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Global Short Fixed
Income Fund

30 Nov 2024
EUR ‘000

Income

Interest income

Dividend income

Securities lending income

Net gain/(loss) on financial assets at fair value through profit or loss
Net income/(loss)

Expenses

Management fees

Administration and depositary fees

Audit and legal fees

Establishment costs

Other expenses

Total operating expenses before waivers

Waivers and reimbursements
Total operating expenses

Net income/(loss) from operations before finance costs

Finance costs

Interest expense

Distributions to redeemable shareholders
Total finance costs

Net income/(loss) from operations before tax
Withholding tax on dividends and other taxation
Net income/(loss) from operations after tax

Increase/(decrease) in net assets attributable
to holders of redeemable shares

156,680

9
(549)
156,140

(7,233)
(895)
(75)
(285)
(8,488)
(8,488)
147,652
9)
(111,750)
(111,759)

35,893

35,893

35,893

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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Value % of Net % of Net
(000's) Asset Face Value Coupon Maturity Value (000's) Asset
Shares (000's) EUR Value (000's) Rate % Date EUR Value
Investment Funds Corporate Bonds
Ireland - 1.00% Australia - 9.93% (continued)
331 BlackRock ICS Euro Government Liquidity Fund 35,061 1.00 24,400 National Australia Bank Ltd. 5615 25/11/2027 15,253 0.44
35,061 1.00 20,000 National Australia Bank Ltd. 5.417 12/05/2028 12,434 0.35
Total Investment Funds - 1.00% (30 November 2023: 3.96%) 35,061 1.00 18,500 National Australia Bank Ltd. 5.456 16/11/2028 11,519 0.33
14,100 National Australia Bank Ltd. 5.328 22/03/2029 8,729 0.25
% of Net 12,900 Westpac Banking Corp. 2.700 17/03/2025 7,908 0.23
Face Value Coupon  Maturity Value (000's) Asset 5,000 Westpac Banking Corp. 5.607 26/08/2025 4,748 0.14
(000's) Rate % Date EUR Value 6,500 Westpac Banking Corp. 5.325 17/11/2025 6,172 0.18
Corporate Bonds 9,900 Westpac Banking Corp. 5.163 10/08/2026 6,128 017
Australia - 9.93% 7,000 Westpac Banking Corp. 5.236 15/12/2026 4,337 0.12
3,710 Australia & New Zealand 100 Westpac Banking Corp. 2.400 25/01/2027 59 -
Banking Group Ltd. 5.466 03/07/2025 3515 0.10 9,700 Westpac Banking Corp. 5.084 25/01/2027 5,993 017
5,000 Australia & New Zealand 7,800 Westpac Banking Corp. 5.470 20/05/2027 4,855 0.14
Banking Group Ltd. 5.356 03/10/2025 4,738 0.13 4,500 Westpac Banking Corp. 5643 11/11/2027 2,815 0.08
2,100 Australla & New Zealand 23,000 Westpac Banking Corp. 5406 16/02/2028 14,283 0.41
6600 i:zz;?ai”:\‘”ep‘;;taland 5338 18/03/2026 1,990 0.06 28,400 Westpac Banking Corp. 5.346 19/09/2028 17,604 0.50
™ Banking Group L. 5264 31/03/2026 4,088 012 25,800 Westpac Banking Corp. 5.266 19/09/2029 15,932 0.45
12,700 Australia & New Zealand 347,699 993
Banking Group Ltd. 5.183 11/09/2026 7,861 0.22 Austria - 0.16%
7,700 Australia & New Zealand 6,000 Oesterreichische Kontrollbank
Banking Group Ltd. 5.481 18/01/2027 7,329 0.21 AG 0.000 15/01/2025 5,636 0.16
8,000 Australia & New Zealand 5,636 0.16
Banking Group Ltd. 5.211 05/02/2027 4,953 0.14 Canada - 0.92%
1,200 Australia & New Zealand 2,150 Bank of Montreal 0.000 27/01/2025 2,016 0.06
Banking Group Ltd. 5.387 12/05/2027 745 0.02 6,000 PSP Capital, Inc. 0.000 07/01/2025 5,642 0.16
10,000 Australia & New Zealand 5,000 PSP Capital, Inc. 0.000 31/01/2025 4,687 0.13
Banking Group Ltd. 3.413 21/05/2027 10,014 0.29 20,000 PSP Capital, Inc. 0.000 13/02/2025 18,719 0.54
5,508 Australia & New Zealand 1,400 Royal Bank of Canada 3.403 24/03/2025 945 0.03
Banking Group Ltd. 5.123 18/06/2027 3,400 0.10 32,009 092
2,500 Australia & New Zealand .
Banking Group Ltd 5363 16/07/2027 2,369 0.07 Finland - 0.72%
21,900 Australia & New Zealand 5300 Nordea Bank Abp 5.507 19/03/2027 5,022 0.14
Banking Group Ltd. 5494 31/03/2028 13,646 0.39 900 Nordea Bank Abp 5.880 10/09/2029 854 0.03
24.900 Australia & New Zealand 19,330 OP Corporate Bank PLC 3.745 28/03/2027 19,370 0.55
Banking Group Ltd. 5.363 11/09/2028 15,434 0.44 25,246 0.72
17,577 Australia & New Zealand France - 7.16%
Banking Group Ltd. 5.371 05/02/2029 10,917 0.31 8,000 Caisse d'Amortissement de la
3,000 Commonwealth Bank of Dette Sociale 0.000 02/12/2024 7,557 0.22
Australia 5.551 14/03/2025 2,839 0.08 10,000 Caisse d'Amortissement de la
7,050 Commonwealth Bank of Dette Sociale 0.000 13/12/2024 9,432 0.27
Australia 5.104 07/07/2025 6,668 0.19 13,000 Caisse d'Amortissement de la
8,600 Commonwealth Bank of Dette Sociale 0.000 14/02/2025 12,164 0.35
Australia 5.315 13/01/2026 5333 0.15 27,500 Caisse des Depots et
10,600 Commonwealth Bank of Consignations 0.000 09/01/2025 25,850 0.74
Australia 5.331 15/06/2026 10,030 0.29 12,000 Caisse des Depots et
15,800 Commonwealth Bank of Consignations 0.000 22/01/2025 11,262 0.32
Australia 5.176 17/08/2026 9,780 0.28 10,000 Caisse des Depots et
6,800 Commonwealth Bank of Consignations 0.000 31/01/2025 9,374 0.27
Australia 5.115 14/01/2027 4,201 0.12 10,000 Caisse des Depots et
32,300 Commonwealth Bank of Consignations 0.000 03/02/2025 9,371 0.27
Australia 5.446 18/08/2027 20,093 0.57 12,000 Caisse des Depots et
6,700 Commonwealth Bank of Consignations 0.000 11/02/2025 11,233 0.32
Australia 5.565 13/01/2028 4,183 0.12 10,000 Caisse des Depots et
19,500 Commonwealth Bank of Consignations 0.000 12/02/2025 9,360 0.27
Australia 5.376 17/08/2028 12,106 0.35 10,000 Caisse des Depots et
1,598 National Australia Bank Ltd. 5.070 12/01/2025 1,510 0.04 Consignations 0.000 19/02/2025 9,351 0.27
4,670 National Australia Bank Ltd. 5.367 13/05/2025 4,424 0.13 5,000 Caisse des Depots et
1,700 National Australia Bank Ltd. 5.730 09/06/2025 1,611 0.05 Consignations 0.000 24/02/2025 4,673 013
6,600 National Australia Bank Ltd. 5.335 25/11/2025 4,090 0.12 3,000 Caisse des Depots et
380 National Australia Bank Ltd. 5.511 10/12/2025 360 0.01 Consignations 0.000 11/03/2025 2,798 0.08
3 National Australia Bank Ltd. 3.375 14/01/2026 3 - 770 Credit Agricole SA 2.375 22/01/2025 725 0.02
7,500 National Australia Bank Ltd. 5.197 12/05/2026 4,644 0.13 24,800 Dexia SA 0.500 17/01/2025 24,723 0.7
8,000 National Australia Bank Ltd 5.276 16/11/2026 4,960 0.14 18,500 Dexia SA 2.125 12/02/2025 22,157 0.63
15,000 National Australia Bank Ltd 5.113 10/05/2027 9,264 0.26 8,000 Dexia SA 1250 21/07/2025 9426 0.27
12,500 National Australia Bank Ltd. 5.456 11/06/2027 11,831 0.34
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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 Corporate Bonds
France - 7.16% (continued) Netherlands - 3.55% (continued)
11,000 LVMH Moet Hennessy Louis 5,000 Nederlandse Waterschapsbank
Vuitton SE 0.000 24/01/2025 10,321 0.29 NV 0.000 28/02/2025 4,671 0.13
12,500 LVMH Moet Hennessy Louis 3,000 Siemens
Vuitton SE 0.000 03/02/2025 11,713 0.33 Financieringsmaatschappij NV 1.000 20/02/2025 3,583 0.10
5,000 LVMH Moet Hennessy Louis 1,000 Siemens
Vuitton SE 0.000 25/02/2025 4,672 0.13 Financieringsmaatschappij NV 2.750 10/09/2025 1,186 0.03
25,000 Sanofi SA 0.000 15/01/2025 23,483 0.67 14,000 Siemens
3,400 TotalEnergies Capital Financieringsmaatschappij NV 3.718 18/12/2025 14,038 0.40
International SA 1.250 16/12/2024 4,089 0.12 124,420 3.55
14,237 TotalEnergies Capital Norway - 2.95%
International SA 1.750 07/07/2025 16,842 0.48 25,000 DNB Bank ASA 0.000 16/01/2025 23,481 0.67
250,576 7.16 10,500 DNB Bank ASA 0.000 21/01/2025 9,856 0.28
Germany - 7.73% 15,000 DNB Bank ASA 0.000 11/02/2025 14,042 0.40
11,308 Deutsche Bahn Finance GmbH 1.375 07/07/2025 13,357 0.38 20,000 DNB Bank ASA 0.000 20/02/2025 18,702 0.54
10,400 Erste Abwicklungsanstalt 0.000 05/12/2024 9,820 0.28 20,000 DNB Bank ASA 0.000 21/02/2025 18,699 0.53
10,000 Erste Abwicklungsanstalt 0.000 24/01/2025 9,381 0.27 20,000 DNB Bank ASA 0.000 03/03/2025 18,675 0.53
10,000 Erste Abwicklungsanstalt 0.000 04/02/2025 9,367 0.27 103,455 2.95
17,000 Erste Abwicklungsanstalt 0.000 10/02/2025 15,913 0.45 Singapore - 1.57%

7,700 FMS Wertmanagement 1.375 07/03/2025 9,192 0.26 17,000 DBS Bank Ltd 0,000 12/02/2025 15911 046
10,000 Kreditanstalt fuer Wiederaufbau 0.000 02/12/2024 9,446 0.27 8,400 DBS Bank Ltd 5.188 26/02/2027 5,195 0.15
10,000 Kreditanstalt fuer Wiederaufbau 0.000 09/12/2024 9,437 0.27 681 DBS Group Holdings Ltd. 5.480 12/09/2025 645 0.02

5,000 Kreditanstalt fuer Wiederaufbau 1.375 09/12/2024 6,019 0.17 7,500 United Overseas Bank Ltd 4.986 27/10/2025 4,632 0.13
10,500 Kreditanstalt fuer Wiederaufbau 0.000 03/01/2025 9,879 0.28 3,300 United Overseas Bank Ltd. 5.146 16/03/2026 2,041 0.06
10,000 Kreditanstalt fuer Wiederaufbau 0.000 08/01/2025 9,402 0.27 14,950 United Overseas Bank Ltd. 5.135 24/02/2027 9,239 0.26
17,000 Kreditanstalt fuer Wiederaufbau 0.000 09/01/2025 15,982 0.46 28,000 United Overseas Bank Ltd. 5113 16/04/2027 17,296 0.49

5,000 Kreditanstalt fuer Wiederaufbau 0.000 13/01/2025 4,698 0.13 54,959 157
20,000 Kreditanstalt fuer Wiederaufbau 0.000 18/02/2025 18,707 0.53 Supr N -15.51%

4,000 Kreditans(al( fuer W?ederaufbau 5.500 18/06/2025 4,838 0.14 4,000 African Development Bank 0.875 16/12/2024 281 014
37,000 Kreditanstalt fuer Wiederaufbau 1.125 04/07/2025 43,672 1.25 9,400 African Development Bank 4.000 10/01/2025 5791 017
26,038 ';’::fmiﬁ:r’r‘]ﬁerg 8,613 African Development Bank 1.125 18/06/2025 10,179 029

1,417 Asian Development Bank 2.500 19/12/2024 1,705 0.05

Foerderbank 0.375 09/12/2024 31,339 0.89

25,462 Asian Development Bank 1.375 07/03/2025 30,394 0.87
7,500 Landeskreditbank
Baden-Wuerttemberg 1,653 Asian Development Bank 1.125 10/06/2025 1,955 0.06
Foerderbank 5.977 23/02/2026 9,146 0.26 6,808 Asian Development Bank 5.835 16/06/2026 6,509 0.19
1,000 NRW Bank 0.000 06/12/2024 944 0.03 256 Asian Development Bank 5.596 27/08/2026 245 0.01
16,000 NRW Bank 0.375 16/12/2024 19,240 055 22,700 Asian Development Bank 5.101 20/06/2028 21,428 0.61
10,000 NRW Bank 0.000 10/02/2025 9,363 0.27 783 European Bank for
1,718 NRW Bank 0.000 17/02/2025 1,707 0.05 Reconstruction & Development 4.872 14/04/2026 740 0.02
270,849 773 25,204 European B?mkfor
L - 0.28% Reconstruction & Development 4.926 20/02/2028 23,843 0.68
10,500 Neste Finance Infermational 16,964 European Bank for
2 e 0,000 16/12/2024 0901 028 Reconstruction & Development ~ 4.896 16/02/2029 16,006 0.46
. 4,405 European Investment Bank 5120 15/01/2025 5,307 0.15
9,901 0.28 20,000 European Investment Bank 1.375 07/03/2025 23,877 068
Netherlands - 3.55% 3,750 European Investment Bank 5.500 15/04/2025 4,527 0.13
1,000 ABN AMRO Bank NV 3615 10/01/2025 1,001 0.03 500,000 European Investment Bank 1.900 26/01/2026 3,210 0.09
6,800 ABN AMRO Bank NV 1.375 16/01/2025 8,151 0.23 13,555 European Investment Bank 5242 12/03/2026 16,369 0.47
11,500 ABN AMRO Bank NV 3.779 15/01/2027 11,580 033 18,100 European Investment Bank 5.788 18/01/2027 22,170 0.63
1,800 Cooperatieve Rabobank UA 5.000 13/01/2025 1,701 0.05 2,700 European Investment Bank 5596 21/05/2028 2,608 0.07
5,000 Cooperatieve Rabobank UA 4.125 14/07/2025 5,046 0.14 31,500 European Union Bills 0.000 06/12/2024 31,492 0.90
2,823 Cooperatieve Rabobank UA 5.366 18/07/2025 2,674 0.08 15,000 European Union Bills 0.000 10/01/2025 14,954 0.43
6,500 Cooperatieve Rabobank UA 5.303 22/05/2026 4,030 0.1 6,994 Inter-American Development
7,286 Cooperatieve Rabobank UA 5.216 28/08/2026 6,908 0.20 Bank 1.375 15112/2024 8414 024
15,000 Cooperatieve Rabobank UA 5.603 05/10/2026 14,280 0.41 29,562 Inter-American Development
5,200 Cooperatieve Rabobank UA 5.126 27/01/2027 3,213 0.09 Bank 5.005 16/09/2026 27.904 0.80
4,000 Cooperatieve Rabobank UA 5.288 26/02/2027 2,479 0.07 4,040 Inter-American Development
5,000 Cooperatieve Rabobank UA 5.506 05/03/2027 4,746 0.14 Bank 4.972 12/04/2027 3,817 0.11
4,000 Cooperatieve Rabobank UA 5.560 19/01/2028 2,497 0.07 17,222  Inter-American Development
20,500 Cooperatieve Rabobank UA 5573 21/11/2028 12,794 0.37 Bank 5.076 04/10/2027 16,285 0.47
14,000 Cooperatieve Rabobank UA 5.448 26/02/2029 8,698 0.25 7,943 Inter-American Development
1,800 Cooperatieve Rabobank UA 5.559 17/10/2029 1,699 0.05 Bank 5.070 05/10/2028 7,51 021
10,000 Nederlandse Waterschapsbank 25,000 Inter-American Development
0.000 02/12/2024 9.445 027 Bank 4.902 15/02/2029 23,603 067
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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 Government Bonds

-15.51% Belgium - 0.59%
23,100 Inter-American Development 5,000 Kingdom of Belgium Treasury
Bank 5.009 01/08/2029 21,855 0.62 Bills 0.000 09/01/2025 4,986 0.14
3,000 Inter-American Investment 15,950 Kingdom of Belgium Treasury
Corp. 1.100 30/06/2026 1,753 0.05 Bills 0.000 13/03/2025 15,826 0.45
154,000 International Bank for 20,812 0.59
Reconstruction & Development ~ 6.200 13/01/2026 13,401 0.38 Canada - 10.31%
70,000  International Bank for 29,100 Canada Treasury Bills 0.000 05/12/2024 19,628 0.56
Reconstruction & Development 6.240 18/06/2026 6,121 0.17 5,000 Canada Treasury Bills 0.000 18/12/2024 3,368 0.10
30,980 International Bank for 26,000 Canada Treasury Bills 0.000 15/01/2025 17,470 0.50
26,000 ﬁ?:i’:;g;:;";aﬁﬁz‘r’e'°pme"‘ 5.061 12/01/2027 29,349 0.84 20,000 Canada Treasury Bills 0.000 30/01/2025 13,420 0.38
, i
Reconstruction & Development  4.876 23/02/2027 22,701 0.65 20,000 Canada Treasury Bills 0.000 12/03/2025 13,371 038
11,400 International Bank for 5,000 CDP Financial, Inc. 4.997 19/05/2025 4,729 0.13
Reconstruction & Development  5.027 19/08/2027 10,825 031 6400 CPPIB Capital, Inc. 0.875 17/12/2024 7,697 0.22
21,800 International Bank for 18,271 CPPIB Capital, Inc. 6.000 07/06/2025 22,126 0.63
Reconstruction & Development ~ 4.902 15/05/2028 20,610 0.59 20,000 CPPIB Capital, Inc. 6.128 11/03/2026 19,137 0.55
3,892 International Development 33,340 CPPIB Capital, Inc. 6.141 15/06/2026 40,709 1.16
Association 0.750 12/12/2024 4,683 013 11,000 CPPIB Capital, Inc. 6.024 27/04/2027 13,515 0.39
3,000 International Finance Corp. 2.875 18/12/2024 3,610 0.10 16,000 Export Development Canada 5.134 17/01/2025 19,276 0.55

112,000 Nordic Investment Bank 1.500 13/03/2025 9,512 0.27 9,960 Export Development Canada 0.000 27/01/2025 9,915 0.28
15,000 Nordic Investment Bank 1.125 18/06/2025 17,732 0.51 6,300 Export Development Canada 4.969 01/08/2028 5,959 0.17
46,000 Nordic Investment Bank 6.180 19/01/2026 4,006 0.11 13,791 Ontario Teachers' Finance
9,555 Nordic Investment Bank 5.609 12/05/2026 9,123 0.26 Trust 0.500 06/05/2025 13,654 0.39
18,975 Nordic Investment Bank 5.016 04/10/2027 17,923 0.51 3,600 Ontario Treasury Bills 0.000 04/12/2024 2,428 0.07

165,000 Nordic Investment Bank 5680 27/01/2028 14,486 0.41 20,350 Ontario Treasury Bills 0.000 08/01/2025 13,672 0.39

543,344 1551 49,200 Ontario Treasury Bills 0.000 22/01/2025 33,038 0.94
Sweden - 3.17% 4,600 Ontario Treasury Bills 0.000 29/01/2025 3,084 0.09
12315 Skandmavieka EnKida 25,000 Ontario Treasury Bills 0.000 05/02/2025 16,747 0.48
Banken AB 3.442 03/05/2027 12,340 035 14,400 Province of Ontario 2,650 05/02/2025 9,703 0.28
9,000 Svensk Exportkredit AB 0.000 22/01/2025 8,447 0.24 1,700 Provincs of Quebec 0.750 13/12/2024 2,045 0.06
20,000 Svensk Exportkredit AB 0.000 23/01/2025 18,768 0.54 25,000 Province of Quebec 0.875 15/01/2025 24,938 0.7
20,500 Svensk Exportkredit AB 0.000 29/01/2025 19,223 055 1,000 Provincs of Quebec 4.200 10/03/2025 616 0.02
20,750 Svensk Exportkredit AB 0.000 03/02/2025 19,445 0.56 22,250 Quebec Treasury Bills 0.000 06/12/2024 15,006 0.43
9,000 Svensk Exportkredit AB 0.000 10/02/2025 8426 0.24 7,300 Quebec Treasury Bills 0.000 13/12/2024 4,920 0.14
2,000 Svensk Exportkredit AB 0.000 25/02/2025 1869 0.05 16,200 Quebec Treasury Bills 0.000 31/01/2025 10,868 0.31
6,000 Svenska Handelsbanken AB 2,950 24/03/2025 3,676 0.1 361,039 10.31
839 Svenska Handelsbanken AB 5.796 10/06/2025 796 0.02 Denmark - 0.41%
4,250 Svenska Handelsbanken AB 3.920 08/03/2027 4,263 0.12 7,333 Kommunekredit 0.500 24/01/2025 7,307 0.21
9,950 Svenska Handelsbanken AB 5.256 28/05/2027 9,444 0.27 81,000 Kommunekredit 6.250 30/09/2025 7,021 0.20
4,300 Swedbank AB 3.935 30/08/2027 4,311 0.12 14,328 0.41
111,008 3.7 Finland - 2.91%

United States - 3.88% 8,050 Kuntarahoitus OYJ 0.875 16/12/2024 9,682 0.28
1,700 Bank of America NA 5376 18/08/2025 1,611 0.05 711,000 Kuntarahoitus OYJ 5.960 10/01/2025 60,977 174
4,563 Blackrock, Inc. 1.250 06/05/2025 4,528 0.13 7,986 Kuntarahoitus OYJ 1.125 19/06/2025 9,434 0.27
1,000 Chevron Corp. 0.000 19/12/2024 943 0.03 250,000 Kuntarahoitus OYJ 6.210 13/01/2026 21,750 0.62
10,000 Chevron Corp. 0.000 05/02/2025 9,368 0.27 101,843 2.91
10,500 Cisco Systems, Inc. 0.000 13/01/2025 9,865 0.28 France - 2.12%

20,000 Cisco Systems, Inc. 0.000 17/01/2025 18,781 0.54 1,700 Agence Francaise de
20,000 Johnson & Johnson 0.000 23/01/2025 18,769 0.54 Developpement EPIC 0.000 25/03/2025 1,686 0.05
30,875 JPMorgan Chase Bank NA 5.869 08/12/2026 29,519 0.84 400 Agence France Locale 1.375 20/06/2025 473 0.01
300 Morgan Stanley Bank NA 5.802 30/10/2026 288 0.01 18,000 Bpifrance SACA 0.125 25/03/2025 17,853 0.51
3,000 Nestle Holdings, Inc. 0.875 18/07/2025 2,965 0.08 5,800 Caisse des Depots et
2,500 Novartis Finance Corp. 0.000 17/12/2024 2,357 0.07 Consignations 1.125 16/12/2024 6,976 020
10,890 Roche Holdings, Inc. 5.420 10/03/2025 10,302 0.29 3,800 Caisse des Depots et
15,000 Siemens Capital Co. LLC 0.000 04/12/2024 14,165 0.40 Consignations 4.981 03/05/2026 3,588 0.10
800 Wells Fargo Bank NA 5390 15/01/2026 759 002 27,000 France Treasury Bills BTF 0.000 05/02/2025 26,864 0.77
1160 Wells Fargo Bank NA 5.666 07/08/2026 1,106 003 4,600 France Treasury Bills BTF 0.000 12/03/2025 4,565 0.13
11,180 Wells Fargo Bank NA 5.905 11/12/2026 10,678 0.30 12,500 French Republic Government
136,004 388 Bonds OAT 0.000 25/02/2025 12,425 0.35
Total Corporate Bonds - 57.53% (30 November 2023: 55.61%) 2,015,106 57.53 1.23% 74,430 212
12,000 Bundesrepublik Deutschland
Bundesanleihe 0.500 15/02/2025 11,950 0.34

19 —



T4GAN A2 HL - T7

% 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
Government Bonds i Government Bonds i
Germany - 1.23% (continued) Sweden - 1.17%
10,000 Land Berlin 3.572 28/04/2026 10,059 0.29 82,000 Kommuninvest | Sverige AB 1.000 12/05/2025 7,069 0.20
13,000 State of North 25,300 Svensk Exportkredit AB 5.631 03/08/2026 24,163 0.69
Rhine-Westphalia 0.625 16/12/2024 15,633 0.44 10,000 Svensk Exportkredit AB 5.628 05/05/2027 9,596 0.28
800 State of North 40,828 117
Rhine-Westphalia 2.125 13/06/2025 951 0.03 United Kingdom - 12.01%
50,000 State of North 20,000 UK. Treasury Bills 0.000 02/12/2024 48,175 138
Rhine-Westphalia 6.730 15/03/2027 4,457 013 15,000 UK. Treasury Bills 0.000 13/01/2025 17,966 0.51
43,050 123 20,000 U.K. Treasury Bills 0.000 20/01/2025 23,033 0.68
Ireland - 0.72% 50,000 U.K. Treasury Bills 0.000 03/02/2025 59,722 1.70
25,000 lreland Government Bonds 5.400 13/03/2025 25,168 0.72 75,000 UK. Treasury Bills 0.000 10/02/2025 89,501 256
25,168 0.72 70,000 UK. Treasury Bills 0.000 17/02/2025 83,462 238
L -0.71% 82,500 U.K. Treasury Bills 0.000 03/03/2025 98,052 2.80
25,000 European Financial Stability 420,811 12.01
Facility 0.400 17/02/2025 24,870 0.71 United States - 5.67%
24,870 071 9,200 Federal Farm Credit Banks
Netherlands - 1.19% Funding Corp. 4.690 10/07/2026 8,695 0.25
7,998 BNG Bank NV 1.625 26/08/2025 9,426 0.27 10,000 Federal Home Loan Bank
22,542 Nederlandse Waterschapsbank Discount Notes 0.000 06/12/2024 9,441 0.27
2.000 16/12/2024 27121 0.77 10,000 Federal Home Loan Bank
5,500 Nederlandse Waterschapsbank Discount Notes 0.000 03/01/2025 9,409 0.27
NV 4.875 24/02/2025 5,199 0.15 5,800 Federal Home Loan Banks 4.700 09/02/2026 5,482 0.16
41,746 1.19 18,000 Federal Home Loan Banks 4.680 10/04/2026 17,011 0.48
New Zealand - 0.20% 2,300 Federal Home Loan Mortgage
12,500 New Zealand Treasury Bills 0.000 15/01/2025 6,962 0.20 Corp. 4.710 23/09/2026 2,174 0.06
6,962 0.20 50,000 U.S. Treasury Floating Rate
Norway - 2.69% Notes 4.664 31/01/2025 47,241 1.35
16,920 Kommunalbanken AS 1.000 121212024 20,361 058 15,000 U.S. Treasury Floating Rate
2,300 Kommunalbanken AS 2125 11/02/2025 2,163 0.06 Notes 4633 30/04/2025 473 0.40
3,030 Kommunalbanken AS 4.250 16/07/2025 1,864 0.05 70,000 z,osk.e:reasury Floating Rate 4634 311012025 66,156 189
30,930 Kommunalbanken AS 5.826 17/06/2026 29,518 0.85 10,000 U'S. Treasury Floating Rate ’
29,000 Kommunalbanken AS 4.996 03/03/2028 27,446 0.78 " Notes 4,646 31/07/2026 9,455 027
150,000 Norway Government Bonds 1.750 13/03/2025 12,754 0.37 10,000 U.S. Treasury Floating Rate
94,106 2.69 Notes 4.669 31/10/2026 9,459 0.27
Singapore - 2.14% 198,696 5.67
32,000 Monetary Authority of Total Government Bonds - 44.50% (30 November
Singapore Bills 0.000 06/02/2025 22,459 0.64 2023: 41.88%) 1,558,639 44.50
40,000 Monetary Authority of Total Investments - 103.03% (30 November 2023: 101.45%) 3,608,806 103.03
Singapore Bills 0.000 13/02/2025 28,056 0.80
35,000 Monetary Authority of
Singapore Bills 0.000 20/02/2025 24,535 0.70
75,050 2.14
-0.43%
10,000 European Stability Mechanism
Treasury Bills 0.000 20/02/2025 9,937 0.29
5,000 European Union Bills 0.000 07/03/2025 4,963 0.14
14,900 0.43

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 3,214 AUD Sell 1,970 EUR Barclays Bank 24/12/2024 9 -
Buy 38,595 CAD Sell 26,362 EUR Bank of America Merrill Lynch 19/12/2024 (318) (0.01)
Buy 7,547 CAD Sell 4,982 EUR State Street Bank 18/12/2024 110 -
Buy 6,851 CAD Sell 4,632 EUR State Street Bank 19/12/2024 9) -
Buy 13,526 CHF Sell 14,660 EUR Natwest Markets 24/01/2025 (91) -
Buy 14,057 CHF Sell 15,067 EUR Natwest Markets 11/02/2025 91 -
Buy 1,699 CHF Sell 1,828 EUR State Street Bank 02/12/2024 (5) -

Buy 139 CHF Sell 149 EUR State Street Bank 03/12/2024 - -
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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 24,409 DKK Sell 3,273 EUR Citibank 02/12/2024 1) -
Buy 118,014 EUR Sell 191,746 AUD Natwest Markets 20/12/2024 (121) -
Buy 73,744 EUR Sell 120,288 AUD State Street Bank 13/12/2024 (385) (0.01)
Buy 64,189 EUR Sell 104,643 AUD State Street Bank 18/12/2024 (286) (0.01)
Buy 56,288 EUR Sell 85,267 CAD Bank of New York Mellon 18/12/2024 (1,250) (0.04)
Buy 11,270 EUR Sell 16,870 CAD Natwest Markets 06/02/2025 (11) -
Buy 61,875 EUR Sell 93,190 CAD State Street Bank 19/12/2024 (1,009) (0.02)
Buy 30,446 EUR Sell 44,867 CAD State Street Bank 19/12/2024 170 -
Buy 46,614 EUR Sell 70,500 CAD State Street Bank 06/02/2025 (945) (0.03)
Buy 4,590 EUR Sell 6,845 CAD uBs 19/12/2024 (29) -
Buy 150 EUR Sell 139 CHF State Street Bank 24/01/2025 - -
Buy 62 EUR Sell 57 CHF State Street Bank 11/02/2025 - -
Buy 1,864 EUR Sell 1,724 CHF State Street Bank 11/02/2025 5 -
Buy 3,274 EUR Sell 24,409 DKK State Street Bank 02/12/2024 1 -
Buy 67,548 EUR Sell 56,782 GBP Bank of America Merrill Lynch 09/12/2024 (823) (0.02)
Buy 95,450 EUR Sell 80,100 GBP Bank of America Merrill Lynch 10/12/2024 (995) (0.02)
Buy 125,886 EUR Sell 105,903 GBP Bank of America Merrill Lynch 16/12/2024 (1,592) (0.05)
Buy 71,166 EUR Sell 60,000 GBP Bank of America Merrill Lynch 18/12/2024 (1,050) (0.03)
Buy 86,621 EUR Sell 72,816 GBP Bank of America Merrill Lynch 19/12/2024 (1,015) (0.03)
Buy 102,768 EUR Sell 86,157 GBP Bank of America Merrill Lynch 20/12/2024 (921) (0.03)
Buy 89,550 EUR Sell 74,442 GBP Bank of New York Mellon 10/12/2024 (81) -
Buy 81,084 EUR Sell 68,093 GBP Barclays Bank 11/12/2024 (900) (0.03)
Buy 85,223 EUR Sell 71,213 GBP Barclays Bank 02/01/2025 (430) (0.01)
Buy 86,256 EUR Sell 72,049 GBP HSBC Bank 27/12/2024 (426) (0.01)
Buy 90,109 EUR Sell 75,785 GBP Natwest Markets 09/12/2024 (1,143) (0.03)
Buy 18,767 EUR Sell 15,679 GBP Natwest Markets 10/12/2024 (111) -
Buy 77,071 EUR Sell 64,451 GBP Societe Generale 31/12/2024 (455) (0.01)
Buy 76,976 EUR Sell 64,451 GBP State Street Bank 02/12/2024 (647) (0.02)
Buy 86,798 EUR Sell 72,429 GBP State Street Bank 03/12/2024 (434) (0.01)
Buy 122,689 EUR Sell 102,497 GBP State Street Bank 04/12/2024 (752) (0.02)
Buy 17,831 EUR Sell 14,878 GBP State Street Bank 10/12/2024 (83) -
Buy 74 EUR Sell 62 GBP State Street Bank 12/12/2024 ) -
Buy 127 EUR Sell 105 GBP State Street Bank 13/12/2024 - -
Buy 21,506 EUR Sell 17,985 GBP State Street Bank 16/12/2024 (143) -
Buy 79,530 EUR Sell 67,166 GBP State Street Bank 17/12/2024 (1,315) (0.03)
Buy 5,126 EUR Sell 4,266 GBP State Street Bank 18/12/2024 9) -
Buy 112,695 EUR Sell 17,958,578 JPY Bank of New York Mellon 03/12/2024 (706) (0.02)
Buy 112,814 EUR Sell 18,091,250 JPY Societe Generale 02/12/2024 (1,424) (0.04)
Buy 1,364 EUR Sell 221,750 JPY State Street Bank 02/12/2024 (36) -
Buy 1,352 EUR Sell 223,320 JPY State Street Bank 03/12/2024 (58) -
Buy 2 EUR Sell 295 JPY State Street Bank 10/01/2025 - -
Buy 3,147 EUR Sell 514,389 JPY State Street Bank 22/01/2025 (115) -
Buy 18,301 EUR Sell 214,853 NOK Bank of America Merrill Lynch 13/12/2024 (94) -
Buy 74,555 EUR Sell 874,313 NOK HSBC Bank 31/12/2024 (240) (0.01)
Buy 62,255 EUR Sell 732,810 NOK State Street Bank 13/12/2024 (484) (0.01)
Buy 9 EUR Sell 104 NOK State Street Bank 23/12/2024 - -
Buy 73,119 EUR Sell 874,313 NOK uBs 02/12/2024 (1,762) (0.05)
Buy 6,915 EUR Sell 12,370 NzD State Street Bank 23/12/2024 9) -
Buy 222 EUR Sell 2,549 SEK Barclays Bank 13/02/2025 - -
Buy 78,870 EUR Sell 890,049 SEK Natwest Markets 23/12/2024 1,622 0.05
Buy 9 EUR Sell 104 SEK State Street Bank 11/02/2025 - -
Buy 62,141 EUR Sell 89,301 SGD Bank of America Merrill Lynch 18/12/2024 (902) (0.03)
Buy 56,002 EUR Sell 79,676 SGD Citibank 18/12/2024 (245) (0.01)
Buy 24,632 EUR Sell 34,780 SGD Citibank 18/12/2024 80 -
Buy 37,508 EUR Sell 53,987 SGD Royal Bank of Canada 09/12/2024 (604) (0.02)
Buy 22,386 EUR Sell 31,806 SGD Royal Bank of Canada 18/12/2024 (67) -
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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 37 EUR Sell 53 SGD State Street Bank 03/12/2024 - -
Buy 84,231 EUR Sell 120,187 SGD State Street Bank 05/12/2024 (613) (0.02)
Buy 517 EUR Sell 730 SGD State Street Bank 24/12/2024 2 -
Buy 118 EUR Sell 168 SGD State Street Bank 11/02/2025 - -
Buy 173 EUR Sell 245 SGD State Street Bank 11/02/2025 1 -
Buy 35,611 EUR Sell 39,458 USD Bank of America Merrill Lynch 17/12/2024 (1,652) (0.05)
Buy 131,927 EUR Sell 147,674 USD Bank of America Merrill Lynch 19/12/2024 (7.516) (0.21)
Buy 87,745 EUR Sell 96,134 USD Bank of New York Mellon 04/12/2024 (3,090) (0.09)
Buy 45,930 EUR Sell 50,123 USD Bank of New York Mellon 09/12/2024 (1,421) (0.04)
Buy 49,045 EUR Sell 53,943 USD Bank of New York Mellon 18/12/2024 (1,895) (0.06)
Buy 11,151 EUR Sell 12,496 USD Barclays Bank 11/12/2024 (653) (0.02)
Buy 95,811 EUR Sell 101,361 USD Barclays Bank 16/12/2024 86 -
Buy 95,784 EUR Sell 101,361 USD Barclays Bank 20/12/2024 7 -
Buy 94,528 EUR Sell 105,510 USD Barclays Bank 23/12/2024 (5,083) (0.15)
Buy 76,808 EUR Sell 81,017 USD HSBC Bank 27/12/2024 334 0.01
Buy 14,719 EUR Sell 16,433 USD Natwest Markets 11/12/2024 (803) (0.02)
Buy 38,688 EUR Sell 42,957 USD Royal Bank of Canada 11/12/2024 (1,889) (0.05)
Buy 95,541 EUR Sell 104,986 USD Royal Bank of Canada 13/12/2024 (3,621) (0.10)
Buy 96,099 EUR Sell 107,528 USD Royal Bank of Canada 18/12/2024 (5,440) (0.16)
Buy 92,074 EUR Sell 101,345 USD Societe Generale 09/12/2024 (3,666) (0.10)
Buy 2 EUR Sell 2 UsD State Street Bank 02/12/2024 - -
Buy 19,247 EUR Sell 21,165 USD State Street Bank 09/12/2024 (748) (0.02)
Buy 134,096 EUR Sell 147,724 USD State Street Bank 10/12/2024 (5,451) (0.16)
Buy 67,497 EUR Sell 75,379 USD State Street Bank 11/12/2024 (3,706) (0.10)
Buy 4,488 EUR Sell 4,939 USD State Street Bank 12/12/2024 \77) (0.01)
Buy 18 EUR Sell 19 USD State Street Bank 13/12/2024 - -
Buy 4,541 EUR Sell 4,922 USD State Street Bank 17/12/2024 (107) -
Buy 27,460 EUR Sell 29,812 USD State Street Bank 18/12/2024 (691) (0.01)
Buy 1,815 EUR Sell 1,913 USD State Street Bank 18/12/2024 8 -
Buy 24,520 EUR Sell 26,996 USD State Street Bank 23/12/2024 (967) (0.03)
Buy 4,289 EUR Sell 4,497 USD State Street Bank 27/12/2024 44 -
Buy 9 EUR Sell 9 UuUsD State Street Bank 03/01/2025 - -
Buy 158 EUR Sell 167 USD State Street Bank 03/01/2025 1 -
Buy 97,473 EUR Sell 106,934 USD State Street Bank 08/01/2025 (3,409) (0.10)
Buy 24,345 EUR Sell 26,560 USD UBS 04/12/2024 (751) (0.02)
Buy 94,947 EUR Sell 105,645 USD uBs 12/12/2024 (4,842) (0.14)
Buy 96,382 EUR Sell 107,307 USD UBS 17/12/2024 (4,954) (0.14)
Buy 27,977 GBP Sell 33,757 EUR Bank of America Merrill Lynch 10/12/2024 71) -
Buy 112,731 GBP Sell 135,436 EUR Bank of America Merrill Lynch 13/12/2024 279 0.01
Buy 13,506 GBP Sell 16,196 EUR Bank of America Merrill Lynch 24/12/2024 56 -
Buy 71,213 GBP Sell 85,341 EUR Barclays Bank 03/12/2024 426 0.01
Buy 112,877 GBP Sell 135,256 EUR Barclays Bank 20/12/2024 591 0.02
Buy 29,649 GBP Sell 35436 EUR Natwest Markets 04/12/2024 271 0.01
Buy 114,533 GBP Sell 136,323 EUR Natwest Markets 06/12/2024 1,602 0.05
Buy 60,278 GBP Sell 71,871 EUR Natwest Markets 09/12/2024 710 0.02
Buy 59,767 GBP Sell 71,561 EUR Natwest Markets 16/12/2024 381 0.01
Buy 86,157 GBP Sell 102,998 EUR Natwest Markets 20/12/2024 691 0.02
Buy 39,873 GBP Sell 47,377 EUR Royal Bank of Canada 10/12/2024 632 0.02
Buy 76,769 GBP Sell 91,392 EUR Royal Bank of Canada 03/01/2025 939 0.03
Buy 64,451 GBP Sell 77,171 EUR Societe Generale 02/12/2024 453 0.01
Buy 114,547 GBP Sell 138,091 EUR Societe Generale 12/12/2024 (184) (0.01)
Buy 86,689 GBP Sell 104,075 EUR Societe Generale 23/12/2024 240 0.01
Buy 112,939 GBP Sell 135,454 EUR Societe Generale 24/12/2024 443 0.01
Buy 10 GBP Sell 12 EUR State Street Bank 02/12/2024 - -
Buy 66,524 GBP Sell 79,663 EUR State Street Bank 10/12/2024 435 0.02
Buy 16,472 GBP Sell 19,792 EUR State Street Bank 13/12/2024 38 -
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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 6,352 GBP Sell 7,602 EUR State Street Bank 23/12/2024 41 -
Buy 145 GBP Sell 173 EUR State Street Bank 24/12/2024 1 -
Buy 8,298 GBP Sell 9,933 EUR State Street Bank 03/01/2025 48 -
Buy 2,934 GBP Sell 3,534 EUR State Street Bank 03/01/2025 (5) -
Buy 112,889 GBP Sell 133,854 EUR State Street Bank 06/01/2025 1,899 0.05
Buy 4,408 GBP Sell 5,273 EUR UBS 03/01/2025 29 -
Buy 591,300 JPY Sell 3,630 EUR Australia and New Zealand Banking Group 27/12/2024 13 -
Buy 598,300 JPY Sell 3,669 EUR Australia and New Zealand Banking Group 16/01/2025 124 -
Buy 18,181,899 JPY Sell 110,104 EUR Bank of America Merrill Lynch 03/12/2024 4,706 0.13
Buy 17,958,579 JPY Sell 112,942 EUR Bank of New York Mellon 30/12/2024 752 0.02
Buy 18,313,000 JPY Sell 115,648 EUR Barclays Bank 02/12/2024 91 -
Buy 17,996,719 JPY Sell 109,148 EUR Barclays Bank 06/01/2025 4,867 0.14
Buy 18,121,900 JPY Sell 110,848 EUR Barclays Bank 17/01/2025 4,048 0.12
Buy 715,000 JPY Sell 4,377 EUR HSBC Bank 27/12/2024 148 -
Buy 18,000,984 JPY Sell 109,241 EUR HSBC Bank 10/01/2025 4,832 0.14
Buy 15,849,996 JPY Sell 97,499 EUR HSBC Bank 17/01/2025 2,993 0.09
Buy 17,998,859 JPY Sell 112,087 EUR Natwest Markets 28/01/2025 2,116 0.06
Buy 11,911,296 JPY Sell 72,866 EUR Royal Bank of Canada 27/12/2024 2,521 0.07
Buy 17,948,209 JPY Sell 108,949 EUR Royal Bank of Canada 07/01/2025 4,765 0.14
Buy 1,537,802 JPY Sell 9,664 EUR Royal Bank of Canada 08/01/2025 80 -
Buy 1,907,973 JPY Sell 11,721 EUR Societe Generale 2711212024 354 -
Buy 17,934,840 JPY Sell 110,201  EUR Societe Generale 08/01/2025 3,438 0.10
Buy 18,146,086 JPY Sell 111,018 EUR Societe Generale 09/01/2025 3,968 0.1
Buy 18,091,250 JPY Sell 113,392 EUR Societe Generale 31/01/2025 1,422 0.04
Buy 295 JPY Sell 2 EUR State Street Bank 02/12/2024 - -
Buy 18,164,814 JPY Sell 109,681 EUR State Street Bank 04/12/2024 5,031 0.14
Buy 2,854,265 JPY Sell 17,331 EUR State Street Bank 27/12/2024 735 0.01
Buy 16,541,320 JPY Sell 100,356 EUR State Street Bank 10/01/2025 4,468 0.13
Buy 17,265,089 JPY Sell 106,532 EUR State Street Bank 16/01/2025 2,923 0.08
Buy 158,000 JPY Sell 970 EUR State Street Bank 17/01/2025 32 -
Buy 702,700 JPY Sell 4,399 EUR uBs 16/01/2025 55 -
Buy 352,827 NOK Sell 30,340 EUR Bank of America Merrill Lynch 23/12/2024 (146) -
Buy 874,313 NOK Sell 74,641 EUR HSBC Bank 02/12/2024 241 0.01
Buy 37,979 NOK Sell 3,215 EUR Natwest Markets 10/02/2025 28 -
Buy 371,419 NOK Sell 31,552 EUR State Street Bank 13/12/2024 247 0.01
Buy 3,999 NOK Sell 343 EUR State Street Bank 13/12/2024 - -
Buy 74,439 NOK Sell 6,396 EUR State Street Bank 23/12/2024 (26) -
Buy 149 NOK Sell 13 EUR State Street Bank 10/02/2025 - -
Buy 286 NOK Sell 24 EUR State Street Bank 10/02/2025 - -
Buy 85,185 SEK Sell 7,360 EUR Barclays Bank 13/02/2025 39 -
Buy 808,339 SEK Sell 71,407 EUR Royal Bank of Canada 23/12/2024 (1,250) (0.04)
Buy 50,296 SEK Sell 4,348 EUR Societe Generale 11/02/2025 20 -
Buy 10,483 SEK Sell 904 EUR Societe Generale 21/02/2025 6 -
Buy 10,484 SEK Sell 906 EUR State Street Bank 11/02/2025 4 -
Buy 3,650 SEK Sell 315 EUR State Street Bank 11/02/2025 2 -
Buy 53,987 SGD Sell 37,798 EUR Bank of America Merrill Lynch 09/12/2024 314 0.01
Buy 24,859 SGD Sell 17,468 EUR Bank of America Merrill Lynch 18/12/2024 81 -
Buy 39,965 SGD Sell 28,469 EUR Citibank 18/12/2024 (256) (0.01)
Buy 53,959 SGD Sell 37,917 EUR HSBC Bank 05/12/2024 174 -
Buy 49,775 SGD Sell 34,791 EUR Royal Bank of Canada 18/12/2024 347 0.01
Buy 57 SGD Sell 40 EUR State Street Bank 02/12/2024 - -
Buy 980 SGD Sell 686 EUR State Street Bank 05/12/2024 6 -
Buy 39,968 SGD Sell 28,236 EUR State Street Bank 18/12/2024 (21) -
Buy 49,946 SGD Sell 35,604 EUR State Street Bank 24/12/2024 (346) (0.01)
Buy 50,140 SGD Sell 35,173 EUR State Street Bank 11/02/2025 222 0.01
Buy 10,007 USD Sell 9,689 EUR Bank of America Merrill Lynch 08/01/2025 (148) -
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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 27,633 USD Sell 25,192 EUR Royal Bank of Canada 09/12/2024 912 0.03
Buy 77 USD Sell 73 EUR State Street Bank 02/12/2024 (1) -
Buy 90 USD Sell 85 EUR State Street Bank 03/12/2024 - -
Buy 18,204 USD Sell 16,852 EUR State Street Bank 04/12/2024 348 0.01
Buy 20,269 USD Sell 19,248 EUR State Street Bank 12/12/2024 (103) -
Buy 19,069 USD Sell 17,919 EUR State Street Bank 13/12/2024 93 -
Buy 8,719 USD Sell 8,190 EUR State Street Bank 13/12/2024 46 -
Buy 624 USD Sell 598 EUR State Street Bank 13/12/2024 (8) -
Buy 31 USD Sell 29 EUR State Street Bank 13/12/2024 - -
Buy 44,629 USD Sell 40,811 EUR State Street Bank 17/12/12024 1,335 0.03
Buy 20,717 USD Sell 19,753 EUR State Street Bank 17/12/2024 (189) (0.01)
Buy 94,789 USD Sell 86,846 EUR State Street Bank 18/12/2024 2,667 0.08
Buy 43,099 USD Sell 39,903 EUR State Street Bank 23/12/2024 787 0.02
Buy 8,545 USD Sell 7,843 EUR State Street Bank 02/01/2025 220 0.01
Buy 2 UsD Sell 2 EUR State Street Bank 02/01/2025 - -
Buy 19,590 USD Sell 17,982 EUR State Street Bank 03/01/2025 503 0.01
Buy 14,700 USD Sell 13,982 EUR State Street Bank 03/01/2025 (112) -
Unrealised Appreciation of Forward Currency Contracts 76,070 212
Unrealised Depreciation of Forward Currency Contracts (90,643) (2.54)
Net Unrealised Depreciation of Forward Currency Contracts - (0.42)% (30 November 2023: 0.16%) (14,573) (0.42)
% of Net
Value (000's) Asset
Value
Cash and Cash i -1.87% (30 2023: (0.02)%) 65,366 1.87
Other Liabilities in Excess of Other Assets - (4.48)% (30 November 2023: (1.59)%) (156,777) (4.48)
Total Net Assets 3,502,822 100.00

Amounts designated as “- “ are either €0 or less than €500 or less than 500 shares.
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UNITED STATES TREASURY

EfEFES 7 AU H KA | NOTE/BOND 1.875% 91, 077, 000. 000 76, 198, 717. 510
2032/02/15
UNITED STATES TREASURY
NOTE/BOND 2. 75% 89, 990, 000. 000 79, 317, 748. 210
2032/08/15
UNITED STATES TREASURY
NOTE/BOND 2. 875% 93, 833, 000. 000 83, 797, 266. 590
2032/05/15
UNITED STATES TREASURY
NOTE/BOND 3. 375% 96, 765, 000. 000 88, 275, 382. 440
2033/05/15

UNITED STATES TREASURY
NOTE/BOND 3. 5% 2033/02/15
UNITED STATES TREASURY

91, 282, 000. 000 84, 325, 312. 690

NOTE/BOND 3. 875% 105, 676, 000. 000 99, 830, 796. 080
2033/08/15

UNITED STATES TREASURY

NOTE/BOND 3. 875% 119, 869, 000. 000 112, 377, 187. 500
2034/08/15

UNITED STATES TREASURY
NOTE/BOND 4% 2034/02/15
UNITED STATES TREASURY
NOTE/BOND 4. 125% 89, 892, 000. 000 87, 082, 875. 000
2032/11/15

UNITED STATES TREASURY
NOTE/BOND 4. 25% 64, 387, 000. 000 62, 163, 636. 370
2034/11/15

UNITED STATES TREASURY
NOTE/BOND 4. 375% 106, 362, 000. 000 103, 902, 378. 690
2034/05/15

UNITED STATES TREASURY
NOTE/BOND 4. 5% 2033/11/15

120, 360, 000. 000 114, 346, 701. 130

103, 046, 000. 000 101, 818, 302. 470
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