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1. T4 a3FI - TPV X -E—TIo— JB—/N\)b-2a—bk- D4R ANl -TF7UR
WiEHEHEE (2020512 A 18 ~2021411 A30H F TOETEHIRH)

Global Short Fixed

Income Fund
30 Nov 2021
EUR ‘000
Income
Interest income 18,966
Dividend income 1
Securities lending income 7
Net (loss)/gain on financial assets at fair value through profit or loss (37,281)
Net (loss)/income (18,307)
Expenses
Management fees (6,162)
Administration and depositary fees (862)
Audit and legal fees (110)
Other expenses (153)
Total operating expenses before waivers (7,287)
Waivers and reimbursements 148
Total operating expenses (7,139)
Net (loss)/income from operations before finance costs (25,446)
Finance costs
Interest expense (279)
Distributions to redeemable shareholders (7,023)
Total finance costs (7,302)
Net (loss)/income from operations before tax (32,748)
Withholding tax on dividends and other taxation -
Net (loss)/income from operations after tax (32,748)
(Decrease)/increase in net assets attributable
to holders of redeemable shares (32,748)

Gains and losses arose solely from continuing operations. There were no gains or losses other than those dealt with in the
Statement of Comprehensive Income.
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% of Net % of Net
Face Value Coupon Maturity Value (000's) Asset Face Value Coupon Maturity Value (000's) Asset
(000's) Rate % Date EU Value (000's) Rate % Date EU Value
Corporate Bonds Corporate Bonds
Australia - 4.16% New Zealand - 0.25%
3,300 Australia & New Zealand 9,000 Bank of New Zealand 1.000 03/03/2026 7,739 0.25
Banking Group Ltd 1.042 06/12/2023 2,105 0.07 7,739 0.25
13,700 Australia & New Zealand i i -20.68%
Banking Group Ltd 0.815 29/08/2024 8,697 0.28 38,800 African Development Bank 0.875 23/03/2026 33,848 110
21,960 Australia & New Zealand 6,000 African Development Bank 4.500 02/06/2026 4,225 0.14
Banking Group Ltd 0.794 16/01/2025 13,940 045 55,900 African Development Bank 0.875 22/07/2026 48,526 157
18,050 23;:5:‘”’%"“ Bank of 1125 15/06/2026 15,668 051 2,807 Asian Development Bank 3.500 30/05/2024 1,737 0.06
15,200 National Australia Bank Ltd 0.947 26/09/2023 9,667 031 30,650 Asian Development Bank 0.50004/02/2026 26,381 085
18,200 National Australia Bank Ltd 0.933 19/06/2024 11,593 038 67,086 Asian Development Bank 1,000 14/04/2026 58,883 191
13,183 National Australia Bank Ltd 0.810 21/01/2025 8,364 027 4,800 Asian Development Bank 0.500 05/05/2026 2,868 009
4,600 National Ausiralia Bank Ltd 3375 14/01/2026 4,388 014 68,013 QZ‘:: Infrastructure Investment 0.500 27/01/2026 58,445 189
1015 ﬁ:’;ﬁ;‘iﬁzfﬁ’a"a Bank 2500 1210712026 938 0.03 17,095 Asian Infrastructure Investment
10,000 Westpac Banking Corp 1182 24/04/2024 6,404 021 Bank 1,000 06/05/2026 10423 0.34
' . : g . 17,877 European Bank for
27,100 Westpac Banking Corp 0.925 16/08/2024 17,253 0.56 Reconstruction & Development ~ 0.500 25/11/2025 15,371 0.50
7,000 Westpac Banking Corp 2.850 13/05/2026 6,536 0.21 83,312 European Bank for
25,465 Westpac Banking Corp 1.150 03/06/2026 22,124 0.72 Reconstruction & Development 0500 28/01/2026 71,694 2.32
1,000 Westpac Banking Corp 4.125 04/06/2026 687 0.02 30,000 European Investment Bank 0.750 09/09/2024 2,882 0.09
128,364 4.16 35,110 European Investment Bank 0.375 15/12/2025 30,067 0.97
Austria - 1.00% 53,327 European Investment Bank 0.375 26/03/2026 45,585 1.48
16,050 Oesterreichische Kontrollbank 0.500 02/02/2026 13,792 0.45 5,394 European Investment Bank 3.100 17/08/2026 3,606 0.12
20,000 Oesterreichische Kontrollbank 800 Inter-American Development
0.375 17/09/2025 17,171 0.55 Bank 2.750 30/10/2025 526 0.02
30,963 1.00 12,749 Inter-American Development
Canada - 4.45% Bank 4.400 26/01/2026 9,805 0.32
26,000 Bank of Montreal 4.609 10/09/2025 19,784 0.64 83,759 Inter-American Development
17,300 Canadian Imperial Bank of Bank 0.875 20/04/2026 72,870 2.36
Commerce 3.300 26/05/2025 12,590 0.41 1,500 Inter-American Development
20,500 PSP Capital Inc 0.900 15/06/2026 13,679 0.44 Bank 4.250 11/06/2026 1,048 0.03
32,000 Royal Bank of Canada 4.930 16/07/2025 24,568 0.80 10,000 Inter-American Development
13,317 Toronto-Dominion Bank 0750 11/09/2025 11,476 037 Bank 1.000 29/06/2026 6,715 022
14,500 Toronto-Dominion Bank 1.128 09/12/2025 9,659 031 39,883 Inter-American Investment
19,700 Toronto-Dominion Bank 0.750 06/01/2026 16,895 0.55 Cop 0.625 10/02/2026 34,318 T
33,009 Toronto-Dominion Bank 1.200 03/06/2026 28,779 0.93 15,000 g‘;er;A”‘e"“” Investment 1100 30/06/2026 o2 030
137,430 4.45 10,000 International Bank for
Finland - 0.33% Reconstruction & Development 1750 06/11/2024 984 0.03
11,890 Nordea Bank Abp 0.750 28/08/2025 10,288 0.33 32,418 International Bank for
10,288 0.33 Reconstruction & Development ~ 0.500 28/10/2025 27,946 0.91
France - 2.41% 10,000 International Bank for
84,810 Dexia Credit Local SA 1.125 09/04/2026 74,290 2.41 Reconstruction & Development 2.900 26/11/2025 6,615 0.21
74,290 2.41 56,805  International Bank for
Germany - 4.43% 2200 :RfconstFruct‘\? &kD'eve\opmen( 0.625 14/01/2026 37,751 1.22
" - o International Bank for
31,500 Kreditanstall fuer Wiederaufbau 1625 03/04/2024 3,004 0.10 Rooonsifuction & Development 0,500 18/05/2026 4205 o01a
64,060 Kreditanstalt fuer Wiederaufbau ~ 0.625 22/01/2026 55,352 1.80 ’ h
8,700 Kreditanstalt fuer Wiederaufbau ~ 0.750 19/02/2026 5,799 0.19 500 Interational Finance Corp 0875 10/09/2025 2 001
500 Kreditanstalt fuer Wiederaufbau ~ 3.200 11/09/2026 336 0.01 3,900 International Finance Corp 8.200 22/07/2026 2617 0.08
12479 Landwirtschafliche 16,450 Nordic Investment Bank 1.875 10/04/2024 1,624 0.05
Rontenbank 0.750 09/06/2025 6,871 022 8,590 Nordic Investment Bank 0.500 21/01/2026 7,373 0.24
47,100 Landwirtschaftliche 638,430 20.68
Rentenbank 0.875 30/03/2026 41,082 1.33 Sweden - 2.98%
10,500 Landwirtschaftliche 29,800 Skandinaviska Enskilda
Rentenbank 4.750 06/05/2026 7471 0.24 Banken AB 0.850 02/09/2025 25,793 0.84
17,000 NRW Bank 0.875 09/03/2026 14,805 0.48 40,000 Skandinaviska Enskilda
3,000 NRW Bank 1.050 31/03/2026 1,831 0.06 Banken AB 1.400 19/11/2025 35,285 1.14
136,641 4.43 35,450 Skandinaviska Enskilda
0.39% Banken AB 1.200 09/09/2026 30,747 1.00
2,333 Shell International Finance BV~ 3.250 11/05/2025 2,192 0.07 : 91,825 2.98
10,576 Shell International Finance BV~ 2.875 10/05/2026 9,888 032 United States - 9.38%
12.080 039 67,000 Amazon.com Inc 1.000 12/05/2026 58,409 1.89
63,187 Apple 0.700 08/02/2026 54,437 1.76
6,710 Apple Inc 1125 11/05/2025 5,906 0.19
9,801 Apple Inc 3.250 23/02/2026 9,249 0.30
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% of Net % of Net
Face Value Coupon Maturity Value (000's) Asset Face Value Coupon Maturity Value (000's) Asset
(000's) Rate % Date EUR Value (000's) Rate % Date EUR Value
Corporate Bonds i Government Bonds i
United States - 9.38% (continued) Denmark - 1.27%
10,000 Berkshire Hathaway Inc 3.125 15/03/2026 9,438 0.31 45,644 Kommunekredit 0.500 28/01/2026 39,214 1.27
5,960 Chevron Corp 1.554 11/05/2025 5,295 0.17 39,214 1.27
600 Chevron Corp 2.954 16/05/2026 561 0.02 Finland - 2.83%
16,458 Chevron USA Inc 0.687 12/08/2025 14,215 0.46 23,400 Finnvera Oyj 1125 27/10/2026 20,500 0.66
7,500 Exxon Mobil Corp 3.043 01/03/2026 7,020 0.23 77,714 Kuntarahoitus Oyj 0.625 20/03/2026 66,939 217
13,722 Merck & Co Inc 0.750 24/02/2026 11,793 0.38 87,439 2.83
7,000 Microsoft Corp 3.125 03/11/2025 6,599 0.21 France - 4.42%
8,700 National Securities Clearing 1.500 23/04/2025 7,739 0.25 52,400 Agence Francaise de
30,050 National Securities Clearing 0.750 07/12/2025 25,911 0.84 Developpement EPIC 0.625 22/01/2026 45,184 147
9,350 Nestle Holdings Inc 0.625 15/01/2026 8,008 0.26 Caisse d'Amortissement de la
394 Procter & Gamble Co 1.000 23/04/2026 344 0.01 76,880 Dette Sociale 0.625 18/02/2026 66,370 215
1,600 Roche Holdings Inc 2.625 15/05/2026 1,482 0.05 28,800 SFIL 0.625 09/02/2026 24,783 0.80
44,100 Visa Inc 3.150 14/12/2025 41,633 1.35 136,337 .42
24,750 Walmart Inc 1.050 17/09/2026 21,589 0.70 Germany - 2.39%
289,628 9.38 84,200 State of North
Total Corporate Bonds - 50.46% (30 November 2020: 66.00%) 1,557,678 50.46 Rhine-Westphalia Germany 1.000 21/04/2026 73,631 2.39
Government Bonds 73,631 2.39
Australia - 5.14% Netherlands - 2.84%
65,700 Australia Government Bond 0.250 21/11/2025 39,820 1.29 36,096 BNG Bank 0.875 18/05/2026 31,391 1.01
32,800 Australia Government Bond 4.250 21/04/2026 23,280 0.76 500 BNG Bank NV 3.250 15/07/2025 333 0.01
7,200 Australia Government Bond 0.500 21/09/2026 4,360 0.14 30,000 BNG Bank NV 2.375 16/03/2026 27,754 0.90
42,200 New South Wales Treasury 32,614 BNG Bank NV 0.875 18/05/2026 28,349 0.92
Corp 4.000 20/05/2026 29,444 0.95 87,827 2.84
32,980 Queensland Treasury Corp 3.250 21/07/2026 22,343 0.72 New Zealand - 3.26%
3,740 South Australian Government 9,600 New Zealand Government
Financing Authority 3.000 20/07/2026 2,51 0.08 Bond 0.500 15/05/2024 5,593 0.18
60,940 Treasury Corp of Victoria 0.500 20/11/2025 37,015 1.20 25,350 New Zealand Government
158,773 5.14 Bond 2.750 15/04/2025 15,606 0.51
Canada - 22.71% 119,750 New Zealand Government
50,430 Canada Government Bond 0.500 15/05/2026 66,991 217
International Bond 0.750 19/05/2026 43,743 1.42 20,500 New Zealand Local
15,000 Canada Housing Trust No 1 1.250 15/06/2026 10,177 0.33 Government Funding Agency
30,000 Canada Housing Trust No 1 1.900 15/09/2026 20,927 068 Ld 2.250 15/04/2024 12,334 0.40
25,994 CDP Financial 0.875 10/06/2025 22,707 0.74 100,524 3.26
15,215 CDP Financial Inc 1.000 26/05/2026 13,284 0.43 Norway - 1.75%
21,226 CPPIB Capital Inc 0.375 29/07/2025 18,252 0.59 28,200 Kommunalbanken 0.500 13/01/2026 24,271 0.78
51,124 CPPIB Capital Inc 0.875 09/09/2026 44,283 1.43 3,000 Kommunalbanken 0.600 01/06/2026 1,790 0.06
55,600 Ontario Teachers' Finance 32,000 Kommunalbanken AS 1.125 26/10/2026 28,019 0.91
Trust 0.875 21/09/2026 47,977 1.55 54,080 1.75
123,600 Province of Alberta Canada 2.200 01/06/2026 87,149 2.82 Singapore - 0.36%
42,100 Province of British Columbia 16,400 Singapore Government Bond 2125 01/06/2026 11,011 0.36
64200 ganéda < Briteh Gatumb 2.300 18/06/2026 29,899 0.97 11,011 0.36
» rovince of British Columbia .
Canada 0.900 20/07/2026 55,787 181 United States - 2.96%
850 Province of Manitoba Canada 7.750 22/12/2025 726 0.02 13,943 :Z:s;iaalt:\‘;“ona‘ Mortgage 2125 24/04/2026 12,802 0.41
84,900 Province of Manitoba Canada 2.550 02/06/2026 60,753 1.97 :
. N 54,000 United States Treasury Note 0.750 30/04/2026 46,874 1.52
45,500 Province of Ontario Canada 0.625 21/01/2026 39,250 1.27
N N 15,000 United States Treasury Note 1.625 15/05/2026 13,520 0.44
19,250 Province of Ontario Canada 1.050 14/04/2026 16,823 0.55 21,000 United States Treasury Note 0.750 31/05/2026 18,221 0.59
1,900 Province of Ontario Canada 2.500 27/04/2026 1,761 0.06 ' -
20,000 Province of Ontario Canada 2.400 02/06/2026 14,226 0.46 Total Government Bonds - 49.93% (30 November 91417 2.96
25,000 Province of Ontario Canada 1.350 08/09/2026 16,969 0.55 2020: 32.68%) e 1,541,457 49.93
3,200 Province of Quebec Canada 2.750 01/09/2025 2,306 0.07 o, . o, — :
7.000 Province of Quebec Canada 3.700 20/05/2026 4748 015 Total Investments - 100.39% (30 November 2020: 98.68%) 3,099,135 100.39
113,000 Province of Quebec Canada 2.500 01/09/2026 80,921 2.62
25,000 Province of Saskatchewan
Canada 2.550 02/06/2026 17,892 0.58
58,112 PSP Capital Inc 1.000 29/06/2026 50,646 1.64

701,204 22.71
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Forward Currency Contracts

Unrealised

Appreciation/(Depreciation) % of Net

of Contracts (000's) Asset

Buy Amount (000's) Sell Amount (000's) Counterparty Maturity Date EUR Value
Buy 18,218 CHF Sell 17,087 EUR JPMorgan 30/12/2021 412 0.01
Buy 213 CHF Sell 203 EUR State Street Bank 30/12/2021 1 -
Buy 18,008 CHF Sell 16,780 EUR State Street Bank 11/01/2022 518 0.02
Buy 95,354 EUR Sell 149,781 AUD Bank of New York Mellon 13/12/2021 1,230 0.04
Buy 95,855 EUR Sell 149,873 AUD Citibank 09/12/2021 1,661 0.05
Buy 5,229 EUR Sell 8,160 AUD State Street Bank 09/12/2021 101 -
Buy 11,305 EUR Sell 17,637 AUD State Street Bank 13/12/2021 221 -
Buy 96,632 EUR Sell 150,316 AUD State Street Bank 21/01/2022 2,268 0.07
Buy 95,728 EUR Sell 137,901 CAD Bank of New York Mellon 10/12/2021 558 0.02
Buy 12,538 EUR Sell 17,931 CAD Citibank 06/12/2021 162 -
Buy 86,693 EUR Sell 124,598 CAD HSBC Bank 06/12/2021 696 0.02
Buy 41,000 EUR Sell 58,931 CAD HSBC Bank 05/01/2022 364 0.01
Buy 76,093 EUR Sell 109,527 CAD HSBC Bank 21/01/2022 595 0.02
Buy 8,894 EUR Sell 12,774 CAD Royal Bank of Canada 21/01/2022 89 -
Buy 68,536 EUR Sell 100,091 CAD State Street Bank 05/01/2022 (483) (0.02)
Buy 67,220 EUR Sell 97,978 CAD State Street Bank 06/01/2022 (341) (0.01)
Buy 28,360 EUR Sell 41,182 CAD uBs 06/01/2022 37) -
Buy 53 EUR Sell 55 CHF State Street Bank 01/12/2021 - -
Buy 2 EUR Sell 2 CHF State Street Bank 02/12/2021 - -
Buy 307 EUR Sell 326 CHF State Street Bank 30/12/2021 (6) -
Buy 3,654 EUR Sell 3,073 GBP Natwest Markets 18/01/2022 53 -
Buy 1,375 EUR Sell 1,167 GBP State Street Bank 01/12/2021 6 -
Buy 358 EUR Sell 301 GBP State Street Bank 31/12/2021 4 -
Buy 236 EUR Sell 199 GBP State Street Bank 10/01/2022 3 -
Buy 3,633 EUR Sell 3,055 GBP State Street Bank 18/01/2022 53 -
Buy 395 EUR Sell 336 GBP State Street Bank 28/01/2022 2 -
Buy 4,310 EUR Sell 552,579 JPY Bank of New York Mellon 26/01/2022 4 -
Buy 2 EUR Sell 295 JPY State Street Bank 14/12/2021 - -
Buy 571 EUR Sell 75,616 JPY State Street Bank 04/01/2022 (19) -
Buy 4,887 EUR Sell 632,198 JPY State Street Bank 26/01/2022 (39) -
Buy 276 EUR Sell 35,400 JPY State Street Bank 26/01/2022 - -
Buy 4,852 EUR Sell 48,843 NOK Bank of America Merrill Lynch 03/02/2022 103 -
Buy 287 EUR Sell 2,804 NOK HSBC Bank 05/01/2022 14 -
Buy 9,269 EUR Sell 90,178 NOK Natwest Markets 21/01/2022 497 0.02
Buy 298 EUR Sell 2,995 NOK Societe Generale 11/01/2022 6 -
Buy 49 EUR Sell 503 NOK State Street Bank 01/12/2021 - -
Buy 3 EUR Sell 32 NOK State Street Bank 02/12/2021 - -
Buy 9 EUR Sell 87 NOK State Street Bank 11/01/2022 - -
Buy 51 EUR Sell 508 NOK State Street Bank 31/01/2022 2 -
Buy 99,285 EUR Sell 165,819 NZD Australia and New Zealand Banking Group 12/01/2022 (305) (0.01)
Buy 11,679 EUR Sell 18,822 NZD Morgan Stanley 20/12/2021 362 0.01
Buy 447 EUR Sell 728 NZD State Street Bank 12/01/2022 9 -
Buy - EUR Sell 2 SEK State Street Bank 01/12/2021 - -
Buy 4 EUR Sell 39 SEK State Street Bank 02/12/2021 - -
Buy 1 EUR Sell 12 SEK State Street Bank 14/12/2021 - -
Buy 10 EUR Sell 100 SEK State Street Bank 10/01/2022 - -
Buy 418 EUR Sell 4,147 SEK State Street Bank 26/01/2022 12 -
Buy 10,970 EUR Sell 16,970 SGD Citibank 16/12/2021 1 -
Buy 104 EUR Sell 161 SGD State Street Bank 01/12/2021 - -
Buy 46 EUR Sell 71 SGD State Street Bank 02/12/2021 - -
Buy 540 EUR Sell 842 SGD State Street Bank 24/01/2022 ) -
Buy 509 EUR Sell 781 SGD State Street Bank 24/01/2022 5 -
Buy 64,899 EUR Sell 75,231 USD Bank of America Merrill Lynch 06/12/2021 (1,432) (0.05)
Buy 77,777 EUR Sell 90,020 USD Bank of America Merrill Lynch 07/12/2021 (1,591) (0.05)
Buy 46,265 EUR Sell 53,808 USD Bank of America Merrill Lynch 10/01/2022 (1,105) (0.04)
Buy 121,117 EUR Sell 140,819 USD Bank of America Merrill Lynch 13/01/2022 (2,845) (0.09)
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Forward Currency C

Unrealised

Appreciation/(Depreciation) % of Net

of Contracts (000's) Asset

Buy Amount (000's) Sell Amount (000's) Counterparty Maturity Date EUR Value
Buy 114,076 EUR Sell 132,556 USD Bank of America Merrill Lynch 18/01/2022 (2,599) (0.08)
Buy 112,385 EUR Sell 126,140 USD Bank of New York Mellon 03/02/2022 1,397 0.04
Buy 26,897 EUR Sell 30,808 USD Citibank 14/12/2021 (257) (0.01)
Buy 119,882 EUR Sell 137,284 USD Citibank 17/12/2021 (1,108) (0.04)
Buy 26,897 EUR Sell 30,808 USD HSBC Bank 14/12/2021 (258) (0.01)
Buy 104,318 EUR Sell 121,542 USD HSBC Bank 31/12/2021 (2,714) (0.08)
Buy 26,898 EUR Sell 30,808 USD JPMorgan 14/12/2021 (257) (0.01)
Buy 114,056 EUR Sell 132,397 USD Morgan Stanley 03/12/2021 (2,685) (0.09)
Buy 118,204 EUR Sell 136,961 USD Natwest Markets 12/01/2022 (2,363) (0.08)
Buy 110,077 EUR Sell 123,638 USD Natwest Markets 04/02/2022 1,381 0.04
Buy 105 EUR Sell 119 USD State Street Bank 01/12/2021 - -
Buy 16 EUR Sell 18 USD State Street Bank 02/12/2021 - -
Buy 12,770 EUR Sell 14,524 USD State Street Bank 06/12/2021 (36) -
Buy 5411 EUR Sell 6,111 USD State Street Bank 06/12/2021 24 -
Buy 118,482 EUR Sell 136,760 USD State Street Bank 08/12/2021 (2,094) (0.06)
Buy 114,589 EUR Sell 132,760 USD State Street Bank 09/12/2021 (2,457) (0.08)
Buy 113,905 EUR Sell 131,912 USD State Street Bank 10/12/2021 (2,388) (0.08)
Buy 26,900 EUR Sell 30,808 USD State Street Bank 14/12/2021 (255) (0.01)
Buy 115,184 EUR Sell 133,180 USD State Street Bank 16/12/2021 (2,190) (0.07)
Buy 5,643 EUR Sell 6,558 USD State Street Bank 10/01/2022 (130) -
Buy 36 EUR Sell 41 USD State Street Bank 13/01/2022 - -
Buy 3 EUR Sell 3 uUsD State Street Bank 18/01/2022 - -
Buy 36 EUR Sell 40 USD State Street Bank 18/01/2022 - -
Buy 1,350 EUR Sell 1,557 USD State Street Bank 20/01/2022 (18) -
Buy 1,663 EUR Sell 1,868 USD State Street Bank 20/01/2022 19 -
Buy 109,313 EUR Sell 127,637 USD State Street Bank 21/01/2022 (2,937) (0.09)
Buy 121,481 EUR Sell 141,296 USD State Street Bank 26/01/2022 (2,865) (0.09)
Buy 111,149 EUR Sell 128,718 USD UBS 02/12/2021 (2,349) (0.08)
Buy 119,616 EUR Sell 138,222 USD UBS 13/12/2021 (2,321) (0.07)
Buy 1,458 GBP Sell 1,728 EUR Bank of America Merrill Lynch 31/12/2021 (20) -
Buy 92,905 GBP Sell 108,487 EUR Bank of New York Mellon 11/02/2022 301 0.01
Buy 86,278 GBP Sell 101,873 EUR HSBC Bank 18/01/2022 (787) (0.02)
Buy 90,394 GBP Sell 106,146 EUR HSBC Bank 27/01/2022 (259) (0.01)
Buy 328 GBP Sell 387 EUR State Street Bank 02/12/2021 @) -
Buy 7,476 GBP Sell 8,850 EUR State Street Bank 31/12/2021 (88) -
Buy 91,582 GBP Sell 108,385 EUR State Street Bank 31/12/2021 (1,044) (0.03)
Buy 184 GBP Sell 215 EUR State Street Bank 31/12/2021 - -
Buy 91,713 GBP Sell 108,515 EUR State Street Bank 10/01/2022 (1,042) (0.03)
Buy 7,431 GBP Sell 8,794 EUR State Street Bank 10/01/2022 (84) -
Buy 129 GBP Sell 151 EUR State Street Bank 10/01/2022 1 -
Buy 755 GBP Sell 881 EUR State Street Bank 10/01/2022 4 -
Buy 6,515 GBP Sell 7,686 EUR State Street Bank 18/01/2022 (54) -
Buy 2,719 GBP Sell 3,175 EUR State Street Bank 18/01/2022 10 -
Buy 2,585 GBP Sell 3,014 EUR State Street Bank 27/01/2022 13 -
Buy 93,313 GBP Sell 108,650 EUR State Street Bank 28/01/2022 653 0.02
Buy 9,307,387 JPY Sell 70,374 EUR Barclays Bank 24/01/2022 2,160 0.07
Buy 9,368,616 JPY Sell 70,688 EUR Barclays Bank 25/01/2022 2,322 0.08
Buy 3,814,050 JPY Sell 29,341 EUR Barclays Bank 26/01/2022 382 0.01
Buy 4,726,316 JPY Sell 36,536 EUR Barclays Bank 03/02/2022 291 0.01
Buy 9,766,360 JPY Sell 74,809 EUR HSBC Bank 14/12/2021 1,359 0.04
Buy 9,974,222 JPY Sell 75,253 EUR HSBC Bank 25/01/2022 2,477 0.08
Buy 9,428,243 JPY Sell 72,215 EUR JPMorgan 14/12/2021 1,317 0.04
Buy 8,738,795 JPY Sell 66,727 EUR Morgan Stanley 13/12/2021 1,429 0.05
Buy 9,825,733 JPY Sell 75,023 EUR Morgan Stanley 13/12/2021 1,611 0.05
Buy 377,400 JPY Sell 2,930 EUR Natwest Markets 24/01/2022 1 -
Buy 10,041,553 JPY Sell 76,052 EUR Natwest Markets 26/01/2022 2,202 0.07
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Forward Currency C

Unrealised

Appreciation/(Depreciation) % of Net

of Contracts (000's) Asset

Buy Amount (000's) Sell Amount (000's) Counterparty Maturity Date EUR Value
Buy 399,100 JPY Sell 3,087 EUR Royal Bank of Canada 04/01/2022 24 -
Buy 35,400 JPY Sell 276 EUR State Street Bank 02/12/2021 - -
Buy 9,330,569 JPY Sell 70,726 EUR State Street Bank 03/12/2021 2,059 0.07
Buy 92,000 JPY Sell 709 EUR State Street Bank 13/12/2021 7 -
Buy 350,878 JPY Sell 2,704 EUR State Street Bank 13/12/2021 32 -
Buy 326,893 JPY Sell 2,507 EUR State Street Bank 14/12/2021 42 -
Buy 10,058,417 JPY Sell 77,895 EUR State Street Bank 04/01/2022 513 0.02
Buy 10,380,382 JPY Sell 79,827 EUR State Street Bank 07/01/2022 1,088 0.03
Buy 10,312,469 JPY Sell 78,466 EUR State Street Bank 12/01/2022 1,914 0.06
Buy 759,750 JPY Sell 5,764 EUR State Street Bank 24/01/2022 157 -
Buy 350,700 JPY Sell 2,697 EUR State Street Bank 25/01/2022 36 -
Buy 4,726,316  JPY Sell 36,535 EUR State Street Bank 03/02/2022 292 0.01
Buy 931,345 NOK Sell 93,763 EUR Bank of America Merrill Lynch 05/01/2022 (3,118) (0.09)
Buy 50,653 NOK Sell 5,103 EUR Bank of America Merrill Lynch 21/01/2022 (176) (0.01)
Buy 124,637 NOK Sell 12,493 EUR Bank of America Merrill Lynch 31/01/2022 (374) (0.01)
Buy 1,013,853 NOK Sell 101,625 EUR Barclays Bank 31/01/2022 (3,044) (0.10)
Buy 29,000 NOK Sell 2,958 EUR HSBC Bank 05/01/2022 (135) -
Buy 127,289 NOK Sell 12,867 EUR HSBC Bank 11/01/2022 (481) (0.02)
Buy 47,350 NOK Sell 4,755 EUR Morgan Stanley 05/01/2022 (147) -
Buy 7,650 NOK Sell 775 EUR State Street Bank 05/01/2022 (30) -
Buy 77 NOK Sell 8 EUR State Street Bank 11/01/2022 - -
Buy 503 NOK Sell 49 EUR State Street Bank 11/01/2022 - -
Buy 347 NOK Sell 34 EUR State Street Bank 31/01/2022 (1) -
Buy 2,382 NzD Sell 1,464 EUR HSBC Bank 12/01/2022 (33) -
Buy 2,136 NZD Sell 1,309 EUR JPMorgan 12/01/2022 (26) -
Buy 158,997 SEK Sell 15,921 EUR Barclays Bank 26/01/2022 (373) (0.01)
Buy 157,510 SEK Sell 15,723 EUR Citibank 14/12/2021 (318) (0.01)
Buy 24,709 SEK Sell 2,444 EUR HSBC Bank 14/12/2021 (28) -
Buy 100 SEK Sell 10 EUR State Street Bank 01/12/2021 - -
Buy 12 SEK Sell 1 EUR State Street Bank 02/12/2021 - -
Buy 1,729 SEK Sell 171 EUR State Street Bank 14/12/2021 (2) -
Buy 27,142 SEK Sell 2,719 EUR State Street Bank 30/12/2021 (64) -
Buy 39 SEK Sell 4 EUR State Street Bank 30/12/2021 - -
Buy 27,983 SEK Sell 2,789 EUR State Street Bank 10/01/2022 (52) -
Buy 7,979 SEK Sell 802 EUR State Street Bank 26/01/2022 (22) -
Buy 2 SEK Sell - EUR State Street Bank 26/01/2022 - -
Buy 27,336 SGD Sell 17,458 EUR Bank of New York Mellon 29/12/2021 183 0.01
Buy 186 SGD Sell 121 EUR Bank of New York Mellon 29/12/2021 1) -
Buy 1,949 SGD Sell 1,270 EUR HSBC Bank 29/12/2021 (13) -
Buy 39,225 SGD Sell 25,021 EUR HSBC Bank 24/01/2022 272 0.01
Buy 595 SGD Sell 382 EUR State Street Bank 29/12/2021 3 -
Buy 2,245 SGD Sell 1,460 EUR State Street Bank 29/12/2021 (10) -
Buy 84 SGD Sell 54 EUR State Street Bank 24/01/2022 - -
Buy 360 SGD Sell 230 EUR uBsS 29/12/2021 2 -
Buy 69,107 USD Sell 59,288 EUR HSBC Bank 20/01/2022 1,537 0.05
Buy 11,761 USD Sell 10,114 EUR Morgan Stanley 13/01/2022 239 0.01
Buy 68,920 USD Sell 59,291 EUR Natwest Markets 18/01/2022 1,372 0.04
Buy 900 USD Sell 785 EUR State Street Bank 13/01/2022 8 -
Buy 94 USD Sell 82 EUR State Street Bank 13/01/2022 1 -
Buy 3,339 USD Sell 2,945 EUR State Street Bank 13/01/2022 (5) -
Buy 258 USD Sell 222 EUR State Street Bank 18/01/2022 4 -
Buy 47 USD Sell 42 EUR State Street Bank 18/01/2022 - -
Buy 1,500 USD Sell 1,300 EUR State Street Bank 20/01/2022 20 -
Buy 745 USD Sell 661 EUR State Street Bank 20/01/2022 (6) -
Buy 3,958 USD Sell 3,410 EUR State Street Bank 26/01/2022 73 -
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Forward Currency C

Unrealised
Appreciation/(Depreciation) % of Net
of Contracts (000's) Asset
Buy Amount (000's) Sell Amount (000's) Counterparty Maturity Date EUR Value
Buy 12,443 USD Sell 10,762 EUR State Street Bank 28/01/2022 188 0.01
Buy 32 UsD Sell 29 EUR State Street Bank 28/01/2022 - -
Unrealised Appreciation of Forward Currency Contracts 39,452 1.22
Unrealised Depreciation of Forward Currency Contracts (52,321) (1.64)
Net Unrealised Depreciation of Forward Currency Contracts - (0.42)% (30 November 2020: (0.31)%) (12,869) (0.42)
% of Net
Value (000's) Asset
Value
Cash and Cash i -1.19% (30 2020: 1.26%) 36,773 1.19
Other Liabilities in Excess of Other Assets - (1.16)% (30 November 2020: 0.37%) (35,754) (1.16)
Total Net Assets 3,087,285 100.00

Amounts designated as *- “ are either €0 or less than €500.
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