STATES

EUR 200,000 MONDELEZ INTERNATIONAL INC 1.38% 17/03/2041 200,963 0.02UNITED STATES

EUR 500,000 MONDELEZ INTERNATIONAL INC 1.625% 08/03/2027 539,668 0.05UNITED STATES

EUR 550,000 MOODY'S CORP 1.75% 09/03/2027 598,375 0.06UNITED STATES

EUR 800,000 MORGAN STANLEY FRN 26/10/2029 802,442 0.08UNITED STATES

EUR 800,000 MORGAN STANLEY 1.375% 27/10/2026 854,572 0.08UNITED STATES
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EUR 1,600,000 MORGAN STANLEY 1.75% 11/03/2024 1,679,306 0.17UNITED STATES

EUR 800,000 MORGAN STANLEY 1.75% 30/01/2025 850,243 0.08UNITED STATES

EUR 1,000,000 MORGAN STANLEY 1.875% 27/04/2027 1,095,472 0.11UNITED STATES

EUR 700,000 MYLAN INC 2.125% 23/05/2025 748,783 0.07UNITED STATES

EUR 900,000 MYLAN NV 2.25% 22/11/2024 961,205 0.09UNITED STATES

EUR 450,000 NASDAQ INC 0.875% 13/02/2030 463,770 0.04UNITED STATES

EUR 500,000 PEPSICO INC 0.50% 06/05/2028 517,189 0.05UNITED STATES

EUR 490,000 PEPSICO INC 1.05% 09/10/2050 498,115 0.05UNITED STATES

EUR 900,000 PEPSICO INC 1.125% 18/03/2031 976,071 0.09UNITED STATES

EUR 500,000 PERKINELMER INC 1.875% 19/07/2026 539,851 0.05UNITED STATES

EUR 1,200,000 PFIZER INC 1.00% 06/03/2027 1,272,391 0.12UNITED STATES

EUR 350,000 PHILIP MORRIS INTERNATIONAL INC 0.80% 01/08/2031 351,936 0.03UNITED STATES

EUR 490,000 PHILIP MORRIS INTERNATIONAL INC 1.45% 01/08/2039 481,901 0.05UNITED STATES

EUR 900,000 PHILIP MORRIS INTERNATIONAL INC 2.875% 03/03/2026 1,014,487 0.10UNITED STATES

EUR 1,227,000 PHILIP MORRIS INTERNATIONAL INC 2.875% 30/05/2024 1,327,793 0.13UNITED STATES

EUR 514,000 PHILIP MORRIS INTERNATIONAL INC 3.125% 03/06/2033 633,879 0.06UNITED STATES

EUR 400,000 PPG INDUSTRIES INC 1.40% 13/03/2027 429,899 0.04UNITED STATES

EUR 600,000 PRICELINE GROUP INC/THE 1.80% 03/03/2027 653,513 0.06UNITED STATES

EUR 1,000,000 PROCTER & GAMBLE CO/THE 1.25% 25/10/2029 1,100,020 0.11UNITED STATES

EUR 500,000 PROLOGIS EURO FINANCE LLC 0.50% 16/02/2032 495,033 0.05UNITED STATES

EUR 100,000 PROLOGIS EURO FINANCE LLC 1.00% 16/02/2041 97,643 0.01UNITED STATES

EUR 600,000 PROLOGIS EURO FINANCE LLC 1.50% 10/09/2049 617,721 0.06UNITED STATES

EUR 375,000 PROLOGIS EURO FINANCE LLC 1.875% 05/01/2029 419,136 0.04UNITED STATES

EUR 900,000 RELX CAPITAL INC 1.30% 12/05/2025 945,385 0.09UNITED STATES

EUR 460,000 SOUTHERN POWER CO 1.85% 20/06/2026 499,895 0.05UNITED STATES

EUR 300,000 STRYKER CORP 0.75% 01/03/2029 310,263 0.03UNITED STATES

EUR 500,000 STRYKER CORP 1.00% 03/12/2031 523,000 0.05UNITED STATES

EUR 500,000 STRYKER CORP 2.125% 30/11/2027 559,648 0.05UNITED STATES

EUR 600,000 STRYKER CORP 2.625% 30/11/2030 715,828 0.07UNITED STATES

EUR 800,000 THERMO FISHER SCIENTIFIC INC 1.40% 23/01/2026 849,114 0.08UNITED STATES

EUR 800,000 THERMO FISHER SCIENTIFIC INC 1.45% 16/03/2027 860,328 0.08UNITED STATES

EUR 650,000 THERMO FISHER SCIENTIFIC INC 1.50% 01/10/2039 682,156 0.07UNITED STATES

EUR 720,000 THERMO FISHER SCIENTIFIC INC 1.75% 15/04/2027 786,533 0.08UNITED STATES

EUR 500,000 THERMO FISHER SCIENTIFIC INC 1.875% 01/10/2049 544,092 0.05UNITED STATES

EUR 900,000 THERMO FISHER SCIENTIFIC INC 1.95% 24/07/2029 1,006,137 0.10UNITED STATES

EUR 450,000 THERMO FISHER SCIENTIFIC INC 2.375% 15/04/2032 528,898 0.05UNITED STATES

EUR 200,000 THERMO FISHER SCIENTIFIC INC 2.875% 24/07/2037 251,667 0.02UNITED STATES

EUR 500,000 UNITED PARCEL SERVICE INC 1.625% 15/11/2025 536,770 0.05UNITED STATES

EUR 300,000 VERIZON COMMUNICATIONS INC 0.75% 22/03/2032 301,712 0.03UNITED STATES

EUR 600,000 VERIZON COMMUNICATIONS INC 0.875% 08/04/2027 625,355 0.06UNITED STATES

EUR 400,000 VERIZON COMMUNICATIONS INC 0.875% 19/03/2032 407,840 0.04UNITED STATES

EUR 1,500,000 VERIZON COMMUNICATIONS INC 1.25% 08/04/2030 1,600,289 0.16UNITED STATES

EUR 500,000 VERIZON COMMUNICATIONS INC 1.375% 27/10/2026 534,797 0.05UNITED STATES

EUR 800,000 VERIZON COMMUNICATIONS INC 1.85% 18/05/2040 874,546 0.08UNITED STATES

EUR 600,000 VERIZON COMMUNICATIONS INC 1.875% 26/10/2029 672,079 0.06UNITED STATES

EUR 725,000 VERIZON COMMUNICATIONS INC 2.875% 15/01/2038 905,658 0.09UNITED STATES

Country

Statement of Investment Portfolio and Other Net Assets AUGUST 31, 2021

Notional or number 
of units / shares

owned
Market Value

EUR
% of Net

Assets

INTERFUND EURO CORPORATE BOND

(continued)

Similar issues with same maturities have not been combined when issuance date differs.
The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

Currency



95

EUR 1,600,000 VERIZON COMMUNICATIONS INC 3.25% 17/02/2026 1,832,833 0.19UNITED STATES

EUR 870,000 VF CORP 0.25% 25/02/2028 875,800 0.08UNITED STATES

EUR 400,000 WALGREENS BOOTS ALLIANCE INC/OLD 2.125% 20/11/2026 435,392 0.04UNITED STATES

EUR 500,000 WAL-MART STORES INC 4.875% 21/09/2029 689,244 0.07UNITED STATES

EUR 800,000 WELLS FARGO & CO 0.50% 26/04/2024 813,969 0.08UNITED STATES

EUR 1,000,000 WELLS FARGO & CO 1.375% 26/10/2026 1,061,212 0.10UNITED STATES

EUR 1,000,000 WELLS FARGO & CO 1.50% 24/05/2027 1,067,056 0.10UNITED STATES

EUR 1,300,000 WELLS FARGO & CO 2.00% 27/04/2026 1,411,845 0.14UNITED STATES

EUR 1,400,000 WELLS FARGO & CO 2.125% 04/06/2024 1,488,257 0.14UNITED STATES

EUR 300,000 WESTLAKE CHEMICAL CORP 1.625% 17/07/2029 319,195 0.03UNITED STATES

EUR 680,000 WORLEY US FINANCE SUB LTD 0.88% 09/06/2026 689,821 0.07UNITED STATES

EUR 500,000 XYLEM INC/NY 2.25% 11/03/2023 516,691 0.05UNITED STATES

EUR 700,000 ZIMMER BIOMET HOLDINGS INC 1.164% 15/11/2027 737,309 0.07UNITED STATES

EUR 500,000 ZIMMER BIOMET HOLDINGS INC 2.425% 13/12/2026 557,936 0.05UNITED STATES

EUR 600,000 GLOBAL SWITCH HOLDINGS LTD 2.25% 31/05/2027 660,970 0.06VIRGIN ISLANDS

EUR 750,000 STATE GRID OVERSEAS INVESTMENT 2016 LTD 1.303%
05/08/2032

793,990 0.08VIRGIN ISLANDS

TOTAL NET ASSETS 1,043,175,716 100.00

TOTAL INVESTMENTS 1,001,335,734 95.99

NET CASH AT BANKS 39,944,986 3.83

OTHER NET ASSETS 1,894,996 0.18
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TRANSFERABLE SECURITIES AND MONEY MARKET INSTRUMENTS ADMITTED TO AN OFFICIAL
EXCHANGE LISTING OR DEALT IN ON OTHER REGULATED MARKETS

2,126,376,327 97.55

USD 885 MERCADOLIBRE INC 1,400,054 0.06ARGENTINA

SHARES, WARRANTS, RIGHTS 97.552,126,376,327

USD 57,791 ARCH CAPITAL GROUP LTD 2,012,123 0.09BERMUDA

USD 29,714 ASSURED GUARANTY LTD 1,255,064 0.06BERMUDA

USD 15,846 RENAISSANCERE HOLDINGS LTD 2,103,895 0.10BERMUDA

USD 16,308 CANADIAN PACIFIC RAILWAY LTD 950,339 0.04CANADA

USD 121,446 GFL ENVIRONMENTAL INC 3,620,385 0.17CANADA

USD 6,242 LULULEMON ATHLETICA INC 2,116,025 0.10CANADA

USD 89,393 MAGNA INTERNATIONAL INC-CL A 5,975,688 0.28CANADA

USD 1,265 SHOPIFY INC 1,633,993 0.07CANADA

CAD 130,920 SUNCOR ENERGY INC 2,067,828 0.09CANADA

USD 87,748 THERAVANCE BIOPHARMA INC 616,975 0.03CAYMAN ISLANDS

USD 1,389 ASCENDIS PHARMA A/S ADR 184,419 0.01DENMARK

USD 56,588 SANOFI  ADR 2,482,691 0.12FRANCE

USD 54,909 TOTAL SA  ADR 2,060,163 0.09FRANCE

USD 145,151 ASTRAZENECA PLC ADR 7,168,095 0.33GREAT BRITAIN

USD 35,053 CLARIVATE PLC 748,007 0.03GREAT BRITAIN

USD 47,195 IHS MARKIT LTD 4,821,650 0.22GREAT BRITAIN

USD 2,436 IMMUNOCORE HOLDINGS PLC  ADR 71,319 -GREAT BRITAIN

USD 106,426 LIBERTY GLOBAL PLC 2,612,754 0.12GREAT BRITAIN

USD 43,351 LINDE PLC 11,553,045 0.54GREAT BRITAIN

USD 115,281 MYOVANT SCIENCES LTD 2,377,008 0.11GREAT BRITAIN

USD 22,841 NVENT ELECTRIC PLC 664,845 0.03GREAT BRITAIN

USD 34,021 ACCENTURE PLC - CL A 9,699,782 0.45IRELAND

USD 10,748 DELPHI AUTOMOTIVE PLC 1,385,690 0.06IRELAND

USD 2,911 ICON PLC 630,731 0.03IRELAND

USD 31,635 MEDTRONIC PLC 3,577,144 0.16IRELAND

USD 9,881 TRANE TECHNOLOGIES PLC 1,661,552 0.08IRELAND

USD 33,243 PLAYTIKA HOLDING CORP 743,177 0.03ISRAEL

EUR 10,156 FERRARI NV 1,865,657 0.09ITALY

USD 1,141 NXP SEMICONDUCTOR NV 207,940 0.01NETHERLANDS

USD 164,668 ROYAL DUTCH SHELL PLC ADR 5,491,956 0.25NETHERLANDS

USD 97,878 ROYAL DUTCH SHELL PLC ADR 3,296,734 0.15NETHERLANDS

USD 73,639 ACE LTD 11,473,323 0.53SWITZERLAND

USD 20,009 NOVARTIS AG ADR 1,566,040 0.07SWITZERLAND

USD 82,225 ABBOTT LABORATORIES 8,802,383 0.40UNITED STATES

USD 122,341 ABBVIE INC 12,517,553 0.57UNITED STATES

USD 35,941 ACTIVISION BLIZZARD INC 2,507,908 0.12UNITED STATES

USD 15,076 ADOBE SYSTEMS INC 8,476,379 0.39UNITED STATES

USD 117,182 ADVANCED MICRO DEVICES 10,991,055 0.50UNITED STATES

USD 1,133 AECOM 62,925 -UNITED STATES

USD 5,549 AES CORP 112,207 0.01UNITED STATES
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USD 38,846 AGILENT TECHNOLOGIES INC 5,774,330 0.26UNITED STATES

USD 37,029 AGILON HEALTH INC 1,097,899 0.05UNITED STATES

USD 13,175 AIR PRODUCTS & CHEMICALS INC 3,008,001 0.14UNITED STATES

USD 28,401 AIRBNB INC 3,728,977 0.17UNITED STATES

USD 2,968 ALBEMARLE CORP 595,234 0.03UNITED STATES

USD 17,360 ALCOA CORP 652,517 0.03UNITED STATES

USD 4,050 ALEXANDRIA REAL ESTATE EQUITIES INC 708,034 0.03UNITED STATES

USD 6,327 ALIGN TECHNOLOGY INC 3,800,113 0.17UNITED STATES

USD 13,940 ALLEGIANT TRAVEL CO 2,272,535 0.10UNITED STATES

USD 57,478 ALLY FINANCIAL INC 2,575,786 0.12UNITED STATES

USD 1,677 ALNYLAM PHARMACEUTICALS INC 286,160 0.01UNITED STATES

USD 20,288 ALPHABET INC 50,000,136 2.29UNITED STATES

USD 31,089 ALPHABET INC-RSP 76,216,707 3.50UNITED STATES

USD 80,601 ALTRIA GROUP INC 3,429,699 0.16UNITED STATES

USD 2,279 ALX ONCOLOGY HOLDINGS INC 135,143 0.01UNITED STATES

USD 29,640 AMAZON.COM INC 87,148,303 4.00UNITED STATES

USD 3,378 AMERCO 1,891,960 0.09UNITED STATES

USD 41,531 AMEREN CORPORATION 3,086,195 0.14UNITED STATES

USD 36,810 AMERICAN ELECTRIC POWER 2,793,063 0.13UNITED STATES

USD 22,678 AMERICAN EXPRESS CO 3,188,310 0.15UNITED STATES

USD 12,704 AMERICAN FINANCIAL GROUP INC/OH 1,484,510 0.07UNITED STATES

USD 67,955 AMERICAN HOMES 4 RENT 2,414,361 0.11UNITED STATES

USD 147,865 AMERICAN INTERNATIONAL GROUP 6,834,270 0.31UNITED STATES

USD 26,265 AMERICAN TOWER CORP 6,500,779 0.30UNITED STATES

USD 2,218 AMETEK INC 255,480 0.01UNITED STATES

USD 32,695 AMGEN INC 6,246,519 0.29UNITED STATES

USD 19,362 AMICUS THERAPEUTICS INC 186,821 0.01UNITED STATES

USD 57,938 AMPHENOL CORP-CL A 3,761,099 0.17UNITED STATES

USD 9,114 ANALOG DEVICES INC 1,258,102 0.06UNITED STATES

USD 17,309 ANTHEM INC 5,500,551 0.25UNITED STATES

USD 5,068 APARTMENT INCOME REIT CORP 218,184 0.01UNITED STATES

USD 5,472 APELLIS PHARMACEUTICALS INC 305,249 0.01UNITED STATES

USD 13,989 APOLLO GLOBAL MANAGEMENT INC 708,427 0.03UNITED STATES

USD 666,074 APPLE INC 85,670,732 3.93UNITED STATES

USD 33,333 APPLIED MATERIALS INC 3,815,738 0.18UNITED STATES

USD 94,262 ARAMARK HOLDINGS CORP 2,778,072 0.13UNITED STATES

USD 47,013 ARCHER-DANIELS-MIDLAND CO 2,389,580 0.11UNITED STATES

USD 2,113 ARENA PHARMACEUTICALS INC 94,727 -UNITED STATES

USD 64,365 ARES MANAGEMENT CORP 4,208,303 0.19UNITED STATES

USD 14,391 ASSURANT INC 2,073,830 0.10UNITED STATES

USD 124,117 AT&T INC 2,883,043 0.13UNITED STATES

USD 876 AUTOZONE INC 1,149,609 0.05UNITED STATES

USD 5,014 AVALARA INC 763,282 0.04UNITED STATES

USD 8,388 AVALONBAY COMMUNITIES INC 1,631,341 0.07UNITED STATES

USD 52,105 AXALTA COATING SYSTEMS LTD 1,348,034 0.06UNITED STATES

USD 50,835 AXON ENTERPRISE INC 7,832,065 0.36UNITED STATES
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USD 38,184 BAKER HUGHES A GE CO 736,864 0.03UNITED STATES

USD 45,261 BALL CORP 3,679,313 0.17UNITED STATES

USD 231,505 BALLY'S CORP 9,852,862 0.45UNITED STATES

USD 759,993 BANK OF AMERICA CORP 26,879,332 1.23UNITED STATES

USD 25,271 BANK OF NEW YORK MELLON CORP 1,182,146 0.05UNITED STATES

USD 11,639 BATH & BODY WORKS INC 665,339 0.03UNITED STATES

USD 31,208 BAXTER INTERNATIONAL INC 2,015,057 0.09UNITED STATES

USD 40,798 BECTON DICKINSON AND CO 8,699,103 0.40UNITED STATES

USD 67,437 BERKSHIRE HATHAWAY INC 16,325,530 0.75UNITED STATES

USD 1,845 BIOATLA INC 64,222 -UNITED STATES

USD 17,603 BIOGEN IDEC INC 5,053,863 0.23UNITED STATES

USD 507,255 BLOOMIN' BRANDS INC 11,512,018 0.53UNITED STATES

USD 15,087 BOEING CO 2,805,368 0.13UNITED STATES

USD 1,358 BOOKING HOLDINGS INC 2,645,560 0.12UNITED STATES

USD 91,783 BOSTON SCIENTIFIC CORP 3,510,528 0.16UNITED STATES

USD 106,712 BRISTOL-MYERS SQUIBB CO 6,044,105 0.28UNITED STATES

USD 17,256 BROADCOM INC 7,268,292 0.33UNITED STATES

USD 8,511 BURLINGTON STORES INC 2,159,312 0.10UNITED STATES

USD 31,153 CABOT CORP 1,409,268 0.06UNITED STATES

USD 30,595 CAESARS ENTERTAINMENT INC 2,634,055 0.12UNITED STATES

USD 31,250 CAMDEN PROPERTY TRUST 3,972,002 0.18UNITED STATES

USD 11,381 CAPITAL ONE FINANCIAL CORP 1,600,156 0.07UNITED STATES

USD 13,155 CARGURUS INC 338,556 0.02UNITED STATES

USD 3,712 CARMAX INC 393,731 0.02UNITED STATES

USD 13,765 CARRIER GLOBAL CORP 671,663 0.03UNITED STATES

USD 54,605 CASELLA WASTE SYSTEMS INC 3,422,613 0.16UNITED STATES

USD 5,730 CATERPILLAR INC 1,023,580 0.05UNITED STATES

USD 11,868 CBOE HOLDINGS INC 1,268,286 0.06UNITED STATES

USD 8,259 CDW CORP/DE 1,403,565 0.06UNITED STATES

USD 16,341 CELANESE CORP-SERIES A 2,195,504 0.10UNITED STATES

USD 4,845 CELLDEX THERAPEUTICS INC 216,095 0.01UNITED STATES

USD 70,697 CENTENE CORP 3,771,864 0.17UNITED STATES

USD 5,656 CERIDIAN HCM HOLDING INC 538,313 0.02UNITED STATES

USD 8,503 CF INDUSTRIES HOLDINGS INC 327,169 0.02UNITED STATES

USD 21,882 CHARTER COMMUNICATIONS INC 15,138,425 0.69UNITED STATES

USD 41,994 CHEVRON CORP 3,442,551 0.16UNITED STATES

USD 3,198 CHIPOTLE MEXICAN GRILL INC 5,156,380 0.24UNITED STATES

USD 48,377 CIGNA CORP 8,673,804 0.40UNITED STATES

USD 2,041 CIMAREX ENERGY CO 111,036 0.01UNITED STATES

USD 1,773 CINTAS CORP 594,435 0.03UNITED STATES

USD 152,205 CISCO SYSTEMS INC 7,609,928 0.35UNITED STATES

USD 76,804 CITIGROUP INC 4,678,704 0.21UNITED STATES

USD 104,094 CITIZENS FINANCIAL GROUP INC 3,861,473 0.18UNITED STATES

USD 26,313 CITRIX SYSTEMS INC 2,293,039 0.11UNITED STATES

USD 2,242 CLOROX COMPANY 319,173 0.01UNITED STATES

USD 19,267 CME GROUP INC 3,292,422 0.15UNITED STATES
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USD 65,652 CMS ENERGY CORP 3,566,659 0.16UNITED STATES

USD 195,336 COCA-COLA CO/THE 9,317,947 0.43UNITED STATES

USD 76,513 COGNIZANT TECH SOLUTIONS-A 4,946,171 0.23UNITED STATES

USD 24,634 COLGATE-PALMOLIVE CO 1,626,685 0.07UNITED STATES

USD 243,904 COMCAST CORP-CLASS A 12,537,672 0.58UNITED STATES

USD 20,059 CONAGRA FOODS INC 562,797 0.03UNITED STATES

USD 190,805 CONOCOPHILLIPS 8,975,731 0.41UNITED STATES

USD 22,681 CONSTELLATION BRANDS INC-A 4,056,814 0.19UNITED STATES

USD 1,041 COOPER COS INC/THE 397,466 0.02UNITED STATES

USD 17,870 COSTAR GROUP INC 1,282,819 0.06UNITED STATES

USD 20,294 COSTCO WHOLESALE CORP 7,830,670 0.36UNITED STATES

USD 3,601 CROWDSTRIKE HOLDINGS INC 857,199 0.04UNITED STATES

USD 232,537 CSX CORP 6,408,089 0.29UNITED STATES

USD 15,497 CUMMINS INC 3,097,956 0.14UNITED STATES

USD 65,718 CVS CAREMARK CORP 4,809,503 0.22UNITED STATES

USD 47,559 DANAHER CORP 13,060,041 0.60UNITED STATES

USD 17,989 DARDEN RESTAURANTS INC 2,295,771 0.11UNITED STATES

USD 5,171 DARLING INTERNATIONAL INC 326,350 0.01UNITED STATES

USD 7,348 DECKERS OUTDOOR CORP 2,604,744 0.12UNITED STATES

USD 1,593 DEERE & CO 510,146 0.02UNITED STATES

USD 13,842 DELL TECHNOLOGIES INC 1,142,820 0.05UNITED STATES

USD 8,421 DENTSPLY SIRONA INC 440,151 0.02UNITED STATES

USD 18,551 DEVON ENERGY CORPORATION 464,384 0.02UNITED STATES

USD 9,983 DICK'S SPORTING GOODS INC 1,190,822 0.05UNITED STATES

USD 59,460 DISH NETWORK CORP-A 2,195,655 0.10UNITED STATES

USD 6,961 DOCUSIGN INC 1,746,899 0.08UNITED STATES

USD 9,324 DOLLAR GENERAL CORP 1,760,695 0.08UNITED STATES

USD 9,843 DOLLAR TREE INC 754,954 0.03UNITED STATES

USD 43,766 DOMINION RESOURCES INC/VA 2,885,972 0.13UNITED STATES

USD 2,828 DOORDASH INC 458,536 0.02UNITED STATES

USD 12,550 DOW INC 668,724 0.03UNITED STATES

USD 27,632 DR HORTON INC 2,238,275 0.10UNITED STATES

USD 10,966 DRAFTKINGS INC 550,785 0.03UNITED STATES

USD 11,216 DTE ENERGY COMPANY 1,143,406 0.05UNITED STATES

USD 48,885 DUKE ENERGY CORP 4,334,198 0.20UNITED STATES

USD 5,654 DYCOM INDUSTRIES INC 360,808 0.02UNITED STATES

USD 9,888 EATON CORP PLC 1,410,262 0.06UNITED STATES

USD 45,144 EBAY INC 2,934,771 0.13UNITED STATES

USD 54,540 EDISON INTERNATIONAL 2,672,365 0.12UNITED STATES

USD 34,137 EDWARDS LIFESCIENCES CORP 3,388,685 0.16UNITED STATES

USD 174,975 ELANCO ANIMAL HEALTH INC 4,947,830 0.23UNITED STATES

USD 89,422 ELECTRONIC ARTS INC 11,000,016 0.50UNITED STATES

USD 122,498 ELI LILLY & CO 26,803,345 1.23UNITED STATES

USD 33,408 ENERSYS 2,393,988 0.11UNITED STATES

USD 6,539 ENTERGY CORP 612,714 0.03UNITED STATES

USD 86,041 EOG RESOURCES INC 4,921,418 0.23UNITED STATES
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USD 1,903 EPAM SYSTEMS INC 1,020,151 0.05UNITED STATES

USD 35,512 EQUIFAX INC 8,190,518 0.38UNITED STATES

USD 3,003 EQUINIX INC 2,145,691 0.10UNITED STATES

USD 183,660 EQUITABLE HOLDINGS INC 4,824,683 0.22UNITED STATES

USD 45,909 EQUITY LIFESTYLE PROPERTIES INC 3,308,466 0.15UNITED STATES

USD 12,463 EQUITY RESIDENTIAL 887,597 0.04UNITED STATES

USD 1,411 ESSEX PROPERTY TRUST INC 395,336 0.02UNITED STATES

USD 16,197 ESTEE LAUDER COMPANIES-CL A 4,671,876 0.21UNITED STATES

USD 19,630 EVERSOURCE ENERGY 1,508,772 0.07UNITED STATES

USD 12,722 EXACT SCIENCES CORP 1,124,929 0.05UNITED STATES

USD 79,800 EXELON CORP 3,313,818 0.15UNITED STATES

USD 81,227 EXXON MOBIL CORP 3,751,532 0.17UNITED STATES

USD 195,123 FACEBOOK INC 62,709,783 2.88UNITED STATES

USD 27,237 FEDEX CORP 6,130,373 0.28UNITED STATES

USD 44,317 FIDELITY NATIONAL INFORMATION 4,796,800 0.22UNITED STATES

USD 126,553 FIFTH THIRD BANCORP 4,166,080 0.19UNITED STATES

USD 52,973 FIRST INDUSTRIAL REALTY TRUST INC 2,512,566 0.12UNITED STATES

USD 105,888 FIRSTENERGY CORP 3,486,693 0.16UNITED STATES

USD 103,579 FISERV INC 10,335,525 0.47UNITED STATES

USD 4,711 FIVE BELOW INC 849,293 0.04UNITED STATES

USD 17,878 FLEETCOR TECHNOLOGIES INC 3,987,395 0.18UNITED STATES

USD 20,634 FLOWSERVE CORP 679,439 0.03UNITED STATES

USD 24,286 FMC CORP 1,926,298 0.09UNITED STATES

USD 24,713 FOOT LOCKER INC 1,186,819 0.05UNITED STATES

USD 172,753 FORD MOTOR CO 1,906,876 0.09UNITED STATES

USD 11,912 FORTINET INC 3,180,099 0.15UNITED STATES

USD 86,720 FORTIVE CORP 5,426,749 0.25UNITED STATES

USD 162,165 GAMING AND LEISURE PROPERTIES INC 6,772,616 0.31UNITED STATES

USD 10,218 GARTNER INC 2,672,460 0.12UNITED STATES

USD 103,105 GENERAL ELECTRIC CO 9,206,911 0.42UNITED STATES

USD 80,473 GENERAL MOTORS CO 3,341,083 0.15UNITED STATES

USD 42,447 GENPACT LTD 1,865,518 0.09UNITED STATES

USD 76,192 GILEAD SCIENCES INC 4,697,576 0.22UNITED STATES

USD 65,899 GLOBAL PAYMENTS INC 9,079,430 0.42UNITED STATES

USD 22,485 GLOBE LIFE INC 1,829,924 0.08UNITED STATES

USD 35,990 GODADDY INC 2,235,103 0.10UNITED STATES

USD 22,738 GOLDMAN SACHS GROUP INC 7,965,090 0.37UNITED STATES

USD 138,130 GRAFTECH INTERNATIONAL LTD 1,295,353 0.06UNITED STATES

USD 8,967 GUIDEWIRE SOFTWARE INC 899,852 0.04UNITED STATES

USD 116,671 HALLIBURTON CO 1,974,744 0.09UNITED STATES

USD 17,330 HAMILTON LANE INC 1,263,580 0.06UNITED STATES

USD 6,759 HARLEY-DAVIDSON INC 226,340 0.01UNITED STATES

USD 73,005 HARTFORD FINANCIAL SVCS GROUP 4,157,225 0.19UNITED STATES

USD 30,113 HCA HOLDINGS INC 6,453,460 0.30UNITED STATES

USD 14,586 HESS CORP 849,496 0.04UNITED STATES

USD 15,486 HILTON WORLDWIDE HOLDINGS INC 1,638,004 0.08UNITED STATES
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USD 29,210 HOLOGIC INC 1,958,551 0.09UNITED STATES

USD 40,215 HOME DEPOT INC 11,112,143 0.51UNITED STATES

USD 13,841 HONEYWELL INTERNATIONAL INC 2,719,189 0.12UNITED STATES

USD 611,532 HOSTESS BRANDS INC 8,268,076 0.38UNITED STATES

USD 51,110 HOUGHTON MIFFLIN HARCOURT CO 583,211 0.03UNITED STATES

USD 4,137 HUBSPOT INC 2,398,791 0.11UNITED STATES

USD 13,442 HUMANA INC 4,616,592 0.21UNITED STATES

USD 277,604 HUNTINGTON BANCSHARES INC/OH 3,652,158 0.17UNITED STATES

USD 23,227 HYATT HOTELS CORP 1,447,986 0.07UNITED STATES

USD 9,000 INARI MEDICAL INC 624,118 0.03UNITED STATES

USD 22,850 INCYTE CORP LTD 1,480,619 0.07UNITED STATES

USD 111,134 INGERSOLL RAND INC 4,991,592 0.23UNITED STATES

USD 9,748 INGEVITY CORP 663,850 0.03UNITED STATES

USD 5,071 INSULET CORP 1,279,338 0.06UNITED STATES

USD 92,494 INTEL CORP 4,235,864 0.19UNITED STATES

USD 79,254 INTERCONTINENTALEXCHANGE GROUP INC 8,025,101 0.37UNITED STATES

USD 18,802 INTERNATIONAL PAPER CO 957,103 0.04UNITED STATES

USD 32,403 INTERPUBLIC GROUP OF COS INC 1,021,952 0.05UNITED STATES

USD 41,931 INTL BUSINESS MACHINES CORP 4,985,045 0.23UNITED STATES

USD 9,309 INTL FLAVORS & FRAGRANCES 1,194,725 0.05UNITED STATES

USD 16,788 INTUIT INC 8,051,044 0.37UNITED STATES

USD 7,549 INTUITIVE SURGICAL INC 6,737,536 0.31UNITED STATES

USD 10,355 INVESCO LTD 222,109 0.01UNITED STATES

USD 1,067 INVITATION HOMES INC 37,222 -UNITED STATES

USD 13,400 IQVIA HOLDINGS INC 2,948,352 0.14UNITED STATES

USD 6,405 JB HUNT TRANSPORT SERVICES INC 962,554 0.04UNITED STATES

USD 8,716 JEFFERIES FINANCIAL GROUP INC 272,899 0.01UNITED STATES

USD 80,450 JETBLUE AIRWAYS CORP 1,031,139 0.05UNITED STATES

USD 120,630 JOHNSON & JOHNSON 17,692,127 0.81UNITED STATES

USD 68,857 JOHNSON CONTROLS INTERNATIONAL PLC 4,363,170 0.20UNITED STATES

USD 90,160 JPMORGAN CHASE & CO 12,216,606 0.56UNITED STATES

USD 1,910 KANSAS CITY SOUTHERN 454,132 0.02UNITED STATES

USD 14,834 KENNAMETAL INC 467,219 0.02UNITED STATES

USD 74,299 KEURIG DR PEPPER INC 2,245,114 0.10UNITED STATES

USD 149,487 KEYCORP 2,573,235 0.12UNITED STATES

USD 2,841 KEYSIGHT TECHNOLOGIES INC 431,716 0.02UNITED STATES

USD 14,700 KIMBERLY-CLARK CORP 1,716,131 0.08UNITED STATES

USD 36,930 KKR & CO INC 2,011,292 0.09UNITED STATES

USD 8,871 KLA-TENCOR CORPORATION 2,554,776 0.12UNITED STATES

USD 25,254 KNIGHT-SWIFT TRANSPORTATION HOLDINGS INC 1,110,966 0.05UNITED STATES

USD 1,583 KODIAK SCIENCES INC 126,297 0.01UNITED STATES

USD 16,940 KOHLS CORP 823,716 0.04UNITED STATES

USD 126,105 KONTOOR BRANDS INC 5,764,434 0.26UNITED STATES

USD 2,546 KYMERA THERAPEUTICS INC 134,024 0.01UNITED STATES

USD 4,354 LABORATORY CRP OF AMER HLDGS 1,118,994 0.05UNITED STATES

USD 509 LAM RESEARCH CORP 260,793 0.01UNITED STATES
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USD 25,687 LAMB WESTON HOLDINGS INC 1,417,687 0.07UNITED STATES

USD 16,112 LAS VEGAS SANDS CORP 608,883 0.03UNITED STATES

USD 25,264 LATTICE SEMICONDUCTOR CORP 1,329,493 0.06UNITED STATES

USD 1,382 LEAR CORP 187,248 0.01UNITED STATES

USD 17,865 LEIDOS HOLDINGS INC 1,484,803 0.07UNITED STATES

USD 28,813 LENNAR CORP 2,619,275 0.12UNITED STATES

USD 1,408 LENNOX INTERNATIONAL INC 399,791 0.02UNITED STATES

USD 19,687 LIBERTY BROADBAND CORP 3,190,747 0.15UNITED STATES

USD 14,500 LIFESTANCE HEALTH GROUP INC 182,532 0.01UNITED STATES

USD 28,964 LIVENT CORP 610,220 0.03UNITED STATES

USD 20,176 LKQ CORP 900,566 0.04UNITED STATES

USD 24,966 LOWE'S COS INC 4,312,184 0.20UNITED STATES

USD 11,063 L3HARRIS TECHNOLOGIES INC 2,183,735 0.10UNITED STATES

USD 1,329 MANPOWER INC 136,700 0.01UNITED STATES

USD 50,582 MARATHON PETROLEUM CORP 2,539,705 0.12UNITED STATES

USD 1,856 MARKETAXESS HOLDINGS INC 748,280 0.03UNITED STATES

USD 16,665 MARRIOTT INTERNATIONAL-CL A 1,907,839 0.09UNITED STATES

USD 61,301 MARSH & MCLENNAN COS 8,163,427 0.37UNITED STATES

USD 95,615 MARVELL TECHNOLOGY INC 4,956,315 0.23UNITED STATES

USD 3,957 MASTEC INC 306,517 0.01UNITED STATES

USD 31,733 MASTERCARD INC-CLASS A 9,307,397 0.43UNITED STATES

USD 18,827 MATCH GROUP INC 2,192,031 0.10UNITED STATES

USD 33,234 MCDONALD'S CORP 6,685,371 0.31UNITED STATES

USD 7,099 MCKESSON CORP 1,227,659 0.06UNITED STATES

USD 93,168 MERCK & CO. INC. 6,021,252 0.28UNITED STATES

USD 7,434 MERSANA THERAPEUTICS INC 87,726 -UNITED STATES

USD 38,483 METLIFE INC 2,021,217 0.09UNITED STATES

USD 2,135 METTLER-TOLEDO INTERNATIONAL INC 2,808,499 0.13UNITED STATES

USD 31,936 MGM RESORTS INTERNATIONAL 1,153,045 0.05UNITED STATES

USD 15,414 MICROCHIP TECHNOLOGY INC 2,054,765 0.09UNITED STATES

USD 61,188 MICRON TECHNOLOGY INC 3,820,200 0.18UNITED STATES

USD 497,867 MICROSOFT CORP 127,321,012 5.84UNITED STATES

USD 1,365 MIRATI THERAPEUTICS INC 196,265 0.01UNITED STATES

USD 10,686 MODERNA INC 3,409,979 0.16UNITED STATES

USD 191,708 MONDELEZ INTERNATIONAL INC 10,080,322 0.46UNITED STATES

USD 3,258 MONGODB INC 1,081,437 0.05UNITED STATES

USD 87,337 MONSTER BEVERAGE CORP 7,218,833 0.33UNITED STATES

USD 3,508 MOODY'S CORP 1,131,553 0.05UNITED STATES

USD 147,684 MORGAN STANLEY 13,065,052 0.60UNITED STATES

USD 9,529 MOTOROLA SOLUTIONS INC 1,971,428 0.09UNITED STATES

USD 10,800 NANOSTRING TECHNOLOGIES INC 532,475 0.02UNITED STATES

USD 22,782 NETAPP INC 1,716,297 0.08UNITED STATES

USD 22,330 NETFLIX INC 10,767,091 0.49UNITED STATES

USD 28,414 NEW YORK TIMES CO/THE 1,222,299 0.06UNITED STATES

USD 120,278 NEWS CORP 2,289,505 0.11UNITED STATES

USD 5,801 NEXSTAR BROADCASTING GROUP INC 735,906 0.03UNITED STATES
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USD 89,581 NEXTERA ENERGY INC 6,373,763 0.29UNITED STATES

USD 53,263 NIKE INC-CLASS B 7,433,222 0.34UNITED STATES

USD 23,082 NORFOLK SOUTHERN CORP 4,957,610 0.23UNITED STATES

USD 16,785 NORTHROP GRUMMAN CORP 5,228,383 0.24UNITED STATES

USD 111,569 NORTONLIFELOCK INC 2,510,291 0.12UNITED STATES

USD 99,793 NVIDIA CORP 18,923,854 0.87UNITED STATES

USD 268 NVR INC 1,176,012 0.05UNITED STATES

USD 363 OLD DOMINION FREIGHT LINE INC 88,784 -UNITED STATES

USD 122,667 OMNICOM GROUP 7,608,690 0.35UNITED STATES

USD 52,435 ON SEMICONDUCTOR CORPORATION 1,970,449 0.09UNITED STATES

USD 27,725 ONEMAIN HOLDINGS INC 1,358,242 0.06UNITED STATES

USD 27,871 OPENDOOR TECHNOLOGIES INC 418,614 0.02UNITED STATES

USD 3,882 O'REILLY AUTOMOTIVE INC 1,953,677 0.09UNITED STATES

USD 43,232 OSCAR HEALTH INC 570,958 0.03UNITED STATES

USD 72,501 OTIS WORLDWIDE CORP 5,663,977 0.26UNITED STATES

USD 40,607 PACCAR INC 2,816,295 0.13UNITED STATES

USD 6,300 PACKAGING CORP OF AMERICA 809,615 0.04UNITED STATES

USD 8,832 PACWEST BANCORP 318,355 0.01UNITED STATES

USD 7,087 PALO ALTO NETWORKS INC 2,767,919 0.13UNITED STATES

USD 16,543 PARKER HANNIFIN CORP 4,157,577 0.19UNITED STATES

USD 69,563 PAYPAL HOLDINGS INC 17,010,509 0.78UNITED STATES

USD 8,361 PENN NATIONAL GAMING INC 574,423 0.03UNITED STATES

USD 53,594 PEPSICO INC 7,100,314 0.33UNITED STATES

USD 176,487 PERFORMANCE FOOD GROUP CO 7,508,304 0.34UNITED STATES

USD 452,413 PFIZER INC 17,656,544 0.81UNITED STATES

USD 119,267 PHILIP MORRIS INTERNATIONAL 10,406,625 0.48UNITED STATES

USD 7,852 PIONEER NATURAL RESOURCES CO 995,560 0.05UNITED STATES

USD 20,340 PNC FINANCIAL SERVICES GROUP 3,292,790 0.15UNITED STATES

USD 52,090 PPG INDUSTRIES INC 7,040,501 0.32UNITED STATES

USD 103,019 PROCTER & GAMBLE CO/THE 12,426,511 0.57UNITED STATES

USD 30,615 PROGRESSIVE CORP 2,498,580 0.11UNITED STATES

USD 108,668 PROLOGIS INC 12,396,317 0.57UNITED STATES

USD 22,515 PUBLIC SERVICE ENTERPRISE GP 1,219,543 0.06UNITED STATES

USD 1,014 PUBLIC STORAGE 277,979 0.01UNITED STATES

USD 25,949 PULTE HOMES INC 1,183,966 0.05UNITED STATES

USD 23,141 PVH CORP 2,054,255 0.09UNITED STATES

USD 40,835 QUALCOMM INC 5,074,409 0.23UNITED STATES

USD 9,327 Q2 HOLDINGS INC 696,019 0.03UNITED STATES

USD 13,764 RALPH LAUREN CORP 1,354,071 0.06UNITED STATES

USD 5,776 RAPID7 INC 594,603 0.03UNITED STATES

USD 2,316 RAYMOND JAMES FINANCIAL INC 274,479 0.01UNITED STATES

USD 92,725 RAYTHEON TECHNOLOGIES CORP 6,657,945 0.31UNITED STATES

USD 780 REATA PHARMACEUTICALS INC 70,378 -UNITED STATES

USD 3,668 REGENERON PHARMACEUTICALS INC 2,092,449 0.10UNITED STATES

USD 149,208 REGIONS FINANCIAL CORP 2,582,337 0.12UNITED STATES

USD 3,461 REVOLUTION MEDICINES INC 85,290 -UNITED STATES

Country

Statement of Investment Portfolio and Other Net Assets AUGUST 31, 2021

Notional or number 
of units / shares

owned
Market Value

EUR
% of Net

Assets

INTERFUND TEAM EQUITY USA

(continued)

Similar issues with same maturities have not been combined when issuance date differs.
The accompanying notes are an integral part of these financial statements.
General note: differences in sums, if any, are due to rounding.

Currency



104

USD 50,686 REXFORD INDUSTRIAL REALTY INC 2,659,142 0.12UNITED STATES

USD 10,635 REXNORD CORP 547,404 0.03UNITED STATES

USD 2,970 ROCKET PHARMACEUTICALS INC 86,072 -UNITED STATES

USD 7,823 ROPER INDUSTRIES INC 3,202,761 0.15UNITED STATES

USD 55,965 ROSS STORES INC 5,613,331 0.26UNITED STATES

USD 3,590 ROYALTY PHARMA PLC 117,543 0.01UNITED STATES

USD 17,467 RPM INTERNATIONAL INC 1,217,637 0.06UNITED STATES

USD 39,591 RYMAN HOSPITALITY PROPERTIES 2,786,077 0.13UNITED STATES

USD 81,943 SALESFORCE.COM INC 18,414,181 0.84UNITED STATES

USD 595 SBA COMMUNICATIONS CORP 180,937 0.01UNITED STATES

USD 46,894 SCHLUMBERGER LTD 1,113,904 0.05UNITED STATES

USD 214,552 SCHWAB (CHARLES) CORP 13,240,809 0.61UNITED STATES

USD 12,173 SEAGEN INC 1,728,320 0.08UNITED STATES

USD 37,648 SEALED AIR CORP 1,946,425 0.09UNITED STATES

USD 29,980 SEMPRA ENERGY 3,361,559 0.15UNITED STATES

USD 9,771 SENTINELONE INC 529,171 0.02UNITED STATES

USD 13,663 SERVICENOW INC 7,449,747 0.34UNITED STATES

USD 38,220 SHERWIN-WILLIAMS CO/THE 9,832,070 0.45UNITED STATES

USD 6,551 SIGNATURE BANK/NEW YORK NY 1,439,172 0.07UNITED STATES

USD 11,224 SIMON PROPERTY GROUP INC 1,278,383 0.06UNITED STATES

USD 13,649 SKYWORKS SOLUTIONS INC 2,121,264 0.10UNITED STATES

USD 46,250 SNAP INC 2,981,988 0.14UNITED STATES

USD 4,220 SNAP-ON INC 804,176 0.04UNITED STATES

USD 2,667 SNOWFLAKE INC 687,620 0.03UNITED STATES

USD 53,618 SOUTHERN CO 2,985,566 0.14UNITED STATES

USD 16,409 SOUTHWEST AIRLINES CO 691,973 0.03UNITED STATES

USD 51,251 S&P GLOBAL INC 19,269,108 0.88UNITED STATES

USD 20,060 SPLUNK INC 2,597,799 0.12UNITED STATES

USD 44,620 SS&C TECHNOLOGIES HOLDINGS INC 2,859,883 0.13UNITED STATES

USD 61,033 STANLEY BLACK & DECKER INC 9,992,671 0.46UNITED STATES

USD 119,925 STARBUCKS CORP 11,936,116 0.55UNITED STATES

USD 8,200 STATE STREET CORP 645,400 0.03UNITED STATES

USD 33,875 STEPSTONE GROUP INC 1,373,710 0.06UNITED STATES

USD 28,463 STRYKER CORP 6,681,433 0.31UNITED STATES

USD 8,640 SUN COMMUNITIES INC 1,474,754 0.07UNITED STATES

USD 62,291 SYNCHRONY FINANCIAL 2,625,251 0.12UNITED STATES

USD 16,655 SYNEOS HEALTH INC 1,309,035 0.06UNITED STATES

USD 1,270 SYNOPSYS INC 357,444 0.02UNITED STATES

USD 53,340 SYSCO CORP 3,599,077 0.17UNITED STATES

USD 62,254 TAPESTRY INC 2,126,377 0.10UNITED STATES

USD 4,825 TCR2 THERAPEUTICS INC 68,546 -UNITED STATES

USD 5,759 TELEDYNE TECHNOLOGIES INC 2,260,668 0.10UNITED STATES

USD 13,894 TELEFLEX INC 4,654,599 0.21UNITED STATES

USD 16,792 TERADYNE INC 1,727,494 0.08UNITED STATES

USD 28,012 TESLA MOTORS INC 17,458,587 0.80UNITED STATES

USD 117,880 TEXAS INSTRUMENTS INC 19,064,315 0.87UNITED STATES
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USD 37,750 TEXTRON INC 2,323,938 0.11UNITED STATES

USD 27,730 THERMO FISHER SCIENTIFIC INC 13,036,354 0.60UNITED STATES

USD 124,892 TJX COMPANIES INC 7,693,800 0.35UNITED STATES

USD 52,522 T-MOBILE US INC 6,096,459 0.28UNITED STATES

USD 6,922 TRADEWEB MARKETS INC 510,215 0.02UNITED STATES

USD 1,602 TRANSDIGM GROUP INC 824,403 0.04UNITED STATES

USD 2,335 TRANSUNION 240,394 0.01UNITED STATES

USD 12,785 TRIMBLE NAVIGATION LTD 1,020,461 0.05UNITED STATES

USD 26,196 TRINET GROUP INC 2,043,397 0.09UNITED STATES

USD 19,535 TRUPANION INC 1,515,537 0.07UNITED STATES

USD 2,048 TURNING POINT THERAPEUTICS INC 133,624 0.01UNITED STATES

USD 2,517 TWILIO INC 761,124 0.03UNITED STATES

USD 16,283 TWITTER INC 889,706 0.04UNITED STATES

USD 17,571 TYSON FOODS INC-CL A 1,168,770 0.05UNITED STATES

USD 79,007 UBER TECHNOLOGIES INC 2,619,623 0.12UNITED STATES

USD 5,537 UIPATH INC 296,445 0.01UNITED STATES

USD 12,166 ULTA SALON COSMETICS & FRAGRANCE INC 3,991,709 0.18UNITED STATES

USD 13,148 UNION PACIFIC CORP 2,415,191 0.11UNITED STATES

USD 10,520 UNITED CONTINENTAL HOLDINGS INC 414,490 0.02UNITED STATES

USD 59,059 UNITED PARCEL SERVICE-CLASS B 9,787,549 0.45UNITED STATES

USD 800 UNITED RENTALS INC 238,994 0.01UNITED STATES

USD 52,413 UNITEDHEALTH GROUP INC 18,482,748 0.85UNITED STATES

USD 11,967 UNIVERSAL HEALTH SERVICES-B 1,579,042 0.07UNITED STATES

USD 63,890 US BANCORP 3,106,144 0.14UNITED STATES

USD 60,839 UTZ BRANDS INC 1,000,884 0.05UNITED STATES

USD 4,347 VALERO ENERGY CORP 244,186 0.01UNITED STATES

USD 13,888 VARONIS SYSTEMS INC 811,903 0.04UNITED STATES

USD 11,500 VERACYTE INC 468,690 0.02UNITED STATES

USD 22,850 VERISIGN INC 4,186,150 0.19UNITED STATES

USD 103,671 VERIZON COMMUNICATIONS INC 4,830,281 0.22UNITED STATES

USD 21,602 VERTEX PHARMACEUTICALS INC 3,665,267 0.17UNITED STATES

USD 17,401 VF CORP 1,127,243 0.05UNITED STATES

USD 34,472 VIATRIS INC 427,231 0.02UNITED STATES

USD 25,000 VICI PROPERTIES INC 654,623 0.03UNITED STATES

USD 16,633 VICTORIA'S SECRET & CO 934,193 0.04UNITED STATES

USD 93,539 VISA INC-CLASS A SHARES 18,153,912 0.83UNITED STATES

USD 18,071 VMWARE INC-CLASS A 2,278,987 0.10UNITED STATES

USD 42,562 VOYA FINANCIAL INC 2,342,902 0.11UNITED STATES

USD 8,589 VULCAN MATERIALS CO 1,352,834 0.06UNITED STATES

USD 39,496 WABTEC CORP/DE 3,004,232 0.14UNITED STATES

USD 14,507 WALGREENS BOOTS ALLIANCE INC 623,686 0.03UNITED STATES

USD 69,690 WAL-MART STORES INC 8,743,351 0.40UNITED STATES

USD 44,689 WALT DISNEY CO/THE 6,863,582 0.31UNITED STATES

USD 26,431 WASTE CONNECTIONS INC 2,893,091 0.13UNITED STATES

USD 17,817 WASTE MANAGEMENT INC 2,341,137 0.11UNITED STATES

USD 11,401 WEC ENERGY GROUP INC 912,505 0.04UNITED STATES
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USD 324,067 WELLS FARGO & CO 12,545,946 0.58UNITED STATES

USD 65,746 WELLTOWER INC 4,875,045 0.22UNITED STATES

USD 31,277 WESTERN DIGITAL CORP 1,674,536 0.08UNITED STATES

USD 113,272 WESTERN UNION CO 2,076,501 0.10UNITED STATES

USD 4,073 WESTLAKE CHEMICAL CORP 301,391 0.01UNITED STATES

USD 12,393 WESTROCK CO 546,344 0.03UNITED STATES

USD 3,883 WEX INC 603,839 0.03UNITED STATES

USD 9,626 WEYERHAEUSER CO 293,563 0.01UNITED STATES

USD 125,000 WILLIAMS ROWLAND ACQUISITION CORP 1,058,918 0.05UNITED STATES

USD 24,067 WORKDAY INC 5,569,183 0.26UNITED STATES

USD 6,623 WYNN RESORTS LTD 570,539 0.03UNITED STATES

USD 5,800 XCEL ENERGY INC 337,795 0.02UNITED STATES

USD 27,863 XILINX INC 3,672,501 0.17UNITED STATES

USD 11,013 ZILLOW GROUP INC 893,486 0.04UNITED STATES

USD 36,938 ZOETIS INC 6,400,980 0.29UNITED STATES

USD 13,455 ZOOM VIDEO COMMUNICATIONS INC 3,299,778 0.15UNITED STATES

USD 20,366 3M CO 3,359,799 0.15UNITED STATES

OTHER TRANSFERABLE SECURITIES AND MONEY MARKET INSTRUMENTS 54 -

USD 63,650 EGALET CORP 07/11/2022 54 -UNITED STATES

SHARES, WARRANTS, RIGHTS -54

TOTAL NET ASSETS 2,179,846,934 100.00

TOTAL INVESTMENTS 2,126,376,381 97.55

NET CASH AT BANKS 115,678,363 5.31

OTHER NET ASSETS (62,207,810) (2.86)
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TRANSFERABLE SECURITIES AND MONEY MARKET INSTRUMENTS ADMITTED TO AN OFFICIAL
EXCHANGE LISTING OR DEALT IN ON OTHER REGULATED MARKETS

482,683,475 95.57

AUD 3,400,000 AFTERPAY LTD 12/03/2026 2,174,071 0.44AUSTRALIA

BONDS AND OTHER ASSIMILATED PRODUCTS 95.57482,679,562

EUR 1,100,000 CROMWELL SPV FINANCE PTY LTD  2.50% 29/03/2025 1,080,233 0.21AUSTRALIA

AUD 1,900,000 DEXUS FINANCE PTY LTD 2.30% 19/06/2026 1,179,620 0.23AUSTRALIA

AUD 1,600,000 FLIGHT CENTRE TRAVEL GROUP LTD 2.50% 17/11/2027 1,076,012 0.21AUSTRALIA

AUD 1,400,000 SEVEN GROUP HOLDINGS LTD 2.20% 05/03/2025 926,038 0.18AUSTRALIA

EUR 3,000,000 AMS AG 2.125% 03/11/2027 2,976,600 0.59AUSTRIA

EUR 1,300,000 UMICORE SA 23/06/2025 1,520,038 0.30BELGIUM

USD 1,790,000 JAZZ INVESTMENTS I LTD 1.50% 15/08/2024 1,524,483 0.30BERMUDA

USD 2,222,000 JAZZ INVESTMENTS I LTD 2.00% 15/06/2026 2,171,931 0.43BERMUDA

USD 1,350,000 LUYE PHARMA GROUP LTD 1.50% 09/07/2024 1,161,209 0.23BERMUDA

USD 1,837,000 SHOPIFY INC 0.125% 01/11/2025 2,041,716 0.40CANADA

USD 1,000,000 BOSIDENG INTERNATIONAL HOLDINGS LTD 1.00% 17/12/2024 1,239,256 0.25CAYMAN ISLANDS

HKD 24,000,000 CATHAY PACIFIC FINANCE III LTD 2.75% 05/02/2026 2,622,714 0.52CAYMAN ISLANDS

HKD 9,000,000 CHINA EDUCATION GROUP HOLDINGS LTD 2.00% 28/03/2024 1,165,817 0.23CAYMAN ISLANDS

HKD 9,000,000 CHINA YUHUA EDUCATION CORP LTD 0.90% 27/12/2024 914,886 0.18CAYMAN ISLANDS

USD 713,000 ESR CAYMAN LTD 1.50% 30/09/2025 619,482 0.12CAYMAN ISLANDS

USD 2,243,000 HANSOH PHARMACEUTICAL GROUP CO LTD 22/01/2026 1,711,289 0.34CAYMAN ISLANDS

USD 2,278,000 HERBALIFE NUTRITION LTD 2.625% 15/03/2024 2,088,631 0.41CAYMAN ISLANDS

USD 483,000 HUAZHU GROUP LTD 0.375% 01/11/2022 478,462 0.09CAYMAN ISLANDS

USD 1,567,000 IQIYI INC 4.00% 15/12/2026 1,069,035 0.21CAYMAN ISLANDS

USD 4,294,000 JOYY INC 0.75% 15/06/2025 3,602,748 0.71CAYMAN ISLANDS

HKD 11,000,000 KINGSOFT CORP LTD 0.625% 29/04/2025 1,378,063 0.27CAYMAN ISLANDS

USD 775,000 LI AUTO INC 0.25% 01/05/2028 144A 831,468 0.16CAYMAN ISLANDS

USD 8,200,000 MEITUAN 27/04/2027 6,777,147 1.35CAYMAN ISLANDS

USD 2,100,000 MICROPORT SCIENTIFIC CORP 11/06/2026 1,596,637 0.32CAYMAN ISLANDS

USD 1,814,000 NIO INC 01/02/2026 144A 1,318,152 0.26CAYMAN ISLANDS

USD 5,511,000 PINDUODUO INC 01/12/2025 4,431,820 0.89CAYMAN ISLANDS

EUR 3,368,000 SINO BIOPHARMACEUTICAL LTD 17/02/2025 3,213,106 0.64CAYMAN ISLANDS

USD 933,000 XD INC 1.25% 12/04/2026 778,023 0.15CAYMAN ISLANDS

USD 1,700,000 ZHEN DING TECHNOLOGY HOLDING LTD 30/06/2025 1,439,985 0.29CAYMAN ISLANDS

USD 1,900,000 PHARMARON BEIJING CO LTD 18/06/2026 1,665,890 0.33CHINA

EUR 900,000 ZHEJIANG EXPRESSWAY CO LTD 20/01/2026 945,153 0.19CHINA

USD 1,600,000 OZON HOLDINGS PLC 1.88% 24/02/2026 1,296,563 0.26CYPRUS

EUR 1,000,000 GN STORE NORD AS 21/05/2024 1,180,160 0.23DENMARK

EUR 39,000 ACCOR SA 0.70% 07/12/2027 2,014,467 0.40FRANCE

EUR 2,304 AIR FRANCE-KLM 0.125% 25/03/2026 37,032 0.01FRANCE

USD 600,000 CARREFOUR SA ZC 14/06/2023 501,678 0.10FRANCE

USD 1,000,000 CARREFOUR SA ZC 27/03/2024 876,928 0.17FRANCE

USD 2,400,000 CIE GENERALE DES ETABLISSEMENTS MICHELIN ZC
10/01/2022

2,165,215 0.43FRANCE

EUR 24,500 EDENRED 06/09/2024 1,544,186 0.31FRANCE
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EUR 75,400 ELECTRICITE DE FRANCE SA 14/09/2024 1,114,789 0.22FRANCE

EUR 1,600,000 KERING SA 30/09/2022 1,855,056 0.37FRANCE

EUR 13,000 KORIAN SA 0.88% 06/03/2027 750,191 0.15FRANCE

EUR 12,000 ORPEA SA 0.375% 17/05/2027 1,771,896 0.35FRANCE

EUR 5,700 SAFRAN SA 01/04/2028 1,025,025 0.20FRANCE

EUR 19,924 SAFRAN SA 0.875% 15/05/2027 2,665,353 0.53FRANCE

EUR 8,540 SCHNEIDER ELECTRIC SE 15/06/2026 1,769,753 0.35FRANCE

EUR 1,200,000 SELENA SARL 25/06/2025 1,469,064 0.29FRANCE

EUR 4,250 SOITEC 01/10/2025 994,908 0.20FRANCE

EUR 81,900 WORLDLINE SA/FRANCE 30/07/2025 9,952,325 1.96FRANCE

EUR 200,000 ADIDAS AG 0.05% 12/09/2023 247,948 0.05GERMANY

EUR 200,000 DELIVERY HERO SE 0.25% 23/01/2024 270,220 0.05GERMANY

EUR 1,800,000 DEUTSCHE LUFTHANSA AG 2.00% 17/11/2025 1,848,600 0.37GERMANY

EUR 500,000 DEUTSCHE WOHNEN SE 0.60% 05/01/2026 635,890 0.13GERMANY

EUR 700,000 FRESENIUS SE & CO KGAA ZC 31/01/2024 701,239 0.14GERMANY

EUR 1,500,000 LEG IMMOBILIEN SE 0.875% 01/09/2025 1,913,610 0.38GERMANY

EUR 2,100,000 RAG-STIFTUNG 17/06/2026 2,398,116 0.47GERMANY

EUR 700,000 SYMRISE AG 0.238% 20/06/2024 919,765 0.18GERMANY

EUR 1,600,000 TAG IMMOBILIEN AG 0.625% 27/08/2026 1,694,112 0.34GERMANY

EUR 1,500,000 TUI AG 5.00% 16/04/2028 1,432,905 0.28GERMANY

EUR 2,800,000 ZALANDO SE 0.625% 06/08/2027 3,523,520 0.70GERMANY

GBP 1,500,000 BP CAPITAL MARKETS PLC 1.00% 28/04/2023 1,778,806 0.35GREAT BRITAIN

GBP 1,400,000 OCADO GROUP PLC 0.75% 18/01/2027 1,671,594 0.33GREAT BRITAIN

GBP 1,000,000 OCADO GROUP PLC 0.875% 09/12/2025 1,506,954 0.30GREAT BRITAIN

GBP 1,200,000 WH SMITH PLC 1.63% 07/05/2026 1,376,345 0.27GREAT BRITAIN

USD 2,700,000 XIAOMI BEST TIME INTERNATIONAL LTD 17/12/2027 2,431,704 0.48HONG KONG

USD 2,970,000 BHARTI AIRTEL LTD 1.50% 17/02/2025 3,355,424 0.66INDIA

USD 1,558,000 CYBERARK SOFTWARE LTD 15/11/2024 1,629,430 0.32ISRAEL

USD 469,000 FIVERR INTERNATIONAL LTD 01/11/2025 144A 446,934 0.09ISRAEL

USD 2,000,000 NICE LTD 15/09/2025 144A 1,967,317 0.39ISRAEL

USD 2,100,000 WIX.COM LTD 15/08/2025 1,784,995 0.35ISRAEL

EUR 1,300,000 DIASORIN SPA 05/05/2028 1,446,094 0.29ITALY

EUR 600,000 ENI SPA ZC 13/04/2022 600,282 0.12ITALY

EUR 900,000 NEXI SPA 1.75% 24/04/2027 1,082,070 0.21ITALY

EUR 3,300,000 NEXI SPA 24/02/2028 3,311,979 0.65ITALY

EUR 1,100,000 PIRELLI & C SPA 22/12/2025 1,151,832 0.23ITALY

EUR 700,000 PRYSMIAN SPA ZC 17/01/2022 710,367 0.14ITALY

EUR 2,300,000 PRYSMIAN SPA 02/02/2026 2,383,927 0.47ITALY

EUR 1,500,000 SNAM SPA ZC 20/03/2022 1,602,180 0.32ITALY

JPY 750,000,000 ANA HOLDINGS INC ZC 16/09/2022 5,732,731 1.14JAPAN

JPY 220,000,000 COSMO ENERGY HOLDINGS CO LTD  05/12/2022 1,684,129 0.33JAPAN

JPY 110,000,000 DMG MORI CO LTD 16/07/2024 898,047 0.18JAPAN

JPY 140,000,000 EZAKI GLICO CO LTD ZC 30/01/2024 1,072,258 0.21JAPAN

JPY 30,000,000 KANSAI PAINT CO LTD ZC 17/06/2022 238,241 0.05JAPAN

JPY 120,000,000 KYORITSU MAINTENANCE CO LTD 29/01/2026 957,711 0.19JAPAN

JPY 450,000,000 KYUSHU ELECTRIC POWER CO INC ZC 31/03/2022 3,461,847 0.69JAPAN
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JPY 70,000,000 MERCARI INC 14/07/2028 554,546 0.11JAPAN

JPY 20,000,000 MITSUBISHI CHEMICAL HOLDINGS CORP 29/03/2024 163,801 0.03JAPAN

JPY 170,000,000 NAGOYA RAILROAD CO LTD 11/12/2024 1,322,019 0.26JAPAN

JPY 60,000,000 PARK24 CO LTD 29/10/2025 449,245 0.09JAPAN

JPY 150,000,000 RESORTTRUST INC ZC 01/12/2021 1,154,620 0.23JAPAN

JPY 150,000,000 ROHM CO LTD 05/12/2024 1,247,013 0.25JAPAN

JPY 710,000,000 SBI HOLDINGS INC/JAPAN ZC 13/09/2023 5,610,338 1.11JAPAN

USD 2,400,000 SHIZUOKA BANK LTD/THE FRN 25/01/2023 1,989,919 0.39JAPAN

JPY 80,000,000 SOSEI GROUP CORP 0.25% 27/07/2026 630,609 0.12JAPAN

GBP 2,300,000 CORNWALL JERSEY LTD 0.75% 16/04/2026 2,486,789 0.49JERSEY

USD 1,609,000 NOVOCURE LTD 01/11/2025 144A 1,509,743 0.30JERSEY

USD 700,000 ROYAL CARIBBEAN CRUISES LTD 4.25% 15/06/2023 799,113 0.16LIBERIA

EUR 2,600,000 CITIGROUP GLOBAL MARKETS FUNDING LUXEMBOURG SCA
0.50% 04/08/2023

2,855,449 0.56LUXEMBOURG

HKD 8,000,000 CITIGROUP GLOBAL MARKETS FUNDING LUXEMBOURG SCA
25/07/2024

892,006 0.18LUXEMBOURG

EUR 1,700,000 ELIOTT CAPITAL SARL 30/12/2022 1,717,595 0.34LUXEMBOURG

EUR 2,800,000 GLOBAL FASHION GROUP SA 1.25% 15/03/2028 2,742,740 0.54LUXEMBOURG

EUR 800,000 GRAND CITY PROPERTIES SA 0.25% 02/03/2022 837,824 0.17LUXEMBOURG

GBP 1,200,000 IWG GROUP HOLDINGS SARL 0.50% 09/12/2027 1,362,677 0.27LUXEMBOURG

EUR 800,000 LAGFIN SCA 2.00% 02/07/2025 996,512 0.20LUXEMBOURG

EUR 1,200,000 OLIVER CAPITAL SARL 29/12/2023 1,334,340 0.26LUXEMBOURG

USD 2,251,000 CERAH CAPITAL LTD 08/08/2024 1,910,084 0.38MALAYSIA

USD 2,800,000 CINDAI CAPITAL LTD ZC 08/02/2023 2,425,655 0.48MALAYSIA

EUR 6,400,000 AMERICA MOVIL BV 02/03/2024 6,641,280 1.32NETHERLANDS

USD 1,000,000 BRENNTAG FINANCE BV 1.875% 02/12/2022 1,047,473 0.21NETHERLANDS

CHF 1,000,000 DUFRY ONE BV 0.75% 30/03/2026 888,659 0.18NETHERLANDS

USD 1,200,000 ELM BV FOR SWISS RE LTD 3.25% 13/06/2024 1,110,959 0.22NETHERLANDS

EUR 1,900,000 IBERDROLA INTERNATIONAL BV ZC 11/11/2022 2,379,750 0.47NETHERLANDS

EUR 1,000,000 JUST EAT TAKEAWAY.COM NV 0.625% 09/02/2028 932,630 0.18NETHERLANDS

EUR 4,700,000 JUST EAT TAKEAWAY.COM NV 09/08/2025 4,441,124 0.88NETHERLANDS

USD 2,800,000 QIAGEN NV 0.50% 13/09/2023 3,225,651 0.64NETHERLANDS

USD 2,200,000 STMICROELECTRONICS NV 04/08/2027 2,380,313 0.47NETHERLANDS

USD 3,800,000 YANDEX NV 0.75% 03/03/2025 4,315,605 0.85NETHERLANDS

USD 2,660,000 XERO INVESTMENTS LTD 02/12/2025 2,298,941 0.46NEW-ZEALAND

EUR 1,100,000 SGX TREASURY I PTE LTD 01/03/2024 1,119,151 0.22SINGAPORE

SGD 3,000,000 SINGAPORE AIRLINES LTD 1.625% 03/12/2025 2,111,799 0.42SINGAPORE

USD 2,000,000 LG DISPLAY CO LTD 1.50% 22/08/2024 1,940,260 0.38SOUTH KOREA

EUR 1,300,000 POSCO 01/09/2026 1,350,882 0.27SOUTH KOREA

EUR 1,800,000 AMADEUS IT GROUP SA 1.50% 09/04/2025 2,293,650 0.45SPAIN

EUR 2,400,000 CELLNEX TELECOM SA 0.50% 05/07/2028 3,362,160 0.67SPAIN

EUR 3,500,000 CELLNEX TELECOM SA 0.75% 20/11/2031 3,523,450 0.70SPAIN

EUR 1,800,000 INTERNATIONAL CONSOLIDATED AIRLINES GROUP SA
1.125% 18/05/2028

1,679,706 0.33SPAIN

EUR 600,000 GEELY SWEDEN FINANCIALS HOLDING AB 19/06/2024 752,634 0.15SWEDEN

USD 460,000 ASIA CEMENT CORP 21/09/2023 559,669 0.11TAIWAN

USD 3,200,000 GLOBALWAFERS CO LTD 01/06/2026 2,882,020 0.56TAIWAN

USD 500,000 HON HAI PRECISION INDUSTRY CO LTD 05/08/2026 435,614 0.09TAIWAN
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USD 800,000 HON HAI PRECISION INDUSTRY CO LTD 06/11/2022 687,331 0.14TAIWAN

USD 1,100,000 UNITED MICROELECTRONICS CORP 07/07/2026 936,423 0.19TAIWAN

USD 1,200,000 WIN SEMICONDUCTORS CORP 14/01/2026 1,011,621 0.20TAIWAN

USD 3,200,000 ABU DHABI NATIONAL OIL CO 0.70% 04/06/2024 2,720,806 0.54UNITED ARAB
EMIRATES

USD 7,129,000 AIRBNB INC 15/03/2026 144A 5,793,450 1.16UNITED STATES

USD 2,147,000 AKAMAI TECHNOLOGIES INC 0.125% 01/05/2025 2,327,716 0.46UNITED STATES

USD 4,904,000 AKAMAI TECHNOLOGIES INC 0.375% 01/09/2027 4,732,218 0.94UNITED STATES

USD 100,000 ASAHI REFINING USA INC 16/03/2026 90,410 0.02UNITED STATES

USD 1,750,000 BENTLEY SYSTEMS INC 0.125% 15/01/2026 144A 1,761,222 0.35UNITED STATES

USD 654,000 BENTLEY SYSTEMS INC 0.38% 01/07/2027 144A 570,614 0.11UNITED STATES

USD 1,567,000 BEYOND MEAT INC 15/03/2027 144A 1,199,235 0.24UNITED STATES

USD 5,087,000 BIOMARIN PHARMACEUTICAL INC 0.599% 01/08/2024 4,496,443 0.89UNITED STATES

USD 1,783,000 BLACKLINE INC 15/03/2026 144A 1,443,402 0.29UNITED STATES

USD 1,125,000 BOOKING HOLDINGS INC 0.75% 01/05/2025 1,390,847 0.28UNITED STATES

USD 2,400,000 BRIDGEBIO PHARMA INC 2.25% 01/02/2029 144A 1,796,372 0.36UNITED STATES

USD 1,449,000 CABLE ONE INC 15/03/2026 144A 1,280,931 0.25UNITED STATES

USD 785,000 CERIDIAN HCM HOLDING INC 0.25% 15/03/2026 144A 713,712 0.14UNITED STATES

USD 3,316,000 CHEGG INC 01/09/2026 2,983,993 0.59UNITED STATES

USD 2,000,000 CHENIERE ENERGY INC 4.25% 15/03/2045 1,429,094 0.28UNITED STATES

USD 2,342,000 COINBASE GLOBAL INC 0.50% 01/06/2026 144A 2,093,386 0.41UNITED STATES

USD 3,695,000 COUPA SOFTWARE INC 0.38% 15/06/2026 3,535,362 0.70UNITED STATES

USD 1,236,000 DATADOG INC 0.13% 15/06/2025 1,689,659 0.33UNITED STATES

USD 3,434,000 DEXCOM INC 0.25% 15/11/2025 3,362,583 0.67UNITED STATES

USD 5,115,000 DISH NETWORK CORP 15/12/2025 144A 5,164,527 1.02UNITED STATES

USD 7,533,000 DISH NETWORK CORP 3.375% 15/08/2026 6,650,953 1.33UNITED STATES

USD 2,817,000 DRAFTKINGS INC 15/03/2028 144A 2,282,038 0.45UNITED STATES

USD 2,758,000 DROPBOX INC 01/03/2026 144A 2,531,463 0.50UNITED STATES

USD 1,776,000 DROPBOX INC 01/03/2028 144A 1,695,163 0.34UNITED STATES

USD 2,179,000 ENPHASE ENERGY INC 01/03/2026 144A 1,798,444 0.36UNITED STATES

USD 2,140,000 ENPHASE ENERGY INC 01/03/2028 144A 1,771,663 0.35UNITED STATES

USD 2,462,000 ETSY INC 0.125% 01/09/2027 144A 2,744,167 0.54UNITED STATES

USD 2,463,000 ETSY INC 0.25% 15/06/2028 144A 2,379,812 0.47UNITED STATES

USD 2,250,000 EURONET WORLDWIDE INC 0.75% 15/03/2049 2,172,900 0.43UNITED STATES

USD 1,063,000 EVERBRIDGE INC 0.13% 15/12/2024 1,353,908 0.27UNITED STATES

USD 3,835,000 EXACT SCIENCES CORP 0.375% 01/03/2028 3,675,356 0.73UNITED STATES

USD 2,057,000 EXACT SCIENCES CORP 0.375% 15/03/2027 2,057,070 0.41UNITED STATES

USD 3,400,000 EXPEDIA GROUP INC 15/02/2026 144A 2,997,369 0.59UNITED STATES

USD 1,500,000 FASTLY INC 15/03/2026 144A 1,079,746 0.21UNITED STATES

USD 1,442,000 FIREEYE INC 0.875% 01/06/2024 1,318,316 0.26UNITED STATES

USD 5,232,000 FORD MOTOR CO 15/03/2026 144A 4,605,685 0.91UNITED STATES

USD 3,591,000 FORTIVE CORP  0.875% 15/02/2022 3,065,119 0.61UNITED STATES

USD 1,400,000 GLENCORE FUNDING LLC 27/03/2025 1,154,109 0.23UNITED STATES

USD 3,515,000 GUARDANT HEALTH INC 15/11/2027 144A 3,467,417 0.69UNITED STATES

USD 3,180,000 HALOZYME THERAPEUTICS INC 0.25% 01/03/2027 144A 2,462,601 0.49UNITED STATES

USD 1,995,000 ILLUMINA INC 15/08/2023 2,062,196 0.41UNITED STATES
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USD 868,000 INSMED INC 0.75% 01/06/2028 788,645 0.16UNITED STATES

USD 1,625,000 INSMED INC 1.75% 15/01/2025 1,425,779 0.28UNITED STATES

USD 2,247,000 INSULET CORP 0.375% 01/09/2026 2,741,685 0.54UNITED STATES

USD 1,795,000 INTEGRA LIFESCIENCES HOLDINGS CORP 0.50% 15/08/2025 1,750,340 0.35UNITED STATES

USD 1,973,000 IONIS PHARMACEUTICALS INC 01/04/2026 144A 1,643,429 0.33UNITED STATES

USD 1,430,000 IONIS PHARMACEUTICALS INC 0.125% 15/12/2024 1,128,203 0.22UNITED STATES

USD 1,097,000 JETBLUE AIRWAYS CORP 0.50% 01/04/2026 144A 915,028 0.18UNITED STATES

USD 2,030,000 JPMORGAN CHASE BANK NA 0.125% 01/01/2023 144A 1,769,124 0.35UNITED STATES

EUR 800,000 JPMORGAN CHASE BANK NA 18/02/2024 878,944 0.17UNITED STATES

USD 1,400,000 JPMORGAN CHASE BANK NA 28/12/2023 1,177,295 0.23UNITED STATES

USD 1,700,000 JPMORGAN CHASE FINANCIAL CO LLC 0.25% 01/05/2023 144A 1,584,934 0.31UNITED STATES

USD 1,000,000 J2 GLOBAL INC 1.75% 01/11/2026 1,067,601 0.21UNITED STATES

USD 3,547,000 LIBERTY BROADBAND CORP 2.75% 30/09/2050 3,322,573 0.66UNITED STATES

USD 2,490,000 LIBERTY MEDIA CORP 0.50% 01/12/2050 144A 2,438,426 0.48UNITED STATES

USD 2,259,000 LIBERTY MEDIA CORP 1.375% 15/10/2023 2,659,513 0.53UNITED STATES

USD 2,807,000 LIBERTY MEDIA CORP 2.75% 01/12/2049 144A 2,463,797 0.49UNITED STATES

USD 1,198,000 LIBERTY MEDIA CORP-LIBERTY FORMULA ONE 1.00%
30/01/2023

1,420,489 0.28UNITED STATES

USD 3,000 LIVE NATION ENTERTAINMENT INC 2.50% 15/03/2023 3,530 -UNITED STATES

USD 2,191,000 LIVEPERSON INC 15/12/2026 144A 2,011,110 0.40UNITED STATES

USD 2,817,000 LUMENTUM HOLDINGS INC 0.50% 15/12/2026 2,675,464 0.53UNITED STATES

USD 1,400,000 MARRIOTT VACATIONS WORLDWIDE CORP 15/01/2026 144A 1,278,306 0.25UNITED STATES

USD 2,044,000 MEDALLIA INC 0.125% 15/09/2025 144A 1,847,556 0.37UNITED STATES

USD 2,100,000 MICROSTRATEGY INC 15/02/2027 144A 1,410,968 0.28UNITED STATES

EUR 1,100,000 MORGAN STANLEY FINANCE LLC ZC 17/12/2021 1,098,284 0.22UNITED STATES

USD 1,911,000 MP MATERIALS CORP 0.25% 01/04/2026 144A 1,646,201 0.33UNITED STATES

USD 1,691,000 NEW RELIC INC 0.50% 01/05/2023 1,467,028 0.29UNITED STATES

USD 1,492,000 NEXTERA ENERGY PARTNERS LP 15/06/2024 144A 1,286,991 0.25UNITED STATES

USD 1,900,000 NEXTERA ENERGY PARTNERS LP 15/11/2025 144A 1,781,617 0.35UNITED STATES

USD 2,023,000 NORTONLIFELOCK INC 2.00% 15/08/2022 144A 2,266,130 0.45UNITED STATES

USD 1,433,000 NRG ENERGY INC 2.75% 01/06/2048 1,487,385 0.29UNITED STATES

USD 846,000 NUTANIX INC 15/01/2023 751,822 0.15UNITED STATES

USD 2,567,000 OAK STREET HEALTH INC 15/03/2026 144A 2,013,931 0.40UNITED STATES

USD 3,700,000 OKTA INC 0.38% 15/06/2026 4,074,278 0.81UNITED STATES

USD 2,178,000 ON SEMICONDUCTOR CORP 01/05/2027 144A 2,106,135 0.42UNITED STATES

USD 1,980,000 PEBBLEBROOK HOTEL TRUST 1.75% 15/12/2026 1,847,911 0.37UNITED STATES

USD 2,055,000 PEGASYSTEMS INC 0.75% 01/03/2025 2,063,530 0.41UNITED STATES

USD 1,450,000 PRICELINE GROUP INC/THE 0.90% 15/09/2021 1,327,976 0.26UNITED STATES

USD 1,840,000 PROOFPOINT INC 0.25% 15/08/2024 1,976,467 0.39UNITED STATES

USD 2,114,000 PURE STORAGE INC 0.125% 15/04/2023 2,091,220 0.41UNITED STATES

USD 1,799,000 RAPID7 INC 0.25% 15/03/2027 144A 1,966,716 0.39UNITED STATES

USD 1,984,000 REDFIN CORP 0.50% 01/04/2027 144A 1,485,384 0.29UNITED STATES

USD 2,813,000 REDFIN CORP 15/10/2025 144A 2,345,851 0.46UNITED STATES

USD 6,038,000 RINGCENTRAL INC 15/03/2026 144A 4,915,130 0.97UNITED STATES

USD 2,239,000 SAREPTA THERAPEUTICS INC 1.50% 15/11/2024 2,511,959 0.50UNITED STATES

USD 1,089,000 SHIFT4 PAYMENTS INC 0.50% 01/08/2027 144A 941,054 0.19UNITED STATES
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