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2,421 MercadoLibre, Inc. 1, 886, 240 0.05
F—Rb+SUT
1,661,945 Aurizon Holdings Ltd. 4,785, 805 0.13
1,524,895 Australia & New Zealand Banking Group Ltd. 217,329, 369 0.73
459, 743 Commonwealth Bank of Australia 34,364, 961 0.92
6, 781, 551 Telstra Corp. Ltd. 18, 853, 947 0.50
2,764,298 Treasury Wine Estates Ltd. 23,553,818 0.63
108, 887, 900 2.91
INZa—4
547, 222 Arch Capital Group Ltd. 25, 746, 795 0.69
hr5
193, 700 Imperial 0il Ltd. 11,002, 913 0.29
330, 400 Nutrien Ltd. 32,092, 715 0.86
43,095, 628 1.15
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3,174 AP Moller — Maersk A/S Glass A 9,072, 358 0.24
9, 461 AP Moller — Maersk A/S Class B 217, 369, 682 0.73
18, 561 D/S Norden A/S 775, 090 0.02
150, 672 Novo Nordisk A/S Class B 16, 684, 441 0.45
53,901, 571 1.44
PRGN
385, 757 Nokia Oyj 1,946, 370 0.05
753, 586 Nordea Bank Abp 7,649, 996 0.21
9, 596, 366 0.26
PAZ IS
222,516 Compagnie de Saint-Gobain 13,177,107 0.35
259, 508 Dassault Systemes SE 10, 955, 898 0.30
158, 272 Pernod Ricard SA 31,044, 397 0.83
10, 327 Safran SA 1,066, 786 0.03
56, 244, 188 1.51
K1Y
513, 593 Bayer AG 36, 570, 893 0.98
13,279 Bayerische Motoren Werke AG 1, 143, 843 0.03
37,039 Deutsche Post AG 1,517, 883 0.04
2,831,283 E.ON SE 28, 740, 818 0.77
14,721 Hapag-Lloyd AG 5,781,234 0.15
39, 811 Henkel AG & Co. KGaA-Preferred 2,680, 824 0.07
858, 038 K+S AG 24,100, 719 0.64
106, 223 Mercedes—-Benz Group AG 7,498, 852 0.20
171, 826 Merck KGaA 32,037,137 0.86
10, 136 Muenchener Rueckversicherungs—Gesel lschaft AG 2,471,324 0.07
142, 543, 527 3.81
&
176, 000 Orient Overseas International Ltd. 5,412, 345 0.15
FALSUR
117,700 Medtronic PLC 11,747, 637 0.31
11, 446 Perrigo Co. PLC 2,842,122 0.08
14, 589, 759 0.39
1397
1,001, 603 A2A SpA 1,667, 391 0.04
BAR
510, 200 Daiwa Securities Group, Inc. 2,485, 338 0.07
446, 800 ENEOS Holdings, Inc. 1,810,315 0.05
26, 400 Fujitsu Ltd. 3,942,310 0.11
1, 683, 900 Japan Tobacco, Inc. 30, 601, 112 0.82
995, 800 Marubeni Corp. 10, 457,127 0.28
149, 800 Mitsubishi Corp. 5, 155, 461 0.14
452, 900 Mitsubishi Estate Co. Ltd. 6,724,092 0.18
3, 535, 600 Mitsubishi HC Capital, Inc. 16, 861, 776 0.45
1,205, 300 Mitsui & Co. Ltd. 30, 327, 590 0.81
893, 400 Mitsui Fudosan Co. Ltd. 19,572,214 0.52
99, 900 NEC Corp. 4,019,008 0.11
340, 100 NGK Insulators Ltd. 5,043,876 0.13
67, 200 Nippon Express Holdings, Inc. 3, 886, 053 0.10
216, 400 Nippon Telegraph & Telephone Corp. 6,587, 166 0.18
141, 600 Nippon Yusen KK 11, 641, 485 0.31
1,611,500 ORIX Corp. 30, 567, 088 0.82
130, 400 Osaka Gas Co. Ltd. 2,441,782 0.07
99, 800 Shionogi & Co. Ltd. 5,312,418 0.14
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351, 200 SoftBank Group Corp. 14, 600, 265 0.39
191, 400 Sompo Holdings, Inc. 8, 698,972 0.23
1,832,000 Sumitomo Corp. 26, 299, 155 0.70
87,700 Tokio Marine Holdings, Inc. 5,086, 140 0.14
770, 300 Tokyo Gas Co. Ltd. 15, 029, 049 0.40
63, 000 TOPPAN, Inc. 1,184, 205 0.03
255, 800 Toyota Tsusho Corp. 9,757, 385 0. 26
278, 091, 382 1.4
Lo INY
193, 230 Eurofins Scientific SE 18,012, 933 0.48
TS24
101, 541 ASML Holding NV 58, 749, 802 1.57
888, 545 Koninklijke Ahold Delhaize NV 24, 267, 511 0.65
88, 952 QIAGEN NV 4,140,716 0.11
87, 158, 029 2.3
JIT—
713, 755 Aker BP ASA 31,137, 408 0.83
950, 580 Golden Ocean Group Ltd. 14,261, 853 0.38
1,314,374 MPC Container Ships AS 3,701,244 0.10
1,579, 798 Norsk Hydro ASA 12, 626, 646 .34
61,727, 151 1.65
RIL AL
183, 632 Galp Energia SGPS SA 2,466, 816 0.07
ARA Y
87, 641 Red Electrica Corp. SA 1, 800, 253 0.05
AYI—F
198,122 Boliden AB 8,387, 845 0.23
1,216,047 Investor AB Class B 22,933, 560 0. 61
611, 391 Lundin Energy AB 30, 042, 744 0.80
168, 640 Skandinaviska Enskilda Banken AB Class A 1,863, 046 0.05
1,990, 683 SSAB AB Class B 11, 520, 980 0.31
108, 447 Volvo AB Class B 1,897,470 0.05
76, 645, 645 2.05
RA R
99, 346 Compagnie Financiere Richemont SA 10, 923, 401 0.
1,147,592 Glencore PLC 7,646,819 0.21
113, 843 Kuehne & Nagel International AG 29, 887, 495 0.80
56, 333 Lonza Group AG 33,970, 061 0.91
82,421,716 2.
KE
761, 003 Anglo American PLC 37,224,139 0.99
867, 146 British American Tobacco PLC 38, 360, 597 1.03
90,120 Diageo PLC 4,160, 289 0.11
136, 630 GlaxoSmithKline PLC ADR 5,988, 493 0.16
1,258, 665 Imperial Brands PLC 28, 268, 085 0.76
218, 811 Rio Tinto PLC ADR 16, 196, 390 0.43
919, 895 Shell PLC 217, 882, 952 0.75
158, 080, 945 4.23
KE
200, 156 AbbVie, Inc. 29,539, 023 0.79
62, 638 Advanced Micro Devices, Inc. 6, 352, 746 0.17
17, 859 AECOM 1,263, 167 0.03
245, 375 Agilent Technologies, Inc. 31,687,728 0.85
99,073 Air Products & Chemicals, Inc. 24,488, 864 0. 66
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2,692 Align Technology, Inc. 747, 568 0.02
1,989 Alphabet, Inc. Class A 4,475, 509 0.12
52,378 Alphabet, Inc. Class C 118, 216, 098 3.16
19, 221 Amazon. com, Inc. 44,902, 755 1.20
44,521 Ameriprise Financial, Inc. 12,282, 008 0.33
14, 388 AMETEK, Inc. 1,727,711 0.05
80, 902 Anthem, Inc. 41,848,178 1.12
851, 731 Apple, Inc. 125, 979, 532 3.37
21, 091 Applied Materials, Inc. 2,468,174 0.07
493, 659 Archer-Daniels-Midland Co. 44, 384, 881 1.19
230, 773 AutoNation, Inc. 21,570, 450 0.74
16, 505 AutoZone, Inc. 34,159, 078 0.91
232, 786 Bank of New York Mellon Corp. 10, 736, 090 0.29
181, 347 Berkshire Hathaway, Inc. Class B 57,302, 025 1.583
155, 943 Biogen, Inc. 31,537,912 0.84
21,956 Broadcom, Inc. 12, 718, 891 0.34
93, 054 Bruker Corp. 5,818, 667 0.16
262, 533 Capital One Financial Corp. 33, 383, 696 0.89
1,031,399 Carnival Corp. 14, 470, 528 0.39
3,382 Casey’s General Stores, Inc. 700, 006 0.02
190, 771 Caterpillar, Inc. 41, 382, 045 1.1
159, 567 Centene Corp. 13, 346, 184 0.36
323, 568 CF Industries Holdings, Inc. 32,411, 807 0.87
268, 120 Char les Schwab Corp. 18, 840, 792 0.50
24,985 Charter Communications, Inc. Class A 12, 658, 900 0.34
9,834 Choice Hotels International, Inc. 1,250, 098 0.03
17,711 Cisco Systems, Inc. 798, 273 0.02
6,524 CME Group, Inc. 1,294, 231 0.03
233, 511 CMS Energy Corp. 16, 495, 217 0.44
81, 355 Corning, Inc. 2,877,526 0.08
32,938 Crowdstrike Holdings, Inc. Class A 5,478,907 0.15
1,009, 841 CSX Corp. 32,153, 337 0.86
5,545 Darling Ingredients, Inc. 455, 411 0.01
568, 882 Dell Technologies, Inc. Class C 217,738, 686 0.74
248, 842 Discovery, Inc. 4,533, 901 0.12
13,448 Dol lar General Corp. 2,981, 960 0.08
30, 200 Dow, Inc. 2,069, 002 0.06
27,000 Elanco Animal Health, Inc. 647, 460 0.02
39, 199 Envista Holdings Corp. 1,683,597 0.04
235,416 Equitable Holdings, Inc. 7,154,292 0.19
2,127,211 Ford Motor Co. 28, 633, 068 0.77
112, 305 Fortinet, Inc. 32,827,875 0.88
810, 728 Freeport-McMoRan, Inc. 32, 258, 867 0.86
117, 259 Gartner, Inc. 30, 735, 929 0.82
140, 476 General Dynamics Corp. 31, 536, 862 0.84
829,818 General Motors Co. 31,765, 433 0.85
610, 927 Gilead Sciences, Inc. 39, 038, 235 1.04
129,613 HCA Healthcare, Inc. 21,671, 560 0.74
232, 846 Hilton Worldwide Holdings, Inc. 32,705, 549 0.88
179, 344 Horizon Therapeutics PLC 16,562, 418 0.44
26, 741 Humana, Inc. 12, 236, 147 0.33
15, 989 Hyatt Hotels Corp. Class A 1,398,878 0.04
30,182 Incyte Corp. 2,280, 552 0.06
208, 422 Intercontinental Exchange, Inc. 21,284, 055 0.57
13, 331 Intuit, Inc. 5,612, 351 0.15
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147, 442 IQVIA Holdings, Inc. 31, 764, 905 0.85
472,132 Jefferies Financial Group, Inc. 15, 462, 323 0.41
22,826 Johnson & Johnson 4,018,517 0.1
47,37 Keurig Dr Pepper, Inc. 1,639,510 0.04
147, 385 KeyCorp 2,903, 485 0.08
47,097 Kimber ly-Clark Corp. 6,183, 836 0.17
999, 474 Kinder Morgan, Inc. 19, 959, 496 0.53
50, 507 Liberty Broadband Corp. 6, 304, 789 0.17
305, 309 Live Nation Entertainment, Inc. 28,712,320 0.77
693, 613 LKQ Corp. 35,714,133 0.96
12,190 Manhattan Associates, Inc. 1,470,114 0.04
215,512 Marriott International, Inc. Class A 36,697, 383 0.98
75, 380 Marsh & McLennan Cos., Inc. 11,982, 405 0.32
29,914 MasTec, Inc. 2,519,058 0.07
155, 460 Merck & Co., Inc. 14,153, 078 0.38
226, 823 Meta Platforms, Inc. Class A 43, 960, 566 1.18
26,194 Mettler-Toledo International, Inc. 34,232,153 0.92
478, 688 Micron Technology, Inc. 34,747,962 0.93
367, 642 Microsoft Corp. 99, 575, 836 2.66
96, 360 Molina Healthcare, Inc. 28,835, 730 0.77
26, 967 Mondelez International, Inc. Class A 1,695, 146 0.05
223, 297 Mosaic Co. 13,904, 704 0.37
807, 594 News Corp. Class A 14,003, 680 0.37
133, 641 Norfolk Southern Corp. 32,113,932 0.86
164, 555 NVIDIA Corp. 30, 543, 054 0.82
179, 603 ON Semiconductor Corp. 10, 776, 180 0.29
154, 309 ONEOK, Inc. 10, 312, 471 0.28
524,195 Oracle Corp. 37,810, 185 1.01
368, 995 Otis Worldwide Corp. 217, 368, 359 0.73
14, 748 PACCAR, Inc. 1,258, 594 0.03
56, 469 Palo Alto Networks, Inc. 28,421,971 0.76
20, 336 Paycom Software, Inc. 5,826, 061 0.16
8,072 QUALCOMM, Inc. 1,117,003 0.03
76,879 Republic Services, Inc. 10, 356, 370 0.28
4,397 Roper Technologies, Inc. 1,934, 548 0.05
45,979 ServiceNow, Inc. 21,631, 740 0.58
893,616 Synchrony Financial 32,482,942 0.87
99,114 Synopsys, Inc. 31,522, 217 0.84
7,754 Teledyne Technologies, Inc. 3,056, 937 0.08
62, 690 Tesla, Inc. 47,088, 340 1.26
16, 323 Thermo Fisher Scientific, Inc. 9,327,615 0.25
76, 797 Torchmark Corp. 7,482,332 0.20
80, 961 Union Pacific Corp. 17,891, 571 0.48
78,094 UnitedHealth Group, Inc. 39, 225, 054 1.05
98, 713 Universal Health Services, Inc. Class B 12,228, 566 0.33
193, 635 VeriSign, Inc. 33,595, 673 0.90
36, 666 Vertex Pharmaceuticals, Inc. 9, 836, 388 0.26
279,123 VMware, Inc. Class A 36, 048, 735 0.96
28,186 Waste Management, Inc. 4,470, 582 0.12
734,572 Western Union Co. 13,134,147 0.35
12, 736 Whirlpool Corp. 2,304,707 0.06
180, 845 Wyndham Hotels & Resorts, Inc. 14, 567, 065 0.39
2,315,801, 164 61.97
LB EE (BUEREIME K FJL 3,487,235, 099) 3, 545, 783, 804 94.88
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288, 308 American Homes 4 Rent Class A 10, 849, 030 0.29
570, 368 Annaly Capital Management, Inc. 3,781, 540 0.10
192,913 Camden Property Trust 21,7217, 386 0.74
337, 947 Equity LifeStyle Properties, Inc. 25,707, 628 0.69
454,164 First Industrial Realty Trust, Inc. 24,084, 317 0.65
61,901 Life Storage, Inc. 7, 265, 320 0.19
36,776 Mid-America Apartment Communities, Inc. 6, 690, 290 0.18
106, 105, 511 2.84
THEREEEES (BEEM K KJL 105 586, 459) 106, 105, 511 2.84
AROERMBEREEIAICESE SN TV SEEEFMAES ST (RERM K KL 3,592 821, 558) 3,651,889, 315 97.72
TVINT « TG £ < FHMfiZE (BRI K FJL 3,592, 821, 558) 3,651,889, 315 97.72
5E¥ERE1—0. 03%
Bk REHFIE ok A
i fAnEA GEEIL) GEEJL) RETEREE (%)
F—RESUTEIL
175 SPI 200 Futures 16/ 06/2022 BE 905, 998 20,118 0.00
hFrFFIL
1,400 S&P TSX 60 Index Futures 16/06/2022 BE 1,387,986 32,728 0.00
a1—nA
1,480 Euro STOXX 50 Index Futures 17/06/2022 BE 5,999, 342 331, 156 0.01
BERYF
220 FTSE 100 Index Futures 17/06/2022 BE 1,387, 986 85, 335 0.00
FHEFL
250 Hang Seng Index Futures 29/06/2022 B 681, 585 47, 866 0.00
BAXH
200, 000 TOPIX Index Futures 09/06/2022 BE 2,965, 091 63, 565 0.00
E 2
5,550 E-Mini S&P 500 Index Futures 17/06/2022 BE 22,928, 438 460, 025 0.02
SIS IRERFIE 1,040, 793 0.03
SHEAEF 951 —0. 00%
R nR () B ARG  SEFAEEHE AEFOE  pazasns o
usD 693,102  EUR 646, 000 01/06/2022 1,075 0.00
NEAZEFHERGIRERAE 1,075 0.00
BEY S ABREERMEDONEAEFHEE—0.01%
HH TR (R EH 7RG EEFARENE AEEDE  paTAses o
AUD 61,441 CAD 55, 435 24/06/2022 282 0.00
AUD 47,437 CHF 32, 401 24/06/2022 256 0.00
AUD 192,141 EUR 1217, 690 24/06/2022 1,039 0.00
AUD 73,580 GBP 41,416 24/06/2022 696 0.00
AUD 2,089 ILS 4,954 24/06/2022 14 0.00
AUD 105,502 JPY 9, 449, 166 24/06/2022 2,317 0.00
AUD 5,736 SGD 5,562 24/06/2022 62 0.00
AUD 1,181,620 USD 830, 582 24/06/2022 17,935 0.00
CAD 25,942 EUR 18,877 24/06/2022 272 0.00
CHF 5,663 GBP 4,665 24/06/2022 36 0.00
CHF 161 ILS 558 24/06/2022 0 0.00
CHF 8,120 JPY 1,064, 241 24/06/2022 201 0.00
CHF 441 SGD 626 24/06/2022 3 0.00
CHF 87,695 USD 90, 131 24/06/2022 1,372 0.00
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EE nk () EE ARG EEEARHNE AEEDE  paTases o
EUR 1,509,436 GBP 1,278, 557 24/06/2022 9,058 0.00
EUR 41,749 ILS 148, 466 24/06/2022 221 0.00
EUR 2,135,152 JPY 287,783,974 24/06/2022 52,969 0.00
EUR 117,254 SGD 171,199 24/06/2022 880 0.00
EUR 23,058,809 USD 24,373, 490 24/06/2022 355, 094 0.01
SGD 202,729  JPY 18,709, 387 24/06/2022 2,443 0.00
SGD 2,213,653 USD 1,602, 500 24/06/2022 12,038 0.00
AUD 900 NZD 991 21/06/2022 2 0.00
AUD 16,089 SEK 112, 509 27/06/2022 89 0.00
CHF 1,238 SEK 12,672 21/06/2022 0 0.00
EUR 324,253 SEK 3,412,550 217/06/2022 49 0.00
SEK 79,963 EWR 7,585 21/06/2022 13 0.00
~y DEMONE A TS I RKHRF & 457, 347 0.01
EE nk () BE ARG  EEEARHNE AEFES  paTasns e
AUD 3,474 NOK 23,840 24/06/2022 (36) (0. 00)
CHF 2,907 AUD 4,256 24/06/2022 (23) (0.00)
GHF 4,729 CAD 6, 244 24/06/2022 4 (0.00)
CHF 23,834 EUR 23,224 24/06/2022 37 (0.00)
GHF 267 NOK 2,685 24/06/2022 (6) (0.00)
EUR 768,825 AUD 1,156, 600 24/06/2022 (6,062) (0. 00)
EUR 1,245,643 CAD 1,691,010 24/06/2022 (1,441) (0.00)
EUR 963,291 CHF 990, 570 24/06/2022 (530) (0. 00)
EUR 69,193  NOK 714, 436 24/06/2022 (1, 643) (0.00)
GBP 8,845 EUR 10, 402 24/06/2022 (20) (0.00)
JPY 3,449,937 EWR 25,335 24/06/2022 (355) (0.00)
SGD 71,066 AUD 73, 250 24/06/2022 (768) (0.00)
SGD 115,601  CAD 107, 469 24/06/2022 (675) (0. 00)
SGD 89,226 CHF 62,814 24/06/2022 (464) (0. 00)
SGD 303,542 EUR 207, 855 24/06/2022 (1,516) (0.00)
SGD 142,645 GBP 82,764 24/06/2022 (160) (0.00)
SGD 3,928 ILS 9, 604 24/06/2022 an (0.00)
SGD 6,533 NOK 46,218 24/06/2022 (142) (0. 00)
usb 12,221 AUD 17, 2817 24/06/2022 (193) (0. 00)
Usb 124,386 EUR 116, 318 24/06/2022 (355) (0.00)
usD 17,595 SGD 24,223 24/06/2022 (72) (0.00)
CHF 69 NZD 112 21/06/2022 (0 (0. 00)
EUR 17,916 NZD 29,709 27/06/2022 (109) (0.00)
SGD 1,694 NZD 1,922 27/06/2022 (15) (0.00)
SGD 30,261 SEK 218,112 21/06/2022 (155) (0.00)
~y UERONEAB PR RERRE (14, 788) 0.00
REFHEEE (RGEM K FJL 3,592, 821, 558) 3, 653, 373, 742 97.76
ZTOMEE - BiE 83,513,210 2.24
REXTEX 3, 736, 886, 952 100. 00
BASH I )
TYUNT 4 TEEIZBRRESE (BUSRM Xk <)L 3 592,821, 558) 3,651, 889, 315 97.72
MBS RERFIIE 1,040, 793 0.03
NEREFHEEIRERFIE 1,075 0.00
~y U EROINEAB PG RERAL 457, 347 0.01
~y SENONEABFHRIIRRTEL (14,788) (0..00)
ZTOMEE - BiE 83,513,210 2.24
REXEX 3, 736, 886, 952 100. 00
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d—IEKTY Yy HIR-T7X - E—I)IY——d—)LKTY-HyHIRX USSYUFy K-
H—JX-T72 K X7XxalLl—3ar-05RA0KR>

= Ry e Py I ATy X —x )y ——d— )Ry Py 72 USSUFv RV
PeT X e T R (TANLTL RE) X, GSZr— L - By 77— 2T Aax—R (&%
~yUBHY) SBa—R (ABFE~yTRL) BDEEXNRETHNEREEFEGEARTT, 202343 H10H
Ki s CAFARER B ORI A ZHER L EIFET, k. Zhbo0oNFIL, YAAEKREEGEROS
TDIV T AEENENETT,

WEHRMEDERMNR (202246 A30BI1Z# T L) (B : K FL)

#H
% & RARHREN 27,371,018
BEE RN 1,542,123
BEEEHAITHREN 505, 023
REER 719,773
B S EREM 1,118,835
ZERERBHRITREN 233, 260
BEEHREN 7,366
ERH 15 SR 6, 801
FrETHREN 16,129
RIZE 74, 865
FIRIE A 14, 350
ZDithERA 216, 530
ERGE 31,946,073
% & BERI RN R % (3, 381, 400)
ERERSG 28,564, 673
BREFMAZSAEME (20224 6 A30BHR#E)
#E ARET Rl BREAR/ANE EEE a0
ﬁéﬁ,ﬁ%ﬁﬁﬁ%ﬂﬂ\ﬁﬁl:k%t L CI3R%HAHETRE Sh T HE R A TS
&
7,518,000 Banque Federative du Credit Mutuel SA 1.353% 20/07/2022 7,520, 981 0.02
120, 908, 000 Caterpillar Financial Services Corp 1.685% 17/11/2022 120, 734, 603 0.35
79,512, 000 Metropolitan Life Global Funding 1 1.357% 13/01/2023 79, 420, 561 0.23
HEEE 207, 676, 145 0.60
E3l=
20, 257, 000 Federal Home Loan Bank Discount Notes 1.790% 07/09/2022 20,177,918 0.06
1, 000, 000, 000 United States Cash Management Bill 2.090% 18/10/2022 994,132,170 2.88
1,200, 000, 000 United States Cash Management Bill 2.060% 25/10/2022 1,192, 255, 068 3.45
150, 000, 000 United States Treasury Bill 1.670% 22/09/2022 149, 437,733 0.43
200, 000, 000 United States Treasury Bill 1. 750% 29/09/2022 199, 180, 000 0.58
25, 500, 000 United States Treasury Floating Rate Note 0.101% 31/07/2022 25, 503, 822 0.07
189, 400, 000 United States Treasury Floating Rate Note 0.091% 31/10/2022 189, 590, 451 0.55
39, 600, 000 United States Treasury Note/Bond 0.895% 31/01/2023 39,041,578 0.1
10, 000, 000 United States Treasury Note/Bond 1.7711% 15/02/2023 9,922, 656 0.03
84,100, 000 United States Treasury Note/Bond 0.849% 15/02/2023 83, 778, 055 0.24
12, 500, 000 United States Treasury Note/Bond 0.930% 28/02/2023 12, 288, 086 0.04
15, 200, 000 United States Treasury Note/Bond 0.891% 28/02/2023 15, 194, 063 0.05
EE&EH 2,930, 501, 600 8.49
AROEREAMEIAICEED LFRHHLTIHETREI SN TV S EBEEFMAS & 3,138,177, 745 9.09




GS7A—NL - EvIT—2BEBK

i

£5m fA e FE EEEAR/EHA GERIL) HEELE (%)
LROERERMEIFICLIES L CIRHHATETRE Sh TV AL OB AT
FEMESNE

163, 033, 000 Bank of Nova Scotia 1.960% 20/12/2022 163, 055, 622 0.47
39, 000, 000 Bank of Nova Scotia 1.930% 09/01/2023 38, 983, 460 0.11
145, 000, 000 Banque Federative Du Credit Mutuel 2.143% 16/09/2022 144,295, 710 0.42
124, 100, 000 Barclays Bank Plc 1.980% 05/07/2022 124,102,770 0.36
41,757,000 Commonwealth Bank of Australia 1.920% 25/11/2022 41,753,739 0.12
49, 297, 000 Cooperatieve Rabobank UA 1.640% 11/07/2022 49,294, 969 0.14
11, 650, 000 Cooperatieve Rabobank UA 1.848% 02/09/2022 11, 647, 059 0.03
242,300, 000 Credit Agricole CIB 1.560% 09/08/2022 242, 300, 000 0.70
135, 000, 000 Credit Agricole CIB 1.543% 24/08/2022 134, 679, 649 0.39
195, 750, 000 Credit Agricole CIB 1.860% 11/10/2022 195, 806, 116 0.57
266, 789, 000 Credit Industriel et Commercial 1.960% 09/01/2023 266, 830, 683 0.77
132, 600, 000 Credit Suisse AG 1.831% 23/08/2022 132, 628, 969 0.38
200, 000, 000 FUJIFILM Holdings Corp 2.381% 22/09/2022 198, 972, 634 0.58
339, 000, 000 KBC Bank NV 1.560% 06/07/2022 339, 000, 000 0.98
100, 000, 000 Landesbank Hessen-Thueringen Girozentrale 1.160% 05/07/2022 100, 000, 000 0.29
167, 759, 000 Landesbank Hessen-Thueringen Girozentrale 1.620% 28/07/2022 167, 759, 000 0.49
16, 750, 000 Lloyds Bank Corporate Markets Plc 1.452% 17/08/2022 16, 761, 244 0.05
75, 000, 000 Mitsubishi UFJ Trust & Banking Corp 1.840% 11/07/2022 75, 000, 293 0.22
282, 502, 000 Mitsubishi UFJ Trust & Banking Corp 1.660% 10/08/2022 282,502, 000 0.82
185, 000, 000 Mitsubishi UFJ Trust & Banking Corp 1.850% 06/09/2022 185, 005, 426 0.54
34, 000, 000 MUFG Bank Ltd 1. 840% 08/07/2022 34, 000, 551 0.10
270, 000, 000 MUFG Bank Ltd 1.840% 02/09/2022 270, 020, 804 0.78
111, 000, 000 National Bank of Kuwait 1. 350% 01/07/2022 111, 000, 408 0.32
96, 000, 000 National Bank of Kuwait 1. 350% 05/07/2022 96, 001, 721 0.28
30, 000, 000 National Bank of Kuwait 1.804% 06/07/2022 29,997, 809 0.09
212,000, 000 National Bank of Kuwait 1.570% 06/07/2022 212, 000, 352 0.61
138, 678, 000 National Bank of Kuwait 1.950% 04/08/2022 138, 678, 000 0.40
87,914,000 National Bank of Kuwait 1.550% 12/08/2022 87,902, 289 0.25
92, 093, 000 National Bank of Kuwait 2.600% 22/09/2022 92, 093, 000 0.27
75, 367, 000 National Westminster Bank Plc 1.494% 15/08/2022 75, 226, 702 0.22
290, 100, 000 Natixis SA 1. 440% 02/08/2022 290, 150, 440 0.84
245, 750, 000 Natixis SA 1.730% 01/09/2022 245, 663, 688 0.71
158, 000, 000 Nordea Bank AB 1.670% 15/08/2022 157, 984, 469 0.45
100, 000, 000 Nordea Bank AB 1.670% 09/09/2022 99, 985, 442 0.29
37,500, 000 Nordea Bank AB 1.737% 19/09/2022 37,523, 851 0.11
74, 750, 000 Nordea Bank AB 1.743% 21/09/2022 74,796, 532 0.22
60, 000, 000 Nordea Bank AB 1.930% 30/11/2022 59, 986, 553 0.17
128, 745, 000 Oversea—-Chinese Banking Corp Ltd 1.220% 22/07/2022 128, 745, 112 0.37
114, 000, 000 Oversea—-Chinese Banking Corp Ltd 1. 840% 23/09/2022 113, 984, 387 0.33
129, 506, 000 Oversea—-Chinese Banking Corp Ltd 1.840% 30/09/2022 129, 481, 588 0.38
235, 600, 000 Skandinaviska Enskilda Banken AB 1.830% 05/10/2022 235, 360, 656 0.68
717,110, 000 Standard Chartered Bank 1.150% 27/01/2022 71,107, 165 0.22
238, 000, 000 Sumitomo Mitsui Banking Corp 1.970% 22/07/2022 238,021,913 0.69
17,000, 000 Sumitomo Mitsui Banking Corp 1.450% 04/08/2022 17,004, 703 0.05
283, 799, 000 Sumitomo Mitsui Banking Corp 1. 840% 06/10/2022 283, 784, 285 0.82
84, 962, 000 Sumitomo Mitsui Banking Corp 1.880% 13/10/2022 84,960, 714 0.25
280, 000, 000 Sumitomo Mitsui Trust Bank Ltd 1.550% 07/07/2022 280, 000, 000 0.81
27, 399, 000 Svenska Handelsbanken AB 1.675% 11/07/2022 27,398, 628 0.08
183, 800, 000 Svenska Handelsbanken AB 1.670% 12/09/2022 183, 739, 429 0.53
157, 000, 000 Svenska Handelsbanken AB 1.900% 04/11/2022 156, 953, 255 0.45
23, 000, 000 UBS AG 1. 840% 18/08/2022 22,999, 731 0.07
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12,478, 000 Westpac Banking Corp 1.660% 02/08/2022 12,476,112 0.04

EREMAEESRH 1,015, 409, 632 20. 31

av—I %)L s R—/8—
393, 000, 000 Agence Centrale Des Organismes De Securite Sociale
200, 000, 000 Agence Centrale Des Organismes De Securite Sociale
241,000, 000 Agence Centrale Des Organismes De Securite Sociale
250, 000, 000 Agence Centrale Des Organismes De Securite Sociale
295, 000, 000 Agence Centrale Des Organismes De Securite Sociale
473, 550, 000 Albion Capital LLC
144, 365, 000 Albion Capital LLC
20, 782, 000 Albion Capital LLC
157, 100, 000 Alpine Securitization LLC
40, 259, 000 Antalis
41,000, 000 Antalis
32,150, 000 ASB Finance Ltd
123, 579, 000 ASB Finance Ltd
75, 000, 000 Atlantic Asset Securitisation LLC
60, 688, 000 Atlantic Asset Securitisation LLC
100, 000, 000 Atlantic Asset Securitisation LLC
67, 491, 000 Atlantic Asset Securitisation LLC
130, 893, 000 Australia & New Zealand Banking Group Ltd
75, 000, 000 Bank of Montreal
105, 000, 000 Bank of Nova Scotia
64, 500, 000 Bank of Nova Scotia
100, 000, 000 Bank of Nova Scotia
90, 000, 000 Bank of Nova Scotia
110, 000, 000 Barclays Bank Plc
110, 000, 000 Barclays Bank Plc
64, 000, 000 Barclays Bank Plc
149, 322, 000 Barclays Bank Plc
185, 000, 000 BNP Par ibas
50, 000, 000 BPCE SA
6,701, 000 Caisse D' Amortissement De La Dette Sociale
45,000, 000 Cancara Asset Securitisation LLC
85,927, 000 CDP Financial Inc
102, 575, 000 CDP Financial Inc
229, 500, 000 Chesham Finance Ltd - Series V
117, 611,000 Collateralized Commercial Paper Il Co LLC
214,000, 000 Collateralized Commercial Paper Il Co LLC
50, 000, 000 Collateralized Commercial Paper Il Co LLC
54,899, 000 Collateralized Commercial Paper Il Co LLC
65, 000, 000 Collateralized Commercial Paper Il Co LLC
12, 135, 000 Commonwealth Bank of Australia
66, 000, 000 Credit Suisse AG
82,500, 000 DBS Bank Ltd
29, 000, 000 Dexia Credit Local
272, 350, 000 DNB Bank ASA
80, 000, 000 DNB Bank ASA
450, 000, 000 DZ Bank AG Deutsche Zentral-Genossenschaftsbank
173, 646, 000 DZ Bank AG Deutsche Zentral-Genossenschaftsbank
169, 450, 000 DZ Bank AG Deutsche Zentral-Genossenschaftsbank

.000%  01/07/2022 392, 988, 139
.204%  05/07/2022 199, 967, 546
.699%  05/07/2022 240, 963, 799
. 309% 11/07/2022 249, 906, 102
. 648% 18/07/2022 294,764, 348
.000%  01/07/2022 473,528, 951
.280%  20/07/2022 144, 263, 988
.540% 16/08/2022 20, 742, 769
. 340% 11/08/2022 157, 093, 402
. 150% 12/07/2022 40, 244, 857
.480%  04/08/2022 40, 947, 859
.921%  28/10/2022 32,155, 330
.960% 10/11/2022 123, 556, 196
.960%  22/07/2022 74,999, 992
.3109%  21/09/2022 60, 376, 959
.910% 12/10/2022 99, 995, 059
.910% 13/10/2022 67,487, 042
.910%  21/11/2022 130, 887, 222
.910%  03/11/2022 75,017, 617
.680%  09/09/2022 104, 972, 066
. 680% 12/09/2022 64, 480, 137
.880%  03/10/2022 100, 007, 051
.911%  01/11/2022 90, 002, 773
.600%  07/07/2022 109, 965, 778
.120%  07/07/2022 110, 001, 925
.121%  01/08/2022 63,992, 811
.830%  09/08/2022 149,018, 378
.890%  02/11/2022 185, 000, 370
. 700% 13/09/2022 49,787, 292
.575%  29/07/2022 6,692, 498
.200%  06/07/2022 44,991, 000
. 240% 21/01/2022 85, 849, 987
.610%  01/08/2022 102, 465, 122
.000%  01/07/2022 229, 489, 992
.900% 11/07/2022 117,572, 661
.980% 26/08/2022 214,061, 467
.010% 22/09/2022 50,019, 887
.900% 12/10/2022 54,900, 394
.210%  02/12/2022 64, 216, 949
. 760% 24/08/2022 12,133, 333
.470% 23/08/2022 65, 841, 306
.000% 19/07/2022 82, 447,794
.000%  01/07/2022 28,999, 319
.650%  08/07/2022 2172, 339, 836
.T13% 28/09/2022 80, 056, 472
.000%  01/07/2022 449, 980, 623
.240%  02/08/2022 173, 442, 890
.380%  09/08/2022 169, 196, 401 0.49
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230, 000, 000 DZ Bank AG Deutsche Zentral-Genossenschaftsbank
104, 901, 000 Federal Realty Investment Trust
22,125, 000 Federal Realty Investment Trust
286, 607, 000 Federal Realty Investment Trust
268, 656, 000 First Abu Dhabi Bank PJSC
424, 750, 000 First Abu Dhabi Bank PJSC
22,250, 000 Fms Wertmanagement
122, 371,000 Gotham Funding Corporation
162, 849, 000 Gotham Funding Corporation
49, 892, 000 Gotham Funding Corporation
80, 000, 000 GTA Funding LLC
13, 153, 000 GTA Funding LLC
135, 213, 000 Ionic Capital Il Trust
297, 600, 000 Ionic Capital III Trust
5,933,000 Ionic Capital III Trust
308, 750, 000 Ionic Capital III Trust
291, 900, 000 Kreditanstalt fuer Wiederaufbau
50, 000, 000 LA Fayette Asset Securitisation LLC
50, 000, 000 LA Fayette Asset Securitisation LLC
35, 450, 000 LA Fayette Asset Securitisation LLC
20, 000, 000 Liberty Street Funding LLC
134,179, 000 Lime Funding LLC
81,567, 000 Lime Funding LLC
45,000, 000 LMA SA
66, 900, 000 LMA SA
20, 550, 000 LMA SA
20, 835, 000 LMA SA
15, 450, 000 LMA SA
57, 600, 000 LMA SA
39, 700, 000 LMA SA
130, 500, 000 Macquarie Bank Ltd
24,000, 000 Macquarie Bank Ltd
9,781, 000 Macquarie Bank Ltd
66, 900, 000 Macquarie Bank Ltd
100, 000, 000 Macquarie Bank Ltd
62, 700, 000 Macquarie Bank Ltd
45,191, 000 Manhattan Asset Funding Company LLC
95, 598, 000 Manhattan Asset Funding Company LLC
85, 000, 000 Manhattan Asset Funding Company LLC
75, 500, 000 Matchpoint Finance Plc
14, 000, 000 Matchpoint Finance Plc .500% 09/08/2022 13,976, 668
65, 000, 000 Matchpoint Finance Plc . 840% 26/08/2022 65, 003, 123
31, 800, 000 Matchpoint Finance Plc 2.200% 19/09/2022 31, 642, 089
60, 219, 000 Matchpoint Finance Plc .920% 17/10/2022 60, 208, 790
26, 000, 000 Matchpoint Finance Plc . 940% 10/11/2022 26, 000, 936
114,073, 000 MetLife Short Term Funding LLC .650% 21/07/2022 113, 936, 436
11, 000, 000 Mitsubishi UFJ Trust & Banking Corp .510% 04/08/2022 10, 985, 872
289, 150, 000 Mizuho Bank Ltd .070% 18/07/2022 288, 962, 035
36, 000, 000 National Australia Bank Ltd . 680% 25/07/2022 35,996, 756
36, 000, 000 National Australia Bank Ltd .690% 24/08/2022 35,997, 909
250, 000, 000 National Australia Bank Ltd . 860% 06/10/2022 250, 036, 972
37,591, 000 National Australia Bank Ltd .990% 03/01/2023 37,582, 845

510% 15/08/2022 229, 562, 860
270%  28/07/2022 104, 802, 271
.900%  27/10/2022 22,118, 658
.960%  29/12/2022 286, 546, 523
910%  01/07/2022 268, 656, 000
600%  05/07/2022 424, 655, 608
3009%  04/08/2022 22,221,704
2009%  25/07/2022 122, 261, 285
238%  26/07/2022 162, 694, 816
.350%  30/09/2022 49,587, 271
270%  22/08/2022 19, 831, 227
670%  28/09/2022 13,077, 041
.170%  26/07/2022 135, 213, 069
000%  01/07/2022 297, 590, 950
.650%  20/07/2022 5,928, 386
.150%  29/07/2022 308, 342, 830
.040%  25/08/2022 290, 988,174
.980%  20/07/2022 50, 004, 855
.420%  02/08/2022 49, 940, 460
.450%  23/08/2022 35, 370, 873
.500% 12/10/2022 19, 861, 507
.000%  01/07/2022 134,173, 037
700%  21/07/2022 81,486, 112
. 120% 12/07/2022 44,975,157
. 150% 18/07/2022 66, 843, 182
.200%  27/07/2022 20, 530, 844
.440%  01/08/2022 20, 808, 331
.450%  23/08/2022 15, 415, 539
.500%  07/10/2022 57,191, 962
.950% 13/10/2022 39, 394, 310
.970%  06/07/2022 130, 501, 993
. 820% 12/08/2022 23,998, 549
.540% 16/08/2022 9,760, 325
.820%  26/08/2022 66, 900, 417
.820%  01/09/2022 99, 995, 956
.920% 19/10/2022 62,704,010
.970%  06/07/2022 45, 184, 266
.570% 12/08/2022 95, 427, 261
.910% 17/10/2022 84,994, 043
000% 13/07/2022 75,471, 267
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214, 250, 000 National Bank of Canada
85, 000, 000 National Bank of Canada
95, 000, 000 National Bank of Canada
43,557, 000 National Bank of Canada
136, 000, 000 Nationwide Building Society
393, 000, 000 Neder |andse Waterschapsbank NV
68, 656, 000 Nieuw Amsterdam Receivables Corp
67, 000, 000 Nieuw Amsterdam Receivables Corp
75, 000, 000 Nieuw Amsterdam Receivables Corp
190, 000, 000 NRW Bank

. 600% 18/07/2022 214,083, 958
. 850% 07/10/2022 84,996, 709
. 850% 12/10/2022 94,992, 568
.910% 10/11/2022 43,553, 935
.200% 06/07/2022 135,972, 799
.610% 08/07/2022 392, 890, 636
.650% 21/01/2022 68,579, 534
.450% 05/08/2022 66, 906, 201
. 800% 22/09/2022 74, 600, 300
.535% 12/07/2022 189, 902, 783

_ e

263, 500, 000 NRW Bank .595% 19/07/2022 263, 305, 919 76
3, 866, 000 Power Authority of the State of New York 2.020% 02/11/2022 3, 832, 099 01
46, 000, 000 Ridgefield Funding Co LLC 1.050% 11/07/2022 45, 985, 086 13
99, 600, 000 Royal Bank of Canada 1.690% 22/08/2022 99, 583, 843 29
155, 309, 000 Royal Bank of Canada 2.010% 23/12/2022 155, 308, 807 45
100, 000, 000 Salisbury Receivables Gompany LLC 1.830% 13/07/2022 100, 000, 631 29
50, 000, 000 Salisbury Receivables Gompany LLC 1.400% 10/08,/2022 49,925, 740
99, 000, 000 Salisbury Receivables Gompany LLC 1.810% 08/09/2022 98,614, 035 29
76, 229, 000 Salisbury Receivables Company LLC 2.320% 21/09/2022 75, 844,986 22
65, 000, 000 Sheffield Receivables Co LLC 1.820% 14/07/2022 64,999, 186 19

81, 652, 000 Skandinaviska Enskilda Banken AB
53, 581, 000 Skandinaviska Enskilda Banken AB

5,000, 000 Skandinaviska Enskilda Banken AB
150, 000, 000 Skandinaviska Enskilda Banken AB
26,972, 000 Societe Generale
211, 400, 000 Sumitomo Mitsui Trust Bank Ltd
284, 500, 000 Toronto-Dominion Bank/The
199, 873, 000 UBS AG
154, 444,000 United Overseas Bank Ltd

70, 478, 000 Verizon Communications Inc
81,000, 000 Verizon Communications Inc

16, 300, 000 Verizon Communications Inc

.650%  20/07/2022 81, 646, 333
.860%  01/09/2022 53, 582, 867
.690%  09/09/2022 4,998, 704
.824%  20/09/2022 149, 990, 725
.630%  31/10/2022 26, 751, 198
.050% 15/07/2022 211, 295, 596
.000%  30/12/2022 284, 500, 000
.255% 14/10/2022 199, 797, 154
.610%  27/07/2022 154,263, 725
.200%  05/07/2022 70, 468, 966
.090% 13/07/2022 80, 968, 847
.400%  02/08/2022 16, 279, 829
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105, 000, 000 Verizon Communications Inc .250% 04/08/2022 104, 861, 269 30
30, 000, 000 Verizon Communications Inc .250% 05/08/2022 29, 958, 392 0.09
127, 000, 000 Verizon Communications Inc .930% 04/10/2022 126, 983, 773 0.37
19, 635, 000 Victory Receivables Corp . 400% 03/08/2022 19, 609, 557 0.06
116, 799, 000 Victory Receivables Corp . 250% 22/09/2022 116, 173, 269 0.34
24, 250, 000 Victory Receivables Corp . 350% 21/09/2022 24,109, 654 0.07
24, 450, 000 Westpac Banking Corp . 660% 02/08/2022 24, 446, 308 0.07
10, 741, 000 Westpac Banking Corp . 911% 14/11/2022 10, 738, 715 0.03
a7 — vl - R——BEF 15, 492, 461, 685 44,84
B Es|
236, 200, 000 BofA Securities Repo 1.550% 01/07/2022 236, 200, 000 0.68
563, 400, 000 Citigroup Global Markets Inc Repo 1.530% 01/07/2022 563, 400, 000 1.63
100, 000, 000 Credit Agricole CIB Repo 1.540% 01/07/2022 100, 000, 000 0.29
600, 000, 000 Sumitomo Mitsui Banking Corp Repo 1.550% 01/07/2022 600, 000, 000 1.74
650, 000, 000 Sumitomo Mitsui Banking Corp Repo 1.550% 01/07/2022 650, 000, 000 1.88
BEmEI &5 2,149, 600, 000 6.22
AROESHMBERBEIFISLIED L ERHH D THTHEI ShTL U OB A S S5 24, 651,471,317 .37
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, 000, 000, 000 Societe Generale
, 000, 000, 000 Societe Generale

.680% 01/07/2022 1,000, 000, 000
.680% 04/07/2022 1,000, 000, 000
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500, 000, 000 Australia & New Zealand Banking Group Ltd .570% 01/07/2022 500, 000, 000 1.45
450, 000, 000 Banco Santander SA .560% 01/07/2022 450, 000, 000 1.30
400, 000, 000 Canadian Imperial Bank of Commerce .550% 01/07/2022 400, 000, 000 1.16
598, 000, 000 Credit Agricole CIB .560% 01/07/2022 598, 000, 000 1.73
650, 000, 000 Credit Industriel et Commercial .580% 01/07/2022 650, 000, 000 1.88
824, 000, 000 Skandinaviska Enskilda Banken AB .560% 01/07/2022 824, 000, 000 2.39
2.
2.
2.

_ e

700, 000, 000 Toronto-Dominion Bank/The .560% 01/07/2022 700, 000, 000 03

200, 000, 000 UBS AG .570% 01/07/2022 200, 000, 000 0.58
EHEEaE 6, 322, 000, 000 18.30
jeE-H 6, 322, 000, 000 18.30
BREAESH 34,117, 649, 062 98.76
AT A M aatis
#HEAF 207, 676, 145 0.60
EE&E 2,930, 501, 600 8.49
HREMEEAESH 7,015, 409, 632 20. 31
aAv—2 vl - R—N—FFt 15,492, 461, 685 44.84
W5 &5 2,149, 600, 000 6.22
EHEEAE 6, 322, 000, 000 18.30
TOMEE - A 429, 604, 449 1.24
ERTHESMEZRAHFREEICRET SMEE 34,547, 253, 511 100. 00




