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Bestimmte Portefeuilles des Fonds sind nicht zum Angebot an nicht qualifizierte Anleger in der Schweiz
zugelassen. Dementsprechend wurden alle Bezugnahmen auf diese Portefeuilles aus diesem verkiirzten
Jahresbericht entfernt. Die Anleger werden auf die Tatsache hingewiesen, dass bestimmte Zahlen in diesem
verkirzten Jahresbericht auf konsolidierter Basis dargestellt sind und daher die Zahlen der Portefeuilles
umfassen, die nicht zum Angebot an nicht qualifizierte Anleger in der Schweiz registriert sind.

Equity

* International Health Care Portfolio

* International Technology Portfolio

* Global Real Estate Securities Portfolio

e Sustainable Global Thematic Portfolio

* India Growth Portfolio

e US Small and Mid-Cap Portfolio

* Select US Equity Portfolio

 Low Volatility Equity Portfolio

* Emerging Markets Low Volatility Equity Portfolio
 Concentrated US Equity Portfolio

* Concentrated Global Equity Portfolio

* Global Core Equity Portfolio

 European Equity Portfolio

* Eurozone Equity Portfolio

* American Growth Portfolio

* China A Shares Equity Portfolio

* Low Volatility Total Return Equity Portfolio
e Sustainable European Thematic Portfolio
e Sustainable Climate Solutions Portfolio

* Global Low Carbon Equity Portfolio

* China Net Zero Solutions Portfolio

e Sustainable US Thematic Portfolio

* Diversity Champions Equity Portfolio

* Global ESG Improvers Portfolio

* Global Value Portfolio

Fixed Income

e Sustainable Euro High Yield Portfolio

* RMB Income Plus Portfolio

* Short Duration High Yield Portfolio

* Global Plus Fixed Income Portfolio

* Emerging Market Local Currency Debt Portfolio
* Asia Pacific Local Currency Debt Portfolio

* Emerging Market Corporate Debt Portfolio

* US High Yield Portfolio

* Global Dynamic Bond Portfolio

e Asia Income Opportunities Portfolio

* Global Income Portfolio

e China Bond Portfolio

* Financial Credit Portfolio

e Sustainable Global Thematic Credit Portfolio
* Short Duration Income Portfolio

e Sustainable Income Portfolio

e Climate High Income Portfolio

Multi-Asset/Asset Allocation

* Emerging Markets Multi-Asset Portfolio
e All Market Income Portfolio

e Sustainable All Market Portfolio

e American Multi-Asset Portfolio

Alternatives

* Select Absolute Alpha Portfolio

* Multi-Strategy Alternative Portfolio
* Event Driven Portfolio

AB SICAV | ist eine Investmentgesellschaft mit variablem Kapital (société d’investissement a capital variable), die mit beschrankter Haftung gemafn

den Gesetzen des GroRherzogtums Luxemburg gegrindet wurde.
RCS: B117 021



Zeichnungen konnen nicht auf der Grundlage von Finanzberichten abgeschlossen werden. Zeichnungen sind nur giiltig, wenn sie auf der Grund-

lage des Basisinformationsblatts (Key Information Document, KID) und des aktuellen Verkaufsprospekts in Verbindung mit dem Jahresbericht
oder dem letzten Halbjahresbericht erfolgen, sofern dieser spiter verdffentlicht wurde.

Informationen zu Nachhaltigkeit, die geméss Verordnung (EU) 2019/2088 (SFDR) erforderlich sind, sind im Abschnitt ,Informationen fiir
Anteilinhaber* verfiigbar.

Das [A/B] Logo ist eine Dienstleistungsmarke von AllianceBernstein, und AllianceBernstein® ist ein eingetragenes Warenzeichen, das mit Erlaub-
nis des Inhabers, AllianceBernstein L.P., verwendet wird.
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BERICHT DES VERWALTUNGSRATS AB SICAV I

Verwaltungsratsmitglieder des Fonds

Vorsitzender
Silvio Cruz — Mitglied des Verwaltungsrats seit Januar 2012

Silvio Cruz ist Senior Vice President und Managing Director im Bereich Global Product Strategy & Development bei
AllianceBernstein. Daneben ist Silvio Cruz Managing Director von AllianceBernstein (Luxembourg) S.arl. Seit 1996 sammelte
Silvio Cruz Erfahrungen in Bereichen wie der Betreuung grenziiberschreitender Vertriebskanile fiir Privatkunden, institutionelle
Kunden und Privatkunden, Fondsstrukturierung, Fondsauflegungen, Fondsfiihrung, Geschiftsstrategie und -aufsicht, Produktstra-
tegie und -entwicklung, Fondsbuchhaltung, Fondsverwaltung, Depot- und Transferstellentiitigkeiten zur Unterstiitzung der anla-
geverwaltungs- und fondsbezogenen Aktivititen von AB in Luxemburg, dem Vereinigten Konigreich, Irland, Japan, Hongkong,
Taiwan, den USA und den Kaimaninseln. Zuvor war Silvio Cruz als Wirtschaftspriifer fiir Anlagefonds bei der New York Life
Insurance Company tétig. Silvio Cruz besitzt einen BS in Accounting von der Rutgers University und einen MBA mit Schwerpunkt
Finanzwesen von der Rutgers Business School. Silvio Cruz ist bei der FINRA als General Securities Representative eingetragen
und besitzt eine Lizenz der Serie 7 und 63 fiir den Bundesstaat New York. Dariiber hinaus ist er Chartered Alternative Investment
Analyst (CAIA).

Verwaltungsratsmitglieder
Bertrand Reimmel — Mitglied des Verwaltungsrats seit August 2012

Bertrand Reimmel, Senior Vice President, kam im August 2005 als Leiter der Abteilung Legal & Compliance zu AllianceBernstein
(Luxembourg) S.ar.l. und ist seit 2012 auch Managing Director von AllianceBernstein (Luxembourg) S.a r.l. Als Managing Direc-
tor ist Herr Reimmel verantwortlich fiir die Bereiche Recht, Investment Compliance, Personal, Innenrevision und Konzernrech-
nungswesen. Herr Reimmel ist seit 1998 als Rechtsanwalt in Luxemburg zugelassen. Vor seinem Eintritt bei AllianceBernstein
(Luxemburg) S.a r.l. war er mehr als acht Jahre bei Elvinger Hoss Prussen, einer der fithrenden luxemburgischen Anwaltskanzleien,
tatig, wo er bereits Mandate von AllianceBernstein betreute. Herr Reimmel ist zudem massgeblich an der Auflegung und Restruk-
turierung aller europdischen OGAW und AIF von AllianceBernstein beteiligt. Dariiber hinaus ist Herr Reimmel aktives Mitglied
verschiedener ALFI-Arbeitsgruppen und Peer Groups und ehemaliges Mitglied des GFI-Ausschusses der CSSF. Seine 20-jéhrige
Erfahrung in der luxemburgischen und europiischen Fondsindustrie und sein bedeutendes technisches Fachwissen zu OGAW und
alternativen Investmentfonds machen ihn zu einem der ranghdchsten Anwilte der AllianceBernstein International Legal Group.

Scott Parkin — Mitglied des Verwaltungsrats seit Juli 2019

Herr Parkin, Senior Vice President and Counsel, Head of International Legal, kam 2017 zu AllianceBernstein. Scott Parkin ist als
leitender Anwalt fiir Rechtsfragen im Zusammenhang mit dem internationalen Vermogensverwaltungsgeschift der Firma, insbe-
sondere den internationalen Fondsplattformen, zustindig. Vor seinem Eintritt bei AllianceBernstein L.P. war er als Senior Legal
Counsel bei HSBC Global Asset Management (USA) Inc fiir dhnliche Rechtsangelegenheiten zustindig. Er besitzt einen BA der
Colgate University aus dem Jahr 2007 und einen JD von der Western New England School of Law aus dem Jahr 2010.

Olivia Moessner — Mitglied des Verwaltungsrats seit Oktober 2019

Frau Moessner ist Partnerin der Anwaltskanzlei Elvinger Hoss Prussen, société anonyme. Die Berufserfahrung von Olivia Moessner
konzentriert sich auf kollektive Vermodgensverwaltung und Investmentfonds. Olivia Moessner berit eine Reihe von Investment-
fonds-Anbietern und anderen Finanzinstitutionen in Bezug auf den Aufbau und die Strukturierung ihrer luxemburgischen Invest-
mentfondsgeschifte. Thre Erfahrungen umfassen ein breites Spektrum von Investmentfonds (OGAW, OGA, SIF und RAIF) und die
Umsetzung verschiedener Anlagestrategien, einschlieflich Hedge-Fonds-Strategien.

Olivia Moessner ist seit dem Jahr 2001 Mitglied der Luxemburger Anwaltskammer und Mitglied zahlreicher Arbeitsgruppen der
ALFI (Association of the Luxembourg Fund Industry) zu verschiedenen européischen Schliisselthemen wie OGAW-konforme
Vermogenswerte, SFTR, ETFs, MIFID, PRIIPs, ELTIFs, Geldmarktfonds und Pensionsfonds.

Susanne van Dootingh — Mitglied des Verwaltungsrats seit Januar 2020

Susanne van Dootingh ist unabhingiges Verwaltungsratsmitglied verschiedener in Luxemburg ansissiger Anlagefonds und Anla-
geverwaltungsgesellschaften. Vor ihrer Ernennung zum unabhiéngigen Verwaltungsratsmitglied war sie von 2002 bis 2017 bei State
Street Global Advisors beschiiftigt, zuletzt als Senior Managing Director, Head of European Governance and Regulatory Strategy
EMEA. Davor hatte sie verschiedene leitende Positionen bei State Street Global Advisors im Bereich Global Product and Fixed
Income Product Engineering inne. Vor ihrem Eintritt bei SSGA im Jahr 2002 war sie bei Fortis Investment Management, Barclays
Global Investors und ABN AMRO Asset Management beschiftigt. Sie besitzt einen Master of Arts in Finanzsektor-Management
der Vrije Universiteit Amsterdam.



BERICHT DES VERWALTUNGSRATS (Fortsetzung) AB SICAV I

Struktur des Fonds

AB SICAV I (der ,,Fonds®) ist eine offene Investmentgesellschaft mit variablem Kapital (société d’investissement a capital varia-
ble), die mit beschrinkter Haftung gemif} der Rechtsprechung des GroBSherzogtums Luxemburg am 8. Juni 2006 gegriindet wurde
und gemil Teil I des Gesetzes vom 17. Dezember 2010 iiber Organismen zur gemeinsamen Anlage in iibertragbare Wertpapiere (in
der jeweils giiltigen Fassung) (das ,,Gesetz von 2010%) eingetragen wurde. Der Fonds erfiillt die Voraussetzungen eines Organis-
mus zur gemeinsamen Anlage in iibertragbare Wertpapiere (,,OGAW*) im Sinne der Bedeutung von Artikel 1(2) der EG-Direktive
2009/65 vom 13. Juli 2009 (in der jeweils giiltigen Fassung).

Der Fonds wird als Umbrella-Fonds mit separaten Anlagenpools (jeweils ein ,,Portefeuille”) verwaltet. Zum 31. Mai 2023 hatte der
Fonds 58 Portefeuilles.

Der Fonds bietet verschiedene Anteilklassen in jedem seiner Portefeuilles an. Alle Anteile derselben Klasse haben dieselben Rechte
beziiglich Ausschiittungen und Riicknahmen.

Mehrere Portefeuilles und Anteilklassen des Fonds sind fiir den Vertrieb in den folgenden Lindern registriert: Osterreich, Bahrain,
Belgien, Chile, Kroatien, Tschechische Republik, Ddnemark, Finnland, Frankreich, Deutschland, Hongkong, Ungarn, Liechten-
stein, Iceland, Israel, Italien, Japan, Stidkorea, Macau, Niederlande, Norwegen, Polen, Portugal, Ruménien, Singapur, Slowakei,
Spanien, Schweden, Schweiz, Taiwan, Vereinigte Arabische Emirate und Vereinigtes Konigreich.

Rolle und Verantwortung des Verwaltungsrats
a. Allgemeine Informationen
Im Berichtsjahr wurden die folgenden Personen zu Verwaltungsratsmitgliedern des Fonds ernannt:

 Silvio Cruz, Vorsitzender, Geschiftsfiihrendes Verwaltungsratsmitglied

* Bertrand Reimmel, Geschiftsfithrendes Verwaltungsratsmitglied

Scott Parkin, Geschiftsfiihrendes Verwaltungsratsmitglied
e Susanne van Dootingh, Unabhingiges Verwaltungsratsmitglied
e Olivia Moessner, Unabhingiges Verwaltungsratsmitglied

—

Die Verantwortlichkeiten des Verwaltungsrats des Fonds (der ,,Verwaltungsrat®) unterliegen ausschlieBlich luxemburgischem
Recht. Der Verwaltungsrat ist fiir die allgemeine Verwaltung und Uberwachung des Fonds in Ubereinstimmung mit der Satzung des
Fonds verantwortlich.

Der Verwaltungsrat ist dariiber hinaus fiir die Umsetzung der Anlageziele und der Anlagepolitik der einzelnen Portefeuilles sowie
fiir die Aufsicht iiber die Verwaltung und den Betrieb der einzelnen Portefeuilles verantwortlich.

b. Verwahrstelle

Der Verwaltungsrat hat Brothers Harriman (Luxembourg) S.C.A. (die ,,Verwahrstelle®) zur Verwahrstelle des Fonds fiir die folgen-
den Aufgaben ernannt: (i) die Verwahrung der Vermogenswerte des Fonds, (ii) die Barmitteliiberwachung, (iii) die Wahrnehmung
von Aufsichtsfunktionen und (iv) die Erbringung anderer, von Zeit zu Zeit vereinbarter und im Verwahrstellenvertrag angegebener
Dienstleistungen.

Die Verwahrstelle ist ein in Luxemburg gegriindetes Kreditinstitut mit eingetragenem Sitz in 80, Route d’Esch, L-1470 Luxemburg,
das im Luxemburger Handels- und Gesellschaftsregister unter der Nummer B 29923 eingetragen ist. Sie ist befugt, Bankgeschifte
gemil den Bestimmungen des Luxemburger Gesetzes vom 5. April 1993 iiber den Finanzdienstleistungssektor (in der jeweils
geltenden Fassung) auszufiihren.

c. Ubertragene Funktionen

Verwaltungsgesellschaft

Der Verwaltungsrat hat AllianceBernstein (Luxembourg) S.ar.l. zur Verwaltungsgesellschaft des Fonds ernannt. Diese ist unter
Aufsicht des Verwaltungsrates fiir die tigliche Bereitstellung von Administrations-, Marketing-, Anlageverwaltungs- und Bera-
tungsdienstleistungen in Bezug auf sdmtliche Portefeuilles verantwortlich.

Die Verwaltungsgesellschaft ist (i) eine gemil Kapitel 15 des Gesetzes von 2010 zugelassene Verwaltungsgesellschaft und (ii) ein
gemdl Kapitel 2 des Gesetzes vom 12. Juli 2013 iiber Verwalter alternativer Investmentfonds zugelassener Verwalter alternativer
Investmentfonds in Luxemburg.

AllianceBernstein Investor Services, ein Unternehmen der Verwaltungsgesellschaft, fungiert als Register- und Transferstelle des
Fonds. Die Transferstelle ist fiir die Bearbeitung von Kéufen, Riicknahmen, Umwandlungen und Ubertragungen der Fondsanteile
verantwortlich.



AB SICAV I

Anlageverwalter

Die Verwaltungsgesellschaft hat ihre Anlageverwaltungs- und Beratungsaufgaben fiir samtliche Portefeuilles gemif3 den Bedingun-
gen eines Anlageverwaltungsvertrags an AllianceBernstein L.P., eine in Delaware errichtete Limited Partnership mit Hauptsitz in
501 Commerce Street, Nashville, Tennessee, 37203, USA, {ibertragen. Es handelt sich um einen fiihrenden globalen Anlageverwal-
ter, der iiber eine breite Palette von Anlagen diversifizierte Dienstleistungen fiir Institutionen und Privatpersonen anbietet.

rwaltun, 11

Die Verwaltungsgesellschaft hat die Verwaltungsaufgaben des Fonds gemif3 den Bedingungen des Verwaltungsstellenvertrags an
Brown Brothers Harriman (Luxembourg) S.C.A. iibertragen. Die Verwaltungsstelle ist fiir die durch das luxemburgische Gesetz
vorgeschriebenen allgemeinen Verwaltungsfunktionen verantwortlich, z. B. die Berechnung des Nettoinventarwerts der Anteile und
die Buchfiihrung. Brown Brothers Harriman (Luxembourg) S.C.A. fungiert auch als Zahlstelle des Fonds.

Verwaltungsratssitzungen

Im Geschiiftsjahr des Fonds fanden vier Verwaltungsratssitzungen statt. Der Verwaltungsrat tritt in der Regel vierteljdhrlich im
Januar, April, Juli und Oktober zusammen. Falls erforderlich werden Ad-hoc-Sitzungen organisiert. Wéhrend des Geschiftsjahres
des Fonds fand im September 2022 eine Ad-hoc-Verwaltungsratssitzung statt.

Ereignisse wihrend des Geschiftsjahres

» Das Portfolio AB SICAV I — Sustainable European Thematic Portfolio wurde aufgelost. Der letzte offizielle Nettoinventarwert
(,,NIW*) wurde am 25. Juli 2022 berechnet. Zum 31. Mai 2023 belief sich der Barsaldo fiir das Portfolio auf € 0.

» Mit Wirkung zum 30. September 2022 wurde das AB SICAV I — Euro High Yield Portfolio in AB SICAV I — Sustainable Euro
High Yield Portfolio umbenannt und die Anlagepolitik gedndert.

»  Der Verwaltungsrat beschloss, die Einrichtung der neuen Portfolios innerhalb des Fonds zu genehmigen: AB SICAV I — Diver-
sity Champions Equity Portfolio und AB SICAV I — Global ESG Improvers Portfolio. Die Portfolios nahmen ihre Tétigkeit am
13. Dezember 2022 bzw. am 31. Januar 2023 auf.

» Das Portfolio AB SICAV I — Multi-Strategy Alternative Portfolio wurde aufgelost. Der letzte offizielle NIW wurde am
7. Dezember 2022 berechnet, wobei die letzte Tranche des Liquidationserloses am 22. Dezember 2022 ermittelt wurde. Die
Liquidation wurde am 28. Dezember 2022 abgeschlossen. Zum 31. Mai 2023 belief sich der Barsaldo fiir das Portfolio auf USD
132,744. Zum Ende des Jahres befanden sich zwei illiquide Wertpapiere in der Verwahrung, die nicht verkauft wurden. Es gibt
keine 6ffentlichen Handelsplitze fiir den Verkauf der Wertpapiere.

> Der Verwaltungsrat hat beschlossen, die Ubertragung aller Vermogenswerte und Verbindlichkeiten (die ,,Umstrukturierung*)
des AB FCP I — Global Value Portfolio auf AB SICAV I — Global Value Portfolio zu genehmigen. Die Umstrukturierung
erfolgte mit Wirkung zum 31. Mirz 2023 zum Umtauschverhéltnis von 1:1. Der erste Handelstag des AB SICAV I war der
3. April 2023.



BRIEF AN DIE ANTEILINHABER

AB SICAV I

21. Juni 2023
Sehr geehrte Anteilinhaber,

der vorliegende Bericht bietet Ihnen eine aktuelle Ubersicht
tiber AB SICAV I (der ,,Fonds*) fiir den Jahresberichtszeitraum
zum 31. Mai 2023.

In dem zwolfmonatigen Zeitraum zum 31. Mai 2023 haben
US-Aktien und internationale Aktien zugelegt, wihrend Schwel-
lenmarkt-Aktien an Boden verloren. Die aggressive Straffung
der Zentralbanken, angefiihrt von der US-Notenbank, sorgte
fiir Gegenwind an den globalen Aktienmirkten. Trotz erhoh-
ter Volatilitit erholten sich die Mérkte in den Industrielindern,
da es Anzeichen fiir einen nachlassenden Inflationsdruck gab.
Die robusten Verbraucherausgaben und die iiberwiegend guten
Weltwirtschaftsdaten liessen jedoch Befiirchtungen aufkom-
men, dass die Zentralbanken die Zinsen noch ldnger hoch
halten miissen, um die anhaltend hohe Inflation zu bekdmpfen.
Chinas Null-COVID-Politik belastete die Schwellenmairkte
bis Dezember, als die Beschrinkungen aufgehoben wurden.
Obwohl sich die Schwellenldnder zunichst erholten, dimpfte
die langsamer als erwartet verlaufende Konjunkturerholung in
China die Ergebnisse. In der Folge 16ste der Zusammenbruch
einiger regionaler Banken in den USA Befiirchtungen aus, dass
sich die Krise auf den gesamten Finanzsektor ausweiten konnte,
was zu einem kurzzeitigen Einbruch der Aktienkurse fiihrte.

An den Large-Cap-Mirkten legten wachstumsorientierte
Aktien zu, wihrend wertorientierte Aktien in absoluten Zahlen
zurlickgingen. Wachstumswerte legten zu, angefiihrt von einer
Erholung im Technologiesektor, die durch positive Gewinn-
meldungen und Optimismus hinsichtlich des Umsatzwachs-
tums im Zusammenhang mit der Entwicklung von KI-Techno-
logien angeheizt wurde. Large-Cap-Aktien stiegen in absoluten
Zahlen und entwickelten sich besser als Small-Cap-Aktien, die
riickldufig waren.

Die Renditen am Markt fiir festverzinsliche Staatsanleihen
waren in allen grossen entwickelten Mirkten dusserst volatil.

Die Kurse von Staatsanleihen fielen in allen wichtigen Mérkten
mit Ausnahme von Australien, Kanada und Japan. Die meisten
Zentralbanken hoben die Zinsen deutlich an, um der anhalten-
den Inflation entgegenzuwirken. Die Spannungen im globa-
len Bankensektor fiihrten zu einer Aufwirtsbewegung an den
Staatsanleihemirkten, da die Renditen im Mérz aufgrund von
Wachstumssorgen fielen. Die Renditen stiegen im April und
Mai in vielen Lindern, da die Kerninflation nicht wie erwartet
zuriickging.

Investment-Grade-Unternehmensanleihen aus den Industrieldn-
dern, die in der Regel ldngere Laufzeiten haben und empfindli-
cher auf Renditeverdnderungen reagieren als Hochzinsanleihen,
gaben nach und schnitten schlechter ab als die Staatsanleihen
der Industrielinder insgesamt, iibertrafen jedoch die entspre-
chenden Staatsanleihenmirkte der USA und des Euroraums
deutlich. Hochverzinsliche Unternehmensanleihen aus entwi-
ckelten Mirkten erzielten positive Renditen und schnitten deut-
lich besser ab als Staatsanleihen aus Industrieldndern und auch
besser als die entsprechenden Staatsanleihenmirkte in den USA
und im Euroraum.

In Lokalwihrung denominierte Staatsanleihen aus Schwellen-
landern fiihrten die Renditeliste der risikobehafteten Anlagen
an, obwohl der US-Dollar gegeniiber den meisten Wihrun-
gen der Industrie- und Schwellenldnder aufwertete. Staatsan-
leihen aus Schwellenldndern in Hartwihrung gaben nach und
schnitten schlechter ab als Staatsanleihen aus Industrieldndern,
wihrend Unternehmensanleihen aus Schwellenldndern zuleg-
ten und insgesamt besser abschnitten als Investment-Grade-
und Hochzinsanleihen aus Industrieldndern.

Wir danken Thnen fiir Thre Anlage in den Fonds.
Mit freundlichen Griilen

AllianceBernstein L.P., der Anlageverwalter des Fonds



WERTENTWICKLUNG DER ANTEILE AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew

International Health Care Portfolio

Klasse
A -2.79% 2.58% 0.56% 714.58%
AEUR. .. -5.36% 3.03% 14.18% 169.69%
AEURH. ... ... -4.27% -1.05% -0.99% 31.40%
ASGD. .. -3.39% 1.25% 4.22% 181.98%
ASGDH. ... ... . -3.46% 2.27%(1) - 2.27%
AD. -2.76% 2.62% 0.54% 42 .48%
ADAUDH . ... ... .. -3.77% 0.56% - 0.07%
AX -2.54% 3.10% 1.07% 5758.90%
B o -3.27% 1.56% -0.44% 517.46%
BSGD. ... -3.87% 0.25% 3.18% 139.64%
BX . -2.54% 3.10% 1.06% 924.64%
C o -3.01% 2.12% 0.11% 211.55%
CEUR. ... -5.58% 2.56% 13.66% 143.55%
ED . .. -3.29% 1.55% -0.42% 52.28%
EDAUDH . ... .. . -4.24% -0.48% - -3.85%
L -2.40% 341% 1.36% 428.72%
TEUR .. -4.99% 3.85% 15.10% 222 .88%
IGBP ... 541% 4.76% 14.16% 48.07%
Sl 2.31% 3.59% 1.55% 108.92%
SIEUR . ... -4.90% 4.05% 1531% 119.13%
SIGBP ... -5.34% 4.95% - 2.07%
Sl e 2.17% 5.53%(2) - 5.53%
SIAGBP . ... 521% 5.26% 14.71% 46.92%

International Technology Portfolio

Klasse
A 15.54% 10.47% -26.53% 859.17%
AAUDH ... . 13.92% 6.27% -27.84% -20.87%
AEUR. .. 12.48% 10.95% -16.58% 156.71%
APLNH. ... .. 17.48% 12.26% -2791% 55.62%
ASGD. .. 14.82% 9.03% -23.86% 330.21%
B o 14.96% 9.37% -27.26% 626.98%
C o 15.28% 9.97% -26.86% 114.80%
CEUR. .. 12.23% 10.45% -16.95% 132.23%
E o 14.96% 9.37% -27.26% 63.40%
EAUDH. ... .. 13.41% 5.24% - -25.00%
) 16.00% 11.35% -25.94% 7660.75%
TEUR ... 12.93% 11.84% -1591% 207.50%
Sl 16.14% 11.63% -25.76% 250.72%
STEUR . ... e 13.06% 12.12% -15.71% 335.00%
S 16.32% 14.34%(2) - 14.34%

Global Real Estate Securities Portfolio

Klasse
A -3.86% -15.18% -6.35% 168.77%
AEUR. .. e -6.39% -14.82% 6.39% 104.63%
AD . -3.85% -15.15% -6.37% 16.52%
ADAUDH. ... ... .. -5.48% -18.15% -7.51% 6.97%
ADNZDH . ... . -4 46% -17.32% -7.18% 13.47%
ADSGDH ... ... . -4.60% -16.59% -6.55% 9.37%
B o -4.35% -16.05% -7.29% 106.42%
C o -4.06% -15.56% -6.80% 21.20%
CEUR. ... 0.60%((3) - - 0.60%
O -345% -14.48% -5.62% 231.59%



WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Global Real Estate Securities Portfolio (Fortsetzung)

Klasse
TEUR .. -6.00% -14.12% 7.20% 138.16%
D . 341% -14.48% -5.59% 11.62%
SIEUR . ... -5.78% -13.72% 7.60% 79.57%
SIGBP ... -6.23% -13.00% 6.79% 92.74%
ST o 247%(4) - - -2.47%

Sustainable Global Thematic Portfolio

Klasse
A -0.97% -3.59% -12.34% 257.40%
AAUDH ... e -2.37% -6.76% -13.64% 169.60%
ACADH ... e -1.55% -4.71% -12.98% -11.00%
AEUR. ... -3.60% -3.19% -0.46% 91.14%
AEURH. ... ... 241% -7.31% -13.71% 75.73%
AGBP. . e -4.07% -2.34% -1.24% 159.62%
AHKD ... e -0.74% -3.80% -11.37% 145.14%
ASGD. . e -1.59% -4.84% -9.15% 98.48%
ASGDH. ... .. -1.63% -5.19% -12.61% 85.33%
AN -0.97% -3.58% -12.33% 145.98%
AX e -0.98% -3.60% -12.33% 557.34%
AXEUR .. -3.61% -3.19% -0.46% 83.18%
AX SGD .. -1.60% -4.84% -9.15% 51.16%
AX X e -0.75% -3.11% -11.90% 1106.60%
B o -1.48% -4.57% -13.21% 173.30%
BX . e -1.48% -4.55% -13.21% 400.06%
BXEUR ... -4.09% -4.14% -1.45% 42.40%
BX SGD .. -2.10% -5.80% -10.05% 29.73%
BX X -0.75% -3.12% -11.90% 931.20%
C o -1.20% -4.01% -12.75% 131.27%
X -1.21% -4.02% -12.73% 101.57%
CXEUR ... e -3.82% -3.60% -0.91% 61.18%
E o -1.47% -4.57% -13.26% -15.07%
EAUDH. ... . -2.77% -7.66% -14.49% -20.47%
PP -0.61% -2.83% -11.65% 343.70%
TAUD .. 3.71% 721% -5.09% 8.00%
TAUDH ... e -1.97% -6.04% -12.90% -17.07%
TEUR .. -3.22% -2.40% 0.33% 128.70%
TEURH ... e -1.99% -6.56% -12.99% 93.60%
IGBP .. -3.70% -1.57% -0.47% 186.59%
THKD ..o -0.35% -3.04% -10.65% 173.22%
ISGDH ... e -1.26% -4.39% - -13.95%
IN e -0.61% -2.83% -11.65% 173.67%
INEUR. ... -3.19% -2.35% 0.31% 284.27%
INN . -0.53% -2.82% - -24.20%
DX -0.59% -2.83% -11.64% 419.12%
IXEUR. ..o e -3.24% -2.41% 0.33% 113.35%
IX SGD . .o -1.22% -4.09% -8.42% 77.00%
S e . -0.12% -1.87% -10.78% 221.60%
SGBP . ... -3.24% -0.61% 0.49% 185.00%
Sl -0.45% -2.56% -11.40% 192.47%
STAUD. .. 3.86% 7.51% -4.82% 6.60%
SIAUDH. ... -1.85% -5.80% -12.73% -15.57%
STEUR . ... -3.12% -2.15% 0.60% 310.71%
SIEURHP. ... ... . i -1.52% -6.65% - -12.38%
SLIPY . 0.42% 5.46% 3.84% 25.93%



AB SICAV I
I EEEEEEEE—

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Sustainable Global Thematic Portfolio (Fortsetzung)

Klasse
SIENZD . . 4.15% 5.44% - -13.43%
SIXSGD ..o -1.09% -3.83% -8.17% 68.68%
S e -0.12% -1.88% -10.77% 134.12%
SX GBP. .. -3.24% -0.60% 0.52% 269.53%

India Growth Portfolio

Klasse
A -0.48% 1.03% -8.32% 91.06%
AEUR. ... -3.11% 1.47% 4.10% 146.35%
AHKD ... e -0.23% 0.81% -7.29% 57.62%
APLNH ... . e 1.27% 4.60% -8.73% 7.02%
ASGDH. ... .. -0.82% 0.15% -8.68% 29.27%
ADAUDH. ... -0.98% -0.37% -9.46% 12.88%
AX e -0.38% 1.23% -8.14% 1622.40%
AXEUR .. -3.02% 1.67% 4.30% 534.54%
B o -0.47% 0.93% -8.86% 77.37%
BX . e -0.88% 0.23% -9.06% 1187.20%
BXEUR ... -3.49% 0.66% 3.27% 406.82%
C o -0.70% 0.58% -8.73% 65.22%
PP -0.08% 1.84% -7.59% 2644.87%
TEUR .. e -2.72% 2.29% 4.93% 606.59%
S 0.50% 3.00% -6.57% 32.80%
Sl 0.00% 2.00% -7.44% 36.27%
STEUR . ... -2.65% 2.41% 5.12% 54 .94%

Sustainable Euro High Yield Portfolio

Klasse
A e 1.54% -2.48% -10.15% 62.27%
ATUSD. . 4.28% -2.90% -20.85% 27.17%
A 1.54% -2.44% -10.15% 62.87%
A2CHFH. ... . 0.63% -3.32% -10.38% 6.80%
A2PLNH. ... . 4.72% 3.77% -8.27% 4.81%
A2 USD .. 431% -2.86% -20.87% 27.35%
A2USDH. ... e 2.90% 0.49% 9.11% 23.07%
A A 1.52% -2.39% -10.18% 11.92%
AAAUDH ... .. 1.84% -1.53% -9.68% 27.40%
AAUSDH ... .. 2.87% 0.52% -9.09% 28.73%
AR . e 1.56% -2.48% -10.13% 6.64%
AT 1.54% -2.39% -10.17% 62.89%
AT USD. .. 4.29% -4.94% -20.83% 24.62%
ATUSDH. ... . e 2.97% 0.50% -9.12% 29.02%
C o e 1.32% -2.86% -10.56% 53.04%
CUSD. . 4.09% -3.29% -21.09% 20.08%
G e 1.32% -291% -10.55% 53.60%
PP 1.99% -1.53% -9.59% 75.28%
TUSD . 4.62% -2.30% -20.44% 36.79%
D2 1.86% -1.87% -9.65% 75.13%
I2CHFH ... e 0.90% 2.77% -9.93% 12.33%
I2GBPH ... 2.58% -0.57% -8.92% 16.47%
L2 USD .. e 4.62% -2.29% -20.41% 36.96%
I2USDH ... e 3.15% 1.01% -8.59% 33.20%
ITUSDH ... . e 3.19% 1.16% -8.63% 35.40%
NTUSDH ... e 2.66% -0.04% -9.56% 23.70%
S 2.17% -1.18% -8.96% 94.87%



WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Sustainable Euro High Yield Portfolio (Fortsetzung)

Klasse
SUSD . . 4.97% -1.61% -19.84% 52.32%
Sl 1.96% -1.71% -9.51% 80.27%
STUSD . .o 4.67% -2.13% -20.29% 40.96%
SIUSDH. ... e 3.28% 1.22% -8.47% 38.60%

US Small and Mid-Cap Portfolio

Klasse
A -7.84% -9.76% -8.26% 157.80%
AAUDH ... e -9.28% -12.59% -9.23% 27.73%
AEUR. ... -10.29% -9.35% 4.15% 229.72%
AEURH. ... ... -9.05% -12.94% -9.72% 123.80%
AHKD ... e -7.63% -9.95% -7.24% 160.17%
C o -8.07% -10.17% -8.68% 143.07%
CEUR. ... -10.52% -9.79% 3.67% 210.85%
CEURH. ... ... e -9.22% -13.30% -10.08% 112.00%
PP -7.49% -9.03% -7.53% 186.73%
TEUR .. e -9.92% -8.63% 5.01% 266.82%
TEURH ... e -8.80% -12.06% -9.06% 147.93%
IGBP .. -10.39% -7.88% - -8.00%
INNGBP. ... .o -4.59%(5) - - -4.59%
Sl -7.33% -8.75% -7.35% 197.53%
STEUR . ... -9.77% -8.36% 5.22% 280.58%
SIEURH. ... ... i -10.77%(6) - - -10.77%
SINNGBP ... -4.61%(5) - - -4.61%

Emerging Markets Multi-Asset Portfolio

Klasse
A e 1.87% -8.62% -18.62% -1.73%
AAUDH ... e 0.56% -11.17% -19.34% 7.67%
ACADH ... . e 1.36% -9.68% -19.14% 4.53%
ACHFH. ... . e -0.26% -12.16% -19.95% -23.40%
AEUR. ... -0.79% -8.25% -7.56% 31.71%
AEURH. ... .. 0.42% -11.82% -19.88% -19.93%
AGBPH. ... ... 1.08% -10.69% -19.20% -13.07%
AHKD ... e 2.14% -8.83% -17.69% 20.93%
ASGDH. ... ... 1.23% -9.96% -18.92% 4.20%
AD. e 1.84% -8.65% -18.66% 6.31%
ADAUDH. ... ... e 0.59% -11.10% -19.35% 0.46%
ADCADH. ... .. e 1.48% -9.68% -19.07% -2.15%
ADEURH ... ... 0.35% -11.81% -1991% -11.96%
ADGBPH ..... .. 1.08% -10.62% -19.20% -5.24%
ADHKD. ... . e 2.16% -8.82% -17.72% 7.30%
ADRMBH. ... ... . 0.19% -11.03% -16.86% -4.73%
ADSGDH ... .. 1.18% -10.00% -18.84% 4.66%
ADZARH ... . 3.01% -6.96% -15.33% 65.00%
AR . 1.85% -8.65% -18.64% 5.64%
AREURH ... ... 0.29% -11.84% -19.93% -9.02%
C o e 1.67% -9.05% -18.99% -6.87%
ED . . e 1.39% -9.48% -19.47% -13.76%
EDAUDH ... 0.14% -12.00% -20.16% -17.87%
EDZARH ... . e 2.52% -7.86% -16.19% 1.05%
PP 2.27% -7.93% -17.95% 8.33%
ICHFH ... e 0.08% -11.39% -19.34% -16.00%
TEUR .. -0.39% -7.54% -6.80% 45.18%



AB SICAV I

Emerging Markets Multi-Asset Portfolio (Fortsetzung)

Klasse

RMB Income Plus Portfolio

Klasse

Short Duration High Yield Portfolio

Klasse

A2CHFH. ...
A2EURH. ...
A2GBPH. ... .

6 Monate* 12 Monate
0.76% -11.13%
-0.89% -6.73%
1.49% -9.99%
2.36% -791%
1.46% -9.98%
1.64% -9.06%
2.82% -7.03%
-0.34% -5.78%
1.99% -9.10%
2.35% -7.79%
-0.74% -6.58%
2.37% -7.78%
2.79% -7.04%
3.08% 0.01%
-1.71% -11.20%
-0.54% -5.92%
-0.51% -4.48%
2.96% -6.55%
1.54% -7.45%
2.53% -6.36%
-0.59% -6.00%
3.07% 0.01%
2.96% -6.54%
1.54% -7.44%
2.59% -6.35%
2.85% -0.44%
2.28% -6.78%
2.86% -0.44%
2.29% -6.80%
3.36% 0.56%
-1.45% -10.68%
-0.25% -5.43%
-0.24% -4.05%
3.24% -6.03%
1.85% -6.94%
2.82% -5.85%
3.36% 0.56%
1.78% -6.93%
2.78% -5.82%
3.15% -5.24%
-0.20% -5.33%
2.82% -5.79%
3.44% 0.73%
-1.38% -10.52%
2.72% 0.37%
0.51% -3.47%
1.33% -2.46%
2.07% -1.10%

Vorjahr Seit Auﬂew
-19.26% -11.60%
-8.08% -3.07%
-18.53% -4 .47%
-17.97% 22.99%
-18.55% -13.52%
-18.99% -0.93%
-17.21% 21.67%
-6.76% 59.74%
-17.73% 19.80%
-17.86% 10.53%
-7.45% 45.16%
-17.86% -6.09%
-17.20% 35.19%
-4.66% 38.57%
-2.29% 43.29%
3.57% 67.00%
2.55% 66.00%
-8.15% 27.32%
-5.79% 37.38%
-9.19% 26.32%
3.28% 11.38%
-4.66% 38.59%
-8.16% 27.30%
-5.81% 37.41%
-9.16% 26.32%
-5.06% 3141%
-9.60% 18.67%
-5.09% 31.53%
-9.63% 18.73%
-4.14% 48.05%
-1.80% 52.97%
4.19% 78.43%
3.11% 77.08%
-7.63% 36.05%
-5.29% 46.72%
-8.69% 34.96%
-4.14% 48.30%
-5.32% 5.67%
-8.70% 33.97%
-8.05% 46.98%
4.32% 81.81%
-8.55% 37.49%
-3.98% 10.98%
-1.60% -4.48%
-4.46% 43.47%
-5.79% 5.80%
-5.55% 21.73%
-4.69% 31.40%



WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Short Duration High Yield Portfolio (Fortsetzung)

Klasse
A2HKD .o 2.96% 0.15% -3.40% 40.95%
A A 2.71% 0.40% -4.48% 24.89%
AAAUDH ... 1.71% -1.27% -5.00% 23.88%
AASGDH ... .. 2.17% -0.54% -4.51% 19.03%
Al e 2.72% 0.43% - -001%
ATAUDH. ... 1.75% -1.34% - -1.88%
AREURH ... ... 1.27% -2.52% -5.51% 5.18%
Al 2.71% 0.39% -4.48% 43.50%
ATAUDH ... 1.73% -1.34% -4.97% 44 .90%
AT CADH .. 2.38% -0.20% -4.66% 31.60%
ATEURH. .. .. 1.29% -2.46% -5.57% 21.46%
AT GBPH. ... . 2.00% -1.09% -4.75% 31.19%
ATHKD ... 2.96% 0.16% -3.42% 40.98%
AT SGD H. ... 2.16% -0.52% -4.49% 35.10%
B e 2.19% -0.62% -5.45% 27.47%
BT . 2.19% -0.64% -5.44% 27.51%
G 2.51% -0.05% -4.94% 36.00%
CT . 2.44% -0.07% -4.94% 26.69%
Bl e 2.45% -0.09% - -0.55%
EIAUDH. ... 1.54% -1.75% - -2.30%
PP 3.01% 0.92% -3.97% 53.00%
I2CHFH ... 0.78% -2.94% -5.25% 12.20%
I2EURH ... 1.57% -191% -4.98% 29.80%
I2GBPH ... 2.34% -0.62% -4.17% 40.00%
PP 2.97% 0.94% -3.98% 42.45%
ITGBPH ... 2.26% -0.61% -4.24% 19.25%
ITSGDH ... e 2.48% 0.02% -3.95% 25.68%
N 2.44% -0.16% -5.03% 23.07%
N . e 2.46% -0.16% -4.98% 23.17%
S 331% 1.59% -3.30% 66.67%
Sl 3.07% 1.12% -3.80% 56.93%
W2CHFH ... 0.86% -2.76% -5.05% 1.13%

Select US Equity Portfolio

Klasse
A -0.57% -0.10% -0.43% 238.74%
AAUDH ... -1.70% -2.49% -1.34% 62.13%
ACHFH. ... -2.79% -4.49% -1.98% 85.73%
ACZK H. . 0.10% 1.55% 0.68% 44.45%
AEUR. . -3.22% 0.31% 13.05% 282.61%
AEURH. ... . -2.03% -3.82% -1.69% 183.33%
AGBPH. ... . -1.23% -2.25% -0.88% 201.07%
AHKD ..o -0.33% -0.32% 0.68% 231.97%
APLN . -6.16% -0.90% 11.32% 10.31%
APLNH . ... 1.19% 231% -0.10% 45.53%
ASGDH. ... . -1.14% -1.37% -0.57% 212.40%
AR . -0.57% -0.10% -0.43% 102.04%
AREURH ... . -2.00% -3.84% -1.66% 72.59%
C o -0.80% -0.55% -0.88% 190.40%
FX 0.13% 1.33% 1.00% 281.80%
FXEURH ... -1.32% -2.44% -0.29% 214.87%
P -0.18% 0.70% 0.36% 271.47%
TAUDH .. -1.36% -3.20%(7) - -3.20%
ICHFH ... -2.40% -3.71% -1.20% 100.60%

10



AB SICAV I

6 Monate* 12 Monate

Select US Equity Portfolio (Fortsetzung)

Klasse
TEUR ... -2.84% 1.12%
TIEURH ... . -1.62% -3.06%
IGBPH ... ... -0.84% -1.47%
ISGDH ... .. -0.73% -0.55%
N o -0.79% -0.55%
S e 0.38% 1.84%
Sl 0.02% 1.09%
STEUR . ... -2.65% 1.50%
STEURH . ... .. . -1.46% -2.70%
SIGBPH ... ... -0.63% -1.08%
SISGDH. ... ... -0.62% -0.30%
W 0.09% 1.23%
WCHFH ... -2.13% -3.20%
WEUR ... -2.54% 1.68%
WEURH . ... -1.29% -2.44%
WGBPH ... . -0.57% -0.90%
WSGDH ... -0.50% -0.06%

Global Plus Fixed Income Portfolio

Klasse
L 1.93% -1.82%
TEURH . ... . e 0.57% -4.66%
1GBPH ... 1.30% -3.25%
1D 1.96% -1.85%
IDEURH. ... . e 0.58% -4.62%
IDGBPH. ... ... . 1.29% -3.26%
PP 1.95% -1.77%
2EURH ... .. 0.62% -4.59%
2GBPH ... 1.38% -3.15%
A 1.75% -2.24%
A2EURH. ... 0.40% -5.04%
A2SGDH. ... .. 1.20% -3.05%
AT 1.73% -2.23%
ATAUDH ... . 0.86% -391%
ATCADH ... . 1.49% -2.72%
ATEURH. . ... . . i 0.37% -5.06%
ATGBPH. ... ... . 1.05% -3.62%
AT SGDH. ... ... . 1.17% -3.08%
G 1.47% -2.69%
C2EURH. ... ... 0.14% -5.46%
L 1.46% -2.69%
O 1.98% -1.74%
I2EURH ... .. 0.63% -4.50%
I2GBPH ... .. 1.35% -3.14%
S 231% -1.04%
SCADH. ... 2.05% -1.57%
SGBPH ... ... 1.69% -2.49%
Sl 2.09% -1.58%
STAUDH. ... . 1.26% 3.45%(8)
STEURH. ... ... i 0.73% -4.31%
ST . -0.09%(4) -
SILEURH. ... ... . i -0.31%(4) -
SILGBPH . ... ... -0.18%(4) -
S A 2.34% -1.06%

Vorjahr Seit Auﬂew
13.95% 318.22%
-0.93% 210.87%
-0.04% 230.67%

0.21% 154.40%
-0.88% 177.47%
1.51% 325.07%
0.73% 289.47%

14.38% 80.93%

-0.53% 228.67%
0.28% 247.14%
0.65% 84.73%
0.94% 124.07%

-0.66% 83.60%

14.60% 135.15%

-0.44% 89.53%
0.47% 97.93%
0.79% 111.87%

-8.05% 69.07%

-8.95% 40.40%

-8.20% 60.93%

-8.01% 62.81%

-9.02% 33.89%
-8.21% 56.73%
-7.96% 70.33%
-8.90% 41.20%
-8.10% 61.87%
-8.41% 16.47%
-9.32% -0.80%
-8.39% 1.60%
-8.43% 16.54%
-8.63% 18.67%
-8.50% 10.99%
-9.37% -0.62%
-8.52% 5.17%
-8.41% 9.64%
-8.86% 10.80%
-9.73% -5.27%
-8.82% 2.28%
-7.89% 23.93%
-8.87% 6.00%
-8.03% 15.33%
-7.27% 27.00%
-7.35% 4.53%
-7.37% 54.51%
-7.69% 20.53%

- 3.45%
-8.73% 39.59%
- -0.09%
- -0.31%
- -0.18%
-7.25% 6.04%
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WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Select Absolute Alpha Portfolio

Klasse
A -1.02% -2.09% -0.96% 62.47%
ACHFH. ... . -3.07% -5.85% -2.12% 15.87%
AEUR. ... -3.65% -1.69% 12.08% 96.96%
AEURH. ... . -1.48% -4.77% -2.44% 42.33%
AGBPH. ... . -1.52% -3.44% -1.09% 51.47%
APLNH. ... . 1.37% 1.66% -0.43% 23.05%
ASGDH. ... . -1.47% -2.90% -0.88% 61.00%
C o -1.23% -2.51% -1.28% 45.13%
FX -0.33% -0.68% 0.52% 104.13%
FXEURH ... -1.56% -3.50% -0.62% 76.27%
P -0.64% -1.30% -0.22% 76.73%
ICHFH ... -2.71% -5.13% -1.50% 24.47%
TEUR .. -3.27% -0.88% 13.41% 114.89%
TEURH ... -0.56% -4.03% -1.72% 53.87%
IGBPH ... -1.15% -2.66% -0.56% 60.87%
ISGDH ... -0.92% 0.27%(9) - 0.27%
0.27%(4) - - 0.27%
LEURH. ... .o e 0.07%(4) - - 0.07%
LGBPH . ... 0.20%(4) - - 0.20%
LHKD .. 0.00%(4) - - 0.00%
LSGDH. ... 0.13%(4) - - 0.13%
LNNGBPH . ... ... 0.20%(4) - - 0.20%
N o -1.24% -2.54% -1.48% 37.93%
S -0.06% -0.20% 1.06% 134.67%
N -0.56% -1.18% -0.96% 89.67%
SITEURH. ... . -1.78% -3.94% -2.62% 54.53%
SLIPY H. .o -2.30% -5.08% -0.65% 38.01%
SI3EURH. ... . -1.66% -3.77% -1.31% 14.52%
W -0.57% -1.13% 021% 27.80%
WCHFH ... -2.61% -4.87% -1.12% 11.93%

Emerging Market Local Currency Debt Portfolio

Klasse
A 5.47% 2.40% -16.83% -17.67%
A2CZKH. .. 5.97% 4.40% -16.24% -21.62%
A2EURH. ... 391% -1.08% -18.12% -32.67%
A2 PLN . . -0.44% 1.60% -4.98% -347%
A2PLNH. ... .o 7.20% 5.23% -16.93% -9.57%
A 5.57% 2.46% -16.86% -4.11%
AT 5.50% 2.39% -16.87% -10.60%
P 5.80% 3.06% -16.45% -12.40%
I2EURH ... 4.17% -0.46% -17.71% -2847%
S A 6.38% 4.10% -15.52% -11.19%
T 6.36% 4.19% -1547% 5.82%

Asia Pacific Local Currency Debt Portfolio

Klasse
A 3.69% -0.34% -9.94% 16.20%
A2EURH. ... 2.09% -3.56% -10.98% -2.53%
A2HKD ... 3.95% -0.57% -8.93% 19.73%
A A 3.55% -0.45% -10.04% 321%
AAAUDH ... 2.55% -2.45% -10.43% -2.88%
AACADH ... 3.35% -1.06% -10.18% -0.67%
AAEURH ... . 1.99% -3.70% -11.01% -9.68%
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AB SICAV I
I EEEEEEEE—

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Asia Pacific Local Currency Debt Portfolio (Fortsetzung)

Klasse
AAGBPH ... ... . 2.74% 221% -10.37% -4.38%
AAHKD . ... 3.97% -0.54% -8.97% 3.61%
AASGDH ... ... 2.98% -1.45% -10.12% -0.65%
AT e 3.78% -0.30% -9.92% 16.24%
ATAUDH ... . 2.60% -2.27% -10.38% 21.10%
AT CADH ... . 3.40% -0.99% -10.05% 10.66%
ATEURH. ... ... i 2.03% -3.55% -11.10% -2.75%
AT GBPH. ... ... 2.89% 2.11% -1021% 5.19%
ATHKD ... 3.95% -0.56% -891% 19.73%
AT SGD H. ... . 3.01% -1.40% -9.97% 11.00%
D2 3.98% 0.22% -9.44% 23.67%
I2EURH ... . . e 2.37% -3.06% -10.50% 3.53%
S 4.48% 1.13% -8.64% 36.93%
A 4.09% 0.42% -9.18% 27.13%

Emerging Market Corporate Debt Portfolio

Klasse
A e 3.94% -0.48% -10.28% 38.93%
A2EURH. .. .. e 2.44% -3.56% -11.31% 17.47%
AAAUDH ... .. e 2.97% -2.34% -10.61% 23.49%
AASGDH ... ... 3.39% -1.45% -10.34% 15.94%
AREUR ... 1.19% -0.09% 1.99% 27.12%
AT GBPH. ... . 3.14% -2.13% -10.56% 18.07%
G e 3.73% -0.89% -10.74% 18.60%
T e 3.64% -0.94% -10.77% 16.90%
PP 4.23% 0.05% -9.81% 47.73%
I2EURH ... 2.80% -2.90% -10.82% 24.87%
PP 4.17% -0.01% -9.74% 29.63%
N e 3.65% -1.01% -10.78% 17.47%
N . 3.84% -0.95% -10.72% 17.44%
S 4.63% 0.93% -8.95% 65.67%
Sl 431% 0.26% -9.55% 53.20%
e 4.78% 1.06% -8.83% -7.08%

US High Yield Portfolio

Klasse
A 2.45% -1.66% -6.87% 50.33%
A2EURH. ... . 1.12% -4.61% -7.94% 26.87%
A2SEKH. ... . e 1.27% -4.54% -7.68% -3.24%
A A 2.48% -1.70% - 941%
AAAUDH ... .. 1.44% -3.56% - -12.62%
Al e 2.49% -1.68% - -9.61%
ATAUDH. ... . e 1.43% -3.55% - -11.67%
G e 2.21% 2.11% -7.31% 14.20%
EL . 2.25% -2.08% - -10.18%
EIAUDH. ... . e 1.27% -3.89% - -12.31%
D2 2.74% -1.11% -6.37% 59.80%
I2EURH ... 1.35% -4.12% -7.41% 35.07%
I2SEK H. ... .o 1.61% -3.93% -7.14% -1.69%
PP 2.74% -1.07% -6.41% -6.15%
ITAUDH. ... . e 1.77% 0.36%(10) - 0.36%
N e e 2.20% -2.23% -7.38% 11.27%
N . e 2.22% 2.17% -7.37% 10.80%
S 3.16% -0.32% - -7.99%
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WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew

US High Yield Portfolio (Fortsetzung)

Klasse
Sl 2.90% -0.84% -6.11% 65.73%
2 3.14% -0.27% -5.54% 23.41%

Low Volatility Equity Portfolio

Klasse
A 1.70% 1.56% -0.03% 139.33%
AAUDH ... e 0.65% -0.74% -1.26% 97.07%
AEUR. ... -0.99% 1.99% 13.60% 33.47%
AEURH. ... ... 0.16% -2.16% -1.46% 102.20%
AHKD ... e 1.95% 1.35% 1.09% 94.61%
ANZD H. .. 1.20% -0.13% -0.48% 107.33%
APLNH ... . e 3.14% 4.46% 021% 27.67%
ASGDH. ... .. 1.04% 0.24% -0.21% 94.60%
AD. e 1.72% 1.60% -0.05% 104.36%
ADAUDH. ... 0.68% -0.73% -1.26% 96.02%
ADCADH. ... e 1.22% 0.48% -0.58% 78.63%
ADEURH ... ... 0.20% -2.13% -1.41% 62.29%
ADGBPH ... . 0.97% -0.67% -0.38% 71.21%
ADHKD. ... 1.95% 1.35% 1.08% 94.48%
ADNZD H . ... o 1.28% -0.04% -0.59% 106.88%
ADRMBH. ... ... 0.12% -0.82% 1.97% 29.72%
ADSGDH ... .. 1.08% 0.26% -0.22% 94.55%
ADZARH ... e 3.26% 4.08% 3.98% 40.95%
AR 1.71% 1.53% 0.02% 59.88%
AREURH ... . 0.14% -2.20% -1.36% 37.15%
C o 1.50% 1.12% -0.46% 62.07%
ED . . e 1.14% 0.51% -0.99% 32.68%
EDAUDH ... .. 0.13% -1.69% -2.25% 10.73%
EDZARH ... e 2.77% 3.04% 2.98% 28.64%
PP 2.12% 2.39% 0.77% 160.27%
TEUR .. -0.58% 2.84% 14.41% 37.73%
TEURH ... e 0.58% -1.35% -0.57% 119.40%
IGBP .. -1.04% 3.73% 13.55% 33.33%
IGBPH ... 1.33% 0.17% 0.39% 52.93%
ISGDH ... e 1.44% 1.03% 0.55% 97.13%
D e 2.11% 2.36% 0.82% 19.71%
PP 2.11% 2.38% - -3.58%
INNEUR ... e 2.10%(11) - - 2.10%
N o 1.46% 1.08% -0.45% 62.40%
S 2.52% 321% 1.64% 184.93%
Sl 2.27% 2.71% 1.13% 170.67%
SIAUDH. ... 1.22% 13.46%(8) - 13.46%
STEUR . ... -041% 3.19% 14.87% 39.75%
SID 2.28% 2.75% 1.16% 26.73%
SIL -0.25%((4) - - -0.25%
SINNEUR . ... ... i 2.26%(11) - - 2.26%
S 2.54% 3.22% 1.64% 40.28%

Emerging Markets Low Volatility Equity Portfolio

Klasse
A 2.57% -6.16% -20.29% 19.93%
AHKD ... e 2.81% -6.30% -19.36% -10.63%
AD. e 2.56% -6.11% -20.33% -15.81%
ADAUDH. ... ... e 1.32% -8.43% -21.25% -23.83%
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AB SICAV I

Emerging Markets Low Volatility Equity Portfolio (Fortsetzung)

Klasse

Global Dynamic Bond Portfolio

Klasse
A2CHFH. ...
A2EURH. ...
A2USDH. ...

SQD .ot

Concentrated US Equity Portfolio

Klasse

Concentrated Global Equity Portfolio
Klasse

6 Monate* 12 Monate
2.00% -7.01%
2.82% -6.33%
3.29% -4.81%
2.98% -5.37%
0.76% -3.99%
0.27% -3.15%
0.30% -291%
1.24% -1.90%
2.64% 0.93%
1.18% -1.85%
2.32% 0.13%
0.58% -2.45%
1.53% -1.35%
2.90% 1.37%
2.60% 0.67%
1.82% -0.76%
2.38% 0.25%
1.55% -1.25%
2.93% 1.56%
2.65% 0.75%

-1.01% -3.85%
-2.44% -7.01%
-3.65% -3.39%
-2.45% -7.56%
-1.69% -5.47%
-3.67% -3.43%
-1.25% -4.27%
-0.58% -3.00%
-2.01% -6.26%
-2.84% -7.50%
-2.02% -6.78%
-3.69% -1.78%
-1.35% -5.59%
-1.28% -4.65%
-1.22% -4.24%
-0.16% -2.17%
-0.52% -2.90%
-3.17% -2.46%
-1.32% -5.50%
-0.16% -2.18%
-1.79% -3.09%
-3.18% -6.74%
-2.45% -4.66%
-4.39% -2.68%
-2.02% -3.57%

Vorjahr Seit Auﬂew
-20.83% -20.95%
-1941% -15.73%
-19.23% -3.74%
-19.66% 29.13%
-7.85% 5.51%
-8.64% 74.00%
-6.60% -11.13%
-6.28% -7.20%
-5.33% 8.67%
-6.32% -7.43%
-5.09% 5.87%
-6.11% -7.07%
-5.96% -2.40%
-4.81% 13.67%
-4.52% 50.27%
-5.29% 4.20%
-4.90% 8.93%
-5.75% 0.40%
-4.73% 17.20%
-4.50% 7.71%
-7.96% 141.67%
-9.04% 129.00%
4.54% 142.93%
-9.36% 106.93%
-8.18% 132.80%
4.54% 122.49%
-8.38% 131.67%
-7.19% 161.13%
-8.21% 146.53%
-8.78% 114.60%
-8.57% 122.80%
4.56% 32.27%
-7.74% 133.27%
-7.41% 151.67%
-8.38% 131.73%
-6.37% 185.60%
-7.07% 165.60%
5.52% 103.55%
-7.68% 99.20%
-6.39% 65.98%
-15.12% 104.53%
-16.58% 70.73%
-15.39% 64.93%
-3.59% 83.49%
-15.53% 45.80%
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WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Concentrated Global Equity Portfolio (Fortsetzung)

Klasse
P -1.37% -2.24% -14.35% 121.27%
ICADH ... -1.93% -3.59% -1491% 52.27%
ICHFH . ... -3.51% -6.60% -15.85% 77.53%
TEUR .. -3.95% -1.84% -2.71% 24.73%
TEURH ... -2.74% -6.13% -15.68% 84.73%
IGBP .. -4.40% -0.96% -3.57% 23.20%
IGBPH ... -2.05% -4.62% -15.01% 94.00%
N o -1.99% -3.55% -1545% 61.20%
SGBP .. -3.98% -0.07% -2.68% 163.80%
N -1.32% -2.17% -14.31% 124.93%
STEUR. ... -3.90% -1.71% -2.69% 98.37%

Global Core Equity Portfolio

Klasse
A 3.62% 0.88% -13.62% 60.33%
AAUDH ... 2.19% -2.31% -14.78% 46.40%
AEURH. ... 2.08% -2.99% -15.05% 34.00%
ASGDH. ... 2.82% -0.83% -13.95% 50.93%
AREUR ... 0.85% 1.29% -1.88% 69.53%
C o 3.36% 0.39% -14.01% 54.00%
P 4.02% 1.69% -12.92% 72.33%
TAUDH ... 2.58% -1.63% -14.15% 56.40%
ICHFH ... e 1.65% -2.87% -14.39% 39.87%
TEUR .. 1.25% 2.09% -1.09% 23.93%
TEURH ... 2.43% -2.23% -14.39% 43.47%
IGBPH ... 3.24% -0.79% -13.47% 50.87%
ISGDH ... 3.22% 0.00% -13.23% 62.27%
IXEUR . ..o 1.35% 2.29% -091% 290.27%
N o 3.40% 0.43% -14.01% 54.07%
RXEUR ... 0.74% 1.04% -2.12% 233.81%
S 4.47% 2.52% -12.19% 87.13%
SGBPH ... 3.63% 0.04% -12.75% 77.07%
SNOKHP ... 331% 0.97% -9.59% 11.44%
Sl 4.15% 1.92% -12.71% 77.27%
STGBP . . 0.92% 5.94%(2) - 5.94%
SINOKHP ... 2.96% 0.32% -10.17% 51.02%
SINNGBP ... 0.91% 5.94%(2) - 5.94%
S 4.44% 2.50% -12.20% 33.11%

Asia Income Opportunities Portfolio

Klasse
A 3.91% -3.08% -14.32% 0.87%
A2AUDH ... 2.95% -4.87% -14.66% -14.00%
A2HKD ... 4.14% -3.30% -13.34% 1.84%
A 3.90% -3.05% -14.34% 0.90%
AAAUDH ... 2.95% -4.83% -14.55% -8.711%
AACADH ... 3.61% -3.59% -14.31% -6.79%
AAEURH ... . 2.36% -5.82% -1541% -14.99%
AAGBPH ... .. 3.12% -4.55% -14.48% -10.18%
AAHKD . ... 4.15% -3.32% -13.37% 1.81%
AANZDH ... 3.44% -4.04% -14.13% -6.46%
AT 3.82% -3.17% -14.30% 0.88%
ATAUDH ... 2.90% -4.88% -14.60% -18.25%
ATEURH. ... 2.42% -5.89% - -21.50%
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AB SICAV I
I EEEEEEEE—

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Asia Income Opportunities Portfolio (Fortsetzung)

Klasse
ATHKD ... 4.13% -331% -13.36% 1.83%
AT SGD H. ... . 3.38% -3.88% -14.41% -17.86%
D2 4.11% -2.60% -13.79% 4.73%
I2HKD . ... 4.44% -2.75% -12.81% 5.82%
0 O 4.17% -2.45% -13.85% 4.79%
ITHKD. ... e e 4.45% -2.74% -12.84% 5.73%
S 4.49% -1.92% -13.25% -15.15%
Sl 4.24% 241% -13.67% 6.44%
S A 4.48% -1.96% - -12.40%
2 4.56% -1.83% -13.21% 5.39%

Global Income Portfolio

Klasse
A e 2.26% -2.35% -9.95% 2.47%
A2CHFH. ... 0.00% -6.22% -11.23% -13.53%
A2EURH. .. .. e 0.75% -5.24% -11.03% -10.87%
A2GBPH. ... . 1.52% -391% -10.22% -6.53%
A2HKD .. 2.51% -2.54% -9.18% 0.03%
A2PLNH. ... e 3.90% 0.89% -8.92% 0.56%
A A e 2.21% -2.34% -9.95% 1.87%
AAAUDH ... .. e 1.26% -4.17% -10.41% -3.86%
AACADH ... e 1.89% -2.96% -10.04% -1.94%
AAEURH ... ... 0.85% -5.26% -10.92% -9.98%
AAHKD . ... 2.45% -2.56% -8.94% 2.11%
AASGDH ... ... 1.54% -3.39% -9.99% -1.63%
Al e 2.17% -2.35% -9.98% 2.45%
ATAUDH ... 1.35% -4.22% -10.44% -4.96%
AT CADH ... 1.88% -3.03% -10.04% -2.20%
ATEURH. ... .. i 0.74% -5.28% -11.05% -11.29%
AT GBPH. ... . 1.55% -3.93% -10.29% -6.61%
ATHKD ... e 2.46% -2.55% -8.96% 0.27%
AT SGD H. ... . 1.61% -3.32% -10.04% -2.63%
PP 2.45% -1.85% -9.45% 5.93%
I2AUDH ... 1.51% -3.65% -9.92% -1.40%
I2CHFH ... e 0.23% -5.71% -10.76% -10.87%
I2EURH ... 1.10% -4.76% -10.49% -7.87%
I2GBPH ... 1.81% -3.31% -9.73% -2.53%
I2HKD . ..o 2.74% -2.04% -8.44% 4.83%
I2SGDH ... 1.81% -2.82% -9.52% 0.93%
PP 2.55% -1.80% -9.42% 5.87%
ITEURH ... .. e 1.03% -4.76% -10.57% -7.84%
ITHKD. ... e 2.73% -2.07% -8.39% 4.71%
ITSGDH ... e 1.91% -2.79% -9.50% 0.93%
S 2.85% -1.14% -8.81% 10.50%
SGBPH ... 2.16% -2.67% -9.10% 0.83%
Sl 2.59% -1.62% -9.30% 7.18%
SIEURH. ... ... . i 1.15% -4.56% -10.34% -6.66%
SIGBPH ... ... . 1.90% -3.17% -9.54% -1.89%
e 2.89% -1.05% - -10.27%
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WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew
European Equity Portfolio
Klasse
A 3.87% 0.63% 0.21% 93.00%
AHKDH ... . 4.59% 2.62% 1.52% 12.35%
ASGDH. ... . 4.65% 2.58% 1.27% 69.73%
AUSD. . 6.73% 0.15% -11.70% 140.72%
AUSDH. ... 5.34% 3.90% 1.54% 77.67%
AD. 3.86% 0.56% 0.24% 53.88%
ADAUDH. .. ... 4.03% 1.32% 0.59% 73.14%
ADSGDH ... 4.62% 2.59% 1.34% 69.57%
ADUSDH ... 5.29% 391% 1.59% 77.60%
BUSD. ..o 6.20% -0.78% -12.59% 93.82%
C o 3.66% 0.17% -0.23% 151.22%
CUSD. . 6.47% -0.32% -12.09% 172.82%
CUSDH. ... 5.06% 3.42% 1.10% 59.07%
P 4.29% 1.39% 1.07% 148.00%
IGBP .. 3.82% 2.33% 0.18% 14.00%
TUSD .. 715% 0.95% -10.98% 191.96%
TUSDH ... 5.76% 4.74% 2.33% 75.13%
S 4.79% 2.32% 1.94% 112.76%
N 4.48% 1.70% 1.34% 26.92%
STAUDH. ... 4.60% 16.95%(8) - 16.95%
SIGBP ... 3.97% 2.57% 0.47% 15.22%
ST USD . . 7.31% 1.26% -10.76% 14.36%
S X e 4.49% 1.75% 1.39% 83.34%
SIX USD ..o 7.32% 1.31% -10.72% 61.62%
S 4.79% 2.32% 1.93% 84.66%
Eurozone Equity Portfolio
Klasse
A e 5.46% 0.07% -3.85% 98.33%
AAUDH ... e 5.73% 1.14% -2.78% 72.13%
APLNH ... . 8.54% 6.42% -2.90% 19.44%
ASGDH. ... .. 6.14% 2.03% -2.62% 74.07%
AUSD. . 8.31% -0.38% -15.33% 62.91%
AUSDH. ... .. 6.82% 3.35% -2.32% 82.73%
AR 5.61% 0.21% -3.84% 6.29%
AX e 5.50% 0.13% -3.83% 53.40%
AXUSD .o e 8.32% -0.30% -15.29% 48.82%
BX . e 4.96% -0.82% -4.77% 20.70%
BX USD .. 7.86% -1.30% -16.11% 17.06%
C o 521% -0.39% -4.24% 87.27%
CUSD. . 8.10% -0.79% -15.68% 53.84%
CUSDH. ... . e 6.61% 2.90% -2.74% 65.60%
X 5.29% -0.36% -4.19% 9.40%
CX USD . e 8.04% -0.76% -15.68% 54.63%
P 5.85% 0.86% -3.06% 119.53%
IGBP .. 5.39% 1.78% -3.88% 10.80%
IGBPH ... 6.74% 2.05% - -3.87%
TUSD . e 8.77% 0.46% -14.64% 80.38%
TUSDH ... 721% 4.11% -1.46% 82.40%
INN . e 5.84% 0.87% 3.11% 16.80%
DX 5.96% 1.08% -2.89% 86.70%
X USD . . 8.74% 0.46% -14.58% 80.58%
Sl 6.01% 1.15% -2.79% 128.00%
SIAUDH. ... -4.56%(12) - - -4.56%
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AB SICAV I

Eurozone Equity Portfolio (Fortsetzung)
Klasse

American Growth Portfolio
Klasse

All Market Income Portfolio
Klasse

6 Monate* 12 Monate Vorjahr Seit Auﬂew
551% 1.98% -3.58% 9.86%
8.91% 0.72% -14.39% 87.30%
7.38% 4.45% -1.30% 106.53%
6.07% 1.30% -2.64% 21.64%
8.98% 0.86% -14.28% 16.74%
8.59% 7.61% -10.87% 732.59%
5.72% 8.08% 1.20% 205.88%
7.06% 3.79% -11.99% 381.00%

10.11% 10.80% -11.22% 54.96%
7.93% 6.22% -7.63% 339.15%
7.90% 6.17% -11.03% 28.40%
8.60% 7.61% -10.86% 197.52%
7.20% 4.87% -12.04% 184.26%
8.87% 7.38% -9.86% 211.17%
6.85% 4.72% -9.19% 55.16%
9.96% 10.10% -7.01% 34291%
8.92% 8.24% -10.35% 1724.40%
8.06% 6.54% -11.75% 540.55%
8.92% 8.23% -10.36% 1560.32%
8.37% 7.13% -11.27% 1093.64%
5.49% 7.60% 0.75% 177.20%
6.82% 3.34% -12.40% 356.34%
8.06% 6.53% -11.78% 67.78%
6.63% 3.80% - -15.58%
9.04% 8.48% -10.15% 953.69%
6.15% 8.95% 2.02% 265.85%
7.48% 4.67% -11.31% 435.14%
5.67% 9.91% 1.22% 51.53%
8.19% 6.08% -10.50% 48.87%
8.37% 7.14% -11.28% 156.27%
9.52% 9.44% -9.35% 52.70%
9.15% 8.74% -9.94% 557.68%
7.75% 17.91%(8) - 17.91%
6.27% 9.22% 2.26% 447.26%
7.61% 4.96% -11.11% 53.29%
5.78% 10.03%(2) - 10.03%
9.51% 9.44% -9.35% 262.84%
9.13% 8.69% -9.99% 463.86%
0.85% -4.10% -7.77% 10.80%

-1.24% -7.87% -9.07% -947%

-0.56% -7.09% -8.86% -5.67%
1.11% -4.29% -6.77% 12.14%
0.25% -5.12% -7.89% 6.27%
1.02% -3.75% -747% 45.33%

-1.64% -3.32% 5.08% 72.88%
0.79% -4.16% -7.77% 10.96%

-0.31% -6.19% -8.30% 5.81%
0.55% -4.82% -8.03% 4.14%
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WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew

All Market Income Portfolio (Fortsetzung)

Klasse
ADEURH ... ... -0.59% -7.08% -8.89% -6.30%
ADGBPH ... ... . 0.22% -5.93% -8.18% 0.01%
ADHKD. ... . 1.11% -4.29% -6.77% 12.11%
ADNZDH . ... 041% -5.39% -7.83% 10.46%
ADRMBH. ... ... . . -0.75% -6.20% -5.74% -0.20%
ADSGDH ... .. . 0.19% -5.14% -7.88% 6.30%
ADZARH ... 2.18% -1.71% -3.57% 55.24%
AMG . . 0.86% -4.07% -7.85% -2.68%
AMGEURH ...... ... -0.61% -7.09% -8.91% -12.52%
ANN L 0.84% -4.09% -7.84% -2.70%
ANNEURH. ... ... .. . -0.52% -7.09% -8.90% -12.49%
AQG .. 0.89% -4.09% -7.76% -2.64%
AQGEURH. ... ... . -0.53% -7.03% -8.88% -12.44%
AREURH ... ... -0.58% -7.10% -8.86% -9.18%
AX 1.02% -3.79% -7.43% 45.58%
AXEUR ... -1.63% -3.33% 5.09% 73.04%
AXSGD ... 041% -4.99% -4.08% 16.40%
B2 X . 0.56% -4.68% -8.39% 20.80%
BX . 0.50% -4.70% -8.37% 20.94%
C o 0.63% -4.52% -8.24% 5.67%
O X e 0.80% -4.20% -7.87% 33.87%
CD . 0.66% -4.45% -8.24% 6.48%
CX 0.81% -4.19% -7.86% 33.89%
ED . . 0.39% -5.03% -8.71% -3.54%
EDAUDH ... .. . -0.68% -7.05% -9.21% -14.29%
EDZARH . ... 1.75% -2.67% -4.48% 4.89%
) 1.31% -3.31% -6.98% 18.60%
ICHFH ... e -0.96% -7.23% -8.33% -3.33%
TEURH ... e -0.13% -6.26% -8.20% 0.80%
ISGDH ... 0.71% -4.38% -7.09% 13.53%
DD 1.19% -3.39% -6.99% 18.76%
IMG. . 1.28% -3.33% -7.07% 1.03%
IMGEURH ... ... .. . i -0.19% -6.39% -8.21% -9.20%
INN . 1.25% -3.33% -7.05% 1.06%
INNEURH ... ... . e -0.18% -6.32% -8.26% -9.17%
INNGBPH. ... ... 0.63% -5.12% -7.41% -5.96%
IQG . . 1.25% -3.31% -7.08% 1.00%
IQGEURH ... ... . -0.18% -6.36% -8.14% -9.19%
N o 0.63% -4.53% -8.20% 6.87%
N 0.68% -4.48% -8.23% 7.04%
ST 1.34% -3.11% -6.89% 16.13%
STAUDH. ... 0.35% 4.70%(8) - 4.70%
SICHFH . ... . e -0.81% -7.01% -8.21% -9.93%
STEURH. ... ... 0.01% -6.09% -8.01% -8.29%
SIGBPH . ... ... . 0.78% -4.90% -7.23% -4.95%
SIDIPYH ... -1.32% -7.46% -7.46% -5.44%
SIQGGBPH ... ... 0.77% -4.89% -7.23% -5.00%
SD 1.71% -2.45% - -12.06%

China A Shares Equity Portfolio

Klasse
A 1.66% -4.55% -14.23% 19.15%
AAUDH ... 2.01% -4.42% -16.94% -1.87%
AEUR. . -1.90% -10.23% -6.93% 20.47%
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China A Shares Equity Portfolio (Fortsetzung)

Klasse

Klasse

Financial Credit Portfolio
Klasse

Klasse

6 Monate* 12 Monate
2.50% -3.84%
2.49% -3.55%
1.12% -10.64%
321% -2.67%
1.54% -10.80%
2.54% -3.78%
2.49% -3.54%
3.27% -2.62%
2.07% -3.79%

-1.49% -8.11%
3.50% -1.95%
2.58% -2.82%
2.09% -8.97%
2.18% -3.50%
2.48% 9.56%(13)

-1.34% -9.25%

-1.34% -791%
2.07% -8.98%
2.64% 2.24%
3.30% 3.48%

-4.90% -9.28%

-6.87% -12.70%

-6.37% -12.25%

-4.91% -9.28%

-4.60% -8.75%

-6.64% -12.24%

-6.10% -11.77%

-5.25% -10.35%

-4.62% -8.75%

-4.29% -8.12%

-5.77% -11.10%

-4.92% -9.73%

-4.52% -8.58%

-5.99% -11.54%

-5.14% -10.18%

-4.23% -8.04%
0.40% 1.64%
-0.29% 0.65%
0.21% 1.58%
-0.88% -0.73%
-0.14% 0.79%
0.65% 1.45%
0.21% 1.57%
2.03% 6.17%
-0.07% 1.15%

Vorjahr Seit Auﬂew
-16.89% 9.93%
-16.76% 1.53%
-18.08% 14.73%
-16.63% 11.60%
-17.17% 14.98%
-16.87% 10.08%
-16.76% 9.51%
-16.68% 11.64%
-13.54% 24.79%
-7.16% 23.87%
-16.00% 14.27%
-12.68% 77.60%
-16.61% 5.95%
-13.30% 23.56%
- 9.56%
-5.94% 12.79%
-6.91% -14.68%
-16.62% 108.13%
4.41% 17.72%
5.70% 28.39%
-8.21% 7.47%
-9.58% -6.07%
-9.32% -5.00%
-8.22% 7.52%
-7.72% 10.60%
-9.04% -3.40%
-8.86% -2.53%
-8.10% 1.00%
-7.73% 10.54%
-7.05% 14.73%
-8.19% 1.38%
-7.38% 4.59%
-7.51% 1191%
-8.65% -1.13%
-7.85% 1.99%
-6.98% 15.17%
3.32% -0.80%
2.82% -7.00%
3.18% -5.60%
2.40% -9.53%
3.12% -6.73%
4.37% -4.66%
3.54% -5.07%
451% 4.18%
3.26% -5.93%
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WERT ENTWICKLUNG DER AN TEILE (Fortsetzung) AB SICAV I
6 Monate* 12 Monate Vorjahr Seit Auﬂew

Low Volatility Total Return Equity Portfolio (Fortsetzung)

Klasse
AD. 0.36% 1.67% 3.30% -0.83%
ADAUDH . ... ... .. -0.20% 0.73% 2.88% -6.86%
ADCADH . ... ... .. 0.16% 1.54% 3.22% -5.57%
ADGBPH ... ... . -0.06% 0.82% 3.20% -6.70%
ADHKD. ... ... . 0.66% 1.44% 4.40% -4.71%
ADNZDH . ... 0.27% 1.54% 3.52% -5.13%
ADSGDH ... ... . -0.09% 1.13% 3.38% -591%
L 0.79% 2.46% 4.09% 2.60%
TIEURH ... . -0.47% -0.07% 321% -1.53%
IPLNH. ... . 2.46% 7.02% 5.47% 6.95%
S 121% 3.36% 5.07% 6.90%
Sl 0.97% 2.84% 4.56% 4.61%
STIPYH. ... . -1.58% -1.09% 4.05% -3.78%

Sustainable Global Thematic Credit Portfolio

Klasse
A 0.61% -5.19% -11.94% -12.33%
D 0.79% -4.71% -11.64% -6.93%
I2CHFH ... -0.14% -2.00%(14) - -2.00%
I2GBPH ... .. 1.48% -3.45% -10.79% -8.47%
I2USDH ... 2.14% -1.99% -10.60% -4.67%
INNAUDH ... ... e 1.17% -3.64% -10.97% -10.04%
S 1.02% -4.30% -11.16% -5.07%
SGBPH ... ... 1.73% -2.94% - -14.14%
Sl 0.83% -4.68% -11.51% -6.60%
SIGBPH ... ... 1.53% -3.34% -10.74% -8.26%
STUSDH. ... ... i 2.26% -1.65% -10.55% -4.23%
e 1.07% -4.20% - -16.83%

Event Driven Portfolio

Klasse
O -6.35% -8.13% -1.93% -9.60%
TIEURH ... . -71.71% -10.74% - -13.00%
IGBPH ... .. -6.40%(11) - - -6.40%
S -5.90% -7.25% -1.10% -7.40%
Sl -6.24% -791% -1.80% -6.00%
SITEURH . ... ... -7.49% -10.35% -2.77% -10.56%
SIGBPH ... ... -6.32%(11) - - -6.32%
SISEKH ... ... -7.36% -9.98% - 9.71%
SU L -6.26% -7.95% -1.84% -6.18%

Sustainable All Market Portfolio

Klasse
A -0.79% -3.47% -4.24% 0.20%
AUSDH. ... .. 0.45% -0.63% -3.18% 4.87%
AD . 0.12%(15) - - 0.12%
ADAUDH. ... ... . 0.39%(15) - - 0.39%
ADCADH. ... ... . 1.02%(15) - - 1.02%
ADGBPH ... ... . 0.77%(15) - - 0.77%
ADHKDH. ... ... .. . 0.74%(15) - - 0.74%
ADSGDH ... ... 0.74%(15) - - 0.74%
ADUSDH ... 1.41%(15) - - 1.41%
ATUSDH ... .. 0.47% -0.59% - -1.45%
EIUSDH ... .. e -0.04% -1.59% - -2.52%
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I EEEEEEEE—

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Sustainable All Market Portfolio (Fortsetzung)

Klasse
F oo 0.35%(5) - - 0.35%
FCHFH. ... ... .. . 0.02%(5) - - 0.02%
FGBPH ... ... 0.82%(16) - - 0.82%
FUSDH. ... .. i 0.62%(17) - - 0.62%
L -0.46% -2.86% -3.55% 2.00%
IGBPH ... ... 0.26% -1.57% -2.80% 4.60%
TUSDH ... . 0.88% 0.19% -2.50% 6.93%
S e 0.03% -1.95% -2.74% 4.32%
SGBPH ... 0.72% -0.64% - -10.49%
Sl -031% -2.59% -3.33% 2.66%

Short Duration Income Portfolio

Klasse
A 2.39% 0.14% -5.93% -5.80%
AT 2.39% 0.14% -5.93% -5.82%
D2 2.73% 0.77% -5.46% -4.53%
I2EURH ... .. 1.25% -2.07% -6.47% -8.53%
I2GBPH ... .. 2.03% -0.56% -5.60% -6.07%
0 2.65% 0.71% -5.38% -4.55%
S 2.94% 1.26% -4.87% -3.31%
Sl 2.77% 091% -5.22% -4.11%

Sustainable Income Portfolio

Klasse
A 2.50% -2.24% - -12.67%
AA. 2.56% -2.16% - -12.62%
AAAUDH . ... . 1.62% -4.01% - -14.73%
AAEURH ... .. . 1.08% -4.99% - -16.14%
AAGBPH ... .. .. 1.89% -3.87% - -14.40%
AARMBH. ... ... .. . 0.89% -4.33% - -12.53%
AASGDH ... . 1.93% -3.16% - -13.50%
AT e 2.52% -2.20% - -12.61%
ATCHFH. ... . . i -2.08%(18) - - -2.08%
ATEURH. . ... . 1.06% -501% - -16.17%
AT SGDH. ... . 1.92% -3.18% - -13.55%
D e 2.87% -1.63% - -11.67%
I2CHFH ... . 0.56% -5.49% - -16.27%
I2EURH ... . 1.36% -4.51% - -15.27%
I2GBPH ... .. 2.12% -3.28% - -13.47%
I e 2.84% -1.69% - -11.70%
S 3.17% -1.00% - -10.47%
Sl 291% -1.49% - -11.35%
SIQG IPY . . 3.83% 6.62% - 10.73%
SIQGIPY H. ... ... 0.14% -5.82% - -15.75%

Sustainable Climate Solutions Portfolio

Klasse
A e -3.97% -1.47% - -19.33%
AAUDH ... . -5.26% -4.79% - -23.20%
AEUR. .. -6.56% -1.16% - -14.47%
AHKDH ... .. -4.64% -2.78% - -20.50%
ARMBH ... .. . -5.51% -4.00% - -20.79%
) -3.62% -0.73% - -18.40%
ICHF .. -7.18% -5.74% - -19.00%
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WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Sustainable Climate Solutions Portfolio (Fortsetzung)

Klasse
TEUR .. -6.14% -0.31% - -13.40%
IGBP . -6.57% 0.54% - -12.73%
S -3.17% 0.11% - -17.34%
Sl -3.50% -0.58% - -18.20%
SIEUR . ... -6.07% -0.16% - -13.22%
SIGBP ... -6.51% 0.70% - -12.55%

Global Low Carbon Equity Portfolio

Klasse
PP 4.05% 3.81% - -7.47%
ICHF .. e 0.22% -1.44% - -8.87%
TEUR .. e 1.32% 4.20% - -2.47%
IGBP .. 0.82% 5.05% - -1.53%
S 4.46% 4.54% - -6.46%
Sl 4.20% 4.01% - -7.15%
STEUR . ... 1.43% 4.46% - -2.13%
SIGBP ... 0.95% 5.37% - -1.14%

Climate High Income Portfolio

Klasse
A 1.00% -3.61% - -12.73%
A2AUDH ... 0.23% -5.02% - -14.20%
A2HKDH ... .. 0.35% -4.80% - -13.89%
A2RMBH ... .. -0.46% -5.33% - -13.46%
A A 0.99% -3.58% - -12.70%
AAAUDH ... .. 0.22% -5.06% - -14.25%
AAEURH ... ... -0.23% -6.13% - -15.49%
AAHKDH. ... ... 0.34% -4.80% - -13.90%
AARMBH. ... .. -0.47% -5.40% - -13.54%
AT 0.98% -3.65% - -12.72%
ATEURH. ... .. i -0.32% -6.25% - -15.56%
F o 0.41%(17) - - 0.41%
FCHFEH ... .. e -0.70%(5) - - -0.70%
FEURH. ... ... e -0.40%(5) - - -0.40%
FGBPH ... ... -0.20%(5) - - -0.20%
D2 1.30% -3.01% - -11.93%
I2CHFH ... e -0.79% -6.65% - -15.80%
I2EURH ... 0.00% -5.68% - -14.80%
I2GBPH ... 0.77% -4.19% - -13.07%
PP 1.34% -2.95% - -11.88%
S 1.70% -2.34% - -11.02%
Sl e 1.42% -2.86% - -11.72%
SIEURH. ... i 0.11% -5.50% - -14.63%
SIGBPH ... ... 0.86% -4.05% - -12.88%

Sustainable US Thematic Portfolio

Klasse
A e 0.71% -0.86% - 270.60%
AAUDH ... e -0.61% -3.96% - 311.00%
ACADH ... 0.15% -2.23% - 288.67%
AEUR. ... -1.98% -0.43% - 209.83%
AEURH. ... ... -0.68% -4.55% - 267.47%
AGBPH. ... ... 0.02% -3.35% - 213.93%
AHKD ... e 0.95% -1.07% - 344.12%
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Sustainable US Thematic Portfolio (Fortsetzung)
Klasse

China Net Zero Solutions Portfolio

Klasse

6 Monate* 12 Monate
0.04% -2.44%
0.20% -1.84%
0.49% -1.30%

-2.19% -0.88%
-0.93% -5.00%
-0.15% -2.58%
0.22% -1.87%
1.12% -0.05%
-1.59% 0.36%
-0.31% -3.82%
-2.04% 1.23%
0.38% -2.60%
1.11% -0.05%
-1.55% 0.39%
-1.54% 0.36%
1.51% 0.75%
1.19% 0.10%
-1.48% 0.55%
-1.94% 1.46%
0.48% -2.42%
-1.43% -4.61%
-0.53%(19) -

-11.46% -29.06%

-13.18% -31.12%

-14.19% -28.78%

-12.93% -31.23%

-11.12% -2921%

-13.06% -31.00%

-12.29% -29.96%

-11.08% -28.47%

-12.87% -30.53%

-13.82% -28.19%

-12.63% -30.74%

-13.84% -27.16%

-11.88% -29.62%

-10.76% -28.63%

-12.71% -30.46%

-11.91% -29.36%

-10.68% -27.76%

-11.01% -28.30%
4.77% 0.00%
3.64% -1.97%

1.97% 0.49%
3.22% -3.30%
4.93% -0.21%
3.08% -2.32%
4.06% -1.12%
4.72% -0.02%

Vorjahr Seit Auﬂew
- 214.40%
- 198.30%
- 248.80%
- 180.33%
- 249.54%
- 158.80%
- -9.27%
- 343.90%
- 268.74%
- 304.54%
- 53.53%
- -12.60%
- 428.14%
- 504.49%
- -6.26%
- 308.80%
- 331.40%
- 390.51%
- -1.66%
- -12.39%
- 314.00%
- -0.53%
- -25.80%
- -28.00%
- -24.60%
- -28.20%
- -25.93%
- -27.53%
- -26.73%
- -25.13%
- -27.33%
- -23.93%
- -27.60%
- -21.13%
- -26.33%
- -25.26%
- -26.89%
- -26.07%
- -24.30%
- -24.93%
- -4.80%
- -7.00%
- -3.47%
- -8.20%
- -5.00%
- -7.05%
- -5.93%
- -4.82%
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6 Monate* 12 Monate Seit Auﬂew

American Multi-Asset Portfolio (Fortsetzung)

Klasse
ADAUDH. ... ... 3.66% -1.99% -7.00%
ADEUR ... . 1.97% 0.50% -3.45%
ADEURH ... ... . 3.26% -3.27% -8.20%
ADHKD. ... ... 5.04% -0.16% -4.95%
ADRMBH. ... ... . 3.08% -2.35% -7.05%
ADSGDH ... ... 4.04% -1.12% -5.93%
L 5.11% 0.70% -4.07%
TEUR .. 2.31% 1.18% -2.73%
TEURH ... . e 3.66% -2.60% -7.47%
IGBP . 1.82% 2.03% 0.47%
IGBPH ... . 4.37% -1.26% -6.13%
ISGDH ... 4.40% -0.42% -5.20%
D . 5.10% 0.73% -4.05%
S 5.53% 1.55% -3.20%
A 5.22% 0.95% -3.84%

Diversity Champions Equity Portfolio

Klasse
A 0.80%(11) - 0.80%
ACHE. . e -1.20%(11) - -1.20%
ACHFHP. ... . e -0.60%(11) - -0.60%
AEUR. ... 0.27%(11) - 0.27%
AEURHP. ... .. 0.13%(11) - 0.13%
AGBP. .. 0.13%(11) - 0.13%
AGBPHP. ... ... 0.87%(11) - 0.87%
AUSDHP. .. ... 1.47%(11) - 1.47%
F o 1.33%(11) - 1.33%
FCHF ... e -0.70%(11) - -0.70%
FCHFHP. ... . e -0.10%(11) - -0.10%
FEURHP. ... . i 0.57%(11) - 0.57%
FGBPHP ... ... . 1.40%(11) - 1.40%
FUSDHP. ... . i 2.02%(11) - 2.02%
FNNCHF . .. e -0.70%(11) - -0.70%
PP 1.13%(11) - 1.13%
ICHF .. e -0.87%(11) - -0.87%
TEUR .. 0.60%(11) - 0.60%
IGBP .. 0.53%(11) - 0.53%
S 1.55%(11) - 1.55%
Sl 1.23%(11) - 1.23%
W e 1.27%(11) - 1.27%
WCHFHP ... e -0.13%(11) - -0.13%
WEURHP ... 0.67%(11) - 0.67%
WGBPHP ... 1.40%(11) - 1.40%
WUSDHP ... e 1.93%(11) - 1.93%

Global ESG Improvers Portfolio

Klasse
A e -5.67%(20) - -5.67%
AEUR ... -3.00%(5) - -3.00%
AEURHP ... ... -3.00%(21) - -3.00%
F o -5.32%(20) - -5.32%
FEUR ... e -3.70%(20) - -3.70%
FGBP .. -6.16%((20) - -6.16%
PP -5.47%(20) - -5.47%
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I EEEEEEEE—

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Global ESG Improvers Portfolio (Fortsetzung)

Klasse
TEUR .. -3.80%(20) - - -3.80%
IGBP . -6.27%(20) - - -6.27%
S -5.17%(20) - - -5.17%
Sl -5.38%(20) - - -5.38%

Global Value Portfolio

Klasse
A -0.21%((17) - - -0.21%
AEUR. ... 1.29%(17) - - 1.29%
ASGD. . 1.40%(17) - - 1.40%
ASGDH. ... .. -0.47%((17) - - -0.47%
AD. e -0.21%((17) - - -0.21%
ADAUDH. ... -0.57%((17) - - -0.57%
ADCADH. ... e -0.34%((17) - - -0.34%
ADEURH ... ... -0.63%(17) - - -0.63%
ADGBPH ... . -0.40%((17) - - -0.40%
ADHKD. ... -0.45%((17) - - -0.45%
ADZARH ... e 0.31%(17) - - 031%
B o -0.39%(17) - - -0.39%
C o -0.28%(17) - - -0.28%
CEUR. ... 1.17%(17) - - 1.17%
PP -0.09%(17) - - -0.09%
TEUR .. 1.38%(17) - - 1.38%
IGBP .. -0.88%(17) - - -0.88%
ISGD .. e 1.51%(17) - - 1.51%
S 0.07%(17) - - 0.07%
SGBP . ... -0.77%(17) - - -0.77%
SGBPH ... -0.14%((17) - - -0.14%
Sl -0.08%(17) - - -0.08%
SIAUDH. ... -0.40%((17) - - -0.40%
STEUR . ... 1.39%(17) - - 1.39%
SIGBP ... -0.87%(17) - - -0.87%
S 0.07%(17) - - 0.07%

Die Wertentwicklung der Anteilklassen der einzelnen Portefeuilles basiert auf dem Nettoinventarwert zum 31. Mai 2023, wobei
die Auswirkungen der von der Verwaltungsgesellschaft riickerstatteten bzw. erlassenen Aufwendungen einberechnet wurden.
Verkaufsgebiihren, die beim Kauf oder bei der Riicknahme von Anteilen erhoben werden konnen, wurden nicht beriicksichtigt.
Die Wertentwicklung der ausschiittenden Anteilklassen umfasst die wihrend des Geschiftsjahres ausgeschiitteten und wieder
angelegten Betrige. Die Wertentwicklung in der Vergangenheit ist keine Garantie fiir aktuelle oder zukiinftige Ergebnisse. Die
Wertentwicklungszahlen beriicksichtigen nicht die Provisionen und Kosten, die bei der Ausgabe und Riicknahme von Anteilen
anfallen. Anlagerenditen und der Wert des angelegten Kapitals unterliegen Schwankungen, so dass die Anteile eines Anlegers
bei Riicknahme mehr oder weniger als die urspriinglichen Anschaffungskosten wert sein konnen.

*  Sechsmonatszeitraum zum 31. Mai 2023.

Rendite berechnet ab Auflegungsdatum am:

(1) 6.Juli 2022

(2) 24.June 2022
(3) 13.April 2023
(4) 20.April 2023
(5) 3.April 2023

(6) 28. Februar 2023
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WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

(7) 2.Juni 2022

(8) 7.Oktober 2022
(9) 6. September 2022
(10) 21. Juli 2022

(11) 13. Dezember 2022
(12) 16. Februar 2023
(13) 2. November 2022
(14) 15. June 2022

(15) 6. Dezember 2022
(16) 14. Dezember 2022
(17) 31. Mirz 2023

(18) 7. Februar 2023
(19) 26. Januar 2023
(20) 31. Januar 2023
(21) 4. April 2023
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VERZEICHNIS DER ANLAGEWERTE AB SICAV I
31. Mai 2023 International Health Care Portfolio

Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE

STAMMAKTIEN

GESUNDHEITSWESEN

BIOTECHNOLOGIE
AMEEN, INC. . o oo 673,583 $ 148,626,089 4.8%
Genmab A/S .. 227,657 89,618,780 2.9
Gilead Sciences, INC. . . ... oot 1,927,631 148,311,929 4.8
Halozyme Therapeutics, Inc. .. ... .. o 334,536 10,849,002 0.3
Regeneron Pharmaceuticals, Inc. ........ ... . . . 182914 134,544 222 44
Vertex Pharmaceuticals, INC. . ... ... . o 457,137 147.915,819 4.8

679865841 220

GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF

Align Technology, Inc. ... ... . 76,159 21,527,103 0.7
Carl Zeiss MediteC AG . .. ..ottt 152,288 17,135,547 0.5
Cochlear Ltd. . . ..ottt 167,374 26,488,991 0.9
Coloplast A/S - Class B () .« .. oottt e e 428917 54,123,210 1.7
Edwards Lifesciences COrp. .. ... ...ttt e 1,048,700 88,332,001 29
IDEXX Laboratories, INC. . . ... ... o 147,525 68,565,194 22
Intuitive Surgical, Inc. . . ... o 278,613 85,768,226 2.8
Penumbra, INC. (2) . . . oot 51,158 15,722,900 0.5
Straumann Holding AG (REG) . ... ..o e e 129,417 19,013,783 0.6
SYSMEX COTP. . ettt ettt e e e e e e e e e 366,600 23,993,290 0.8

420,670,245 13.6

GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN

Cigna Group (The) . ...t e e e e e 136,737 33,830,101 1.1
Elevance Health, InC. . ... ... .. . . 333,432 149,317,518 4.8
Quest Diagnostics, InC. .. ... ..o 174,853 23,194 251 0.8
UnitedHealth Group, InC. . ... ... e e 535,954 261,138,227 8.5

467480097 152

TECHNOLOGIE IM BEREICH GESUNDHEITSWESEN
M3, INC. oottt 915,900 20,329.452 0.7
Veeva Systems, Inc. - Class A . . ... 520,971 86,324 895 2.8

106,654,347 35

LIFE SCIENCES — HILFSMITTEL UND DIENSTLEISTUNGEN

Bachem HoOlding AG (2) .. ..ottt et e e e e e e e 206,505 21,745.925 0.7
Eurofins Scientific SE (). . . . oottt 389,428 25,733,047 0.8
TICON PLC .o e e e e 48,718 10,378,396 03
THuming, INC. . . oot 118,064 23,217,286 0.7
Lonza Group AG (REG) . . ...t e e 69,425 43,543,765 14
Mettler-Toledo International, InC. . .. ... ... . . . 24,602 32,520,646 1.1
Sartorius Stedim Biotech . ... ... . . 170,527 44953 489 1.5
WaALETS COIP. ot ettt ettt e e et e e e e e e 117,700 29,568,594 1.0
231,661,148 7.5
PHARMAZEUTIKA
Astellas Pharma, INC. . ... ... 2,046,900 32,386,368 1.1
Chugai Pharmaceutical Co., Ltd. (2) . ... ..ottt 790,600 21,278,306 0.7
CSPC Pharmaceutical Group Ltd. .. ... ... 15,824,000 13,786,408 04
ElL LIy & €O oot 389,073 167,091,291 54
Granules India Ltd. . ... .. ... . . . 2,402,873 8,192,282 03
GSK PLC . 7,764,692 130,324,298 42
Nippon Shinyaku Co., Ltd. ... ... . 389,500 17,868,812 0.6
Novo Nordisk A/S - Class B ... ..ot e 1,500,606 241,494,085 7.8
Ono Pharmaceutical Co., Ltd. .. ... ... . .. . 1,988,600 37,185,001 12
Roche Holding AG (Genusschein) .. ... ...ttt 681419 217,038,012 7.0
Z0etiS, INC. . . e 562,954 91,767,131 3.0
978411994 31.7
2,884,743,672 935
INDUSTRIEGUTER
PROFESSIONELLE DIENSTLEISTUNGEN
Maximus, INC. . ..ottt 801,227 64,867,338 2.1
VERBRAUCHSGUTER
KORPERPFLEGEPRODUKTE
Rohto Pharmaceutical Co., Ltd. .. ... ... .. 706,200 15,046,989 0.5

2964,657,999 96.1
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB SICAV I
International Health Care Portfolio

Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
SONSTIGE UBERTRAGBARE WERTPAPIERE
STAMMAKTIEN
GESUNDHEITSWESEN
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Abiomed,Inc. (b). .. ..ot 53310 $ 0 0.0%
Gesamtanlagen
(Kosten $2,599,602,142) . ..o i i et $ 2,964,657,999  96.1%
Termineinlagen
BBH, Grand Cayman(c). . .. ......oouiiuninnenenn... 1.73 % - 540,149 00
BBH, Grand Cayman(C). . ... ..o.vvtunetneeeeinann 4.00 % - 289,957 0.0
BNP Paribas, Paris(c). . . .. ..o 221 % - 33,512 0.0
DNB,OSIO(C) . . v vt e et e e 2.63 % - 544 881 0.0
HSBC,Hong Kong(c) . ....vviiiii i 1.97 % - 321,537 0.0
HSBC, Singapore(C) . ..........uuiiiiinneinuninnaann. 2.77 % - 282,154 0.0
Scotiabank, Toronto(C). . .. .....ovi i 443 % - 124,274,376 4.1
SEB, Stockholm(c) . ........ .o 042 % - 563,469 0.0
SMBC,London(C) .. .ovv vt (0.34)% - 315,084 0.0
SMBC,London(C) . .. ovvve e 341 % - 313,897 0.0
SMBC, ToKYO(C) « v vvvvee et e e 2.13 % - 366,508 0.0
Standard Chartered Bank, Johannesburg(c)................. 6.61 % - 27316 0.0
Termineinlagen insgesamt. . .. ................. ... .. i 127,872,840 4.1
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. ...................... (6,480,086) (0.2)
NettOVErMOZEI . . . . . .ottt et e e e $ 3,086,050,753  100.0%
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Brown Brothers Harriman & CoA4. . ..o vttt AUD 702  USD 462 06/05/2023 $ 5,083
Brown Brothers Harriman & Cot. ... .ot SGD 27 USD 20 06/05/2023 125
Brown Brothers Harriman & Co.+. ... .. oo SGD 16 USD 12 06/05/2023 8)
Brown Brothers Harriman & Co4. ... .ottt USD 5,718 AUD 8,567 06/05/2023 (144 ,568)
Brown Brothers Harriman & Co.+. ... ... oo e USD 1,006 SGD 1,361  06/05/2023 122
Brown Brothers Harriman & Co4. ... .ottt USD 839 SGD 1,116  06/05/2023 (14,064)
Brown Brothers Harriman & Co4. ... ..ot EUR 7,527 USD 8,138 06/12/2023 88,187
Brown Brothers Harriman & Co4. ... .ottt USD 180,276 EUR 163909 06/12/2023 (4,973,734)
50885
Wertsteigerung ~ $ 93,517

Wertminderung  $ (5,132,374)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.
(a) Stellt simtliche oder einen Teil der verlichenen Wertpapiere dar. Informationen zur Wertpapierleihe finden Sie in Anmerkung L.

(b) Zum angemessenen Marktwert entsprechend den Verfahren bewertet, die von und unter der allgemeinen Aufsicht der Verwaltungsgesellschaft
und des Verwaltungsrats festgelegt werden.

(c) Tagesgeld.

Wihrungskiirzel:
AUD - Australian Dollar
EUR - Euro

SGD - Singapore Dollar
USD - United States Dollar

Glossar:
REG - Registered Shares

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE AB SICAV I
31. Mai 2023 International Technology Portfolio

Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN

INFORMATIONSTECHNOLOGIE

KOMMUNIKATIONSAUSRUSTUNG

Arista Networks, INC. . ... .. 119,130 $ 19,816,084 1.6%
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN
Allegro MicroSystems, INC. . ... ... 139,980 5,505414 04
Flex Ltd. ..o 417,380 10,597,278 0.9
Keyence COrp. . ..ottt 31,200 15,125,071 13
Samsung SDICo., Ltd. .. ..ot 13,580 7335912 0.6
38,563,675 3.2
IT-DIENSTLEISTUNGEN
Fastly, Inc. - Class A . ... ottt e e e e 216,400 3,522,992 0.3
MongoDB, INC. . ... 25,950 7,623,851 0.6
Shopify, Inc. - CLass A . . . . oot e 190,800 10,911,852 0.9
Snowflake, InC. - Class A . .. .. i 41476 6,858,471 0.6
Twilio, InC. - Class A . .. oot e e e 151,920 10,576,670 0.9

39,493,836 33

HALBLEITER UND HALBLEITERAUSRUSTUNG

Advanced Micro Devices, INC. . ... ... 229,180 27,091,368 23
AQVANIESt COTP. ot et ettt et e e e e e e e e e e e 144 400 18,492,089 1.5
Ambarella, INC. . ... .. 90,430 6,539,898 0.6
ASML Holding NV . .. e e e 31,500 22,784,785 1.9
Broadcom, INC. . ... ... . 21,110 17,056,036 14
Credo Technology Group Holding Ltd. . ..... ... ... i 548,440 7,360,065 0.6
IMpIng, INC. . ..o 78,270 8,010,152 0.7
Infineon Technologies AG . .. ... i e 304,290 11,328 416 09
INtel COTP. .« ottt 190,110 5,977,058 0.5
KLA COTP. o vttt e e e e e e 28,110 12,452,449 1.0
Lam Research Corp. . .. ...t e e e e e e 21,150 13,043,205 1.1
Lattice Semiconductor COIP. .. ... ..ttt e e e e 90,670 7,372,378 0.6
MACOM Technology Solutions Holdings, Inc. .......... .. ... . 139,780 8,363,037 0.7
Marvell Technology, INC. .. ... 127,920 7,482,041 0.6
Micron Technology, INC. . .. ... o e 192,410 13,122,362 1.1
Monolithic Power Systems, Inc. .. ... 23,370 11,449,197 1.0
NVIDIA COIP. . ettt et e e e e e e e e e e e e e e e e e e e e e e e e 280,100 105,973,034 8.8
ON Semiconductor COTP. . ...ttt ittt et e e e e e e e e 162,800 13,610,080 1.1
Onto Innovation, INC. . ... ... . . 124,710 13,387,618 1.1
QUALCOMM, INC. .« ettt e e e e e e e e e e e e e e e e e 74 450 8443374 0.7
SK HYNIX, INC. oot e e 73,430 5,988,469 0.5
SolarEdge Technologies, InC. ... ... ... e 35,880 10,219,700 09
Taiwan Semiconductor Manufacturing Co., Ltd. (Sponsored ADR) ....................... 191,590 18,888,858 1.6
Teradyne, INC. . . ..ot 60,030 6,014,406 0.5

380,450,075 31.7

SOFTWARE

AdODE, INC. ot 36,610 15,295,292 1.3
AlteryX, InC. - Class A . . . oottt 141,280 5,501,443 0.5
ANSY S, INC. oottt 47,300 15,467,602 1.3
Atlassian Corp., Ltd. - Class A ... ... 42,110 7,613,067 0.6
Braze,Inc. - Class A .. ... 178,370 5,905,831 0.5
Cloudflare, InC. - Class A . . .. ...ttt e e e e e e e e 52,160 3,607,386 0.3
Confluent, InC. - Class A . ... . e 300,760 9,546,122 0.8
Crowdstrike Holdings, Inc. - Class A . .. ... oot 66,920 10,715,900 09
Datadog, Inc. - Class A . ... o 131,040 12,437,006 1.0
Elastic NV L 91,400 6,655,748 0.6
Gitlab, InC. - Class A . . ..ottt e e e 90,970 3,362,251 0.3
HashiCorp, Inc. - Class A .. ... e e e e 195,730 6,721,368 0.6
HubSpot, INC. . oo 29,240 15,146,028 1.3
Manhattan Associates, INC. . ... .. . 75,160 13,635,527 1.1
MICTOSOFt COIP. . o o v vt ettt e e e e e e e e e e e 235,440 77,316,141 64
Monday.com Ltd. .. ... o 40,960 7,380,992 0.6
Palo Alto Networks, INC. . .. ..o 63,140 13,473 445 1.1
Procore Technologies, INC. ... ... .. 181,210 10,957,769 09
SentinelOne, Inc. - Class A . .. ... 292,080 6,244,670 0.5
ServiceNOW, INC. . ..ot 40,260 21,932,343 1.8
Workday, Inc. - Class A . . ... o 43,300 9,179,167 0.8

278,095,598 232
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung)

AB SICAV I
International Technology Portfolio

Anteile Wert Nettover-
(USD) mogen %
TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
APDPIE, INC. . . 382294 $ 67,761,611 5.6%
Pure Storage, Inc. - Class A .. ... 106,750 3,073,333 0.3
70,834,944 5.9
827254212 689
KOMMUNIKATIONSDIENSTLEISTUNGEN
UNTERHALTUNG
Activision Blizzard, InC. . ... .. .. .. .. e 91,030 7,300,606 0.6
Netflix, INC. . ..ot e 34,240 13,532,675 1.1
Walt Disney Co. (The) ... ..o e e e e 105,330 9,264,827 0.8
30,098,108 2.5
INTERAKTIVE MEDIEN UND -DIENSTLEISTUNGEN
Alphabet, Inc. - Class A . ..ot e 210,310 25,840,789 2.1
Meta Platforms, InC. - Class A ... .. it e e 126,150 33,394,428 2.8
Tencent Holdings Ltd. . ... ... o o 261,800 10,360,563 0.9
69,595,780 5.8
MEDIEN
Trade Desk, Inc. (The) - Class A . ... oo i e e et et 170,770 11,967,562 1.0
111,661,450 9.3
NICHT-BASISKONSUMGUTER
KRAFTFAHRZEUGE
Tesla, INC. ..ottt e 89,720 18,296,600 1.5
BREIT ANGELEGTER EINZELHANDEL
Amazon.com, INC. . . ... 199,210 24,020,742 20
MercadoLibre, INC. . ... .. 12,090 14,979,510 1.2
39,000,252 3.2
HOTELS, RESTAURANTS UND FREIZEIT
Booking Holdings, INC. . . ... ..o 5,670 14224726 1.2
DoorDash, InC. - Class A . ... ... e 84,580 5,522,228 04
EVvolution AB ... 105,690 13,951,985 1.2
33,698,939 2.8
90,995,791 7.5
INDUSTRIEGUTER
LUFTFRACHT UND LOGISTIK
GXO Logistics, INC. . ..ot 168,100 9,400,152 0.8
ELEKTRISCHE AUSRUSTUNG
Contemporary Amperex Technology Co.,Ltd. - Class A ......... ... ... .. ... ... ...... 310,926 9,669,699 0.8
NEXTracker, InC. - Class A . ... ..ot e e e e 148,960 5,697,720 0.5
Rockwell Automation, INC. . . .. ..o 30,420 8,475,012 0.7
23,842,431 2.0
MASCHINEN
Estun Automation Co., Ltd. - Class A . ... ... i e 3,257,400 11,611,901 09
SMOC COTP. o ettt e e e e e e e e e e e 24,100 12,920,940 1.1
24,532,841 2.0
57775424 4.8
FINANZWERTE
FINANZDIENSTLEISTUNGEN
Adyen NV L 8,320 13,626,347 1.1
Mastercard, Inc. - Class A . .. ... 85,450 31,190,959 2.6
Shiftd Payments, Inc. - Class A . . ... oot 143,850 9,022,272 0.8
53,840,078 4.5
GESUNDHEITSWESEN
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
Intuitive Surgical, InC. .. ... ... 46,410 14,286,855 1.2
TECHNOLOGIE IM BEREICH GESUNDHEITSWESEN
Veeva Systems, Inc. - Class A ... ... 37,760 6,256,832 0.5
LIFE SCIENCES - HILFSMITTEL UND DIENSTLEISTUNGEN
THumMing, INC. . . oot e e e 46,330 9,209,119 0.8
SartOriUS AG . . oottt 26,010 8,729 485 0.7
17,938,604 1.5
38,482,291 32
1,180,009,246  98.2
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AB SICAV I
International Technology Portfolio

Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
SONSTIGE UBERTRAGBARE WERTPAPIERE
STAMMAKTIEN
FINANZWERTE
FINANZWESEN - VERBRAUCHER
Stripe, InC. (Q) ..ot 41537  $ 837,178 0.1%
Gesamtanlagen
(Kosten $991,296,861). ... ..ottt $ 1,180,846,424  98.3%
Termineinlagen
ANZ,London(b) ..... ...t 2.63 % - 146,372 0.0
BBH, Grand Cayman(b) ........... ... .. 1.73 % - 39,486 0.0
BNP Paribas, Paris(b) ......... ... .. ... . i 1.97 % - 109,093 0.0
BNP Paribas, Paris(b) ............c.o i 221 % - 101,328 0.0
Citibank, New York(b)......... ... .. it 443 % - 16,123,034 14
Nordea, OsIo(b) . ..o v 2.09 % - 11,659 0.0
Scotiabank, Toronto(b). . .. ......... ... ..., 333 % - 137,658 00
SEB, Stockholm(b) .......... ... 042 % - 49,611 0.0
SMBC, London(b) .. ...t (0.34)% - 113,423 0.0
SMBC,London(b) .. .....oouii i 341 % - 146,401 0.0
SMBC, Tokyo(b) ... oot 2.13 % - 154,637 0.1
Termineinlagen insgesamt. . . ........ ... ... ... ... . L il 17,132,702 1.5
Sonstige Vermogenswerte abziiglich Verbindlichkeiten....................... 2,759,906 0.2
NettOVermMOZEN . . . . . ..ottt et $ 1,200,739,032  100.0%
DEVISENTERMINGESCHAFTE
Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Brown Brothers Harriman & Co4. . ... ..o PLN 260 USD 62 06/12/2023 $ 613
Brown Brothers Harriman & Co.+. ... ... oo e USD 4,758 PLN 19,655 06/12/2023 (119,683)
Brown Brothers Harriman & Co4. . ... ..o AUD 600 USD 398 06/20/2023 7,353
Brown Brothers Harriman & Co.+. ... .. oo AUD 106  USD 69 06/20/2023 8)
Brown Brothers Harriman & Co4. . ... ..o USD 6,655 AUD 9,979 06/20/2023 (159 444)
@i
Wertsteigerung ~ $ 7,966

Wertminderung  $ (279,135)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.

(a) Zum angemessenen Marktwert entsprechend den Verfahren bewertet, die von und unter der allgemeinen Aufsicht der Verwaltungsgesellschaft
festgelegt werden.

(b) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar
PLN - Polish Zloty
USD - United States Dollar

Glossar:
ADR — American Depositary Receipt

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE AB SICAV I
31. Mai 2023 Global Real Estate Securities Portfolio

Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN
AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)

REITs —- RECHENZENTRUMS
Digital Realty Trust, INC. . . ..ottt 3,550 $ 363,733 12%
Equinix, INC. . ..o 2,009 1,497,810 52
1,861,543 64
REITs — DIVERSIFIZIERT
Alexander & Baldwin, INC. . ... ... e 9,200 168,544 0.6
Armada Hoffler Properties, InC. . ... ... 26,620 293,885 1.0
Charter Hall Long Wale REIT ... ... .. .. . . i 61,710 172,943 0.6
Essential Properties Realty Trust, Inc. ......... . . 15,639 374241 13
ICADE . 5,050 201,630 0.7
Merlin Properties SOCIMI SA . . ... 27,300 225,049 0.8
United Urban Investment Corp. (a) . . ... ...ttt e e e 165 175,160 0.6

1611452 5.6

REITS - GESUNDHEITSWESEN

CofinimmoO SA . ... 1,280 99 464 03
Medical Properties Trust, INC. . ... ..o 39450 325462 1.1
Physicians Realty Trust ... ... .o 7,610 103,953 04
Ventas, INC. ... o 15,060 649,688 23
WelltOWET, INC. ..ottt et et e e e e e 6,660 496,903 1.7

1,675.470 5.8

REITs - HOTELS UND RESORTS

Invincible Investment COrp. ... ...ttt e e 618 262,814 09
Park Hotels & Resorts, INC. . ... ... ot e 18,660 241,460 0.8
RLI Lodging TrUSt . . ...ttt et e e e e e e e e e e e 20,810 213,927 0.8

718,201 2.5

REITs — INDUSTRIE

CapitaLand Ascendas REIT ... .. .. ... i 83,200 166,054 0.6
Centuria Industrial REIT .. ... ... e e e et 91,590 187,540 0.6
Dream Industrial Real Estate Investment Trust (2) .. ............oiiiiti ... 26,948 274,741 1.0
GLP J-REI . . oottt e e e e e e 220 233,366 0.8
Mapletree Logistics TIUSt .. .. ...t e 178,600 219,077 0.8
Mitsui Fudosan Logistics Park, Inc. . ... ... 66 237,620 0.8
Plymouth Industrial REIT, Inc. .. ... . e 7,779 170,438 0.6
Prologis, INC. . ..o o 19,741 2.458,741 8.5
Rexford Industrial Realty, Inc. . ... ... .. . 6,950 378,358 13
Segro PLC . . 54,020 536,956 1.9
STAG Industrial, INC. . . ...ttt e e e 12,520 435,696 1.5

5,298,587 _184

REITs — MULTI-FAMILY-RESIDENTIAL

Apartment Income REIT Corp. . ... ... i 7,933 275,196 1.0
Equity Residential .. ... ... ... e 13,960 848,768 29
Kenedix Residential Next Investment COrp. ...............oiiiiiniiiiiinnaannnnn.. 181 277,634 1.0
Killam Apartment Real Estate Investment Trust (a) ... ............ it 25,780 332,339 1.1
UDR,INC. .ttt e e e e e e e 14,000 555,380 1.9
UNITE Group PLC (The) . . oo ottt e e e e e e e 19,960 222,680 0.8

2,511,997 8.7

REITs — BUROS

Alexandria Real Estate Equities, Inc. ........... .. i 1,060 120,267 04
Boston Properties, INC. . ... ... . 8,730 424 889 1.5
Corporate Office Properties TIUSt . . ... ..ottt e et 7,640 174 345 0.6
Daiwa Office Investment COrp. ... ...ttt e e e 36 149,749 0.5
Derwent London PLC . ... .. . . 6,520 174,802 0.6
Kenedix Office Investment Corp. - CIass A ... ... ittt 69 156,351 0.6

1,200,403 4.2

REITs — ANDERE SPEZIALISIERTE

VICI Properties, INC. . . . ..o o 24,150 746,959 2.6
REITs — EINZELHANDEL
AEON REIT Investment COIP. . ... ...ttt ettt e e et 142 163,577 0.6
Brixmor Property Group, Inc. . ... ... 17,530 351,126 1.2
CapitaLand Integrated Commercial Trust ... .......... . i 200,352 296,338 1.0
Crombie Real Estate Investment Trust (2) . .. ... v vut ettt e 13,760 144949 0.5
Frasers Centrepoint TTUSt . ... ... .t e e 51,800 81,590 0.3
Japan Metropolitan Fund Invest .. ....... .. ... .. . . 256 181,020 0.6
Kite Realty Group TIUSE ... ..ottt e e e e e e e 15,240 296,266 1.0
Mercialys SA . .o 10,021 80,584 0.3
NETSTREIT COIP. . ..ottt ettt e e e e e e e e e e e e e e e e 16,960 295952 1.0
Phillips Edison & Co., INC. . .. ...t 11,100 322,011 1.1
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(USD) mogen %

Realty InCome COIp. . ..ottt et e e e e e 4,790 $ 284,718 1.0%
Region Re Ltd. ... ...t e e e e 66,740 108,919 04
Simon Property Group, InC. ... ... 3,400 357,510 13
SITE Centers COIP. . . oo vttt et et e e e e e e e e e e e e e e e e e e 33,580 400,274 14
Spirit Realty Capital, InC. .. ... ... e 9,770 381,616 13
Waypoint REIT Ltd. .. ...ttt e e e e e e e e 45,770 79,448 0.3
3,825,898 13.3

REITs — SELF-STORAGE

Extra Space Storage, INC. . ... ... 3,160 455,893 1.6
National Storage Affiliates Trust . .. .. ...ttt et 8,460 309,721 1.1
PUbLic STOTage . . . oottt 3,860 1,093,538 3.8
Safestore Holdings PLC .. ... .. e e 20,190 235,238 0.8

2,094,390 73

REITs — SINGLE-FAMILY-RESIDENTIAL

American Homes 4 Rent - Class A . .. ..o e 12,430 426,101 1.5
Equity LifeStyle Properties, Inc. . . ... . 4,720 298,162 1.0
Invitation Homes, INC. . . .. ... . 9,870 334,396 12
Sun Communities, INC. . ... .. . 4,537 574,520 2.0

1,633,179 5.7
23,178079 _80.5

IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
IMMOBILIENAKTIVITATEN - DIVERSIFIZIERT

City Developments Ltd. . ... ... ... e 16,800 83,829 03
Daito Trust Construction Co., Ltd. ... ... .. . . e e 1,500 142 464 0.5
Mitsui Fudosan Co., Ltd. .. ... ... . . 43,300 825,618 29
Sun Hung Kai Properties Ltd. .. ... ... e 52,000 662,512 2.3

1,714,423 6.0

IMMOBILIENENTWICKLUNG
CK Asset Holdings Ltd. . ... ... o e e 25,500 137,449 0.5
Instone Real Estate Group SE . . . ... 8,156 44,091 0.1

181,540 0.6

IMMOBILIEN-BETRIEBSGESELLSCHAFTEN

Azrieli Group Ltd. . ... ... 2,050 107,800 04
CA Immobilien Anlagen AG . ... ...t 6,029 181,686 0.6
Capitaland Investment Ltd./SIngapore .. ............o .ttt 52,200 127,752 04
P NV 20,596 265,061 09
Shurgard Self Storage Ltd. . ... ... 3,730 185,921 0.7
TAG Immobilien AG .. .. ... 9434 75,796 03
Vonovia SE . ... 7233 133,083 0.5
Wihlborgs Fastigheter AB . ... ... 47,650 341,568 1.2

1,418,667 50
3314630 116

GEBRAUCHSGUTER UND BEKLEIDUNG

HAUSBAU
PulteGroup, INC. . .. .o 2,850 188,328 0.7
Sekisui House Ltd. ... ..o o 10,300 201,023 0.7
389,351 14
TRANSPORT
SCHNELLSTRASSEN UND BAHNGLEISE

Transurban GrOUP . ... ...ttt e e et e e e e e e 35952 346,793 1.2
TELEKOMMUNIKATIONSDIENSTE
INTEGRIERTE TELEKOMMUNIKATIONSDIENSTE

Cellnex Telecom SA . ... 2,860 115,903 04
Infrastrutture Wireless Italiane SPA . ... ... o i 11,480 146,370 0.5
262,273 0.9
VERSORGUNG
GASVERSORGUNGSBETRIEBE
APA GIOUD .« .ttt e e e e e e e e e 29,700 193,876 0.7
VERBRAUCHERDIENSTE
HOTELS, RESORTS UND KREUZFAHRTSCHIFFE
Hyatt Hotels Corp. - Class A . . . ..ottt et e e e e e e e e 1,340 144,023 0.5
GRUNDSTOFFE
BAUMATERIAL
GCC SAB de CV oo e 16,720 128,475 04

27957500 972
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Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %

SONSTIGE UBERTRAGBARE WERTPAPIERE
STAMMAKTIEN
AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)

REITs — EINZELHANDEL
Link REIT ... .. . . . . 96,016 $ 558,333 1.9%

IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
IMMOBILIEN-DIENSTLEISTUNGEN

Unibail-Rodamco-Westfield. . .. ............................. 1910 87,877 0.3
646,210 22
Gesamtanlagen
(Kosten $31,545,246). . . ..ot $ 28,603,710 99.4%
Termineinlagen
ANZ,London(b) .. ... 2.63 % - 8,671 0.0
BBH,Grand Cayman(b) ........... ... ... .. 4.00 % - 2,229 00
BNP Paribas, Paris(b) . .......... .o 1.97 % - 3,005 00
HSBC, Singapore(b) . ... .....uuniitiiiin i 2.77 % - 5,681 00
Nordea, OSIo(b) . . .« vttt 2.09 % - 133 0.0
Scotiabank, Toronto(b). . . ........ ... 333 % - 2,966 0.0
SEB, Stockholm(b) . ...... ... . oo (0.349)% - 2,961 0.0
SEB, Stockholm(b) ....... ... .. i 042 % - 9 00
SEB, Stockholm(b) . ...... ... . oo 221 % - 2,341 0.0
SMBC,London(b) . . . ..ovvtt e 341 % - 9,131 0.1
SMBC,London(b) . . .. .ov ettt 443 % - 574,588 2.0
SMBC, TOKYO(D) .« . v vttt e et 2.13 % - 5,081 0.0
Termineinlagen insgesamt. . . .......... ... . ... ... L i 617,296 2.1
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. .......................... (436,772) (1.5
NettOVermMOZeI . . . . . ..ottt ettt e e $  28,784234 100.0%

DEVISENTERMINGESCHAFTE

Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)

Brown Brothers Harriman & Co.. . ... .. e CAD 247 USD 181 06/09/2023 $ (560)
Brown Brothers Harriman & Co.. .. ... oo USD 106 CAD 144 06/09/2023 317
Brown Brothers Harriman & Co.. . ... ... AUD 110 USD 73 06/15/2023 1,804
Brown Brothers Harriman & CO.. . ... .o e USD 73  AUD 110 06/15/2023 (1,798)
Brown Brothers Harriman & Co.. . ... . i USD 170  JPY 22,501 06/15/2023 (8,125)
Brown Brothers Harriman & CO.. . ... .o e USD 111 SEK 1,143  06/21/2023 (5,540)
Brown Brothers Harriman & Co.. . ... . i ILS 300 USD 82 06/22/2023 1,979
Brown Brothers Harriman & CO.. . ... ...t i USD 127 NZD 205 06/22/2023 (3,874)
Brown Brothers Harriman & Co.. . ... . i MXN 1075 USD 59 07/13/2023 (1,157)
Brown Brothers Harriman & CO.. . ... i e USD 76  SGD 102 07/13/2023 (186)
Brown Brothers Harriman & Co.. . ... ... e USD 347 CHF 310 07/21/2023 4,716)
Brown Brothers Harriman & Co.. .. ...t EUR 452 USD 497 07/31/2023 12,617
Brown Brothers Harriman & Co4. ... .ot AUD 24  USD 16 06/20/2023 368
Brown Brothers Harriman & CoA4. . ... oot AUD 19 USD 12 06/20/2023 (1)
Brown Brothers Harriman & Co4. ... .ot NZD 23  USD 14 06/20/2023 282
Brown Brothers Harriman & Co4. . ..ot SGD 1 USD 1 06/20/2023 8
Brown Brothers Harriman & Co4. ... ... oo SGD 1 USD 1 06/20/2023 €))
Brown Brothers Harriman & CO.+. ... ..ot USD 579 AUD 866 06/20/2023 (14,852)
Brown Brothers Harriman & Co4. .. ... ..o USD 353 NZD 565 06/20/2023 (12,185)
Brown Brothers Harriman & Co4. . . ..o oot USD 42 SGD 56 06/20/2023 (472)
$ (36,092)

Wertsteigerung  $ 17,375
Wertminderung $ (53,467)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.
(a) Stellt simtliche oder einen Teil der verliechenen Wertpapiere dar. Informationen zur Wertpapierleihe finden Sie in Anmerkung L.
(b) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar
CAD - Canadian Dollar
CHF - Swiss Franc
EUR - Euro
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ILs -
JPY -
MXN -
NZD -
SEK -
SGD -
USh -

Glossar:

REIT -

Israeli Shekel
Japanese Yen
Mexican Peso

New Zealand Dollar
Swedish Krona
Singapore Dollar
United States Dollar

Real Estate Investment Trust

Siehe Anmerkungen zum Jahresabschluss.
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Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN
INFORMATIONSTECHNOLOGIE

KOMMUNIKATIONSAUSRUSTUNG
Calix, INC. . oot 868,269 $ 40,470,002 1.3%
Lumentum Holdings, InC. . ... ... e 546,088 28,888,059 1.0

69,358,061 23

ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN

Flex Ltd. ..o 3,942,563 100,101,682 33
Keyence COTP. . . o oottt e e e e e e e e 95,715 46,400,395 1.6
Keysight Technologies, Inc. . ... ... . 327482 52,986,636 1.8
199,488,713 6.7
IT-DIENSTLEISTUNGEN
Accenture PLC - Class A . ... i 240,501 73,574,074 2.5
HALBLEITER UND HALBLEITERAUSRUSTUNG
Advanced Micro Devices, INC. ... ... .. 287,327 33,964,972 1.1
ASML Holding NV . ... e 86,282 62,410,144 2.1
Infineon Technologies AG . ... ... i e e e 1,777 440 66,172,321 22
MediaTek, INC. . ...t 1,394,363 34,264,519 1.1
NXP Semiconductors NV .. ... . 245,664 43,998,406 15
ON Semiconductor COTP. . ...ttt ettt e e e e e e e e e 625,511 52,292,690 1.8
Taiwan Semiconductor Manufacturing Co., Ltd. ....... ... ... ... ... . i 3,460,305 62,624,013 2.1
355,727,065 11.9
SOFTWARE
AdODE, INC. . 159,288 66,549,036 2.2
Bentley Systems, Inc.-Class B ... ... . . 74,588 3,638,383 0.1
INtUit, INC. . oo 123,972 51,959,254 1.7
MICTOSOFt COIP. . o o v vttt e e e e e e e e e e e e e 279,024 91,628,771 3.1
Palo Alto Networks, INC. .. ..ot e 190,342 40,617,157 14
254,392,601 8.5
952,540,514 31.9
GESUNDHEITSWESEN
BIOTECHNOLOGIE
Abcam PLC (Sponsored ADR) . ... ...t 2,306,907 37,256,541 1.2
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
ALCON, INC. . oot 592,679 46,126,244 1.5
Becton Dickinson and CoO. ... ... . 252,945 61,151,966 2.1
STERIS PLC . .o e e e e e e e e e 302,149 60,420,815 2.0

167,699.025 56

GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN

Apollo Hospitals Enterprise Ltd. ....... ... 841,211 46,824,651 1.6
LIFE SCIENCES — HILFSMITTEL UND DIENSTLEISTUNGEN
Bio-Rad Laboratories, Inc. - Class A . .. ... 99,771 37,249 431 12
BruKer COmp. .ttt ettt e e e 529,459 36,585,625 1.2
Danaher COrp. . . ...ttt e e 285,229 65,494 274 22
TICON PLC .o e e e e e 263,042 56,035,889 1.9
West Pharmaceutical Services, INC. . ... ... 165491 55,378,252 1.9
250,743,471 8.4
PHARMAZEUTIKA
Johnson & JONSON . .. ... e 286,928 44,490,994 1.5
547,014,682 183
FINANZWERTE
KAPITALMARKTE
Deutsche Boerse AG . ... ... i 402,148 69,556,983 23
London Stock Exchange Group PLC . ... ... . e 814,126 86,789,597 29
M SCILINC. .« ottt et e e e e e e 148,836 70,032,006 24
Partners Group Holding AG . ... ...t 65478 59,194,522 2.0

285,573,108 9.6

FINANZDIENSTLEISTUNGEN

Visa, InC. - Class A . ... 365,879 80,870,339 2.7
VERSICHERUNGEN

AflaC, INC. ..o 879,025 56,442,179 1.9

ATAGroup Ltd. . .o oo 4,658,118 44,779 416 1.5

101,221,595 34
467,665,042 _15.7

INDUSTRIEGUTER

LUFTFAHRT UND VERTEIDIGUNG
Hexcel Corp. ..o 737,840 50,903,553 1.7
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Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF
TetraTech,Inc. . ... ... . e 408935 $ 56,216,342 1.9%
Waste Management, Inc. . ......... ... .. i 518,370 83,934,502 2.8
140,150,844 4.7
MASCHINEN
Deere & CO. ottt 214,557 74,232,299 2.5
SMOC COTP. .+ttt et e e e e e e e 110,387 59,182,770 20
TOMRA Systems ASA .. ...t 2,520,007 40,084,531 1.3
Xylem, InC/NY .o 464,332 46,526,040 1.6
220,025,640 74
PROFESSIONELLE DIENSTLEISTUNGEN
Experian PLC ........ ... ... .. 1,562,326 55,122,768 1.8
466,202,805 15.6
VERBRAUCHSGUTER
HAUSHALTSPRODUKTE
Procter & Gamble Co. (The) .................... 361,238 51,476,344 1.7
KORPERPFLEGEPRODUKTE
DaburIndiaLtd. .......... ... . ... . i 7,768,318 51,979,124 1.7
Haleon PLC . . ... .. e 13,300,750 52,613,956 1.8
Unilever PLC .. ... . e 1,158,726 57,976,926 2.0
162,570,006 5.5
214,046,350 7.2
NICHT-BASISKONSUMGUTER
AUTOMOBILKOMPONENTEN
AptivPLC ... 447,563 39421344 1.3
KRAFTFAHRZEUGE
BYDCo.,Ltd.-ClassH ....................... 1,172,801 35,415,637 1.2
HAUSHALTSGEBRAUCHSGUTER
TopBuild Corp. . ... 151,994 30,651,196 1.1
105,488,177 3.6
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
Orsted AS oo 470,340 41,383,896 14
WASSERVERSORGER
American Water Works Co.,Inc. ................ 247311 35,724,124 1.2
77,108,020 2.6
GRUNDSTOFFE
CHEMIKALIEN
Chr Hansen Holding A/S ... ... ... 613479 44,643,099 1.5
DSM-FirmenichAG .......... ... .. 112,116 12,468,262 04
57,111,361 1.9
Gesamtanlagen
(Kosten $2,827,938,686) . . ..o i et $2,887,176,951  96.8%
Termineinlagen
ANZ,London(a) . ....oui it 2.63 % - 9,279 0.0
BBH, Grand Cayman(a). . ... .....utuntinnn i 1.73 % - 508,078 00
BBH, Grand Cayman(a). . .............ooiiiuniinninnnenn. . 2.63 % - 1 0.0
BBH, Grand Cayman(a). . ... ..c..vtunitie e 333 % - 1 00
BNP Paribas, Paris(a). . . ... .o o i 1.97 % - 496 0.0
BNP Paribas, Paris(a). . . ... 221 % - 326,228 00
Citibank, New York(a) . .. ..ottt 443 % - 77,629,381 2.6
HSBC,Hong Kong(a) . ......ooouiiui i 1.97 % - 1,303,724 0.1
HSBC, Paris(@). . .« v vttt ettt e e e 2.13 % - 4,117 0.0
HSBC, Singapore(a) . ... ....ouuuiiuniie i 2.77 % - 23,607 00
Nordea, Os1o(@) . .. oottt 2.09 % - 767,446 0.0
SEB, Stockholm(a) ............ ...t 0.34)% - 1,522,370 0.1
SEB, Stockholm(a) ......... ...t 042 % - 1,055,526 0.0
SEB, Stockholm(a) ............ .. it 1.73 % - 624,533 0.0
SMBC, London(a) . ... ..vuun et 341 % - 4,165,988 0.1
SMBC, TOKYO(Q) « « « vt e et e e e e e e e e et 2.13 % - 3481987 0.1
Standard Chartered Bank, Johannesburg(a). .................... 6.61 % - 1 0.0
Termineinlagen insgesamt. . .. ....... ... ... 91,422,763 3.0
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. .......................... 5,349,881 0.2
NettOVerMOZEN . . . . . ..ottt e $2.983,949,595 100.0%
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DEVISENTERMINGESCHAFTE

Vertriige zur Im Austausch Unrealisierte

Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Bank of America, NA. . ... BRL 91,069 USD 17,998 06/02/2023 $ 47,182
Bank of America, NA. . ... AUD 6,872 USD 4,566 06/15/2023 93,931
Bank of America, NA. . ... TWD 964249 USD 31,807 06/15/2023 409,562
Bank of America, NA. . ... USD 5,607 TWD 170475 06/15/2023 (56,470)
Bank of America, NA. . ... INR 504,142 USD 6,154  06/22/2023 61,996
Bank of America, NA. . ... USD 9,995 INR 829,020 06/22/2023 23,332
Bank of America, NA. . ... USD 19,350 INR 1,600,742 06/22/2023 (6,577)
Bank of America, NA. . ... USD 17,900 BRL 91,069 07/05/2023 (47,126)
Bank of America, NA. . ... GBP 146,814 USD 182913 07/21/2023 103,717
Barclays Bank PLC . ... ..o USD 17849 BRL 91,069 06/02/2023 101,152
Barclays Bank PLC ... ... USD 5886 INR 489811 06/22/2023 32,592
Barclays Bank PLC . ... ..o HKD 244831 USD 31471 07/12/2023 171,982
Barclays Bank PLC . ... .. EUR 43421 USD 47,818 07/31/2023 1,247,288
Brown Brothers Harriman & Co4. . ..o oottt CAD 2483 USD 1,859 06/12/2023 29,048
Brown Brothers Harriman & Co+. ... ... CHF 1438 USD 1,624 06/12/2023 42958
Brown Brothers Harriman & Co4. . ..o .ottt et CNH 2,337 USD 338 06/12/2023 9,324
Brown Brothers Harriman & Co4. .. ..ot CZK 274  USD 13 06/12/2023 480
Brown Brothers Harriman & Co4. . ..o .ottt et EUR 5347 USD 5,881 06/12/2023 162,896
Brown Brothers Harriman & Co+. ... ... GBP 1902 USD 2,404 06/12/2023 37483
Brown Brothers Harriman & Co4. . ..o .ottt et HKD 15358 USD 1,963 06/12/2023 639
Brown Brothers Harriman & Co+. ... ... HUF 4,604 USD 14 06/12/2023 294
Brown Brothers Harriman & Co4. . ..o .ottt et ILS 252 USD 69 06/12/2023 1,465
Brown Brothers Harriman & Co+. ... ... JPY 450913 USD 3,369 06/12/2023 127,933
Brown Brothers Harriman & Co4. . ..o oot MXN 3,196  USD 180  06/12/2023 (200)
Brown Brothers Harriman & Co.+. ... ...t NOK 1094 USD 104 06/12/2023 5,635
Brown Brothers Harriman & Co4. . ..o vttt NZD 55 USD 35 06/12/2023 1,838
Brown Brothers Harriman & Co.+. ... ...t PLN 220 USD 53 06/12/2023 1,465
Brown Brothers Harriman & Co4. . ..o vttt SEK 5,524 USD 542 06/12/2023 32,603
Brown Brothers Harriman & Co+. ... ..o e SGD 266 USD 201 06/12/2023 4,193
Brown Brothers Harriman & Co4. . ..o vttt THB 4708 USD 140 06/12/2023 4,805
Brown Brothers Harriman & Co.+. ... ...t ZAR 4264 USD 227 06/12/2023 10,761
Brown Brothers Harriman & Co4. . ..o vttt et AUD 1,751 USD 1,187 06/13/2023 47,908
Brown Brothers Harriman & Co.+. ... ...t AUD 1439 USD 954 06/20/2023 16,877
Brown Brothers Harriman & Co4. . ..o oot AUD 2,591 USD 1,686  06/20/2023 (192)
Brown Brothers Harriman & Co4. ... ... oo e CAD 3 USD 2 06/20/2023 (6)
Brown Brothers Harriman & Co4. . ..o vttt et EUR 3426 USD 3,699 06/20/2023 32,883
Brown Brothers Harriman & Co.+. ... ..o SGD 254  USD 190 06/20/2023 1,626
Brown Brothers Harriman & Co4. . ..o oot SGD 1,183 USD 874 06/20/2023 (1,385)
Brown Brothers Harriman & Co4. .. ..ot USD 78236  AUD 117,182 06/20/2023 (1,962,571)
Brown Brothers Harriman & Co4. . ..o vttt et USD 2 CAD 3 06/20/2023 4
Brown Brothers Harriman & Co4. ... .. ..o USD 81 CAD 108  06/20/2023 (851)
Brown Brothers Harriman & Co4. . ..o vttt USD 151,000 EUR 138,644 06/20/2023 (2,646,050)
Brown Brothers Harriman & Co4. .. ..ot USD 34,110 SGD 45,597 06/20/2023 (371,135)
Citibank, NA . . NOK 388,831 USD 37,042  06/21/2023 1,979,278
Citibank, NA . . USD 23066 SEK 236902 06/21/2023 (1,212,275)
Citibank, NA . . INR 8405229 USD 101,746 06/22/2023 174,380
Citibank, NA . . CNH 49297 USD 7,129 07/07/2023 180,674
Citibank, NA . . EUR 7,612 USD 8,244 07/31/2023 80,383
Deutsche Bank AG. . .. ..ot USD 4,051 NOK 42791 06/21/2023 (192,011)
Deutsche Bank AG. . ... ... it USD 20,374 INR 1,694,088 06/22/2023 98,032
Goldman Sachs Bank USA ... ... . CAD 4,610 USD 3,390 06/09/2023 (7,163)
Goldman Sachs Bank USA ... ... ... e USD 57948 AUD 86,864 06/15/2023 (1,419,220)
Morgan Stanley Capital Services LLC ...... .. ... ... . i USD 92,765 CAD 126,555 06/09/2023 476,712
Morgan Stanley Capital Services LLC . ........ ... ... . ... i, USD 7,580 ZAR 138,798 06/22/2023 (554.,674)
Morgan Stanley Capital Services LLC ...... .. ... ... . i USD 74250 CNH 507,818 07/07/2023 (2,673,937)
Morgan Stanley Capital Services LLC . ........ ... ... . ... i, CHF 23,112 USD 25900 07/21/2023 379,169
Morgan Stanley Capital Services LLC ...... .. ... ... . i USD 37,794  KRW49,882,344 (07/27/2023 36,688
Morgan Stanley Capital Services LLC . ........ ... ... . ... i, USD 5421 EUR 5014 07/31/2023 (43,199)
Royal Bank of Scotland PLC. ... ... ... JPY 657,543 USD 4814 06/15/2023 84,501
Royal Bank of Scotland PLC. . .. ... .. USD 6,766  JPY 909,307 06/15/2023 (225,964)
Standard Chartered Bank . . .. ... . TWD 363,847 USD 12,039 06/15/2023 191,406
UBS AG . .ot e USD 59,528 JPY 7,881,571 06/15/2023 (2,844.417)
UBS AG . .o USD 4,635 HKD 36,192 07/12/2023 (7,967)

S (7726315)

Wertsteigerung $ 6,547,075
Wertminderung $  (14,273,390)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.

(a) Tagesgeld.
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AB SICAV I
Sustainable Global Thematic Portfolio

Wihrungskiirzel:

AUD - Australian Dollar
BRL - Brazilian Real
CAD - Canadian Dollar
CHF - Swiss Franc

CNH - Chinese Yuan Renminbi (Offshore)
CZK - Czech Koruna

EUR - Euro

GBP - Great British Pound
HKD - Hong Kong Dollar
HUF - Hungarian Forint
ILS - Israeli Shekel

INR - Indian Rupee

JPY - Japanese Yen

KRW - South Korean Won
MXN - Mexican Peso

NOK - Norwegian Krone
NZD - New Zealand Dollar
PLN - Polish Zloty

SEK - Swedish Krona
SGD - Singapore Dollar
THB - Thailand Baht
TWD - New Taiwan Dollar
USD - United States Dollar
ZAR — South African Rand

Glossar:
ADR - American Depositary Receipt

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE AB SICAV I
31. Mai 2023 India Growth Portfolio

Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE

STAMMAKTIEN

FINANZWERTE

BANKEN
AU Small Finance Bank Ltd. .. ... ... .. e 241241 $ 2,268,453 1.9%
HDFC Bank Ltd. . .. ..ottt e e e e e e e e 528,246 10,289,483 8.5
ICICT Bank Ltd. . ..o ettt e e et e e e 783,604 8,998,973 74
Kotak Mahindra Bank Ltd. . ... ... ... . . 186,737 4,536,840 3.7

26,093,749 215

FINANZWESEN - VERBRAUCHER

Bajaj Finance Ltd. . . ... .o 53,197 4,488,173 3.7
FINANZDIENSTLEISTUNGEN

Housing Development Finance Corp., Ltd. ....... ... ... .. . i 259,603 8,299,386 6.8
VERSICHERUNGEN

ICICI Lombard General Insurance Co., Ltd. . ..... ... ... . . i, 117,630 1,680,095 14

40,561,403 334

INDUSTRIEGUTER
BAUPRODUKTE

Blue Star Ltd. . ..o 145,167 2,531,986 2.1

Kajaria Ceramics Ltd. . .. ... e 85,103 1,306,398 1.1

3,838,384 32

BAU- UND INGENIEURWESEN
Larsen & Toubro Ltd. ... ... ... . e 180,857 4,830,212 40
VOltas Ltd. . ..ot 283,457 2,816,003 2.3

7,646,215 6.3

ELEKTRISCHE AUSRUSTUNG
KEI@Industries Ltd. . ... ... 181,842 4,389,341 36

MASCHINEN
Escorts Kubota Ltd. ... ... ... 48,153 1,275,242 1.0

17,149,182  14.1

NICHT-BASISKONSUMGUTER

AUTOMOBILKOMPONENTEN
Balkrishna Industries Ltd. . .. ... .. ... . e 49,060 1,350,764 1.1
Motherson Sumi Wiring India Ltd. . ....... .. ... . 987,800 690,119 0.6
2,040,883 1.7
KRAFTFAHRZEUGE
Tata Motors Ltd. ... ... 333,520 2,116,048 1.7
TVS Motor Co., Ltd. . .. oo e e 160,626 2,496,800 2.1

4,612,848 3.8

HOTELS, RESTAURANTS UND FREIZEIT

Westlife Foodworld Ltd. . . ... .. ... . 178,502 1,669,871 14
HAUSHALTSGEBRAUCHSGUTER
Dixon Technologies India Ltd. . ....... ... . 38910 1,824,820 1.5
SPEZIALISIERTER EINZELHANDEL
Trent Ltd. ... 162,352 3,049,255 2.5
TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER
Titan Co., Ltd. . ..o 88,310 3,009,068 2.5
16,206,745 134
VERBRAUCHSGUTER
GETRANKE
Varun Beverages Ltd. ... .. ... e 110,669 2,267,372 1.9
KORPERPFLEGEPRODUKTE
Godrej Consumer Products Ltd. ........... . 158,184 2,030,265 1.7
Hindustan Unilever Ltd. . . ... ... . 66,650 2,150,990 1.7
4,181,255 34
TABAK
TTC Ltd. oot e e e e e e e e 1414924 7,627,724 6.3
14,076,351 11.6
GRUNDSTOFFE
CHEMIKALIEN
Asian Paints Ltd. . .. ... 22,561 871,277 0.7
Deepak Fertilisers & Petrochemicals Corp. Ltd. . ........ .. ... .. . ... 143 445 930,993 0.8
Navin Fluorine International Ltd. ... ... .. ... . .. e 39,899 2,247,082 1.8
SRE Ltd. .o 84,568 2,567,699 2.1

6,617,051 54
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AB SICAV I
India Growth Portfolio

Zinssatz, Datum Anteile Wert Nettover-
(USD) mogen %

BAUMATERIAL

UltraTech Cement Ltd. ........... ... .. ... ... 12,514 $ 1,184,242 1.0%
METALL UND BERGBAU

Tata Steel Ltd. . ... 1,714,790 2,191,888 1.8

9.993.181 8.2

INFORMATIONSTECHNOLOGIE

IT-DIENSTLEISTUNGEN
Infosys Ltd. ... ..o 348,201 5,544,657 4.6
Persistent Systems Ltd. ........... ... ... 29911 1,860,130 15
Tata Consultancy Services Ltd. .. ...... ... ... ... ... ... .. 33,342 1,324,299 1.1
8,729,086 7.2
SOFTWARE
Route Mobile Ltd. . ... ... ..o 68,930 1,200,853 1.0
9,929,939 8.2
ENERGIE
OL, GAS UND VERBRAUCHSBRENNSTOFFE
Reliance Industries Ltd. . .......... ... .. .. . i, 241,339 7,193,621 59
GESUNDHEITSWESEN
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Apollo Hospitals Enterprise Ltd. ........ ... ... ... ... ..... 33,922 1,890,207 1.5
DrLal PathLabs Ltd. . .......... ... ... i, 54,104 1,326,247 1.1
3216454 2.6
PHARMAZEUTIKA
Sun Pharmaceutical Industries Ltd. . ......................... 173,092 2,041,991 1.7
5,258,445 4.3
VERSORGUNG
GASVERSORGUNGSBETRIEBE
Gujarat Gas Ltd. ... ... ..o 329,959 2,026,052 1.7
IMMOBILIEN
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
Prestige Estates Projects Ltd. ....... ... ... .. ... ... ... .. 231,854 1,353,595 1.1
Gesamtanlagen
(Kosten $98,767,580). . . . oottt et $ 123,748,514 101.9%
Termineinlagen
BNP Paribas, Paris(a). . . ... .ovvt e 1.97 % - 48 0.0
Scotiabank, Toronto(a). ... .........utiriin i, 443 % - 547315 04
SMBC, TOKYO(R) + + + v ettt e e e et 2.13 % - 321 0.0
Termineinlagen insgesamt. . . .............. .. 547,684 04
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. ........................ .. (2,829967) (2.3)
NettOVermOZeN . . . . ... .ottt $ 121466231 100.0%

DEVISENTERMINGESCHAFTE

Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Brown Brothers Harriman & Co.. . ...t EUR 0* USD 1 06/02/2023 $ 2
Brown Brothers Harriman & Co.. .. ... .ottt USD 0* EUR 0* 06/02/2023 0
Brown Brothers Harriman & Co.. . ... . i e USD 0* EUR 0* 06/05/2023 2)
Brown Brothers Harriman & Co4. . ..o ottt AUD 1 USD 1 06/05/2023 15
Brown Brothers Harriman & Co4. .. ..ot PLN 10 USD 2 06/05/2023 13
Brown Brothers Harriman & Co4. . ..o ottt SGD 2 USD 2 06/05/2023 11
Brown Brothers Harriman & Co4. ... ... e USD 29 AUD 43 06/05/2023 (717)
Brown Brothers Harriman & Co4. . ..o ottt USD 55 PLN 230 06/05/2023 (1,044)
Brown Brothers Harriman & Co4. ... ... oo e USD 127  SGD 169 06/05/2023 (2,043)
$ (3,765)
Wertsteigerung ~ $ 41
Wertminderung $ (3,806)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.
*  Die Anzahl der Kontrakte betrigt weniger als 500.
(a) Tagesgeld.
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VERZEICHNIS DER ANLAGEWERTE (F ortsetzung) AB SICAV I
India Growth Portfolio

Wihrungskiirzel:

AUD - Australian Dollar
EUR - Euro

PLN — Polish Zloty

SGD - Singapore Dollar
USD - United States Dollar

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE

AB SICAV 1

31. Mai 2023 Sustainable Euro High Yield Portfolio
Zinssatz Datum Nennwert Wert Nettover-
(000) (EUR) mogen %
UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
INDUSTRIESCHULDVERSCHREIBUNG OHNE ANLAGEQUALITAT
INDUSTRIE
GRUNDSTOFFE
Ahlstrom Holding 30y .. ... 3.63% 02/04/2028 EUR 2314 € 1,949 891 0.7%
Constellium SE ... ... 3.13% 07/15/2029 2430 2,036,011 0.7
Fiber Bidco SpA. . . ..o 11.00% 10/25/2027 1,062 1,122,446 04
Guala Closures SpA . . .. ..ot 3.25% 06/15/2028 2,130 1,856,697 0.6
Huhtamaki Oyj. ... e 4.25% 06/09/2027 1,500 1,476,648 0.5
Itelyum Regeneration SpA. . ... . .o i 4.63% 10/01/2026 1,390 1,278,290 04
Kleopatra Finco SARL. . ... ... .. o 4.25% 03/01/2026 337 290,360 0.1
Monitchem Holdco 3 SA(Q). ... ..o 8.49% 05/01/2028 760 748,961 0.2
Monitchem Holdco 3 SA .. ... ... . 8.75% 05/01/2028 750 751,123 0.3
Olympus Water US Holding Corp. . ...... ... . 3.88% 10/01/2028 527 425,046 0.1
Olympus Water US Holding Corp. ........... .. ... . 5.38% 10/01/2029 780 566,661 0.2
Reno De Medici SPA(Q). . . oo v v e 821% 12/14/2026 2,700 2,608,606 09
Solvay SA(D) . .o v e 2.50% 12/02/2025 1,200 1,078,595 04
SPCM S A . 2.00% 02/01/2026 1,700 1,580,701 0.5
SPCM S A . 2.63% 02/01/2029 570 496,040 0.2
WEPA Hygieneprodukte GmbH(a) . ............. ... ... ..... 5.83% 12/15/2026 910 883,820 0.3
19,149,896 6.5
INVESTITIONSGUTER
Abertis Infraestructuras Finance BV(b)........................ 2.63% 01/26/2027 1,400 1,162,825 04
Abertis Infraestructuras Finance BV(b). . ...................... 325% 11/24/2025 1,000 894,637 03
ARD Finance SA(C). . ..ottt e e 5.00% 06/30/2027 2,953 2,242,077 0.8
Ardagh Metal Packaging Finance USA LLC/
Ardagh Metal Packaging Finance PLC...................... 2.00% 09/01/2028 1,720 1,425,125 0.5
Ardagh Metal Packaging Finance USA LLC/
Ardagh Metal Packaging Finance PLC...................... 3.00% 09/01/2029 1,040 761,524 0.3
Ardagh Packaging Finance PLC/Ardagh Holdings USA, Inc. ... ... 2.13% 08/15/2026 2,060 1,827,103 0.6
Ardagh Packaging Finance PLC/Ardagh Holdings USA,Inc. ...... 4.75% 07/15/2027 GBP 601 564,785 0.2
CtecITGmbH. . . ... .. . 5.25% 02/15/2030 EUR 2,123 1,745,519 0.6
IMA Industria Macchine Automatiche SpA. .................... 3.75% 01/15/2028 2,643 2,325,673 0.8
OI European Group BV . ... ... oo 6.25% 05/15/2028 550 561,518 0.2
Paprec Holding SA. . ... ... 3.50% 07/01/2028 2,781 2,492 467 0.8
PCEGMbH. . ... .. e 475% 04/15/2026 1,670 1,378,176 0.5
Seche Environnement SA .. ... ... ... .. 2.25% 11/15/2028 2,190 1,895,201 0.6
Silgan Holdings, Inc. .. ... ... i 2.25% 06/01/2028 1,050 895,659 03
Titan Holdings IIBV ... ... ... 5.13% 07/15/2029 1,340 1,052,788 0.3
TK Elevator HoldcoGmbH . .. ........... ... ... ... ... ...... 6.63% 07/15/2028 1,556 1,289,248 04
TK Elevator MidcoGmbH .. .......... ... ... ... ... ... 4.38% 07/15/2027 2,045 1,814,474 0.6
Trivium Packaging Finance BV......... ... ... ... ... ... ... 3.75% 08/15/2026 1,694 1,542,131 0.5
25,870,930 8.7
KOMMUNIKATIONSMEDIEN
Adevinta ASA ... 3.00% 11/15/2027 1,303 1,199,273 04
Altice Financing SA. ... ... 2.25% 01/15/2025 1,660 1,535,845 0.5
Altice Financing SA. ... ... ... 3.00% 01/15/2028 1,313 1,008,130 03
Altice FINCO SA . ... 4.75% 01/15/2028 1,948 1,299,234 04
Summer BCHoldcoBSARL . ..... ... .. .. . .. 5.75% 10/31/2026 797 701,327 0.2
Telenet Finance Luxembourg Notes SARL . . ................... 3.50% 03/01/2028 1,200 1,098,000 04
UPCHolding BV ... .. . 3.88% 06/15/2029 1,393 1,103,490 04
UPCB Finance VITLtd. . . ....... ... i 3.63% 06/15/2029 923 773,687 03
Virgin Media Vendor Financing Notes I DAC ................. 4.88% 07/15/2028 GBP 2,757 2,516,929 09
VZ Vendor Financing IIBV. .. ... . ... ... ... 2.88% 01/15/2029 EUR 1,000 743 424 03
ZiggoBond Co. BV ... .. 3.38% 02/28/2030 2,220 1,596,317 0.5
13,575,656 4.6
KOMMUNIKATION/TELEKOMMUNIKATION
Altice France Holding SA .. ... .. ... .. i 8.00% 05/15/2027 2,550 1,442,026 0.5
Altice France SA/France ... ... ... ... 4.13% 01/15/2029 550 401,383 0.1
Altice France SA/France . ...........ouiieiniiinennnnn . 3.38% 01/15/2028 2,448 1,802,909 0.6
Altice France SA/France ... ... ... ... 4.00% 07/15/2029 760 547,124 0.2
Altice France SA/France . ...........ouiieiniiinennnnn . 5.88% 02/01/2027 890 740,746 0.3
British Telecommunications PLC ........... ... ... ... ...... 1.87% 08/18/2080 655 588,111 0.2
eircom Finance DAC . .. ... ... i 3.50% 05/15/2026 1,669 1,557,369 0.5
Kaixo Bondco Telecom SA .. ... ... 5.13% 09/30/2029 703 612,683 0.2
Lorca Telecom Bondco SA . ... ... ... i 4.00% 09/18/2027 2,790 2,549 498 0.9
Matterhorn Telecom SA . ... ... 3.13% 09/15/2026 821 755452 0.3
PLT VII Finance SARL . . .. .. ... it i 4.63% 01/05/2026 2,070 1,980,540 0.7
Telecom Italia Finance SA,SeriesE ... ....... ... ... ......... 7.75% 01/24/2033 385 409,266 0.1
Telecom Italia SpA/Milano .. ..........covuiiininen... 6.88% 02/15/2028 2918 2,926,365 1.0
Telecom Italia SpA/Milano, Series E. . .......... ... ... ...... 1.63% 01/18/2029 2,364 1,822,636 0.6
Telefonica Europe BV(b). ... ... 2.38% 02/12/2029 1,200 939,985 0.3
Telefonica Europe BV(b). . ....... .. o i 2.50% 02/05/2027 3,000 2,582,988 09



VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB SICAV I
Sustainable Euro High Yield Portfolio

Zinssatz Datum Nennwert Wert Nettover-

(000) (EUR) mogen %

Telefonica Europe BV(b). ........ ... . i 438% 12/14/2024 EUR 2,100 € 2,048,016 0.7%
Telefonica Europe BV(b). .. ... .o 6.14% 02/03/2030 600 578,362 0.2
Telefonica Europe BV(b). ........ ... . i 713% 08/23/2028 1,200 1,222,509 04
TMNLHolding BV .. ... 3.75% 01/15/2029 842 716,210 0.2
United Group BV . .. ..o 3.13% 02/15/2026 3,049 2,675,537 09
United Group BV . .. ..o 4.00% 11/15/2027 1,480 1,184,746 04
Vmed O2 UK Financing IPLC ...... ... ... .. ... ... ..... 450% 07/15/2031 GBP 1,248 1,079,481 04
Vodafone Group PLC. ... ... ... o 2.63% 08/27/2080 EUR 2,101 1,881,970 0.6
Vodafone Group PLC. . ... ... ... ... . 3.00% 08/27/2080 2,904 2,323,200 0.8
Vodafone Group PLC. ... ... ... o 6.50% 08/30/2084 445 443 431 0.1

35,812,543 _12.1

KONJUNKTURABHANGIGE KONSUMGUTER - KFZ

Clarios Global LP/Clarios US Finance Co...................... 4.38% 05/15/2026 1,736 1,659,645 0.6
Dana Financing Luxembourg SARL ... ....................... 3.00% 07/15/2029 1,400 1,090,327 04
Dana Financing Luxembourg SARL . .. .......... ... ... ..... 8.50% 07/15/2031 425 423479 0.1
FaureciaSE ... ... ... ... ... . . o i il 2.38% 06/15/2029 561 454 410 0.1
Faurecia SE .. ... ... .. 2.63% 06/15/2025 480 463,118 02
Faurecia SE .. ... .. .. 2.75% 02/15/2027 2,882 2,591,756 09
Faurecia SE .. ... ... .. 7.25% 06/15/2026 343 356,658 0.1
Ford Motor Credit Co. LLC. .. ....... .. ... 4.87% 08/03/2027 1,622 1,580,009 0.5
Ford Motor Credit Co. LLC........... ... ... ... .. . .. 6.13% 05/15/2028 2981 3,000,909 1.0
Ford Motor Credit Co. LLC,SeriesE .. ....................... 6.86% 06/05/2026 GBP 531 610,285 0.2
Goodyear Europe BV. . ... o oo oo 275% 08/15/2028 EUR 853 715299 02
THO Verwaltungs GmbH(C) . .. ...t 8.75% 05/15/2028 3485 3,537,969 12
Renault SA. ... ... 1.13% 10/04/2027 900 742,348 02
Renault SA,SeriesE . ...... ... 2.38% 05/25/2026 500 460,549 02
Renault SA,SeriesE . ........ ... .. 2.50% 04/01/2028 600 515,555 02
ZFFinance GmbH ....... .. ... .. ... . ... 2.25% 05/03/2028 1,700 1,430,389 0.5
ZF Finance GmbH, Series E .. ..... ... ... ... ... 2.00% 05/06/2027 4,100 3,570,502 12
ZF Finance GmbH, SeriesE . ............................ ... 2.75% 05/25/2027 1,000 888,845 0.3
ZF Finance GmbH, Series E .. ..... ... ... ... ... 5.75% 08/03/2026 500 502,468 0.2

24,594,520 83

KONJUNKTURABHANGIGE KONSUMGUTER - UNTERHALTUNG

Deuce FincoPLC(a) ......... ... i, 7.71% 06/15/2027 1,570 1,472,246 0.5
Pinnacle BidcoPLC. ....... .. .. .. .. . . i 5.50% 02/15/2025 310 303,689 0.1
Pinnacle BidcoPLC........ .. .. ... ... .. ... .. . 6.38% 02/15/2025 GBP 900 1018217 0.3

2,794,152 09

KONJUNKTURABHANGIGE KONSUMGUTER - SONSTIGE

Castle UK FincoPLC ... ... ... ... ... .. 7.00% 05/15/2029 542 503,259 0.2
Castle UK FincoPLC(a) ........... ... it 8.57% 05/15/2028 EUR 1,321 1,159,998 04
Maison FincoPLC .. ... ... . .. 6.00% 10/31/2027 GBP 1,427 1,325,960 04
Standard Industries, Inc/NJ........... .. . oo ool 225% 11/21/2026 EUR 1,465 1,300,151 04

4,289,368 14

KONJUNKTURABHANGIGE KONSUMGUTER — EINZELHANDLER

Afflelou SAS ... .. 4.25% 05/19/2026 1,310 1,235,832 04
Afflelou SAS(a) ... ... 11.39% 05/19/2027 480 453479 0.2
B&M European Value Retail SA........... ... ... ... ... ... 3.63% 07/15/2025 GBP 351 385,469 0.1
B&M European Value Retail SA............. .. ... .. ... .. 4.00% 11/15/2028 996 980,201 04
Maxeda DIY Holding BV ......... ... ... ... ... .. ... ... 5.88% 10/01/2026 EUR 930 671,797 0.2
Shiba Bidco SpA ... ... 4.50% 10/31/2028 2,743 2,349.316 0.8

6,076,094 2.1

NICHT KONJUNKTURABHANGIGE KONSUMGUTER

Avantor Funding, Inc. ....... .. ... ... 3.88% 07/15/2028 910 838,809 03
Bellis Acquisition Co. PLC . ........ ... ..o i i i i 4.50% 02/16/2026 GBP 1,136 1,150,174 04
CabSelas ......... ... 3.38% 02/01/2028 EUR 2,229 1,779,077 0.6
Casino Guichard Perrachon SA .. ........ ... ... ... . 5.25% 04/15/2027 1,080 228,757 0.1
Casino Guichard Perrachon SA . . ....... ... ... .. ... ... ...... 6.63% 01/15/2026 600 126,732 00
Catalent Pharma Solutions, Inc.. ............. .. ... . ... ... 2.38% 03/01/2028 2,000 1,589.419 0.5
Cheplapharm Arzneimittel GmbH. . .......... .. ... ... ..... 3.50% 02/11/2027 977 891,133 0.3
Cheplapharm Arzneimittel GmbH . .. ........ ... ... ... ... ... 4.38% 01/15/2028 1,824 1,661,729 0.6
Chrome Bidco SASU. ... . . o 3.50% 05/31/2028 486 400,172 0.1
Chrome Holdco SASU. . ... .. i i 5.00% 05/31/2029 1,780 1,263,498 04
Darling Global Finance BV . ........ .. ... . ... . ... .. 3.63% 05/15/2026 1,142 1,117,293 04
Grifols Escrow Issuer SA. .. ... .o oo i i i 3.88% 10/15/2028 5450 4,550,885 1.5
Grifols SA ... 225% 11/15/2027 340 301,885 0.1
Grifols SA ... 3.20% 05/01/2025 1,200 1,151,869 04
Gruenenthal GmbH . ....... ... ... ... . 4.13% 05/15/2028 500 461,194 0.2
Gruenenthal GmbH . ....... ... ... ... i i il 6.75% 05/15/2030 1,500 1,515,360 0.5
IQVIA,INC. ..t 2.25% 01/15/2028 2,770 2,433,786 0.8
IQVIA,INC. ..ot 2.88% 06/15/2028 1,330 1,191,058 04
Nobel Bidco BV...... ... ... . .. . 3.13% 06/15/2028 1,328 1,041,512 04
Nomad Foods BondcoPLC . .......... ... ... ... ... .. ... 2.50% 06/24/2028 1,777 1,556,671 0.5
Organon & Co./Organon Foreign Debt Co-Issuer BV............. 2.88% 04/30/2028 2,210 1,922,657 0.6
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AB SICAV I
Sustainable Euro High Yield Portfolio

Zinssatz Datum Nennwert Wert Nettover-

(000) (EUR) mogen %

Picard Bondco SA .. ... . 5.38% 07/01/2027 EUR 977 € 809,932 0.3%
Picard Groupe SAS . ... .. 3.88% 07/01/2026 2,208 2,005,046 0.7
Premier Foods Finance PLC . ........... ... ... .. ... .. ...... 3.50% 10/15/2026 GBP 550 578,655 0.2
Primo Water Holdings, Inc. . ........ ... ... . ... 3.88% 10/31/2028 EUR 690 599,684 0.2

31,166,987 _10.5

SONSTIGE INDUSTRIEWERTE

AzelisFinance NV. ... o oo o i i i il 5.75% 03/15/2028 1,199 1,212,136 04
Belden,Inc. ....... ... ... i 3.38% 07/15/2031 716 619,428 02
Belden,Inc. ... ... 3.88% 03/15/2028 650 608,062 02
Multiversity SRL(a). . .......... ... . ... o 7.50% 10/30/2028 750 739,891 02
Nexans SA .. ... 5.50% 04/05/2028 200 204,000 0.1
Rexel SA ... ... 2.13% 06/15/2028 2,030 1,782,446 0.6
SIGPLC. ... 5.25% 11/30/2026 2,076 1,816,666 0.6
SPIESA . ... 2.63% 06/18/2026 500 475443 0.2
7458072 25
DIENSTLEISTUNGEN
APCOA Parking Holdings GmbH . . .. ......... ... ... ... ... 4.63% 01/15/2027 2,652 2,275,526 0.8
Arena Luxembourg Finance SARL .. ............ ... ... ..... 1.88% 02/01/2028 1,838 1,492 846 0.5
Elior Group SA . ... ... 3.75% 07/15/2026 2,282 1,956,601 0.7
House of HR Group BV......... ... ... . .. . 9.00% 11/03/2029 1,440 1,392,844 0.5
La Financiere Atalian SASU .. ... ... ... . . i i 4.00% 05/15/2024 1,020 765,000 02
Nexi SpA ... 2.13% 04/30/2029 1,250 1,051,530 0.3
Q-Park Holding IBV . ... .o o i 2.00% 03/01/2027 2,370 2,007,314 0.7
Techem Verwaltungsgesellschaft 674 mbH..................... 6.00% 07/30/2026 1,301 1,266,236 04
Techem Verwaltungsgesellschaft 675 mbH . .................... 2.00% 07/15/2025 2,776 2,630,759 09
Verisure Holding AB ......... ... ... .. . . il 3.88% 07/15/2026 1,247 1,159,848 04
Verisure Midholding AB . ...... ... .. ... . ... .. 5.25% 02/15/2029 930 790,197 0.3
16,788,701 5.7
TECHNOLOGIE

Banff Merger Sub,Inc. ....... ... ... . o o o il 8.38% 09/01/2026 465 445,585 02
Boxer Parent Co.,Inc. ......... ... ... .. .. . . . . 6.50% 10/02/2025 861 843,510 03
Cedacri Mergeco SpA(a) .. ... i 7.95% 05/15/2028 1,592 1,546,220 0.5
Centurion Bidco SpA . ... ... . . 5.88% 09/30/2026 2,400 2,172,000 0.7
Infineon Technologies AG(b). . ......... ... ... ... .. ... ... 3.63% 01/01/2028 1,500 1,369,908 0.5
Seagate HDD Cayman................. ..., 8.25% 12/15/2029 USD 349 334,687 0.1
TeamSystem SpA. ... ... 3.50% 02/15/2028 EUR 2,688 2,354,049 0.8

9,065,959 3.1

TRANSPORTWESEN — DIENSTLEISTUNGEN

Albion Financing 1 SARL/Aggreko Holdings,Inc. .............. 5.25% 10/15/2026 1,558 1,441,962 0.5
BCP V Modular Services Finance IPLC . ..................... 4.75% 11/30/2028 1,460 1,214,442 04
ECFinance PLC . ... ... i 3.00% 10/15/2026 1,000 935,243 03
KaplaHolding SAS .. ... 3.38% 12/15/2026 1,699 1,543,224 0.5
Loxam SAS ... 2.88% 04/15/2026 1,213 1,132912 04
Loxam SAS ... ... 3.75% 07/15/2026 992 939,590 03
Loxam SAS ... 5.75% 07/15/2027 1,390 1,248,945 0.5
Mundys SpA. . ... 1.88% 02/12/2028 2,500 2,103,922 0.7

10,560,240 3.6
207,203,118 _70.0

FINANZINSTITUTE

BANKWESEN
Banco BPM SpA . ... 2.88% 06/29/2031 1,205 1,049,164 04
Banco BPM SpA, SeriesE. . ... .. 6.00% 09/13/2026 1,760 1,806,119 0.6
Banco Comercial Portugues SA,SeriesE...................... 3.87% 03/27/2030 800 648,151 0.2
Banco de Sabadell SA(b). . ...t 5.00% 05/19/2027 1,600 1,168,587 04
Bank of Ireland Group PLC(b) ....... ... . 7.50% 05/19/2025 704 689,325 0.3
BPER Banca, Series E .. ....... ... ... . 6.13% 02/01/2028 578 587,244 0.2
CaixaBank SA(D). ... ..ot 3.63% 09/14/2028 600 405,034 0.2
CaixaBank SA(D). ... ..o 6.75% 06/13/2024 400 389,231 0.1
Deutsche Bank AG(b) .. ..o o vt 10.00% 12/01/2027 400 389,940 0.1
Intesa Sanpaolo SpA(b) .. ... .. 7.75% 01/11/2027 700 674,865 0.2

7,807,660 2.7

MAKLER
Kane BidcoLtd.. ... ..ot 6.50% 02/15/2027 GBP 1,727 1,769,158 0.6

REITs
Aedas Homes Opco SLU . ...t 4.00% 08/15/2026 EUR 2,681 2,420,002 0.8
Emeria SASU. . ..ot 3.38% 03/31/2028 2,020 1,635,622 0.6
MPT Operating Partnership LP/MPT Finance Corp.. .. ........... 2.55% 12/05/2023 GBP 630 702,478 0.2
MPT Operating Partnership LP/MPT Finance Corp.. ............. 3.33% 03/24/2025 EUR 1,295 1,142,391 04
Sambhallsbyggnadsbolaget i Norden AB, SeriesE................ 1.13% 09/04/2026 380 270,711 0.1
SBB Treasury Oyj, SeriesE. .. ...... .. ... o i 0.75% 12/14/2028 1,560 984,520 0.3
SBB Treasury Oyj, Series E. .. ... ... i 1.13% 11/26/2029 1,186 736,385 0.3
Via Celere Desarrollos Inmobiliarios SA. . .......... ... .. ... ... 5.25% 04/01/2026 2,020 1,867,502 0.6



VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB SICAV I
Sustainable Euro High Yield Portfolio

Zinssatz Datum Nennwert Wert Nettover-

(000) (EUR) mogen %

Vivion Investments SARL . . ....... ... .. .. . . i . 3.00% 08/08/2024 EUR 2,500 € 1,956,348 0.6%
Vivion Investments SARL . .. ............ .. ... .. .. .......... 3.50% 11/01/2025 1,200 779,024 0.3

12,495 483 4.2
22,072,301 7.5

VERSORGUNGSBETRIEBE
ELEKTRIZITAT
EDP - Energias de Portugal SA, SeriesE ...................... 594% 04/23/2083 1,900 1,884,657 0.6
EDP - Energias de Portugal SA, Series NC8.................... 1.88% 03/14/2082 1,400 1,071,250 04
2.955.907 1.0
ERDGAS
UGI International LLC . ... ..ot 2.50% 12/01/2029 1,925 1,545,708 0.5
4,501,615 1.5
INDUSTRIEGUTER
GRUNDSTOFFE
Olympus Water US Holding Corp. ..................c.o...... 9.63% 11/15/2028 353 354,505 0.1
INVESTITIONSGUTER
Emerald Debt Merger SUb LLC. .. ........................... 6.38% 12/15/2030 648 642,836 0.2

997,341 0.3
234774375 793

INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT

FINANZINSTITUTE
BANKWESEN
AIB Group PLC, Series E .. ... .o 2.88% 05/30/2031 1,898 1,723,248 0.6
Banco Comercial Portugues SA,SeriesE...................... 1.75% 04/07/2028 400 334432 0.1
Banco Comercial Portugues SA,SeriesE . ..................... 8.50% 10/25/2025 400 410,773 0.1
Banco de Sabadell SA, SeriesE ......... ... ... ... ... ... ... 2.63% 03/24/2026 2,100 1,990,064 0.7
Banco de Sabadell SA, SeriesE .............. .. .. ... .. .. ... 5.25% 02/07/2029 900 870,344 03
BNP Paribas SA(D) .. ..ot 6.88% 12/06/2029 1,400 1,329,798 04
CaixaBank SA,SeriesE ....... .. ... .. ... .. .. .. . 6.25% 02/23/2033 300 303,371 0.1
Commerzbank AG, SeriesE ........ ... ... ... ... ... ... 4.63% 03/21/2028 1,000 988,993 0.3
Commerzbank AG, SeriesE . .......... ... ... .. ... .. ... ... 6.50% 12/06/2032 1,000 1,008,643 03
Cooperatieve Rabobank UA(b) . ... 3.10% 06/29/2028 1,000 773,174 0.3
Cooperatieve Rabobank UA(b) .. ........ ... . 4.38% 06/29/2027 600 522,504 0.2
Credit Agricole SA(D) .. ..o ot 6.88% 09/23/2024 USD 350 312,724 0.1
Credit Agricole SA, Series E(b). .. ....... ... ... ... 7.25% 09/23/2028 EUR 1,400 1,375,867 0.5
Credit Suisse GroUp AG. . ..ottt 7.75% 03/01/2029 746 826,049 0.3
Deutsche Bank AG,SeriesE . ............ ... ... ... ... ..... 1.75% 11/19/2030 400 317,212 0.1
Deutsche Bank AG, SeriesE .. .......... ... ... .. ... 5.63% 05/19/2031 1,000 972,017 0.3
Erste Group Bank AG(b) . ... ..ot 6.50% 04/15/2024 800 768471 0.3
HSBC Holdings PLC . .. ... s 6.36% 11/16/2032 680 701,441 0.2
HSBC Holdings PLC(b) . ....ovoii e 6.38% 09/17/2024 USD 525 470,837 0.2
INGGroep NV(B) ..ot 5.75% 11/16/2026 1,181 972,117 0.3
Intesa Sanpaolo SpA . ... .. ... 5.00% 03/08/2028 EUR 602 603,377 0.2
KBC Group NV(b). . .ot 4.25% 10/24/2025 1,800 1,537,261 0.5
Lloyds Banking Group PLC(b) ..................... ... ..... 7.50% 06/27/2024 USD 648 583,406 0.2
Lloyds Banking Group PLC(b) ... ... . 8.50% 03/27/2028 GBP 487 538,018 0.2
Nordea Bank Abp(b) . ... ..o 3.75% 03/01/2029 USD 1,146 800,016 03
Skandinaviska Enskilda Banken AB(b)........................ 6.88% 06/30/2027 1,000 876,286 0.3
Swedbank AB(D) . ..o o 4.00% 03/17/2029 800 549 424 0.2
Swedbank AB, Series NC5(b) ... .. .ovoiii i 5.63% 09/17/2024 1,000 884,429 0.3
UBS Group AG(b) . . oo v ettt 3.88% 06/02/2026 729 511,090 0.2
UniCredit SPA . ..o 2.73% 01/15/2032 EUR 1,500 1,312,879 04
UniCredit SPA(D) . « . oot 7.50% 06/03/2026 700 684,365 0.2
UniCredit SpA, Series E . ... ... o i 4.88% 02/20/2029 1,150 1,141,828 04
26,994,458 9.1
REITs
Aroundtown SA, SeriesE ........ . ... 1.00% 01/07/2025 1,000 886,312 0.3
Balder Finland Oyj, Series E ... ... ... i 1.00% 01/20/2029 2,223 1,440,557 0.5
Heimstaden Bostad Treasury BV, SeriesE ..................... 1.63% 10/13/2031 3,030 1,845,096 0.6
4,171,965 14
31,166,423 10.5
INDUSTRIE
INVESTITIONSGUTER
Cellnex Finance Co. SA,SeriesE . . .......................... 2.00% 09/15/2032 800 634,650 0.2
Cellnex Finance Co. SA,SeriesE .. ...... ... ... ... ... ...... 2.00% 02/15/2033 1,400 1,099,967 04
Cellnex Telecom SA. . ... . it 1.00% 04/20/2027 1,200 1,062,259 03
Cellnex Telecom SA,SeriesE........... ... ... i, 1.75% 10/23/2030 1,800 1,473,861 0.5

4,270,737 14

KOMMUNIKATION/TELEKOMMUNIKATION
Orange SA, Series E(b) ........... ... ... ... ... ... . 1.75% 07/15/2028 800 671,883 02
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Zinssatz Datum Anteile/Nennwert Wert Nettover-
(=-)/(000) (EUR) mogen %
PPF Telecom Group BV, SeriesE . ....................... 3.25% 09/29/2027 EUR 2,720 € 2,515,818 0.9%
3,187,701 1.1
KONJUNKTURABHANGIGE KONSUMGUTER - KFZ
Schaeffler AG. . ... ... 3.38% 10/12/2028 1,900 1,703,380 0.6
DIENSTLEISTUNGEN
Elis SA,SeriesE . ... ... 1.63% 04/03/2028 500 445213 0.1
9,607,031 3.2
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
Electricite de France SA(b) . ....... ... 2.88% 12/15/2026 800 674,387 0.2
Enel SpA, SeriesE(D) . ... 6.38% 04/16/2028 734 741,771 03
Iberdrola International BV, Series NC6(b) ................. 1.45% 11/09/2026 700 600,657 0.2
Vattenfall AB . ... ... 6.88% 08/17/2083 GBP 300 348,737 0.1
2,365,552 0.8
SONSTIGE VERSORGUNGSBETRIEBE
Veolia Environnement SA(b). .. ......... ... 2.25% 01/20/2026 EUR 800 720,119 03
Veolia Environnement SA(b). . ....... .. ... ... 2.50% 01/20/2029 500 411,260 0.1
1,131,379 04
3,496,931 1.2
44,270,385 14.9
SCHWELLENMARKTE - INDUSTRIESCHULDVERSCHREIBUNGEN
INDUSTRIE
INVESTITIONSGUTER
Canpack SA/Canpack USLLC .......................... 2.38% 11/01/2027 334 265,530 0.1
KOMMUNIKATIONSMEDIEN
RCS & RDS SA . . o 3.25% 02/05/2028 1,900 1,598,731 0.5
1,864,261 0.6
280,909,021 94.8
SONSTIGE UBERTRAGBARE WERTPAPIERE
INDUSTRIESCHULDVERSCHREIBUNG OHNE ANLAGEQUALITAT
INDUSTRIE
GRUNDSTOFFE
SCIL IV LLC/SCIL USA Holdings LLC. . ................. 438% 11/01/2026 1,190 1,100,075 04
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Nidda Healthcare HoldingGmbH . .. ..................... 7.50% 08/21/2026 3,269 3,234,053 1.1
TRANSPORTWESEN — DIENSTLEISTUNGEN
BCP V Modular Services Finance IPLC .................. 6.13% 11/30/2028 GBP 810 775,986 03
BCP V Modular Services Finance PLC.................... 6.75% 11/30/2029 EUR 889 660,364 0.2
1,436,350 0.5
5,770 478 2.0
STAMMAKTIEN
NICHT-BASISKONSUMGUTER
BREIT ANGELEGTER EINZELHANDEL
K201640219 South Africa Ltd. A Shares (d). .. ............. 3,574,808 3 0.0
K201640219 South Africa Ltd. B Shares (d). ............... 564,959 1 0.0
4 0.0
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
BIS Industries Holdings Ltd. (d) .. .......... ... ... ..... 175,243 0 0.0
4 0.0
REGIERUNGEN - STAATSANLEIHEN
NIEDERLANDE
SNSBank NV(b) (d) . ..o oo 11.25% 12/31/2049 EUR 200 0 0.0
SNS Reaal NV, Series E(b) (d) .......... ..., 0.00% 12/31/2049 260 0 0.0
0 0.0
SCHWELLENMARKTE - INDUSTRIESCHULDVERSCHREIBUNGEN
INDUSTRIE
KONJUNKTURABHANGIGE KONSUMGUTER - EINZELHANDLER
K201640219 South AfricaLtd.(d). .. ...ttt 0.00% 06/25/2023 ZAR 19 0 0.0
5,770,482 2.0

Gesamtanlagen

(Kosten €308,693,235). .............. ... oL

€ 286,679,503

96.8%
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Zinssatz Datum Wert Nettover-
(EUR) mogen %
Termineinlagen
SMBC, TOKYO(€) .« v vov ettt e e e et 213 % - € 6,488,100 2.1%
SMBC, TOKYO(€) .« v oe vttt e e 341 % - 59,943 0.0
SMBC, TOKYO(€) .« v vov ettt e e e et 443 % - 172,424 0.1
Termineinlagen insgesamt. . .. ... . ... ... 6,720,467 22
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. .......................... 2,851,316 1.0
NettOVermMOZEN . . . . ...ttt € 296,251,286 100.0%
DEVISENTERMINGESCHAFTE
Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Barclays Bank PLC .. ... .. . USD 6,493 EUR 5900  07/31/2023 € (153,665)
Brown Brothers Harriman & Co.. ............ ... ... ... ... ..., GBP 12,937 EUR 14,862 07/21/2023 (166,230)
Brown Brothers Harriman & Co+. ... ... .. i EUR 4,157 USD 4,598 06/05/2023 143,618
Brown Brothers Harriman & Co4. ... ... USD 29 EUR 27 06/05/2023 (741)
Brown Brothers Harriman & Co+. ... ... .. i EUR 631 PLN 2,860 06/12/2023 212
Brown Brothers Harriman & Co+. ... ....... ... ... ... EUR 10 PLN 43 06/12/2023 (79)
Brown Brothers Harriman & Co+. ... ... .. i EUR 4,252 USD 4,677 06/12/2023 120,977
Brown Brothers Harriman & Co+. . ... ... oo PLN 64 EUR 14 06/12/2023 65
Brown Brothers Harriman & Co+. ... ..., USD 11 EUR 10 06/12/2023 (175)
Brown Brothers Harriman & Co+. ... ........... ... i, .. EUR 124 AUD 203 06/20/2023 (1,029)
Brown Brothers Harriman & Co+. ... ..., EUR 20 CHF 20 06/20/2023 (10)
Brown Brothers Harriman & Co4. .. ... ... oo EUR 16 GBP 14 06/20/2023 197
Brown Brothers Harriman & Co+. ... ... ... EUR 7,383 USD 8,043 06/20/2023 133 461
Brown Brothers Harriman & Co+. ... ....... ... ... ... USD 5 EUR 5 06/20/2023 33)
€ 76,568
Wertsteigerung € 398,530
Wertminderung € (321,962)
+  Zum Zweck der Absicherung von Anteilklassen benutzt.
ZENTRAL ABGERECHNETE CREDIT-DEFAULT-SWAPS
Nomineller Unrealisierte
Abschluss- Betrag Wertsteigerung/
Clearing-Broker/(Borse) Referenz-Obligation datum (000) Marktwert (-minderung))
Kaufkontrakte
Citigroup Global Markets, Inc/(INTRCONX) iTraxx-XOVER Series 39, 5 Year Index 06/20/2028 EUR 4,336 € (115,098) € (67,936)

(a)
(b)
Stichtag wider.

(c) Zahlungen in Sachwerten (PIK).

(d)

und des Verwaltungsrats festgelegt werden.

(e) Tagesgeld.

Wihrungskiirzel:

AUD -
CHF -
EUR -
GBP -
PLN -
USh -

Australian Dollar
Swiss Franc

Euro

Great British Pound
Polish Zloty

United States Dollar

Glossar:

INTRCONX - Inter-Continental Exchange
REIT — Real Estate Investment Trust

Variabel verzinsliches Wertpapier. Der angegebene Zinssatz galt am 31. Mai 2023.
Die Wertpapiere sind unbefristet und haben somit kein festgelegtes Filligkeitsdatum. Das ggf. angezeigte Datum spiegelt den nichsten

Zum angemessenen Marktwert entsprechend den Verfahren bewertet, die von und unter der allgemeinen Aufsicht der Verwaltungsgesellschaft

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE AB SICAV I
31. Mai 2023 US Small and Mid-Cap Portfolio

Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE

STAMMAKTIEN
INDUSTRIEGUTER
LUFTFAHRT UND VERTEIDIGUNG
Spirit AeroSystems Holdings, Inc. - Class A . ... ... .. s 29,560 $ 786,000 0.8%
BAUPRODUKTE
Builders FirstSource, INC. .. ... ... 11,194 1,297,944 14
Masonite International COrp. .. ... ...ttt 11,580 1,019,851 1.1

2,317,795 2.5

BAU- UND INGENIEURWESEN

ATCOSA, INC. . . e 14,673 963 429 1.0
Dycom Industries, INC. ... ... ot 16,120 1,635,051 1.8
FIUOT COTP. . oot e 44010 1,168,906 12
MasTec, INC. .. ..o 9814 994,747 1.1

4,762,133 5.1

ELEKTRISCHE AUSRUSTUNG

Regal Rexnord COrp. . ...ttt e e e e e e 11,381 1,478,278 1.6
Sensata Technologies Holding PLC . ... ... .. i 25,020 1,038,830 1.1
Vertiv Holdings CO. .. oot e e 85,262 1,645,557 1.8

4,162,665 4.5

TRANSPORT AUF DEM LANDWEG

Knight-Swift Transportation Holdings, Inc. ........ ... ... ... .. . . . 28,548 1,569,854 1.7
XPO, INC. oot 27,791 1,304,232 14
2,874,086 3.1
MASCHINEN
Crane NXT €. oottt et e e e e e e e e e e e e e 14,600 768,398 0.8
OShKOSh COrp. . . oo e 15,780 1,165,037 13
Timken Co. (The) . ..ottt e e e e e e e e e e e e e e 16,985 1,215,277 1.3
3,148,712 34
SEETRANSPORT
Star Bulk Carriers COrp. (2) . . . vt vttt et e et e e e e e e e e e e 45,630 781,642 0.8
PASSAGIERFLUGGESELLSCHAFTEN
Alaska Air Group, InC. . ... o 28,750 1,291,738 14
PROFESSIONELLE DIENSTLEISTUNGEN
Korn Ferry . ..o 14,390 676,330 0.7
Robert Half International, INC. . ... ... ... . ittt 14,872 966,978 1.1

1,643,308 1.8

HANDELSGESELLSCHAFTEN UND VERTRAGSHANDLER
Herc Holdings, INC. . . . ..o e e e 13,622 1,381,543 1.5

23,149,622 249

FINANZWERTE
BANKEN
BankUnited, INC. . .. ... o 22,939 434,006 0.5
Comerica, INC. (A) .. .ottt 27,655 998,345 1.1
First BanCorp./Puerto RiCO . .. .. ..ot 106,101 1,184,087 13
First Citizens BancShares, INC/NC - Class A . ... ...t e e 1,584 1,975,565 2.1
First Hawaiian, INC. . . . . .. ... 64,460 1,062,945 1.1
Synovus Financial Corp. .. ... ... e 29,184 790,595 0.8
Texas Capital Bancshares, INC. ... ... ... e 21,307 1,007,821 1.1
Webster Financial Corp. ... ... ...t e 21,177 752,842 0.8
Wintrust Financial Corp. . . .. ... e 15815 1,005,360 1.1
Zions Bancorp NA ..o 30,409 829,862 0.9
10,041,428 10.8
KAPITALMARKTE
Cboe Global Markets, INC. .. ... ... 9210 1,219,588 13
MOelis & C0. - ClaSS A . .ottt et e et e e e 22,018 833,822 0.9
Stifel Financial Corp. . .. ...ttt et et e e e e e e 21,995 1222262 13
3,275,672 3.5
VERSICHERUNGEN
American Financial Group, Inc/OH . ... ... .. 7317 821,479 09
Everest Re Group Ltd. . ... ... ... 4,390 1,492,688 1.6
Hanover Insurance Group, Inc. (The) . ... .. . 8,793 980,068 1.0
Kemper Corp. . ..o 17,220 745,282 0.8
Reinsurance Group of America, InC. . ... ... ... 8,551 1,197,140 13
Selective Insurance Group, InC. . ... ... . 11,128 1076411 1.2

6.313.068 6.8
19,630,168  21.1
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Anteile Wert Nettover-
(USD) mogen %

NICHT-BASISKONSUMGUTER

AUTOMOBILKOMPONENTEN
Dana, INC. . ... 437751 $ 563,075 0.6%
Goodyear Tire & Rubber Co. (The) . ... e 64,967 891,997 1.0

1,455,072 1.6

DIVERSIFIZIERTE VERBRAUCHERDIENSTE

ADT, INC. .« ettt e e 153,177 871,577 0.9
HOTELS, RESTAURANTS UND FREIZEIT

Dine Brands Global, InC. . ... . 16,357 978,640 1.1

Hilton Grand Vacations, INC. . .. .. ... ... e 31,131 1,330,850 14

Papa John’s International, InC. .. ... .. 11,099 778,151 0.8

3,087,641 33

HAUSHALTSGEBRAUCHSGUTER
PulteGroup, InC. . .. ... 24,848 1,641,956 1.8
Taylor Morrison Home COrp. .. ... ..ot e e e 21,908 929,556 1.0

2,571.512 2.8

SPEZIALISIERTER EINZELHANDEL

Bath & Body Works, Inc.. . . ..o 29,630 1,044,161 1.1
Sally Beauty Holdings, INnC. .. ... ... 66,680 750,817 0.8
Williams-Sonoma, INC. (@) . . .. ...t t 7,770 881,973 1.0

2,676,951 29

TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER

PVH COrp. . oottt e e e e e 14,760 1,269,655 14
Ralph Lauren COrp. . . . ..o ottt ettt e e e e e e e e 10,904 1,159,204 12
Tapestry, InC. . . ..o 29,480 1,179,790 1.3

3,608,649 39
14271402 154

INFORMATIONSTECHNOLOGIE
KOMMUNIKATIONSAUSRUSTUNG

Lumentum Holdings, INC. . ... ... 19,641 1,039,009 1.1
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN
AVIEE, INC. .o 29,870 1,309,501 14
Belden, INC. . ..ot 12,712 1,112,173 1.2
2421,674 2.6
IT-DIENSTLEISTUNGEN
Genpact Ltd. .. ..o 27,044 994,678 1.1
HALBLEITER UND HALBLEITERAUSRUSTUNG
FormEactor, INC. ... ... 35,630 1,114,863 1.2
Kulicke & Soffa Industries, InC. .. ... ... 22,715 1,201,169 13
Synaptics, INC. . . ..o 11,800 1,015,272 1.1
3,331,304 3.6
SOFTWARE
ACTWorldwide, INC. . ..ot e e e e e e 35,640 812,948 09
CommVault Systems, INC. . ... ... o 15,201 1,059,358 1.1
Gen Digital, INC. . .. oo 45,640 800,526 09
2,672,832 2.9
10,459,497 11.3
IMMOBILIEN
REITs — DIVERSIFIZIERT
Broadstone Net Lease, Inc. - Class A ... ... . i e 49,530 776,630 0.8
REITS - GESUNDHEITSWESEN
Physicians Realty Trust ... ... oo 77901 1,064,128 1.2
REITs — INDUSTRIE
STAG Industrial, INC. . .. ...ttt e 40,761 1,418,483 1.5
REITs - WOHNRAUM
Apartment Income REIT Corp. ... ... e 11,677 405,075 04
Camden Property TIUSE . . . ..ottt et e e e e e e e e 5,817 607,702 0.7

1012,777 1.1

REITs — SPEZIALISIERT
CUbeSMATIT . . ..o 29,324 1,303,159 14

5,575,177 6.0

GESUNDHEITSWESEN

GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
AVantor, INC. . ... e 41,774 832,973 09
Envista Holdings Corp. . ... ... 42,530 1,356,282 14
Integra LifeSciences Holdings Corp. . ...ttt 28,557 1,083,738 1.2

3,272,993 35
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Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Acadia Healthcare Co.,Inc. ........... ... ... iiiininon.. 16,600 $ 1,172,458 13%
Pediatrix Medical Group,Inc. ....... ... ... .. ... ... ... 78,826 1,048,386 1.1
2,220,844 24
5,493,837 59
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
ChampionX COrp. ... oottt 41,990 1,060,667 1.1
OL, GAS UND VERBRAUCHSBRENNSTOFFE
Cameco COTP. ..ottt ettt e 52,220 1,453,805 1.6
HF Sinclair Corp. .. ..ot 19,024 788,355 0.8
Magnolia Oil & Gas Corp.-Class A . ........ ..o . 60,998 1,179,091 1.3
3421251 3.7
4481918 4.8
GRUNDSTOFFE
CHEMIKALIEN
Huntsman Corp. . ...t 42,625 1,012,344 1.1
CONTAINER UND VERPACKUNGEN
Berry Global Group, Inc. ....... .. ... ... . i 26,040 1,489,748 1.6
METALL UND BERGBAU
ATLINC. o 29,190 1,009,390 1.1
3,511,482 3.8
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
IDACORP,INC. ... o e 15,130 1,574,579 1.7
Portland General Electric Co. .. ......... ot 28,300 1,379,059 1.5
2,953,638 3.2
VERBRAUCHSGUTER
LEBENSMITTELPRODUKTE
Hain Celestial Group,Inc. (The) ... ...... ... ... ... ... ..... 69,523 848,876 0.9
Nomad Foods Ltd. ... ... .. i 72,620 1,238,171 1.3
2,087,047 2.2
KOMMUNIKATIONSDIENSTLEISTUNGEN
MEDIEN
Criteo SA (Sponsored ADR) .. ... ... i 39,199 1,250,056 1.3
Gesamtanlagen
(Kosten $102,286,714). . ... .o o i $ 92,863,844 99.9%
Termineinlagen
ANZ,London(b) .. ..o 2.63 % - 782 0.0
DBS Bank, Singapore(b) . .. ... 443 % - 566,949 0.6
SMBC,London(b) . .. .ovui 213 % - 461 0.0
SMBC,London(b) . . ..o vt 341 % - 2 0.0
Termineinlagen insgesamt. . .. ............ ... . ... 568,194 0.6
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. ....................... ... (483,543) (0.5
NettOVermMOZEN . . . . . ..ottt $ 92948495 100.0%
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Brown Brothers Harriman & Co.4. ... ..o it AUD 16 USD 11 06/20/2023 $ 251
Brown Brothers Harriman & Co4. ... ... .o i AUD 9 USD 6 06/20/2023 €))]
Brown Brothers Harriman & Co4. ... ..o ittt EUR 134  USD 145  06/20/2023 1,567
Brown Brothers Harriman & Co+. .. ... ..o i USD 509 AUD 762  06/20/2023 (12,850)
Brown Brothers Harriman & Co.4. .. ..o oot USD 2,323 EUR 2,133 06/20/2023 (40,348)
$ (51,381)
Wertsteigerung  $ 1,818
Wertminderung $ (53,199)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.

(a) Stellt simtliche oder einen Teil der verlichenen Wertpapiere dar. Informationen zur Wertpapierleihe finden Sie in Anmerkung L.

(b) Tagesgeld.
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Wihrungskiirzel:
AUD - Australian Dollar
EUR - Euro

USD - United States Dollar

Glossar:

ADR - American Depositary Receipt
REIT - Real Estate Investment Trust

Siehe Anmerkungen zum Jahresabschluss.
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Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN

37 Interactive Entertainment Network Technology Group Co.,Ltd - Class A ................ 90,100 $ 413,987 0.1%
Absa Group Ltd. . ... 7,612 59,560 0.0
Accton Technology COTpP. .. ..ottt e e e e e e e 65,000 745,276 0.1
ACWA POWET CO. o vttt et e e e e e e e e e e e e e e e e 3217 127924 0.0
Adaro Energy Indonesia Tbk PT . .. ... .o 2,236,300 303,890 0.0
Agricultural Bank of China Ltd. - Class H . ....... ... ... .. . i 25,995,000 9,796,036 1.6
ATAGroup Ltd. . . ..o 570,400 5,483,369 09
Alfa SAB de CV - Class A ..ottt e e e e e 355,300 217,330 0.0
Alibaba Group Holding Ltd. .. ... ... 697,300 6,939,794 1.1
Aluminum Corp.of ChinaLtd.-Class H .. ....... ... .. 6,100,000 2,699,480 04
Americana Restaurants International PLC . ... ... ... . . .. . .. . . . . . 3,026,701 3,170,357 0.5
ANTA Sports Products Ltd. .. ... ... 316,800 3237918 0.5
Arabian Internet & Communications Services Co. .. ... ...ttt 405 31,729 0.0
ASE Technology Holding Co., Ltd. ... ... .. . i 105,000 379423 0.1
Asia Vital Components Co., Ltd. ... ... ... 14,000 89,641 0.0
AV L. o 9,231 29,072 0.0
Baidu, Inc. - Class A . ..o 23,850 366,196 0.1
Bancode Chile .. ...t 3,541,209 358,053 0.1
Banco del Bajio SA . ... o 15,800 49,698 0.0
Banco do Brasil SA ... ..o 372,900 3,279,680 0.6
Bancolombia SA . ... ... . 41,322 261,270 0.0
Bancolombia SA (Preference Shares) ............... i 57,722 336,733 0.1
Bangkok Dusit Medical Services PCL-Class F ... ... ... i 28,100 22811 00
Bank Mandiri Persero Tbk PT .. ... e 21,429,100 7,231,083 1.1
Bank of Baroda .. ... ... 174,964 390,549 0.1
Bank of Jiangsu Co., Ltd. - Class A ... ... . 4,726,942 4,928,902 0.8
Baoshan Iron & Steel Co., Ltd. - Class A .. ... .. e e 2,722,100 2,248,285 04
Barloworld Ltd. . . . ..o 86,289 364,170 0.1
BB Seguridade Participacoes SA ... ... .. 940,700 5,735,094 09
Bharat Electronics Ltd. . ... ... ... 220,983 299,397 0.0
Bidvest Group Ltd. (The) .. ... e 128,003 1,543,794 0.2
Britannia Industries Ltd. ... ... .. .. 3,006 168,025 0.0
Broadcom, INC. .. ... o 4818 3,892,751 0.6
Bupa Arabia for Cooperative Insurance Co. . .......... .ottt 7,745 346,902 0.1
Canara Bank . ... ... . 106,912 397,718 0.1
Central Retail Corp. PCL . ... .. 79,500 95,948 0.0
CEZ AS 7813 351,492 0.1
CG Power & Industrial Solutions Ltd. .. ....... .. ... . 28,687 135,123 00
Chailease Holding Co., Ltd. ... ... . e 51,000 335,598 0.1
Cheil Worldwide, INC. . . ..ot e 27,7156 383,288 0.1
China Airlines Ltd. . ... ... 109,000 78,539 0.0
China Cinda Asset Management Co.,Ltd.-Class H ........ ... ... .. ... ... ... ..., 268,000 29,766 0.0
China CITIC Bank Corp., Ltd. - CLass A ... ..ottt 381,200 345472 0.1
China CITIC Bank Corp., Ltd. - Class H . ... ... i e 684,000 360,051 0.1
China Construction Bank Corp.-Class H . ...... ... .. . i 3,395,000 2,171,718 04
China Everbright Bank Co.,Ltd.-Class H ........ ... ... ... . . . . i 1,042,000 320,618 0.1
China Feihe Ltd. . ... ... e e e e e 438,458 255,006 0.0
China Galaxy Securities Co.,Ltd. - Class H .. ...... . ... . 642,000 346,035 0.1
China Hongqiao Group Ltd. (@) . . . . ..ottt 356,886 253,277 0.0
China International Capital Corp. Ltd.-Class H . ...... ... ... .. ... ... ... ... ... 32,800 60,000 0.0
China Medical System Holdings Ltd. .. ... ... e 187,000 263,274 0.0
China Merchants Bank Co.,Ltd.-Class H . . .. ... .. ... . . . i 32,000 148,805 0.0
China Pacific Insurance Group Co.,Ltd. - Class A . .. ... ... i 85,900 336,238 0.1
China Pacific Insurance Group Co.,Ltd.-ClassH ......... ... ... ... ... ... ... ..., 120,200 304,248 00
China Petroleum & Chemical Corp. - Class A ... ... ..o s 109,800 98,086 0.0
China Petroleum & Chemical Corp.-Class H ......... ... ... . . . . . 3,526,000 2,220,367 0.3
China Railway Signal & Communication Corp. Ltd. - Class A ........ ... ... ... ... .... 146,407 122,614 0.0
China Resources Land Ltd. . . ... ... . . 288,000 1077971 0.2
China Taiping Insurance Holdings Co., Ltd. ...... ... ... . . . i 88,000 91,595 0.0
China Tourism Group Duty Free Corp., Ltd. - Class A ........ .. ... ... ... .. .. 103,000 1,782,382 0.3
Chinese Universe Publishing and Media Group Co.,Ltd. - Class A ........... ... ... .... 1,082,200 2,436,535 04
(3 1 1 (G 5 P 294,000 339,434 0.1
[ e o TP 3,642 242 951 0.0
Coal India Ltd. . ... oo e e 131,698 384,061 0.1
Coca-Cola Femsa SAB de CV .. ... i e e 41,200 341,520 0.1
Colgate-Palmolive Co. . ... ... 4,365 324,669 0.1
Colgate-Palmolive India Ltd. .. ... ... .. 9402 183,277 0.0
Commercial International Bank Egypt SAE .. ... .. ... . 114,259 193,179 0.0
Controladora AXTEL SAB DE CV . ... e e 355,300 5483 0.0
COSCO SHIPPING Holdings Co.,Ltd.-Class H .......... ... ... 321,650 283,430 0.0
CPALL PCL . ..t 38,300 70,137 0.0
DB Insurance Co., Ltd. .. ... ... e 6,932 386,934 0.1
Doosan Bobcat, INC. .. ... ... e 9,689 389,760 0.1
Dr Reddy’s Laboratories Ltd. .. ....... ... 7,134 389,275 0.1



VERZEICHNIS DER ANLAGEWERTE (Fortsetzung)

AB SICAV I
Emerging Markets Multi-Asset Portfolio

56
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Dr Sulaiman Al Habib Medical Services Group Co. . ..........couuuiiiiiiineeennnn.. 361 $ 25,704 0.0%
Eastern Co. SAE ... ... 245316 151,337 00
Eicher Motors Ltd. ... ... e e 8,823 391,853 0.1
EIM €O, oot 58,597 7,009,129 1.1
Enel Chile SA ..o 2,187,429 120,173 0.0
Estun Automation Co., Ltd. - Class A . .. .. ... .. e 920,700 3,282,089 0.5
Etihad Etisalat Co. .. ..ottt et e 241,348 2,766,354 04
Eva AIrways COTP. . ...ttt ettt e e e e e e 415,000 457,116 0.1
Evergreen Marine Corp. Taiwan Ltd. ....... .. .. . . . 22,000 109,181 0.0
Far East Horizon Ltd. (@) . . . .. .ot 421,000 352,768 0.1
Fibra Uno Administracion SAde CV ... ... e e 264,800 386,220 0.1
Foxconn Industrial Internet Co., Ltd. - Class A .. .. ... ... .. .. 73,700 186,940 0.0
Fu Shou Yuan International Group Ltd. . ... ... ... . i 202,000 147,347 00
G-bits Network Technology Xiamen Co.,Ltd. - Class A . ... ... ... ... it . 5,900 464,116 0.1
GAIL India Ltd. ... o e e e e e e 7,094,749 8,981,107 14
Gerdau SA (Preference Shares) . ... ...ttt 64,635 305,383 0.0
GF Securities Co., Ltd. - Class H . ... ... . e 32,400 45,055 00
Globe Telecom, INC. .. ... .o 2,443 73,965 0.0
Glodon Co., Ltd. - Class A . ..ottt e e e e 45,220 218,104 0.0
Grupo Aeroportuario del Centro Norte SABde CV ... ... . . i 440,471 4,554,613 0.7
Grupo Bimbo SAB de CV Series A ... ... i 72,900 390,855 0.1
GS Holdings COIp. . . ...ttt e e e e e e 12,246 355,292 0.1
HWorld Group Ltd. . .. ..o 703,400 2,599,173 04
H World Group Ltd. (ADR) .. ... e e e 9,199 336,867 0.1
Haci Omer Sabanci Holding AS . ... ... . 203,647 378,825 0.1
Haidilao International Holding Ltd. . ....... ... .. .. . . i 163,000 343,330 0.1
Haier Smart Home Co., Ltd. - Class H .. ... .. .. . e 42,000 120,129 00
Hana Financial Group, INC. . .. .. ... e 298,834 9,322,108 1.5
Hanjaya Mandala Sampoerna Tbk PT .. ... .. . . 2,210,100 144 490 00
HCL Technologies Ltd. . .. ... ... e e e e 247,706 3,418,832 0.5
HDFEC Bank Ltd. . . ..ottt e e e e 475,129 9,229,851 1.5
Henan Shenhuo Coal & Power Co., Ltd. - Class A . .. ... ...t 190,600 342,926 0.1
Himax Technologies, Inc. (ADR) (2). ... ... oottt e 252,303 1,735,845 0.3
Hindalco Industries Ltd. ... ... ... . 77,626 381,526 0.1
Hindustan Aeronautics Ltd. . ... ... . 10,200 384,977 0.1
Hindustan Zinc Ltd. . ... ... 103,052 381,304 0.1
Hon Hai Precision Industry Co., Ltd. . ... .. . i 114,000 394 415 0.1
Hopson Development Holdings Ltd. .......... ... ... .. .. . ... 4274 3,617 0.0
Housing Development Finance Corp., Ltd. ....... ... ... . .. i 95,508 3,048,624 0.5
Huaxia Bank Co., Ltd. - Class A . . ... ... e 429,200 348,426 0.1
Hubei Jumpcan Pharmaceutical Co., Ltd. - Class A . ... .. ... i 7,700 34,289 00
Hygeia Healthcare Holdings Co.,Ltd. ....... ... ... . . ... 14,800 86,839 0.0
Hyundai Glovis Co., Ltd. ... ... 2,816 358,261 0.1
Hyundai Marine & Fire Insurance Co., Ltd. . ........ ... . i 88,740 2,194,252 03
Hyundai Motor Co. ... ..ottt e e e 2,468 371,375 0.1
Indian Hotels Co., Ltd. .. ... ... 6,027 28,451 00
Industrial Bank Co., Ltd. - CIass A . ... ...t 1,413,326 3,288,116 0.5
Industrial Bank of Korea . . . ... ... .. 37,088 285,138 00
InterGlobe Aviation Ltd. . ... ... ... 13,935 393,156 0.1
International Games System Co., Ltd. . ... ... . 95,000 1,750,443 0.2
Itau Unibanco Holding SA (Preference Shares) ............ ... .. .. 136,100 706,348 0.1
TTC Ltd. . .ot e e e 1,237,545 6,664,017 1.1
Jarir Marketing Co. . . ..ot 89,020 417,647 0.1
ID.com,InC. - Class A . . ..ot e 213,861 3,484,139 0.6
Jiangxi Copper Co., Ltd. - Class A .. ... e e 140,400 365,101 0.1
Jiangxi Copper Co.,Ltd. - Class H . ... ... .. e 98,000 147,657 0.0
Jiumaojiu International Holdings Ltd. . ....... .. ... . 127,000 217,759 00
JOYY,INC. (ADR) . .ottt e e e e 1,511 37473 0.0
JUMBO S A 14,046 325971 0.1
Kalbe Farma ThK PT ... ...t e e ettt et 1,962,900 265,839 0.0
KB Financial Group, Inc. ... ... .. 90,214 3,253,216 0.5
KA COmP. .« ettt et 166,533 10,758,976 1.7
Kimberly-Clark de Mexico SAB de CV - Class A .. ... ...ttt 174,600 356,820 0.1
King Yuan Electronics Co., Ltd. ... ... o e 725,000 1,270,580 02
Kingsoft Corp. Ltd. . . ..ot 36,400 132,331 0.0
Komercni Banka AS ... .. . 2,882 85918 0.0
Korea Investment Holdings Co., Ltd. ........ ... 9,150 381,835 0.1
Korean Air Lines Co., Ltd. .. ... ...t e 22,852 379914 0.1
KT COrp. ottt e e e e 249 850 5,940,087 1.0
KT&G COIP. oottt et e e e e e e e e e e e e e 3,318 208,990 0.0
Kumba Iron Ore Ltd. . ... ... 15,907 349,742 0.1
Kumho Petrochemical Co., Ltd. . ... ... . e 446 42,609 0.0
LG UPIUS COTP. e ettt ettt e e e e e e e e e e e e e e e e 10,782 91,290 0.0
LiNing Co., Ltd. . ..o e 453,500 2.436,666 04
Lotte Shopping Co., Ltd. . . .. ..o 2,736 164,694 00
Mahindra & Mahindra Ltd. . ... ... .. ... . e 25,359 402,569 0.1
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Malaysia Airports Holdings Bhd . ... ... . 173,200 $ 259,235 0.0%
Manila Electric CO. . ... ..ot 51,070 297,095 0.0
MediaTek, InC. . ..ot 233,000 5,725,649 09
Meituan - Class B .. ... .. 13,830 194,191 0.0
MercadoLibre, INC. . ... .. 5,338 6,613,782 1.0
Meritz Financial Group, INC. . . .. ... o 10,967 371,847 0.1
Metropolitan Bank & Trust Co. ... ... it 2,316,410 2,376,838 04
Micro-Star International Co., Ltd. .. ... ... . . . 32,000 172,594 0.0
Minerva SA/Brazil . ... ... 129,300 260471 0.0
momO.COM, INC. . ... 14,000 317,390 0.1
Muthoot Finance Ltd. . ... ... ... . 6,522 87,725 00
Nahdi Medical Co. . ..ottt e e e e e 8,022 363,930 0.1
Naspers Ltd. - Class N ... ..o e e e 2,203 332,330 0.1
National Industrialization CoO. . . ... ...t 12,502 48,895 0.0
Nedbank Group Ltd. .. ... ... 33,403 352,634 0.1
Nestle India Ltd. ... ... . 1,308 343,683 0.1
New China Life Insurance Co.,Ltd.-Class H . ........ ... ... . . . . i, 131,000 338,830 0.1
New Oriental Education & Technology Group,Inc. ............ ... ... ... ... ... ...... 59,600 225,397 0.0
NH Investment & Securities Co., Ltd. .. ....... . . e 22,224 167,223 00
Novatek Microelectronics COIP. . .. ...ttt et ettt e e e e e e 540,000 7,455 406 12
NTPC Ltd. . .ot e e e e e 177,940 370,483 0.1
NU Holdings Ltd./Cayman Islands - Class A .. ... ... .. it 779,166 5.251,579 0.8
Oil & Natural Gas Corp., Ltd. . .. ... 189,689 351971 0.1
00redo0 QP SC .. . 22,727 66,245 00
O AP S A 366,322 6,255,023 1.0
Orient Overseas International Ltd. . ....... ... ... .. .. . . . . . . .. 20,500 249,750 0.0
Orion Corp./Republic of Korea . ........ ... e 1,933 188,093 00
OUTsurance Group Ltd. .. ... ... e e 17,252 27,691 00
Pegatron COrp. . ...t 51,000 124,883 00
People’s Insurance Co. Group of China Ltd. (The) - Class A . ............ ... ... ... ...... 407,800 350,594 0.1
Perfect World Co Ltd. - Class A . ...t e e e e e 142918 368,862 0.1
PetroChina Co., Ltd. - Class H . .. ... ... e 14,118,000 9,125,726 1.5
Petroleo Brasileiro SA . . ... . e 66,500 382,880 0.1
Petroleo Brasileiro SA (Preference Shares) .......... ... . . i 74,900 385,624 0.1
PICC Property & Casualty Co.,Ltd.-Class H .. ... ... 4,286,000 5,112,816 0.8
Ping An Insurance Group Co.of ChinaLtd.-Class H . . ......... ... ... .. i .. 396,000 2,513,091 04
Pop Mart International Group Ltd. (a). .. ... ... oo 23,200 51,011 00
POSCO Holdings, INC. .. ...t e e e e e e 20,239 5,484,122 0.9
Powszechny Zaklad Ubezpieczen SA ... ... ... 32,068 292 403 00
President Chain Store COIp. ... ...ttt ettt e e e e e e e 20,000 181,841 00
Promotora y Operadora de Infraestructura SABde CV ...... ... .. ... ... .. 6,280 61,131 00
PTT Exploration & Production PCL . . .. ... ... e 28,600 114,538 00
P PCL .. 197,500 169,984 0.0
Qatar Electricity & Water Co. QSC ... ..ot 11,776 55,321 0.0
Quanta Computer, INC. . ... ... 116,000 438,656 0.1
QUINENCO SA . o e 71,741 256,849 0.0
Realtek Semiconductor COIp. . ... ...ttt e 68,000 842,738 0.1
REC Ltd. ..ot e e e e e 243,667 416,622 0.1
Reliance Industries Ltd. . ... ... . e 10,210 303,929 00
Remgro Ltd. ..o 18,866 125,545 00
SABIC Agri-Nutrients Co. .. ..ottt e e e e e e 11,122 370,132 0.1
Sahara International Petrochemical Co. . ........ ... ... 25961 245916 0.0
Salik Co. PISC .o 273,229 220,063 0.0
Samsung Electronics Co., Ltd. . ... ... 184,242 9,884,668 1.6
Samsung Fire & Marine Insurance Co., Ltd. ...... ... ... ... .. . i 5,093 865,045 0.2
Samsung SDICo., Ltd. .. ... 7.466 4,033,131 0.6
Samsung Securities Co., Ltd. ... ... . 14,499 401,277 0.1
Saudi Arabian Oil CO. . ... ... 44221 371,180 0.1
SBI Cards & Payment Services Ltd. .. ... 20,431 227,966 00
Shanghai Jinjiang International Hotels Co.,Ltd. - Class A ........ ... ... ... ... ... ...... 523,074 3,446,869 0.5
Shanghai Pharmaceuticals Holding Co.,Ltd.-Class H .......... ... ... ... ... ... ..., 2,414,000 4.811,024 0.8
Shanxi Lu’an Environmental Energy Development Co.,Ltd. - Class A .................... 118,070 310,282 0.1
Shriram Finance Ltd. . ... ... .. e 24,014 405,891 0.1
Sichuan Kelun Pharmaceutical Co., Ltd. - Class A . . .. ... .. ... it 1,328,900 5,779,181 0.9
Sichuan Road & Bridge Co., Ltd. - Class A ... ... .. . e 185,600 396423 0.1
Siemens Ltd. .. ... 8,235 353,167 0.1
Sime Darby Bhd . .. ... 81,800 36,652 0.0
Sinbon Electronics Co., Ltd. . .. ... . . 636,000 7,444 520 12
SinoPac Financial Holdings Co., Ltd. ... ... . ... i 1,220 686 00
Sinopharm Group Co.,Ltd. - Class H . . ... ... o e 111,600 365,832 0.1
SK Telecom Co., Ltd. ... e e e 2,789 104,369 0.0
Sociedad Quimica y Minera de Chile SA (Sponsored ADR) . ......... ... ... ... iiiinn.. 80,602 5,172,230 0.8
South32 Ltd. ..o 818,700 2,093,048 03
Standard Bank Group Ltd. . ... ... . 47,554 365,666 0.1
State Bank of India . ... ... o 106,760 747,111 0.1
Sumber Alfaria Trijaya Tbk PT . ... .. e 1,396,100 245,777 0.0
Synnex Technology International Corp. . ..... ... ...t 183,000 380,210 0.1
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Taiwan Semiconductor Manufacturing Co., Ltd. ................ 935,000 $ 16,921,472 2.7%
TangShan Port Group Co.,Ltd.-Class A ...................... 664,600 342,623 0.1
Tata Consultancy Services Ltd. . . ...... ... ... ... ... ... .. 9,862 391,095 0.1
Tata EIXsiLtd. . ... ... e 2,685 240,736 0.0
TBEA Co.,Ltd. - Class A . ... ...t 113,700 357433 0.1
Tencent Holdings Ltd. .. ... ... ... ... .. . .. 379,200 15,006,590 24
Tongcheng Travel Holdings Ltd. .......... ... ... ... ...... 97,600 194,827 0.0
Tongling Nonferrous Metals Group Co.,Ltd.- Class A ........... 109,800 44 800 0.0
Topsports International Holdings Ltd. .......... ... ... ...... 1,597,000 1,240912 0.2
TravelSky Technology Ltd.-Class H .. ....................... 74,000 134,998 0.0
Tripcom Group Ltd. . ... . . 55,100 1,754,874 0.3
Trip.com Group Ltd. (ADR) ....... .. ... ... i 2,547 80,434 0.0
True Corp. PCL . . ..o o 1,622,000 508,040 0.1
Tupras Turkiye Petrol Rafinerileri AS ........................ 13,935 44 978 0.0
Turkiye Is Bankasi AS-ClassC . ....... .. ... i, 701,619 378,325 0.1
TVSMotor Co., Ltd. . ... e 25438 394,890 0.1
Unilever Indonesia Tbk PT . ... ... ... ... ... .. ... ... ... 922,100 278,569 00
United Microelectronics COrp. . .......ovuiiineinennenn. . 4,563,000 7,637478 12
Vale SA 24,000 301,863 0.0
Vedanta Ltd. .. ..... ... . 116,738 392,114 0.1
Voltronic Power Technology Corp. . .......... ... . 3,000 188,786 0.0
WIWYnn COrp. . oottt e e 48,000 1,804,599 03
Woolworths Holdings Ltd./South Africa ...................... 80,930 244 464 00
Woori Financial Group,Inc. ........... ... ... oo, 21,481 193,689 0.0
WPG Holdings Ltd. . ... i 237,000 409,680 0.1
XCMG Construction Machinery Co.,Ltd.- Class A ............. 392,000 329,666 0.1
Yadea Group Holdings Ltd. ........ ... ... .. ... ... ..... 38,000 75,733 00
Yankuang Energy Group Co.,Ltd.-ClassH ................... 112,000 283,974 0.0
Yapi ve Kredi Bankasi AS . ...... . ... . 831,147 409,393 0.1
Yum China Holdings, Inc. . ......... ... .. ... 3,255 183,777 00
Yunnan Aluminium Co.,Ltd. - Class A . ........ ... ... ...... 79,500 135,236 00
Yutong Bus Co.,Ltd. - Class A . ...t 478,800 873,185 0.1
Zijin Mining Group Co.,Ltd.-ClassH ....................... 2,038,000 2,771,995 04
ZTE Corp. - Class A ... ot e 83,000 410,673 0.1
ZTE Corp.-Class H ... ..o s 92,600 284,325 0.0
365,802,215 590

STAATSANLEIHEN

Abu Dhabi Government International Bond .................... 3.13% 09/30/2049 USD 2,135 1,556,282 03
Angolan Government International Bond ...................... 8.00% 11/26/2029 539 457914 0.1
Angolan Government International Bond .. .................... 8.25% 05/09/2028 1,006 893,957 0.1
Angolan Government International Bond ...................... 9.13% 11/26/2049 2,009 1,495,198 0.2
Angolan Government International Bond .. .................... 9.38% 05/08/2048 726 554,845 0.1
Argentine Republic Government International Bond ............. 0.50% 07/09/2030 4,704 1,231,152 0.2
Argentine Republic Government International Bond ............. 1.00% 07/09/2029 2,154 547,647 0.1
Argentine Republic Government International Bond ............. 1.50% 07/09/2035 5,050 1,174,152 0.2
Argentine Republic Government International Bond ............. 3.88% 01/09/2038 1,207 346,621 0.1
Bahrain Government International Bond. . ..................... 6.00% 09/19/2044 993 757,659 0.1
Bahrain Government International Bond. . ..................... 7.75% 04/18/2035 477 469,845 0.1
Brazilian Government International Bond. . .................... 2.88% 06/06/2025 1,470 1,402,747 0.2
Chile Government International Bond. .. ...................... 2.75% 01/31/2027 1,445 1,355,862 0.2
Colombia Government International Bond ... .................. 3.13% 04/15/2031 1,684 1,249,633 0.2
Colombia Government International Bond . .................... 3.25% 04/22/2032 500 361,500 0.1
Colombia Government International Bond ... .................. 3.88% 02/15/2061 322 174,745 00
Colombia Government International Bond . .................... 4.13% 02/22/2042 1,553 956,842 0.2
Colombia Government International Bond ... .................. 5.00% 06/15/2045 3,221 2,137,939 0.3
Colombia Government International Bond . .................... 7.50% 02/02/2034 1,400 1,341,200 0.2
Costa Rica Government International Bond . ................... 6.55% 04/03/2034 1,457 1,469,749 0.2
Dominican Republic International Bond . ...................... 4.88% 09/23/2032 3,995 3,345313 0.5
Dominican Republic International Bond . . ..................... 5.50% 01/27/2025 299 294291 00
Dominican Republic International Bond . .. .................... 5.88% 01/30/2060 534 395,160 0.1
Dominican Republic International Bond . . ..................... 6.40% 06/05/2049 1912 1,576,563 0.3
Dominican Republic International Bond . .. .................... 6.50% 02/15/2048 1,621 1,353,535 0.2
Dominican Republic International Bond . . ..................... 8.63% 04/20/2027 852 885,707 0.1
Ecuador Government International Bond ...................... 2.50% 07/31/2035 4,621 1,571,244 0.2
Ecuador Government International Bond . ..................... 5.50% 07/31/2030 1,626 782,365 0.1
Egypt Government International Bond . ....................... 3.88% 02/16/2026 2,045 1,383,315 0.2
Egypt Government International Bond .. ...................... 5.25% 10/06/2025 517 373,145 0.1
Egypt Government International Bond . ....................... 5.63% 04/16/2030 EUR 417 235,764 00
Egypt Government International Bond .. ...................... 6.59% 02/21/2028 USD 1,458 908,888 0.1
Egypt Government International Bond . ....................... 7.05% 01/15/2032 322 175,953 0.0
Egypt Government International Bond .. ...................... 7.30% 09/30/2033 753 402,526 0.1
Egypt Government International Bond .. ...................... 7.90% 02/21/2048 329 160,758 0.0
Egypt Government International Bond .. ...................... 8.50% 01/31/2047 284 142,941 0.0
Egypt Government International Bond . ....................... 8.70% 03/01/2049 1412 720,826 0.1
Egypt Government International Bond .. ...................... 8.75% 09/30/2051 762 388,525 0.1
Egypt Government International Bond . ....................... 8.88% 05/29/2050 371 191,019 0.0
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El Salvador Government International Bond. . .................. 6.38% 01/18/2027 USD 920 $ 582,935 0.1%
El Salvador Government International Bond. .. ................. 7.63% 02/01/2041 161 81,546 0.0
El Salvador Government International Bond. . .................. 8.63% 02/28/2029 507 301,031 0.1
El Salvador Government International Bond. .. ................. 9.50% 07/15/2052 510 284,580 0.0
Gabon Government International Bond. .. ..................... 6.63% 02/06/2031 1,774 1,385,716 0.2
Ghana Government International Bond(b) ..................... 8.75% 03/11/2061 384 143,952 0.0
Ghana Government International Bond(b) ..................... 8.95% 03/26/2051 1,521 575,889 0.1
Guatemala GovernmentBond .. ............................. 4.38% 06/05/2027 3,378 3,192,210 0.5
Guatemala GovernmentBond .. ........ ... ... ... . ... ...... 4.90% 06/01/2030 1,480 1,369,000 0.2
Guatemala Government Bond .. ............................. 6.13% 06/01/2050 780 702,975 0.1
Hungary Government International Bond ... ................... 2.13% 09/22/2031 3,523 2,677,040 04
Hungary Government International Bond .. .................... 5.25% 06/16/2029 728 704,931 0.1
Hungary Government International Bond ... ................... 5.50% 06/16/2034 1,561 1,492,023 0.2
Hungary Government International Bond .. .................... 6.75% 09/25/2052 588 592,888 0.1
Indonesia Government International Bond .. ................... 1.85% 03/12/2031 1,828 1,489,591 0.2
Indonesia Government International Bond .. ................... 3.55% 03/31/2032 567 520,329 0.1
Indonesia Government International Bond .. ................... 4.30% 03/31/2052 534 456,336 0.1
Ivory Coast Government International Bond. . .................. 5.38% 07/23/2024 1,064 1,031,614 0.2
Ivory Coast Government International Bond. . .................. 5.88% 10/17/2031 EUR 615 535472 0.1
Ivory Coast Government International Bond. . .................. 6.63% 03/22/2048 227 164,283 0.0
Jamaica Government International Bond. .. .................... 7.88% 07/28/2045 USD 369 425,734 0.1
Jordan Government International Bond. . ... ................... 7.50% 01/13/2029 1,210 1,193,589 0.2
Kazakhstan Government International Bond. . .................. 6.50% 07/21/2045 1,595 1,650,626 0.3
Lebanon Government International Bond(c). ................... 6.00% 01/27/2023 812 46,690 0.0
Lebanon Government International Bond(b).................... 6.65% 04/22/2024 1,060 60,950 00
Lebanon Government International Bond(b). . .................. 6.85% 03/23/2027 5,631 323,079 0.1
Lebanon Government International Bond, Series E(c) ............ 6.10% 10/04/2022 1,371 78,832 00
Lebanon Government International Bond, Series G(b)............ 6.20% 02/26/2025 2,310 132,536 0.0
Lebanon Government International Bond, Series G(b) . ........... 6.60% 11/27/2026 2,053 117,791 00
Mexico Government International Bond . .. .................... 377% 05/24/2061 3,370 2,240,629 04
Mexico Government International Bond . . ..................... 4.75% 03/08/2044 1,180 995,109 0.2
Morocco Government International Bond . . .................... 2.38% 12/15/2027 1,281 1,120,715 0.2
Morocco Government International Bond . ..................... 6.50% 09/08/2033 1,210 1,233,671 0.2
Nigeria Government International Bond . ...................... 6.13% 09/28/2028 867 697,827 0.1
Nigeria Government International Bond . ...................... 6.50% 11/28/2027 391 329,980 0.1
Nigeria Government International Bond . ...................... 7.14% 02/23/2030 1,017 804,256 0.1
Nigeria Government International Bond . ...................... 7.38% 09/28/2033 911 668,902 0.1
Nigeria Government International Bond . ...................... 7.70% 02/23/2038 2,794 1,926,638 03
Nigeria Government International Bond . ...................... 8.38% 03/24/2029 404 349,157 0.1
Oman Government International Bond .. ...................... 5.63% 01/17/2028 1,038 1,027,166 0.2
Oman Government International Bond .. ...................... 6.25% 01/25/2031 665 673,022 0.1
Pakistan Government International Bond ...................... 6.88% 12/05/2027 435 161,711 0.0
Panama Bonos del Tesoro, Series DOM .. ..................... 3.36% 06/30/2031 698 593,736 0.1
Panama Government International Bond. .. .................... 2.25% 09/29/2032 1,575 1,205,170 0.2
Panama Government International Bond. . ..................... 3.87% 07/23/2060 2,871 1,861,305 0.3
Panama Government International Bond. .. .................... 6.40% 02/14/2035 1,763 1,840,462 03
Panama Government International Bond. . ..................... 6.85% 03/28/2054 497 508,897 0.1
Panama Notas del Tesoro. .. ..., 3.75% 04/17/2026 385 367,988 0.1
Paraguay Government International Bond. ..................... 3.85% 06/28/2033 1,010 864,686 0.1
Paraguay Government International Bond. . ............. ... ... 495% 04/28/2031 1,119 1,068,155 0.2
Paraguay Government International Bond. ..................... 5.00% 04/15/2026 1,253 1,231,307 0.2
Peruvian Government International Bond . . .................... 2.78% 12/01/2060 2,669 1,541,014 03
Peruvian Government International Bond . ... .................. 3.23% 07/28/2121 932 534,618 0.1
Peruvian Government International Bond . . .................... 5.63% 11/18/2050 1,365 1,362,697 0.2
Philippine Government International Bond. . ................... 3.20% 07/06/2046 2,180 1,609,521 0.3
Philippine Government International Bond. . ................... 3.23% 03/29/2027 315 299,801 0.0
Philippine Government International Bond. . ................... 3.75% 01/14/2029 416 399,178 0.1
Philippine Government International Bond. . ................... 4.20% 03/29/2047 4,113 3,548,234 0.6
Philippine Government International Bond. . ................... 5.50% 03/30/2026 378 386,340 0.1
Qatar Government International Bond. .. ...................... 4.40% 04/16/2050 3,336 3,014,493 0.5
Qatar Government International Bond. .. ...................... 5.10% 04/23/2048 1,983 1,964,781 0.3
Republic of Azerbaijan International Bond . . ................... 3.50% 09/01/2032 2,950 2,509,897 04
Republic of Kenya Government International Bond . .. ........... 6.30% 01/23/2034 1,164 829,932 0.1
Republic of Kenya Government International Bond . . ............ 7.00% 05/22/2027 855 731,720 0.1
Republic of Kenya Government International Bond . .. ........... 8.25% 02/28/2048 1,022 746,571 0.1
Republic of Poland Government International Bond. .. ........... 4.88% 10/04/2033 1,158 1,153,875 0.2
Republic of Poland Government International Bond. ............. 5.50% 04/04/2053 428 429,685 0.1
Republic of South Africa Government International Bond . . ....... 4.85% 09/30/2029 428 368,428 0.1
Republic of South Africa Government International Bond .. ....... 5.65% 09/27/2047 579 393,467 0.1
Republic of South Africa Government International Bond . . ....... 5.88% 04/20/2032 599 516,001 0.1
Romanian Government International Bond. ... ................. 3.00% 02/14/2031 922 759,382 0.1
Romanian Government International Bond. .. .................. 3.63% 03/27/2032 1,252 1,053,480 0.2
Romanian Government International Bond. ... ................. 4.00% 02/14/2051 1,180 801,884 0.1
Romanian Government International Bond. .. .................. 525% 11/25/2027 2,764 2,709,238 04
Romanian Government International Bond. ... ................. 6.00% 05/25/2034 198 194,139 00
Saudi Government International Bond .. ...................... 3.45% 02/02/2061 4,520 3,162,022 0.5
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Saudi Government International Bond ........................ 5.00% 04/17/2049 USD 1,228 $ 1,134,979 0.2%
Senegal Government International Bond. . ..................... 4.75% 03/13/2028 EUR 763 667,137 0.1
Senegal Government International Bond. ...................... 6.25% 05/23/2033 USD 926 734,607 0.1
Senegal Government International Bond. ...................... 6.75% 03/13/2048 1471 972,515 0.2
Serbia International Bond . .......... ... .. .. .. L 6.50% 09/26/2033 409 396,423 0.1
Sharjah Sukuk Ltd.. . ... 3.76% 09/17/2024 478 467932 0.1
Sri Lanka Government International Bond(b) . .................. 6.20% 05/11/2027 1,124 405,202 0.1
Sri Lanka Government International Bond(b) . .................. 7.55% 03/28/2030 223 80,601 0.0
Sri Lanka Government International Bond(b) . .................. 7.85% 03/14/2029 1,829 663,012 0.1
Turkey Government International Bond . ...................... 4.88% 04/16/2043 1,755 1,078,557 0.2
Turkey Government International Bond ....................... 5.75% 05/11/2047 1,480 968,290 0.2
Turkey Government International Bond ....................... 5.88% 06/26/2031 710 564,583 0.1
Turkey Government International Bond ....................... 6.13% 10/24/2028 1,008 875,259 0.1
Ukraine Government International Bond. .. .................... 6.75% 06/20/2028 EUR 745 135,277 0.0
Ukraine Government International Bond. . ..................... 7.38% 09/25/2034 USD 318 57,339 0.0
Ukraine Government International Bond. .. .................... 7.75% 09/01/2025 1,331 271,857 0.0
Ukraine Government International Bond. . ..................... 7.75% 09/01/2026 1,791 332,230 0.1
Ukraine Government International Bond. . ..................... 7.75% 09/01/2028 594 113,528 0.0
Ukraine Government International Bond. . ..................... 7.75% 09/01/2029 2,233 426,084 0.1
Ukraine Government International Bond. . ..................... 9.75% 11/01/2030 997 198,964 0.0
Uruguay Government International Bond ... .......... ... .. ... 4.98% 04/20/2055 193 185,290 0.0
Uruguay Government International Bond .. .................... 5.10% 06/18/2050 1,140 1,118,716 0.2
Uruguay Government International Bond ... .......... ... .. ... 7.88% 01/15/2033 610 755,942 0.1
Venezuela Government International Bond(b) .................. 11.95% 08/05/2031 4466 372,869 0.1
Venezuela Government International Bond(¢). .................. 12.75% 08/23/2022 7,624 484,143 0.1
Zambia Government International Bond(b). .................... 8.97% 07/30/2027 1,301 627,976 0.1

124417,694 20.1

QUASI-STAATSANLEIHEN

CNAC HK Finbridge Co.,Ltd. ....... ..., 5.13% 03/14/2028 200 196914 0.0
Comision Federal de Electricidad .. .......................... 4.75% 02/23/2027 735 700,685 0.1
Comision Federal de Electricidad ... ......................... 4.68% 02/09/2051 604 399,508 0.1
Comision Federal de Electricidad .. .......................... 4.69% 05/15/2029 343 305,977 0.1
Comision Federal de Electricidad . ........................... 5.00% 09/29/2036 823 674,696 0.1
Corp. Nacional del Cobrede Chile ........................... 3.00% 09/30/2029 2,260 1,987,811 03
Corp. Nacional del Cobrede Chile . .......................... 3.75% 01/15/2031 1,190 1077917 0.2
Corp. Nacional Del Cobre De Chile .......................... 5.13% 02/02/2033 1,651 1,633,252 03
DP World Ltd./United Arab Emirates ......................... 5.63% 09/25/2048 1,101 1,017,943 0.2
DP World Salaam(d) ........... .. 6.00% 10/01/2025 1,946 1,928,364 03
Empresa de Transporte de Pasajeros Metro SA.................. 4.70% 05/07/2050 800 657,500 0.1
Eskom Holdings SOCLtd. ......... ... . 6.75% 08/06/2023 605 598,118 0.1
Eskom Holdings SOCLtd. ....... ...t 7.13% 02/11/2025 551 526,481 0.1
Export-Import Bank of China (The), SeriesE................... 4.00% 11/28/2047 3,035 2,716,325 04
Fund of National Welfare Samruk-KazynaJSC ................. 2.00% 10/28/2026 929 841,500 0.1
Gaci First Investment Co. .. ...t 4.75% 02/14/2030 1,566 1,557,036 03
Gaci First Investment Co. . ... 4.88% 02/14/2035 896 868,253 0.1
Gaci First Investment Co. .. ...t 5.00% 10/13/2027 970 972,655 0.2
Gaci First Investment Co. . ... 5.25% 10/13/2032 1,450 1,492,762 0.2
Lamar Funding Ltd.. .. ... ... . i 396% 05/07/2025 2,033 1,938,720 0.3
Magyar Export-import Bank Zrt .. ....... ... ... ... L .. 6.13% 12/04/2027 878 870,208 0.1
MFB Magyar Fejlesztesi Bank Zrt . .......................... 6.50% 06/29/2028 858 856,123 0.1
Oil and Gas Holding Co. BSCC (The). . . ... . 7.50% 10/25/2027 1,369 1,387,653 0.2
Pertamina Persero PT. . ...... ... ... ... i 2.30% 02/09/2031 4,745 3,879,927 0.6
Petroleos de Venezuela SA(b) .. ... ... ... 5.38% 04/12/2027 3,704 74,072 00
Petroleos de Venezuela SA(b) .. ....... ... 6.00% 11/15/2026 5,448 108,960 0.0
Petroleos de Venezuela SA(C) .. ... oo 9.00% 11/17/2021 2,963 59,257 00
Petroleos MeXiCanos . ... ....ouuuuir et 6.50% 03/13/2027 4227 3,646,422 0.6
Petroleos Mexicanos .. ........ouii i 6.70% 02/16/2032 2,541 1,894 951 0.3
Petroleos MexXicanos .. .........c.uurin i 6.75% 09/21/2047 774 465476 0.1
Petroleos Mexicanos .. ........ouii i 6.88% 08/04/2026 1,029 935,747 0.2
Petroleos MexXicanos .. .........c.uurini i 7.69% 01/23/2050 704 453,904 0.1
QatarEnergy . . . ..o 3.30% 07/12/2051 3,690 2,644 807 04
Sinochem Offshore Capital Co.,Ltd.,SeriesE.................. 2.38% 09/23/2031 415 328,058 0.1
Southern Gas Corridor CJSC. . ... ... 6.88% 03/24/2026 705 718,219 0.1
State Oil Co. of the Azerbaijan Republic....................... 6.95% 03/18/2030 675 694,322 0.1
Transnet SOC Ltd. . .. ...ttt 8.25% 02/06/2028 1,382 1,320,069 0.2

42,430,592 6.8

INDUSTRIESCHULDVERSCHREIBUNG

AbsaGroup Ltd.(d) . ... 6.38% 05/27/2026 371 335,825 0.1
Abu Dhabi National Energy Co. PISC .......... ... ... ... ... 4.00% 10/03/2049 400 337,825 0.1
Acu Petroleo Luxembourg SARL . ....... ... ... .. ... ... ... 7.50% 01/13/2032 387 332,609 0.1
Adani Green Energy Ltd.. .......... .. ... ... il 4.38% 09/08/2024 880 807,565 0.1
Adani Ports & Special Economic Zone Ltd. . ................... 3.83% 02/02/2032 223 158,051 0.0
Adani Ports & Special Economic Zone Ltd. .................... 4.38% 07/03/2029 257 205,809 0.0
AES Andes SA. ... 6.35% 10/07/2079 590 541,030 0.1
Alfa Desarrollo SpA. . ... ... . . 4.55% 09/27/2051 950 682,785 0.1
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Aris Mining COrp. .. ..o vt e 6.88% 08/09/2026 USD 725 $ 537,080 0.1%
Autopistas del Sol SA/CostaRica............................ 7.38% 12/30/2030 251 223,137 0.0
Bank Hapoalim BM........ ... ... ... .. . i 3.26% 01/21/2032 372 313,596 0.1
Bank Leumi Le-Israel BM. .. ......... ... ..., 7.13% 07/18/2033 370 363,735 0.1
Bank of East Asia Ltd. (The), SeriesE ........................ 6.75% 03/15/2027 265 263,311 0.0
Braskem Idesa SAPT .. ... ... .. i 6.99% 02/20/2032 792 538,560 0.1
Braskem Netherlands Finance BV........... ... ... ... ... ... 4.50% 01/31/2030 568 479,790 0.1
BREGMbH . ... .. 4.35% 09/29/2026 280 249,550 0.0
BRE SA 4.88% 01/24/2030 474 380,681 0.1
CAMagnum Holdings . . ........ ... .. .. i 5.38% 10/31/2026 322 278,993 0.0
China Great Wall International Holdings V. Ltd.................. 2.88% 11/23/2026 209 179479 0.0
China Modern Dairy Holdings Ltd.. .. ........ ... ... . ....... 2.13% 07/14/2026 375 324,107 0.1
Cia de Minas Buenaventura SAA . .......... ... ... .. 5.50% 07/23/2026 480 410,256 0.1
Cometa Energia SAde CV. ... ... . ... i 6.38% 04/24/2035 598 583,493 0.1
Country Garden Holdings Co.,Ltd.. . ......... .. ... ... ..... 3.13% 10/22/2025 450 158,625 0.0
CSN RESOUICES SA . .ottt 4.63% 06/10/2031 692 521,163 0.1
[ B 4 5.13% 02/03/2032 290 227,966 0.0
Ecopetrol SA . ... 5.88% 11/02/2051 1,001 633,082 0.1
Ecopetrol SA . ... 6.88% 04/29/2030 319 284,109 0.1
Ecopetrol SA . ... 8.88% 01/13/2033 187 181,918 0.0
Empresas Publicas de Medellin ESP . ......................... 425% 07/18/2029 951 731,794 0.1
Engie EnergiaChile SA. . ... . ... .. ... ... . 4.50% 01/29/2025 377 361,988 0.1
Falabella SA. . ... o 3.38% 01/15/2032 460 359,174 0.1
Geopark Ltd. ... ... 5.50% 01/17/2027 440 354,200 0.1
GNL Quintero SA .. ..ot 4.63% 07/31/2029 153 148,945 0.0
Gran Tierra Energy, Inc.. .. ... ... ... ... i i 7.75% 05/23/2027 755 546,689 0.1
Huarong Finance 2019 Co., Ltd., SeriesE ..................... 3.75% 05/29/2024 219 208,023 00
Huarong Finance 2019 Co., Ltd., SeriesE ..................... 4.50% 05/29/2029 351 262,329 0.0
Huarong Finance II Co., Ltd., SeriesE . ....................... 4.63% 06/03/2026 221 188,720 00
Huarong Finance II Co., Ltd., Series E .. ...................... 4.88% 11/22/2026 329 278,786 0.0
Hunt Oil Co. of Peru LLC Sucursal Del Peru . .................. 6.38% 06/01/2028 214 202,513 00
India Clean Energy Holdings. ............................... 4.50% 04/18/2027 720 574,560 0.1
Indika Energy Capital IVPte Ltd. . .. ... ... .. ... ... ... 8.25% 10/22/2025 505 497,526 0.1
Intercorp Financial Services,Inc. ........ ... ... ... ... ..... 4.13% 10/19/2027 340 302,600 0.1
Tochpe-Maxion Austria GmbH/Maxion Wheels de Mexico S de
RLAe CV . 5.00% 05/07/2028 285 233,664 0.0
Israel Electric Corp. Ltd., Series 6. .. ......... .. ... ... 500% 11/12/2024 294 290472 0.1
Israel Electric Corp. Ltd., Series G . ............cooiiiiinn... 375% 02/22/2032 201 173,023 0.0
Joy Treasure Assets Holdings, Inc. ......... ... ... ... ... .. 4.50% 03/20/2029 410 364,080 0.1
JSWHydro Energy Ltd.. . ... 4.13% 05/18/2031 815 683,566 0.1
JSW Steel Ltd. . ..o 5.05% 04/05/2032 290 228973 0.0
KazMunayGas National Co.JSC......... ... ... oo . 5.38% 04/24/2030 2,130 1,924,056 03
KazMunayGas National Co.JSC......... ... ... ... ... ..... 5.75% 04/19/2047 375 287,648 0.1
KazMunayGas National Co.JSC......... ... ... oo . 6.38% 10/24/2048 1,140 929,314 0.2
LenovoGroup Ltd.. .. ... 5.83% 01/27/2028 240 240,045 0.0
Leviathan Bond Ltd. ........... .. ... ... i, 6.75% 06/30/2030 779 718,045 0.1
Lima Metro Line 2 Finance Ltd. .. ........... ... .. ... .. ... ... 4.35% 04/05/2036 799 710479 0.1
Lima Metro Line 2 Finance Ltd. .. ........................... 5.88% 07/05/2034 765 738,184 0.1
MARB BondCo PLC. ... ... .. . i 3.95% 01/29/2031 790 570,775 0.1
MedcoOak Tree Pte Ltd.. .. ...t 7.38% 05/14/2026 700 667,537 0.1
Melco Resorts Finance Ltd.. . .......... ... ... ... . ... ...... 5.75% 07/21/2028 545 457221 0.1
Minejesa Capital BV .. ... .. 5.63% 08/10/2037 560 441,700 0.1
Natura Cosmeticos SA. .. ...t 4.13% 05/03/2028 402 337,680 0.1
OEC Finance Ltd.(€) . ... oot 5.25% 12/27/2033 406 16,571 0.0
OEC Finance Ltd.(€) . .....o i T13% 12/26/2046 788 52,831 0.0
Prosus NV .o 3.06% 07/13/2031 227 172,563 0.0
ReNew Wind Energy AP2/ReNew Power Pvt Ltd.
other 9 Subsidiaries . . ........... i 4.50% 07/14/2028 380 315,234 0.1
Sasol Financing USALLC. ... .. ... . i, 8.75% 05/03/2029 290 278,271 0.0
Saudi Arabian Oil Co. .. ... ...t 1.63% 11/24/2025 1,360 1,248,310 0.2
Saudi Arabian Oil Co. .. ... i 2.25% 11/24/2030 3,840 3,210,720 0.5
SEPLAT Energy PLC. . ... ... i 7.75% 04/01/2026 643 505,277 0.1
Shinhan Financial Group Co.,Ltd.(d) . ........ ... ... ... .. ... 2.88% 05/12/2026 204 178,220 0.0
SierraCol Energy Andina LLC. ....... ... ... .. ... .. ....... 6.00% 06/15/2028 753 547431 0.1
Standard Chartered PLC . ....... ... .. .. . i 1.46% 01/14/2027 485 430,554 0.1
Stillwater Mining Co.. . ........ ... i 4.00% 11/16/2026 270 235,035 0.0
Studio City Co., Ltd. ... ... 7.00% 02/15/2027 280 260,400 0.0
Studio City Finance Ltd. . .......... ... ..., 6.50% 01/15/2028 270 221,400 0.0
Tengizchevroil Finance Co. International Ltd. .................. 3.25% 08/15/2030 479 358,591 0.1
Teva Pharmaceutical Finance Netherlands ITBV. ............... 4.75% 05/09/2027 260 238,355 0.0
Times China Holdings Ltd.(b) . . ... ... .. .. i 6.20% 03/22/2026 200 15,000 0.0
Times China Holdings Ltd.(c) . ... ... 6.60% 03/02/2023 350 26,250 0.0
TransJamaican Highway Ltd. ......... ... ... ... ... ... ... 5.75% 10/10/2036 516 427,190 0.1
Trust FibraUno . ... ...t e 4.87% 01/15/2030 710 598,175 0.1
UPL Corp., Ltd. .. ..o 4.50% 03/08/2028 535 480,263 0.1
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Anteile/Kontrakte
Zinssatz Datum Nennwert Wert Nettover-
(-)/(000) (USD) mogen %
Vale Overseas Ltd.. .. ...t 3.75% 07/08/2030 USD 765 $ 677,025 0.1%
Vedanta Resources Finance IPLC . .......................... 13.88% 01/21/2024 334 303,940 0.1
Volcan Cia Minera SAA. . .. ... it i 438% 02/11/2026 425 283,103 0.0
Weibo COrp. . o vttt 3.50% 07/05/2024 245 237,926 0.0
Xiaomi Best Time International Ltd........................... 3.38% 04/29/2030 300 241,556 0.0
Yango Justice International Ltd.(b) . .......... ... ... ... .. ... 8.25% 11/25/2023 285 2,850 0.0
Yango Justice International Ltd.(c) . .......... ... ... ... ... 9.25% 04/15/2023 370 7,366 0.0
37,118,846 6.0
GELDMARKTINSTRUMENTE
US.Treasury Bill ... ... 0.00% 07/13/2023 12,162 12,089,750 1.9
SCHWELLENMARKTE — SCHATZPAPIERE
Brazil Notas do Tesouro Nacional, Series F .................... 10.00% 01/01/2031 BRL 13,275 2438924 04
Dominican Republic International Bond . ...................... 13.63% 02/03/2033 DOP 22850 499,284 0.1
Republic of South Africa Government Bond, Series 2030 ......... 8.00% 01/31/2030 ZAR 23,004 989,636 0.2
Republic of South Africa Government Bond, Series 2032 ......... 8.25% 03/31/2032 83,137 3,385,393 0.5
Republic of South Africa Government Bond, Series 2035 ......... 8.88% 02/28/2035 18,901 750,760 0.1
8,063,997 1.3
SCHATZOBLIGATIONEN
Colombian TES, Series B ......... ... .. . i .. 13.25% 02/09/2033 COP 7,894,000 1,974,054 03
Mexican Bonos, SeriesM ... ....... ... .. ... 8.00% 07/31/2053 MXN 34466 1,739,681 03
Peru GovernmentBond .. ....... ... .. . o 6.95% 08/12/2031 PEN 7,533 2,045,513 03
Peruvian Government International Bond . . .................... 6.95% 08/12/2031 7,250 1,968,667 0.3
7,727915 1.2
AKTIENANLEIHEN
FPT Corp., Macquarie Bank Ltd., expiring 07/15/2024 ........... 1,332,214 4,770,670 0.8
INVESTMENTGESELLSCHAFTEN
AB SICAV I - China A Shares Equity Portfolio - Class S ......... 113,369 2,828,950 0.5
STAATLICHE BEHORDEN
Bank Gospodarstwa Krajowego ............................. 5.38% 05/22/2033 USD 574 573,283 0.1
GEKAUFTE OPTIONEN - PUTS
SWAPTIONS
CDX-NAHY Series 40, 5 Year Index, Morgan Stanley & Co.
International PLC
Expiration: Jun 2023, Exercise Rate: 97.00% (f) .............. 6,003,000 4,112 0.0
IRS Swaption, Morgan Stanley Capital Services LLC
Expiration: Aug 2023, Exercise Rate: 3.67% (f)............... 23,940,000 187,878 0.0
IRS Swaption, Morgan Stanley Capital Services LLC
Expiration: Jun 2023, Exercise Rate: 4.25% (f) ............... 13,070,000 0 0.0
191,990 0.0
606,015,902 97.7
SONSTIGE UBERTRAGBARE WERTPAPIERE
STAMMAKTIEN
China Aoyuan Group Ltd. (2) (€). . .« oo oo i e 2,264,000 141,406 0.0
Gazprom PISC (@) . .. oot 795,104 1 0.0
HeadHunter Group PLC (ADR) (g). .« .o v vovie i 97,967 0 0.0
LUKOILPISC (2) « vt voe e et e e e e e et 97,220 0 0.0
Magnit PISC (g). .« oo 6,078 0 0.0
Magnit PJSC (Sponsored GDR) (g). . ..o oo v 4 0 0.0
MMC Norilsk Nickel PISC (ADR) (g) + -+ v vvvvieeiie e 20,053 0 0.0
PhosAgro PISC (GDR) (2) « .ot e e 22,662 0 0.0
PhosAgro PISC (GDR) (2) « .« v v e 145 0 0.0
Polyus PISC (GDR) ()« «+ ot ettt 1,465 0 0.0
Sberbank of Russia PISC (g) .. ... 718,356 1 0.0
YandeX NV - Class A () - o oot vttt e e 55,886 0 0.0
141,408 0.0
QUASI-STAATSANLEIHEN
NAK Naftogaz Ukraine via Kondor Finance PLC(c) ............. 738% 09/15/2022 2,298 919,200 0.2
NAK Naftogaz Ukraine via Kondor Finance PLC(b) ............. 7.63% 11/08/2026 974 233,760 0.0
State Agency of Roads of Ukraine. . .......................... 6.25% 06/24/2030 1,409 230,988 0.0
1,383,948 0.2
STAATSANLEIHEN
Ghana Government International Bond(b) ..................... 8.63% 06/16/2049 2,558 966,924 0.2
INDUSTRIESCHULDVERSCHREIBUNG
Odebrecht Holdco Finance Ltd.. . . .......... ... ... ... ...... 0.00% 09/10/2058 1214 3264 00
Tonon Luxembourg SA(D) () . ..o oo v v 6.50% 10/31/2024 543 54 0.0
Virgolino de Oliveira Finance SA(C) (€) ..« oo vvvvinenennn. 11.75% 02/09/2022 1,240 124 0.0
Virgolino de Oliveira Finance SA(C) () . .« v oo vviiieiae . 10.88% 01/13/2020 1,077 108 0.0

3,550 0.0
2,495.830 04
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Zinssatz Datum Wert Nettover-
(USD) mogen %
Gesamtanlagen
(Kosten $675,525,604). . . ..ot $ 608,511,732  98.1%
Termineinlagen
BBH,Grand Cayman(h) ........... ... ... .. ... .. 4.00 % - 93 0.0
BNP Paribas, Paris(h) .......... ... i 2.63 % - 53,741 00
BNP Paribas, Paris(h) ........... i 341 % - 68,816 0.0
Citibank, New York(h). .. ...... . i 443 % - 8,687,311 14
DNB,Oslo(h). ..o 221 % - 1,040 0.0
HSBC,Hong Kong(h) . ... 1.97 % - 357,937 0.1
HSBC, Singapore(h) . ....... ... 2.77 % - 16,586 0.0
MUFG, Tokyo(h) . . ..o e 0.34)% - 101,440 0.0
Nordea, Oslo(h) .. ..ot 2.09 % - 4,249 0.0
Scotiabank, Toronto(h). . . ........ ot 333 % - 32,540 0.0
SEB, Stockholm(h) ........ .. 042 % - 20,896 0.0
SMBC, Tokyo(h) ... oo 213 % - 21,233 0.0
Standard Chartered Bank, Johannesburg(h). . ................... 6.61 % - 243,018 0.1
Termineinlagen insgesamt. . .. ... ... ... L 9,608,900 1.6
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. . ......................... 1,570,384 0.3
NettOVerMOZEN . . . . . ..ottt ettt e e $ 619,691,016 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
MSCI Emerging Markets Futures ............. ... ... ... .... 06/16/2023 584 $ 28268874 $ 27938560 $ (330,314)
US. 10 YrUltra Futures. . . ... ottt 09/20/2023 10 1,189,062 1,204,531 15,469
U.S. T-Note 10 Yr (CBT) Futures ..............oiiiiinannon. 09/20/2023 107 12,141,422 12,248,156 106,734
$ (208,111)
Wertsteigerung $ 122,203
Wertminderung $ (330,314)
DEVISENTERMINGESCHAFTE
Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Bank of America, NA. .. ... e USD 1,670 BRL 8451 06/02/2023 $ (4,378)
Bank of America, NA. .. ... TWD 288,548 USD 9,534 06/15/2023 138,545
Bank of America, NA. . ... e INR 1,282,693 USD 15,644 06/22/2023 143,072
Bank of America, NA. .. ... BRL 8451 USD 1,661 07/05/2023 4373
Bank of America, NA. . ... e CNH 163966 USD 23,737 07/07/2023 626,047
Bank of America, NA. .. ... CZK 110,111  USD 5,162 07/20/2023 210,541
Bank of America, NA. . ... e USD 11689  HUF 4,070,357 07/20/2023 (104,986)
Bank of America, NA. .. ... KRW 24,683,056 USD 18,655 07/27/2023 (64,938)
Barclays Bank PLC ... ... USD 856 BRL 4311 06/02/2023 (6,203)
Barclays Bank PLC . ... ... TWD 361,954 USD 11,851 06/15/2023 65,324
Barclays Bank PLC ... ... o TWD 248,056 USD 8,122  06/15/2023 44,768
Barclays Bank PLC . ... ..o INR 793,008 USD 9,536 06/22/2023 (46 ,463)
Barclays Bank PLC ... ... o USD 13,539 INR 1,108,132 06/22/2023 (147,543)
Barclays Bank PLC . ... ..o PLN 23952 USD 5,734 07/20/2023 93218
BNP Paribas SA . . ..o e BRL 49,584 USD 9,725 06/02/2023 (48,154)
Brown Brothers Harriman & CoO.. . ... .. USD 1331 THB 45424 07/13/2023 (19,891)
Brown Brothers Harriman & Co.. . ... e USD 5437 THB 184,238 07/13/2023 (120,013)
Brown Brothers Harriman & Co4. .. ..o vttt CNH 393 USD 56 06/05/2023 878
Brown Brothers Harriman & Co4. ... ..o SGD 915 USD 682 06/05/2023 4,601
Brown Brothers Harriman & CoA4. . .. ..ot SGD 368 USD 272 06/05/2023 (397)
Brown Brothers Harriman & Co+. ... ..ot USD 2,144 CNH 14,813 06/05/2023 (64,838)
Brown Brothers Harriman & Co4. .. ..o vttt USD 1 SGD 1 06/05/2023 1
Brown Brothers Harriman & Co4. ... ..ot e USD 19,233  SGD 25,582 06/05/2023 (313,994)
Brown Brothers Harriman & CO4. ... ... AUD 1,148 USD 756 06/20/2023 8,766
Brown Brothers Harriman & Co4. ... ..ot e CAD 1 USD 1 06/20/2023 6
Brown Brothers Harriman & CoA4. . .. ..ot CAD 98 USD 72 06/20/2023 (99)
Brown Brothers Harriman & Co4. ... ..ot e CHF 1 USD 1 06/20/2023 4
Brown Brothers Harriman & CO4. ... ... EUR 705 USD 762  06/20/2023 7,675
Brown Brothers Harriman & Co4. ... ..ot e GBP 294 USD 367 06/20/2023 358
Brown Brothers Harriman & CoA4. . .. ..ot GBP 453 USD 559  06/20/2023 (4,557)
Brown Brothers Harriman & Co4. ... ..ot e USD 32,589 AUD 48,781 06/20/2023 (836,982)
Brown Brothers Harriman & Co4. .. ..o vttt USD 0* CAD 0* 06/20/2023 0
Brown Brothers Harriman & Co+. ... ... oo USD 6,073 CAD 8,153  06/20/2023 (64,370)
Brown Brothers Harriman & CoA4. . ... .o USD 94 CHF 84 06/20/2023 (1,717)
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Vertrige zur Im Austausch Unrealisierte

Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Brown Brothers Harriman & Co4. . . ... oot USD 22,369 EUR 20,534  06/20/2023 $ (397,316)
Brown Brothers Harriman & Co4. .. ..ot USD 30,614 GBP 24469 06/20/2023 (163,541)
Brown Brothers Harriman & Co4. . ..o vttt USD 0* ZAR 10 06/20/2023 2
Brown Brothers Harriman & Co+. ... ..ot e USD 4,553 ZAR 86,887 06/20/2023 (154,719)
Brown Brothers Harriman & CO.4. . .. .. oot ZAR 5482 USD 285  06/20/2023 7276
Citibank, NA . . USD 5974 COP 27,583,276 07/13/2023 157,921
Citibank, NA . . HUF 2446,148 USD 6917 07/20/2023 (45,054)
Deutsche Bank AG. . ... .ot USD 532 TWD 16,017 06/15/2023 (10,062)
Deutsche Bank AG. . . . ..ottt USD 9,577 TWD 288,548 06/15/2023 (181,263)
Deutsche Bank AG. . ... .ot USD 5,854 ZAR 108,047 06/22/2023 (385,806)
Deutsche Bank AG. . . . ..ottt ZAR 136,742 USD 7455 06/22/2023 534,265
Deutsche Bank AG. . ... .ot CNH 19,655 USD 2,856 07/07/2023 85,700
Deutsche Bank AG. . . . ..ottt PHP 17,165 USD 311 07/27/2023 6,633
Goldman Sachs Bank USA ... ... . USD 7,253 BRL 36,822  06/02/2023 5,204
Goldman Sachs Bank USA . ... ... USD 32,988 INR 2,724,387 06/22/2023 (65,706)
Goldman Sachs Bank USA ... ... . PEN 18,853 USD 5,127 07/13/2023 9,322
HSBC Bank USA. ..o e e e USD 7,588 TWD 232,039 06/15/2023 (32,436)
HSBC Bank US A. ... o e KRW 15,051,948 USD 11,311 07/27/2023 (104,057)
JPMorgan Chase Bank, NA . ... ... USD 3452 HUF 1,196,784 07/20/2023 (46,042)
Morgan Stanley Capital Services LLC ...... ... .. ... . i MYR 25,653 USD 5,775 06/22/2023 210432
Morgan Stanley Capital Services LLC ......... ... ... . ... ... MYR 23,823 USD 5,363 06/22/2023 195,418
Morgan Stanley Capital Services LLC ...... ... .. ... . i USD 3,032 MYR 13,518 06/22/2023 (100,102)
Morgan Stanley Capital Services LLC . ........ ... ... .. .. ... USD 2,746 MYR 12,135 06/22/2023 (113,762)
Morgan Stanley Capital Services LLC ...... ... .. ... . i USD 4792 MYR 21,176 06/22/2023 (198,522)
Morgan Stanley Capital Services LLC . ........ ... ... .. .. ... USD 5391 MYR 23,823  06/22/2023 (223,332)
Morgan Stanley Capital Services LLC ........ ... ... .. i USD 6,424 ZAR 117,694 06/22/2023 (467,512)
Morgan Stanley Capital Services LLC . ........ ... ... .. .. ... CNH 65218 USD 9,536  07/07/2023 343,409
Morgan Stanley Capital Services LLC ......... . ... . i USD 8,248 1IDR 124,209,253 07/12/2023 30,323
Morgan Stanley Capital Services LLC . ........ ... ... .. .. ... USD 3947 IDR 58,203,328 07/12/2023 (67,605)
Morgan Stanley Capital Services LLC ......... . ... . i CLP 8,845405 USD 11,133  07/13/2023 275,999
Morgan Stanley Capital Services LLC . ........ ... ... .. .. ... USD 3,058 MXN 55,559 07/13/2023 55,867
UBS AG . .o USD 2,187 KRW 2,897,886 07/27/2023 10,680

S (1329.732)

Wertsteigerung ~ $ 3,276,628
Wertminderung $ (4,606,360)
+ Zum Zweck der Absicherung von Anteilklassen benutzt.

VERKAUFTE CREDIT DEFAULT SWAPTIONS

Nominal-
Kauf-/Ver- Ausiibungs- betrag Priimien
Referenz-Obligation Gegenpartei kaufsschutz kurs Filligkeit (000) erhalten Marktwert
Put
CDX-NAHY Series 40, 5 Year Index Morgan Stanley & Co.
International PLC Sell 93.00% 06/21/2023 USD 6,003 $ 18,009 $ (1,834)
VERKAUFTE ZINS-SWAPTIONS
Nominal-
Ausiibungs- betrag Prémien
Bezeichnung Index Gegenpartei kurs Filligkeit (000) erhalten Marktwert

Put
OTC - 1 Year Interest Rate Swap 1 Day SOFR  Morgan Stanley Capital Services LLC ~ 3.92%  08/15/2023 USD 23940 $ 253,831 $ (89473)

ZENTRAL ABGERECHNETE CREDIT-DEFAULT-SWAPS

Nomineller Unrealisierte
Abschluss- Betrag Wertsteigerung/

Clearing-Broker/(Borse) Referenz-Obligation datum (000) Marktwert (-minderung))

Kaufkontrakte

Morgan Stanley & Co., LLC/(INTRCONX) CDX-EM Series 39, 5 Year Index 06/20/2028 USD 58,963 $ 3,701,910 $ (410,011)
Morgan Stanley & Co., LLC/(INTRCONX) Federative Republic of Brazil 06/20/2028 USD 820 39,740 (6,353)
Morgan Stanley & Co., LLC/(INTRCONX) People’s Republic of China 06/20/2028 USD 1,070 (15,878) (3,384)
Morgan Stanley & Co., LLC/(INTRCONX) Republic of Colombia 06/20/2028 USD 1,000 75,845 (12,157)
Morgan Stanley & Co., LLC/(INTRCONX) Republic of Indonesia 06/20/2028 USD 1,320 (6,280) (3,610)
Morgan Stanley & Co., LLC/(INTRCONX) Republic of South Africa 06/20/2028 USD 1,200 109,993 11,289
Morgan Stanley & Co., LLC/(INTRCONX) Republic of Turkey 06/20/2028  USD 642 123,048 (6,211)
Morgan Stanley & Co., LLC/(INTRCONX) United Mexican States 06/20/2028  USD 780 5,261 (2,804)
$ 4,033,639 $ (433.241)

Wertsteigerung ~ $ 11,289

Wertminderung $ (444,530)
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ZENTRAL ABGERECHNETE ZINSSWAPS

Zinsart
Nomineller Vom Fonds Vom Fonds Unrealisierte
Betrag Abschluss- geleistete erhaltene Wertsteigerung/
Clearing-Broker/(Borse) (000) datum Zahlungen Zahl (-minderung)
Morgan Stanley & Co., LLC/(CME Group) . ..........c.coouuveun.. USD 13,840  05/13/2052 1 Day SOFR 1.533% $ (1.480,054)
Morgan Stanley & Co., LLC/(LCH Group). . ........couiiinnonn.. USD 3,060  03/21/2033 1 Day SOFR 3.209% (44,068)
Insgesamt $ (1,524,122)
TOTAL-RETURN-SWAPS
Nomineller Unrealisierte
Anzahl der Anteile Bezahlter/Erhaltener Betrag Filligkeits- Wertsteigerung/
Kontrahent & Referenz-Obligation oder Einheiten Zinssatz (000) datum (-minderung)
Gesamtrendite auf Referenz-Obligation erhalten
Goldman Sachs International
MIEF000G 39,966 FedFundEffective plus 0.69% USD 40,811 06/15/2023 $ 412,349
MIEF000G 8,501 FedFundEffective plus 0.69% USD 3,761 09/15/2023 37,999
Insgesamt $ 450,348
Swaps insgesamt $ (1,507,015)

*  Die Anzahl der Kontrakte betrigt weniger als 500.

(a) Stellt simtliche oder einen Teil der verlichenen Wertpapiere dar. Informationen zur Wertpapierleihe finden Sie in Anmerkung L.
(b) Not leidend.

(c) Notleidendes filliges Wertpapier.

(d) Die Wertpapiere sind unbefristet und haben somit kein festgelegtes Filligkeitsdatum. Das ggf. angezeigte Datum spiegelt den néchsten
Stichtag wider.

(e) Zahlungen in Sachwerten (PIK).
(f) Ein Vertrag bezieht sich auf 1 Aktie.

(g) Zum angemessenen Marktwert entsprechend den Verfahren bewertet, die von und unter der allgemeinen Aufsicht der Verwaltungsgesellschaft
und des Verwaltungsrats festgelegt werden.

(h) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar
BRL - Brazilian Real
CAD - Canadian Dollar
CHF - Swiss Franc

CLP - Chilean Peso

CNH - Chinese Yuan Renminbi (Offshore)
COP - Colombian Peso
CZK - Czech Koruna
DOP - Dominican Peso
EUR - Euro

GBP - Great British Pound
HUF - Hungarian Forint
IDR - Indonesian Rupiah
INR - Indian Rupee
KRW - South Korean Won
MXN - Mexican Peso
MYR - Malaysian Ringgit
PEN - Peruvian Sol

PHP - Philippine Peso
PLN - Polish Zloty

SGD - Singapore Dollar
THB - Thailand Baht
TWD - New Taiwan Dollar
USD - United States Dollar
ZAR — South African Rand

Glossar:

ADR — American Depositary Receipt
CBT - Chicago Board of Trade
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CDX-EM — Emerging Market Credit Default Swap Index
CDX-NAHY — North American High Yield Credit Default Swap Index
CJSC — Closed Joint Stock Company

CME — Chicago Mercantile Exchange
FedFundEffective — Federal Funds Effective Rate

GDR — Global Depositary Receipt

INTRCONX — Inter-Continental Exchange

IRS — Interest Rate Swaption

JSC — Joint Stock Company

LCH — London Clearing House

MSCI — Morgan Stanley Capital International

OTC — Over-the-Counter

PJSC — Public Joint Stock Company

SOFR — Secured Overnight Financing Rate

Siehe Anmerkungen zum Jahresabschluss.
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31. Mai 2023 RMB Income Plus Portfolio
Zinssatz Datum Nennwert Wert Nettover-
(000) (CNH) mogen %
UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT
INDUSTRIE
GRUNDSTOFFE
ABJA Investment Co.Pte Ltd.. . .............. ... ..., 545% 01/24/2028 USD 905 ¥ 6,386,107 0.2%
ICBCIL Finance Co.,Ltd.,SeriesE .......................... 2.25% 11/02/2026 8,065 52,264,360 1.6
Wealthy Vision Holdings Ltd. . .............................. 3.30% 06/01/2024 1,344 9,142,687 0.3
67,793,154 2.1
KOMMUNIKATIONSMEDIEN
MEItUAN . .ottt et e 2.13% 10/28/2025 2,000 13,035,076 04
Prosus NV Lo 3.26% 01/19/2027 1,569 10,128,181 0.3
Tencent Holdings Ltd. . .......... ... . o i 2.39% 06/03/2030 3,640 21,822,106 0.7
Tencent Holdings Ltd. .......... .. ... . i i 3.60% 01/19/2028 1,080 7,244,176 0.2
Tencent Holdings Ltd. . .......... ... . o i 3.93% 01/19/2038 1,405 8,347,998 0.3
Weibo COrp. . oo vttt 3.38% 07/08/2030 2,330 13,259,035 04
73,836,572 2.3
KOMMUNIKATION/TELEKOMMUNIKATION
HKT Capital No. S5Ltd. . .. ..o 3.25% 09/30/2029 835 5,324,993 0.2
KONJUNKTURABHANGIGE KONSUMGUTER — KFZ
Geely Finance Hong Kong Ltd............... .. ... . ... ... 3.00% 03/05/2025 2,690 17,987,466 0.6
KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE
BCEG Hongkong Co.,Ltd. ......... .. ... i 2.22% 07/02/2026 1,620 10,433,584 03
Minor International PCL(a) . . .. .......... ... .. ... 2.70% 04/19/2026 2,342 14,909,411 0.5
Minor International PCL(a) . . ... .. .o vii i 3.10% 06/29/2023 242 1,714,134 0.1
Sands China Ltd. .......... ... it 5.63% 08/08/2025 650 4,493,195 0.1
31,550,324 1.0
KONJUNKTURABHANGIGE KONSUMGUTER - EINZELHANDLER
Zhongsheng Group Holdings Ltd. . ........... .. ... . ....... 3.00% 01/13/2026 2215 14,436,347 04
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
10T Investment L Bhd, Series E. . ............................ 3.38% 11/02/2031 4,744 26,682,681 0.9
Midea Investment Development Co., Ltd....................... 2.88% 02/24/2027 3,000 19,726,320 0.6
Tingyi Cayman Islands Holding Corp. .......... ... ... ...... 1.63% 09/24/2025 2015 13,137,327 04
59,546,328 1.9
ENERGIE
Contemporary Ruiding Development Ltd. ..................... 2.63% 09/17/2030 2,720 16,395,067 0.5
SONSTIGE INDUSTRIEWERTE
CITIC Ltd., Series E . ... ..o 4.00% 01/11/2028 1,140 7,818,427 0.2
GLP China Holdings Ltd., Series E. ... ....................... 2.95% 03/29/2026 4271 17,687,617 0.6
25,506,044 0.8
DIENSTLEISTUNGEN
Alibaba Group Holding Ltd. . ........ ... .. .. ... ... 2.70% 02/09/2041 4455 21,058,920 0.6
Alibaba Group Holding Ltd. .. ...... ... ... ... ... ... ..... 3.40% 12/06/2027 2,750 18,321,306 0.6
Alibaba Group Holding Ltd. . ........ ... .. .. ... ... 450% 11/28/2034 875 5,774,945 0.2
45,155,171 14
TECHNOLOGIE
AAC Technologies Holdings, Inc.. . .......... .. ... . ....... 2.63% 06/02/2026 3,000 17,744,736 0.6
Baidu,Inc. .. ... 2.38% 10/09/2030 2,000 11,850,312 04
Baidu,Inc. ... ..o 4.38% 03/29/2028 600 4,136,341 0.1
Lenovo Group Ltd.. . ... .o oo 6.54% 07/27/2032 1475 10,576,401 0.3
Xiaomi Best Time International Ltd........................... 4.10% 07/14/2051 1,051 4,389,986 0.1
48,697,776 1.5
TRANSPORTWESEN — DIENSTLEISTUNGEN
SF Holding Investment 2021 Ltd. . ........... ... ... .. ....... 3.13% 11/17/2031 1,681 10,259,674 0.3
Shanghai Port Group BVI Development Co.,Ltd. ............... 3.38% 06/18/2029 1,000 6,615,526 0.2
Yunda Holding Investment Ltd.. .. ........................... 2.25% 08/19/2025 2,688 17,243,779 0.6
34,118,979 1.1
440,348 221 13.8
FINANZINSTITUTE
BANKWESEN
Agricultural Bank of China Ltd./Hong Kong, SeriesE............ 290% 03/01/2024 CNH 25,000 25,127,280 0.8
Bangkok Bank PCL/Hong Kong .. ........... ... ... ... ..... 3.73% 09/25/2034 USD 520 3,140,141 0.1
Bank of East Asia Ltd. (The), SeriesE ........................ 4.00% 05/29/2030 1,355 8,837,299 0.3
Dah Sing Bank Ltd., SeriesE ............... ... . ..., 5.00% 01/15/2029 480 3,367,865 0.1
DBS Group Holdings Ltd., Series G(@) . . .. ... oovineen. . 3.30% 02/27/2025 1,045 7031913 0.2
HSBC Bank China Co., Ltd. ..., 3.60% 04/01/2024 CNY 10,000 10,090,195 03
Industrial & Commercial Bank of China Macau Ltd. . ............ 2.88% 09/12/2029 USD 1,950 13,404,024 04
Kookmin Bank(a). .. ... ..o 4.35% 07/02/2024 1,500 10,347,533 03
Nanyang Commercial Bank Ltd. . . ....... ... ... .. ... . ... 3.80% 11/20/2029 1,000 6,813,729 0.2
Shinhan Bank Co.,Ltd. . ....... ... ... .., 4.38% 04/13/2032 1,235 8,062911 03



VERZEICHNIS DER ANLAGEWERTE (F ortsetzung) AB SICAV I
RMB Income Plus Portfolio

Zinssatz Datum Nennwert Wert Nettover-
(000) (CNH) mogen %
Shinhan Financial Group Co.,Ltd.(a) .. .............. . ... ... 5.88% 08/13/2023 USD 600 ¥ 4,236,556 0.1%
100,459 446 3.1
MAKLER
China Cinda Finance 2017 T Ltd., SeriesE . ... ................. 4.75% 02/08/2028 1,000 6,804,821 0.2
China Great Wall International Holdings III Ltd., SeriesE......... 3.88% 08/31/2027 997 6,154,724 0.2
CICC Hong Kong Finance 2016 MTN Ltd., SeriesE............. 2.00% 01/26/2026 1,290 8,450,717 0.3
21,410,262 0.7
FINANZEN
Azure Nova International Finance Ltd., SeriesE .. .............. 4.25% 03/21/2027 2,311 15,978,125 0.5
Azure Orbit IV International Finance Ltd., SeriesE . ............. 4.00% 01/25/2028 1,250 8,444,784 0.3
BOC Aviation Ltd. . .. ... 3.00% 09/11/2029 2,353 15,026,013 0.5
BOC Aviation Ltd. . . .. ... o 3.25% 04/29/2025 650 4433267 0.1
BOC Aviation Ltd.,Series G . .. ...t 2.63% 01/17/2025 975 6,619,501 0.2
Boc Aviation USA COrp. . ..ottt 4.88% 05/03/2033 473 3,334,891 0.1
Bocom Leasing Management Hong Kong Co., Ltd., Series E(b) . . . . 6.45% 03/02/2025 2,285 16,139,305 0.5
CCBL Cayman 1 Corp. Ltd.,SeriesE......................... 3.50% 05/16/2024 2430 16,984,489 0.5
CDBLFunding 1 ... e 425% 12/02/2024 4,575 31,916,573 1.0
CDBL Funding 2, SeriesE ......... . ... ... 2.00% 03/04/2026 2,335 15,192,451 0.5
China Development Bank Financial Leasing Co.,Ltd............. 2.88% 09/28/2030 7,500 50,034,009 1.6
CMB International Leasing Management Ltd., SeriesE. . ......... 2.00% 02/04/2026 1,700 11,045,742 0.3
CMB International Leasing Management Ltd., Series E. . ......... 2.88% 02/04/2031 2,285 13,330,345 04
Huarong Finance 2017 Co., Ltd. . ....... ... .. ..., 4.75% 04/27/2027 6,290 37,092,734 1.2
Huarong Finance II Co., Ltd., SeriesE . ....................... 5.50% 01/16/2025 2,098 13,884,046 04
ICBCIL Finance Co., Ltd. ....... ... 3.63% 05/19/2026 500 3,404,638 0.1
ICBCIL Finance Co., Ltd.,SeriesE .......................... 3.63% 11/15/2027 1,535 10,407,798 03
Xingsheng BVICo., Ltd.. ... ... i 1.38% 08/25/2024 2,818 19,037,921 0.6
292,306,632 9.1
REITs
Franshion Brilliant Ltd. . . ......... ... ... ... .. .. ... ..., 425% 07/23/2029 922 4,734,075 0.2
418910415 13.1
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
Adani Electricity Mumbai Ltd. .............................. 3.87% 07/22/2031 861 4,374,847 0.1
Adani Electricity Mumbai Ltd. .......... ... ... ... ... ..... 3.95% 02/12/2030 5,060 27,179911 0.8
Adani Transmission Step-One Ltd. . .......................... 4.00% 08/03/2026 500 3,125,149 0.1
Adani Transmission Step-One Ltd. . .......... ... ... ... ..... 4.25% 05/21/2036 489 2,691,580 0.1
Castle Peak Power Finance Co.,Ltd.,SeriesE ... ............... 2.13% 03/03/2031 3,000 17,635,168 0.6
Minejesa Capital BV .. ... ... 4.63% 08/10/2030 2,300 14,595,936 0.5
Star Energy Geothermal Darajat II/Star Energy Geothermal Salak. . . 4.85% 10/14/2038 1,544 9.444.151 0.3
79,046,742 2.5
ERDGAS
ENN Clean Energy International Investment Ltd.. . .............. 3.38% 05/12/2026 2,760 17,907,517 0.6
ENN Energy Holdings Ltd. . .. ...... ... i 2.63% 09/17/2030 1,321 7,884,204 0.2
ENN Energy Holdings Ltd. . ........ ... ... .. ... ... 4.63% 05/17/2027 980 6,863,339 0.2

32,655.060 10
111,701,802 35
970960438 304

QUASI-STAATLICHE WERTPAPIERE
QUASI-STAATSANLEIHEN

CHINA

China Development Bank, Series 1710 . ....................... 4.04% 04/10/2027 CNY 40,000 42,124,515 1.3
China Development Bank, Series 1810 . ....................... 4.04% 07/06/2028 106,000 112,920,874 3.5
China Development Bank, Series 1905 .. ...................... 348% 01/08/2029 110,000 114,251,127 3.6
China Development Bank, Series 2104 . . ...................... 3.40% 01/08/2028 63,400 65,555,293 20
China Development Bank, Series 2105 .. ...................... 3.66% 03/01/2031 96,700 102,056,970 32
China Huadian Overseas Development Management Co., Ltd.(a) . . . 4.00% 05/29/2024 USD 1,185 8,293,622 0.3
China Southern Power Grid International Finance BVI 2018 Co.,

Ltd. o 4.25% 09/18/2028 1,130 7,939,448 0.2
Chinalco Capital Holdings Ltd.(a). . . ......... ..ot 4.10% 09/11/2024 3,560 24,811,844 0.8
CNAC HK Finbridge Co.,Ltd. ....... .. ... ... .. 3.88% 06/19/2029 5,060 33,012,549 1.0
CNAC HK Finbridge Co.,Ltd. ........ ..., 4.88% 03/14/2025 2,070 14,510,090 0.5
CNAC HK Finbridge Co.,Ltd. ....... .. ... ... .. 5.13% 03/14/2028 900 6,314,796 0.2
Export-Import Bank of China (The) .......................... 4.15% 06/18/2027 CNH 30,000 31,315,791 1.0
Export-Import Bank of China (The), Series 2007 . ............... 326% 02/24/2027 CNY 40,000 41,005,689 1.3
JICZhixin Ltd.. . ..o 1.50% 08/27/2025 USD 1,313 8,609,716 0.3
JICZhixin Ltd.. ... ..o 2.13% 08/27/2030 1,455 8,676,187 0.3
Minmetals Bounteous Finance BVILtd.(a). .................... 3.38% 09/03/2024 2,055 14,166,967 04
Minmetals Bounteous Finance BVILtd........................ 420% 07/27/2026 700 4,824,172 0.1
Sunny Express Enterprises COrp.. .. ......c.oviuiiinn. . 3.13% 04/23/2030 2,824 18,223,145 0.6

658,612,795 20.6
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Zinssatz Datum Nennwert Wert Nettover-
(000) (CNH) mogen %
HONGKONG
Airport Authority(a). . . ..o vttt 2.40% 03/08/2028 USD 6,806 ¥ 42,682,005 1.3%
701,294,800 219
REGIERUNGEN - SCHATZPAPIERE
CHINA
China Government Bond, Series INBK.. . ...................... 2.76% 05/15/2032 CNY 130,000 130,243,228 4.1
China Government Bond, Series INBK. . ...................... 3.02% 05/27/2031 167,000 170,999,138 53
China Government Bond, Series INBK.. . ...................... 3.39% 03/16/2050 50,000 52,064,729 1.6
China Government Bond, Series INBK.. . .. .................... 3.81% 09/14/2050 70,000 78444416 2.5
431,751,511 13.5
HONGKONG
Hong Kong Dollar, Series G ... . 2.80% 11/30/2024 CNH 40,000 40,055,600 1.3
VEREINIGTE STAATEN
U.S. Treasury NOteS . . . .o .vutt ettt e 1.75% 03/15/2025 USD 10,000 67,845,551 2.1
539,652,662 16.9
SCHWELLENMARKTE - INDUSTRIESCHULDVERSCHREIBUNGEN
INDUSTRIE
GRUNDSTOFFE
Periama Holdings LLC/DE .. ... .. ... ... ... 5.95% 04/19/2026 1,380 9433,679 03
Shandong Iron And Steel Xinheng International Co.,Ltd. ......... 4.80% 07/28/2024 553 3,808,633 0.1
Shandong Iron And Steel Xinheng International Co., Ltd. ......... 6.50% 11/05/2023 885 6,281,242 0.2
Vedanta Resources Finance IPLC ........................... 13.88% 01/21/2024 1,300 8,430,531 0.3
27,954,085 0.9
INVESTITIONSGUTER
China Water Affairs Group Ltd.. ... ...... ... ... ... ... ..... 4.85% 05/18/2026 2,000 12,366,976 04
Diamond ITLtd. . . .... oo e 795% 07/28/2026 911 6,331,972 0.2
West ChinaCement Ltd. ................ .. ... .. iuien... 495% 07/08/2026 1,902 9,156,006 0.2
27,854,954 0.8
KOMMUNIKATION/TELEKOMMUNIKATION
Network i2i Ltd.(a) .. ..o 5.65% 01/15/2025 500 3,436,929 0.1
KONJUNKTURABHANGIGE KONSUMGUTER - KFZ
TML Holdings Pte Ltd. . ...... ... .. o i 5.50% 06/03/2024 1915 13,355,350 04
KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE
Fortune Star BVILtd. ...... ... . ... i 5.00% 05/18/2026 367 1,660,445 0.1
Fortune Star BVILtd. ....... ... ..., 595% 10/19/2025 1,520 8,124,096 0.3
Fortune Star BVILtd. ...... ... . ... i 6.85% 07/02/2024 1415 8,823,374 03
Melco Resorts Finance Ltd.. .. .......... ..., 4.88% 06/06/2025 880 5,847,884 0.2
Melco Resorts Finance Ltd.. . ........... ... ... oL, 5.38% 12/04/2029 1,820 10,333,886 03
Melco Resorts Finance Ltd.. .. .......... ..., 5.75% 07/21/2028 460 2,750,158 0.1
MGM China Holdings Ltd. ... ...... ... .. i 475% 02/01/2027 2,615 16,562,333 05
MGM China Holdings Ltd. .. ....... .. ... o i 5.25% 06/18/2025 2,076 14,048,214 04
MGM China Holdings Ltd. ... ...... ... .. i 5.88% 05/15/2026 200 1,344 484 0.0
Studio City Co., Ltd. ... .. 7.00% 02/15/2027 553 3,665,036 0.1
Studio City Finance Ltd. . ........ .. ... .. ... 5.00% 01/15/2029 700 3,610412 0.1
Studio City Finance Ltd. . .......... ... ... .. ... ... ... 6.50% 01/15/2028 1,553 9,075,185 03
Wynn Macau Ltd.. . ... 5.50% 01/15/2026 960 6,257,846 0.2
Wynn Macau Ltd.. .. ... o 5.50% 10/01/2027 940 5,812,563 0.2
Wynn Macau Ltd.. . ... 5.63% 08/26/2028 714 4,286,850 0.1
102,202,766 3.2
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Japfa Comfeed Indonesia Tbk PT . ...... ... ... ... ... ... ... 5.38% 03/23/2026 984 5,440,290 0.1
ENERGIE
GreenkoDutch BV. . ... ... . 3.85% 03/29/2026 2,340 14,701,729 0.5
Greenko Solar Mauritius Ltd. . .......... ... ... ... ... ...... 595% 07/29/2026 600 3935911 0.1
Greenko Wind Projects Mauritius Ltd. ........... ... ... ..... 5.50% 04/06/2025 1,260 8,473,058 0.3
MedcoBell Pte Ltd.. . ......oot e 6.38% 01/30/2027 472 3,028,976 0.1
Medco Platinum Road Pte Ltd. . ........... .. ... ... .. ...... 6.75% 01/30/2025 681 4,719,012 0.1
ReNew Power PvtLtd. ......... ... ... . i 5.88% 03/05/2027 1,047 6,849,511 0.2
41,708,197 1.3
SONSTIGE INDUSTRIEWERTE
Li & Fung Ltd., Series E(a) . . . ... 5.25% 11/03/2023 500 1,755,544 0.1
TECHNOLOGIE
CAMagnum Holdings . . ........ ... ... i, 5.38% 10/31/2026 2,853 17,616,078 0.6
Lenovo Group Ltd., SeriesE . ....... ... ... .. ... ... ... 5.88% 04/24/2025 1,100 7,830,711 0.2
25,446,789 0.8
TRANSPORTWESEN — DIENSTLEISTUNGEN
India Airport Infra .. ... ... . 6.25% 10/25/2025 500 3,393,948 0.1
JSW Infrastructure Ltd. . ...... ... o 495% 01/21/2029 1,965 11,747,957 04
15,141,905 0.5
264,296,809 8.2
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FINANZINSTITUTE
BANKWESEN
Axis Bank Ltd /Gift City(a) . . . ..o oo vv i 4.10% 09/08/2026 USD 1,075 ¥ 6,573,035 0.2%
Bank Negara Indonesia Persero Tbk PT, SeriesE................ 3.75% 03/30/2026 1,026 6,712,128 0.2
Bank Tabungan Negara Persero Tbk PT . ......... ... ... ..... 4.20% 01/23/2025 953 6,332,187 0.2
HDFC Bank Ltd.(2) . . ..o oo e 3.70% 08/25/2026 1,985 12,101,821 04
Krung Thai Bank PCL/Cayman Islands(a) ..................... 4.40% 03/25/2026 1,740 11,301,767 0.3
Rizal Commercial Banking Corp.(a) . ......... ... . 6.50% 08/27/2025 935 5,883,591 0.2
48,904,529 1.5
MAKLER
China Cinda Asset Management Co., Ltd.(a) ................... 440% 11/03/2026 6,036 39,917,874 1.3
FINANZEN
Central Huijin Investment Ltd. .......... ... ... ... ... ...... 3.50% 11/03/2023 CNY 10,000 10,054,790 0.3
REITs
Agile Group Holdings Ltd. .......... .. ... .. ... . ... 5.75% 01/02/2025 USD 1,097 2,779,178 0.1
China SCE Group Holdings Ltd.. . ........... ... . ... ... 6.00% 02/04/2026 1,420 1,429,378 0.1
China SCE Group Holdings Litd.. .. ......... .. ... . ... ... 7.00% 05/02/2025 934 1,188,938 0.1
Country Garden Holdings Co.,Ltd.. . ......... ... .. ... .. ... 2.70% 07/12/2026 2,180 5,318,985 0.2
Country Garden Holdings Co.,Ltd.. . ......... .. ... . ... ... 3.13% 10/22/2025 3,870 9,721,657 0.3
Country Garden Holdings Co.,Ltd.. . ......... ... .. ... .. ... 5.13% 01/17/2025 525 1,684,313 0.1
Country Garden Holdings Co.,Ltd.. .. ........ .. ... . ... ... 7.25% 04/08/2026 1,285 3,525,608 0.1
Fantasia Holdings Group Co.,Ltd.(¢) .. ....... .. ...t 6.95% 12/17/2021 600 360,190 00
Fantasia Holdings Group Co.,Ltd.(c) ................ . ... ... 7.38% 10/04/2022 800 519,515 0.0
Fantasia Holdings Group Co.,Ltd.(d) . . ........ ... . .. ... 9.88% 10/19/2023 550 293,964 0.0
Fantasia Holdings Group Co.,Ltd.(c) ......... ... ... . ... ... 10.88% 01/09/2023 1,722 1,019,766 00
Fantasia Holdings Group Co.,Ltd.(d) . . ........ ... . .. ... 10.88% 03/02/2024 1,674 894,720 0.0
Fantasia Holdings Group Co.,Ltd.(c) ......... ... ... . ... ... 11.75% 04/17/2022 2,332 1,432,202 0.1
Fantasia Holdings Group Co.,Ltd.(d) . . ........ ... . .. ... 11.88% 06/01/2023 600 320,688 0.0
Fantasia Holdings Group Co.,Ltd.(c) ......... ... ... . ... ... 12.25% 10/18/2022 890 475,687 00
Fantasia Holdings Group Co.,Ltd.(¢) .. ....... .. ...t 15.00% 12/18/2021 1,622 866,927 00
Greentown China Holdings Ltd. ............. .. ... . ....... 5.65% 07/13/2025 600 3,723,455 0.1
Kawasan Industri Jababeka Tbk PT. .. ....... ... ... . ... ...... 7.00% 12/15/2027 773 3,598,907 0.1
KWG Group Holdings Ltd. . .. ... 5.88% 11/10/2024 1,112 613,163 0.0
LMIRT Capital Pte Ltd.. . ... ... 7.50% 02/09/2026 1,266 5,341,601 0.2
Logan Group Co., Ltd.(d) ...... ... i 4.25% 09/17/2024 615 452,791 0.0
Logan Group Co., Ltd.(d) ... 4.25% 07/12/2025 1,170 875,478 0.0
Logan Group Co., Ltd.(d) ...... ... i 6.90% 06/09/2024 400 299,309 0.0
Logan Group Co., Ltd.(C) ...t 7.50% 08/25/2022 400 299,309 0.0
Modernland Overseas Pte Ltd.(e) ............................ 3.00% 04/30/2027 107 137,034 0.0
Modernland Overseas Pte Ltd., Series 2(€) . . .. ................. 3.00% 04/30/2027 4 7.923 00
RKPF Overseas 2019 ALtd. ..., 590% 03/05/2025 1,348 5,756,627 0.2
RKPF Overseas 2019 ALtd. ...... ..., 6.00% 09/04/2025 1,869 7,053,371 0.2
RKPF Overseas 2020 ALtd. . ... ..ot 5.13% 07/26/2026 985 2974515 0.1
RKPF Overseas 2020 ALtd. ..o, 5.20% 01/12/2026 905 3,070,717 0.1
Seazen Group Ltd. . . ... ... . 445% 07/13/2025 507 1,622,049 0.1
Seazen Group Ltd. . . ... 6.00% 08/12/2024 1,700 7,571,800 0.2
Shimao Group Holdings Ltd.(d) ............. .. ... o it 345% 01/11/2031 2,200 1,567,808 0.1
Shimao Group Holdings Ltd.(d) .............c.oooiiiiii. . 5.20% 01/30/2025 1,000 712,640 0.0
Shimao Group Holdings Ltd.(d) ............. .. ... o ... 6.13% 02/21/2024 890 634,250 0.0
Shui On Development Holding Ltd. .......................... 5.50% 06/29/2026 1451 6,710,277 0.2
Sino-Ocean Land Treasure IVLtd. ......... .. .. .. .. .. ...... 3.25% 05/05/2026 1,650 2,739,744 0.1
Sino-Ocean Land Treasure IVLtd. .......... ... ... . ... ...... 4.75% 08/05/2029 660 876,013 00
Sunac China Holdings Ltd.(d) . .. ... 595% 04/26/2024 6,186 6,502,377 0.2
Wanda Properties Overseas Ltd. ......... ... ... ... ... ..... 6.88% 07/23/2023 1,530 9,976,604 0.3
Yango Justice International Ltd.(d) . ................. ... ... 7.50% 04/15/2024 1,220 86,942 0.0
Yango Justice International Ltd.(d) ........ ... ... ... ... ... 7.88% 09/04/2024 441 31,427 0.0
Yango Justice International Ltd.(c) .................. . ... ... 9.25% 04/15/2023 2,829 401,368 0.0
Yanlord Land HK Co., Ltd. .. ........ ... ... i, 5.13% 05/20/2026 1,640 8,767,663 0.3
Zhenro Properties Group Ltd.(d) . . ......... ... ... ... ... .. 8.35% 03/10/2024 755 242,119 0.0
114,478,997 3.6
213,356,190 6.7
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
ACEN Finance Ltd., Series E(a) ... ...........coviiinain... 4.00% 03/08/2025 477 2,370,582 0.1
Adani Green Energy Ltd.. ... ... o i 4.38% 09/08/2024 2915 19,063,541 0.6
India Clean Energy Holdings. . .............................. 4.50% 04/18/2027 1,185 6,738,938 0.2
JSWHydroEnergy Ltd.. . . ... 4.13% 05/18/2031 1,495 8,939,209 0.3
37,112,270 1.2
ERDGAS
China Oil & Gas Group Ltd. .. ...... ... ... ... ... 4.70% 06/30/2026 1,329 7,821,258 0.2

44.933.,528 14
522,586,527 163
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Zinssatz Datum

Anteile/Nennwert
(-)/(000)

AB SICAV I
RMB Income Plus Portfolio

Wert Nettover-
(CNH) mogen %

INVESTMENTGESELLSCHAFTEN
FONDS UND INVESTMENTTRUSTS

AB SICAV I - China Bond Portfolio- Class SA.............

INDUSTRIESCHULDVERSCHREIBUNG OHNE ANLAGEQUALITAT
FINANZINSTITUTE

2,985,504 ¥ 313.567.466 9.8%

FINANZEN
BMW China Capital BV ...... ... . ... . 3.69% 02/10/2026 CNY 20,000 20,299,748 0.6
Gesamtanlagen
(Kosten ¥3,273,392,603) . ... ..ottt ¥3,068,361,641 95.9%
Termineinlagen
HSBC,Hong Kong(f) ........ ... ... i i, 1.97 % - 77 0.0
Scotiabank, Toronto(f) . . . ........ o 443 % - 54,490,798 1.7
SEB, Stockholm(f). . ...... ... 213 % - 8,932 0.0
Termineinlagen insgesamt. . . ........ ... ... . ... ... L 54,499,807 1.7
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. . ...................... ... 76,553,283 24
NettOVErMOZEN . . . . . ..ottt ettt e e ¥3,199414,731 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
Korea3 YrBond Futures . ......... ... .. ... ... ... 06/20/2023 300 ¥ 167,683,156 ¥ 168,166,393 ¥ 483,237
U.S.UltraBond (CBT) Futures . . .........c.ouiuiiiiinennann.. 09/20/2023 56 53,354,967 54,623,856 1,268,889
Short
US. 10 YrNote (CBT) Futures . .......... ... ... ... ... 09/20/2023 496 403,645,530 404,612,048 (966,518)
US. 10 YrUltraFutures. . .. ...t 09/20/2023 33 28,036,483 28,327,106 (290,623)
U.S.Long Bond (CBT) Futures . . ......... ... ... ... ... .... 09/20/2023 48 42,929 433 43,902,187 (972,754)
U.S. T-Note 2 Yr (CBT) Futures ................ccoooiienn... 09/29/2023 90 132,289,033 132,013,220 275813
US.T-Note 5 Yr (CBT) Futures .......... ... ... ........... 09/29/2023 23 17,895,782 17,878,690 17,092
¥ (184,864)
Wertsteigerung ¥ 2,045,031
Wertminderung ¥ (2,229,895)
DEVISENTERMINGESCHAFTE
Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
HSBC Bank USA. . ... USD 90,000 CNH 614,579 07/14/2023 ¥ (24,394419)
HSBC Bank USA. .. o USD 90,000 CNH 620,699 08/15/2023 (16,446,548)
Morgan Stanley Capital Services LLC ........ ... ... ... ... .. .. CNH 12,229  USD 1,739 07/07/2023 126,733
Societe Generale SA .. .. ... USD 80,000 CNH 547,794 06/15/2023 (21,613,496)
Societe Generale SA .. ... . CNH ¥8,665 USD 1,258 07/07/2023 274,538
¥ (62,053,192)
Wertsteigerung ¥ 401,271
Wertminderung ¥  (62,454463)
ZENTRAL ABGERECHNETE CREDIT-DEFAULT-SWAPS
Nomineller Unrealisierte
Abschluss- Betrag Wertsteigerung/
Clearing-Broker/(Borse) Referenz-Obligation datum (000) Marktwert (-minderung))
Kaufkontrakte
Citigroup Global Markets, Inc/(INTRCONX) iTraxx Asia Ex-Japan Series 39, 06/20/2028 USD 53,350 ¥ 3939519 ¥ (3,910,632)
5 Year Index
Citigroup Global Markets, Inc./(INTRCONX) People’s Republic of China 06/20/2028  USD 14,000 (1,480,540) (925,656)
Insgesamt ¥ 2458979 ¥ (4,836,288)
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ZENTRAL ABGERECHNETE ZINSSWAPS

Zinsart
Nomineller Vom Fonds Vom Fonds Unrealisierte
Betrag Abschluss- geleistete erhaltene Wertsteigerung/
Clearing-Broker/(Borse) (000) datum Zahlungen Zahlungen (-minderung)
China 7-Day
Citigroup Global Markets, Inc/(LCH Group) ... .................. CNY 304,000 03/14/2027 Reverse Repo Rate 2.456% ¥ 1,026,210
China 7-Day
Citigroup Global Markets, Inc/(LCH Group) ... .................. CNY 200,000 06/13/2027 2.455% Reverse Repo Rate (544,776)
China 7-Day
Citigroup Global Markets, Inc/(LCH Group) ... .................. CNY 213,800 08/05/2027 2.370% Reverse Repo Rate 266,810
Insgesamt ¥ 748,244
Wertsteigerung ¥ 1,293,020
Wertminderung ¥ (544.,776)
Swaps insgesamt ¥ (4,088,044)

(a) Die Wertpapiere sind unbefristet und haben somit kein festgelegtes Filligkeitsdatum. Das ggf. angezeigte Datum spiegelt den néchsten
Stichtag wider.

(b) Variabel verzinsliches Wertpapier. Der angegebene Zinssatz galt am 31. Mai 2023.
(c) Notleidendes filliges Wertpapier.

(d) Not leidend.

(e) Zahlungen in Sachwerten (PIK).

(f) Tagesgeld.

Wihrungskiirzel:

CNH - Chinese Yuan Renminbi (Offshore)
CNY - Chinese Yuan Renminbi

USD - United States Dollar

Glossar:

CBT — Chicago Board of Trade
INTRCONX - Inter-Continental Exchange
LCH — London Clearing House
REIT — Real Estate Investment Trust

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE

AB SICAV 1

31. Mai 2023 Short Duration High Yield Portfolio
Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE

INDUSTRIESCHULDVERSCHREIBUNG OHNE ANLAGEQUALITAT

INDUSTRIE

GRUNDSTOFFE
Arconic Corp.. . ... 6.00% 05/15/2025 USD 1311 $ 1,322,498 0.1%
ASP Unifrax Holdings, Inc........... ... ... ... oo ... 5.25% 09/30/2028 6.480 4,882,559 04
Cleveland-Cliffs, Inc.. .. ... o i 6.75% 03/15/2026 114 115,364 00
Constellium SE . ..... ... .. . 3.13% 07/15/2029 EUR 3,898 3,491,023 03
Crown Americas LLC/Crown Americas Capital Corp. VI ......... 4.75% 02/01/2026 USD 2,000 1,946,054 0.2
Element Solutions, Inc. ........... ... ... . i il 3.88% 09/01/2028 6,000 5,243,799 04
FMG Resources (August 2006) Pty Ltd. . ............. ... ... ... 4.50% 09/15/2027 3,000 2,836,058 02
FMG Resources (August 2006) Pty Ltd. . . .............. ... ... 5.13% 05/15/2024 6,089 6,088,984 0.5
Graphic Packaging International LLC......................... 4.75% 07/15/2027 3,000 2,880,594 0.2
INEOS Finance PLC . ... ... .. ... . i i 3.38% 03/31/2026 EUR 1,292 1,285,520 0.1
INEOS Quattro Finance I PLC . ............. ... ... . ....... 3.75% 07/15/2026 862 811410 0.1
INEOS Quattro Finance 2PLC . ............. .. ... ... ..., 2.50% 01/15/2026 1,615 1,559,446 0.1
INEOS Quattro Finance 2PLC . ......... ... .. ... . ..., 3.38% 01/15/2026 USD 3,562 3,262,286 0.2
Ingevity COIp. . ..o 3.88% 11/01/2028 7,000 5,776,361 04
Intelligent Packaging Ltd. Finco, Inc./

Intelligent Packaging Ltd. Co-Issuer LLC ................... 6.00% 09/15/2028 3,000 2,502,032 0.2
OlinCorp. ... ... 5.13% 09/15/2027 4914 4,665,746 04
Olympus Water US Holding Corp. .....................o..... 3.88% 10/01/2028 EUR 1,000 862,109 0.1
Olympus Water US Holding Corp. ........... .. ... . 7.13% 10/01/2027 USD 2,706 2,533,727 0.2
SCILIV LLC/SCIL USAHoldings LLC. ...................... 5.38% 11/01/2026 7,099 6,562,255 0.5
Sealed AirCorp.......... ... ... .. 5.50% 09/15/2025 5,731 5,704 477 04
SPCM SA. . 3.13% 03/15/2027 2,080 1,900,507 0.1
WR Grace Holdings LLC . ....... ... ... . ... i, 4.88% 06/15/2027 9,195 8,531,288 0.6

74,764,097 57
INVESTITIONSGUTER
Ardagh Metal Packaging Finance USA LLC/

Ardagh Metal Packaging Finance PLC...................... 3.00% 09/01/2029 EUR 690 540,053 0.0
Ardagh Metal Packaging Finance USA LLC/

Ardagh Metal Packaging Finance PLC...................... 325% 09/01/2028 USD 1,985 1,697,175 0.1
Ardagh Metal Packaging Finance USA LLC/

Ardagh Metal Packaging Finance PLC...................... 6.00% 06/15/2027 717 704,252 0.1
Ardagh Packaging Finance PLC/Ardagh Holdings USA,Inc. ...... 4.13% 08/15/2026 5,234 4,900,087 04
Ardagh Packaging Finance PLC/Ardagh Holdings USA, Inc. ... ... 5.25% 04/30/2025 1,000 976,250 0.1
Ardagh Packaging Finance PLC/Ardagh Holdings USA, Inc. ... ... 5.25% 08/15/2027 4,000 3,355,828 0.3
Ball Corp.......... 1.50% 03/15/2027 EUR 1,468 1,402,424 0.1
Ball Corp.. . ..o 4.88% 03/15/2026 USD 2,000 1,954,103 0.1
Ball Corp.......... 525% 07/01/2025 1,000 993,650 0.1
Ball Corp.. . ..o 6.00% 06/15/2029 721 721,954 0.1
Bombardier,Inc. ....... ... . o oo oo oo 7.88% 04/15/2027 5,508 5441404 04
Chart Industries, Inc. . ........ ... . . i 7.50% 01/01/2030 1,423 1,437,703 0.1
Clean Harbors,Inc. ........ ... .. .. ... ... . .. . 4.88% 07/15/2027 5,126 4,898,698 04
Eco Material Technologies, Inc. ............................. 7.88% 01/31/2027 3,999 3,794,189 03
Emerald Debt Merger Sub LLC. ............ .. ...t 6.63% 12/15/2030 1,342 1,331,268 0.1
Gates Global LLC/Gates COrp. . .........ooviiiiiiineinnn .. 6.25% 01/15/2026 7,147 7,004,060 0.5
GFL Environmental,Inc............ .. ... o i 5.13% 12/15/2026 1,000 964,170 0.1
Griffon Corp. .. ... 5.75% 03/01/2028 1,000 926,279 0.1
JELD-WEN,Inc. . ... 4.63% 12/15/2025 2,308 2,227,670 0.1
LSB Industries, Inc. . . ....... ... 6.25% 10/15/2028 4,753 4,301,890 03
Madison JAQLLC. ......... ... .. . 4.13% 06/30/2028 2,528 2,188,998 0.1
Paprec Holding SA. . ... ... . .. . 3.50% 07/01/2028 EUR 1,170 1,120,860 0.1
Regal Rexnord Corp............ .. ... o i il 6.30% 02/15/2030 USD 2362 2,359,245 0.2
Renk AG/Frankfurtam Main. ........ .. ... .. ... ... ... ... 5.75% 07/15/2025 EUR 4,812 5,031,702 04
Stericycle,Inc. . ... .. 3.88% 01/15/2029 USD 1,440 1,272,795 0.1
TK Elevator MidcoGmbH . ............. .. ... .. .......... 4.38% 07/15/2027 EUR 565 535,850 0.0
TK Elevator US Newco,Inc.. ..., 525% 07/15/2027 USD 5478 5,049 460 04
Trivium Packaging Finance BV......... ... ... ... ... ... ... 5.50% 08/15/2026 558 530,176 0.0
WESCO Distribution, Inc.. . ......... ... 7.13% 06/15/2025 4,009 4,037,357 0.3

71.699.550 54

KOMMUNIKATIONSMEDIEN

Altice Financing SA. . ... ... . 225% 01/15/2025 EUR 546 539,969 0.0
Altice Financing SA. . ... ... . o 5.00% 01/15/2028 USD 7,059 5,525,296 04
AMC Networks, Inc. . ....... ... 4.25% 02/15/2029 3,250 1,852,520 0.1
AMC Networks,Inc. ........ ... ..o i i 4.75% 08/01/2025 3,500 3,093,105 0.2
AMC Networks, Inc. . ....... ... 5.00% 04/01/2024 718 707,563 0.1
Banijay Entertainment SASU ...................... ... ... 3.50% 03/01/2025 EUR 500 521,784 0.0
Banijay Entertainment SASU . ......... ... ... ... .. 5.38% 03/01/2025 USD 3,974 3,899,266 03
CCO Holdings LLC/CCO Holdings Capital Corp................ 5.13% 05/01/2027 5,153 4,783,441 04
CCO Holdings LLC/CCO Holdings Capital Corp. ............... 5.50% 05/01/2026 728 712,794 0.1
CCO Holdings LLC/CCO Holdings Capital Corp................ 6.38% 09/01/2029 3,865 3,604,652 03
Clear Channel Outdoor Holdings,Inc. ........................ 5.13% 08/15/2027 4,139 3,647,170 03



VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB SICAV I
Short Duration High Yield Portfolio

Zinssatz Datum Nennwert Wert Nettover-

(000) (USD) mogen %

CSCHoldings LLC ... ... e 525% 06/01/2024 USD 1,817 $ 1,686,103 0.1%
CSCHoldings LLC . . ..ot e 5.38% 02/01/2028 5,000 3,946,127 03
CSCHoldings LLC . ... ..o e 11.25% 05/15/2028 623 588,482 0.0
Directv Financing LLC/Directv Financing Co-Obligor, Inc.. . ... ... 5.88% 08/15/2027 5,650 4,979,853 04
DISHDBS COrp. . ..o ettt e 525% 12/01/2026 2482 1,964 970 0.2
DISHDBS COIp. . o\ otte et e e e e 5.75% 12/01/2028 2,581 1,871,961 0.1
DISHDBS COrp. . ..o ettt e 5.88% 11/15/2024 3,033 2,597,639 0.2
DISHDBS COIp. . o\ otte et e e e e 7.75% 07/01/2026 2,404 1,376,909 0.1
Gray Television, Inc. ......... .. i i 7.00% 05/15/2027 1,679 1,386,386 0.1
iHeartCommunications,Inc. . ............ .. ... ... .......... 525% 08/15/2027 2,190 1,538,774 0.1
iHeartCommunications, Inc. . .......... ... ... ... . ... ...... 6.38% 05/01/2026 5,083 3,859,482 0.3
LCPR Senior Secured Financing DAC ........................ 5.13% 07/15/2029 1,828 1514919 0.1
LCPR Senior Secured Financing DAC ........... ... ... ..... 6.75% 10/15/2027 5,126 4,759,249 04
McGraw-Hill Education,Inc. .. ............................. 5.75% 08/01/2028 5,701 4,872,504 04
Outfront Media Capital LLC/Outfront Media Capital Corp......... 4.25% 01/15/2029 3,569 2917961 0.2
Pinewood Finance Co.,Ltd.. . .......... ... ... ... .......... 3.25% 09/30/2025 GBP 2,530 2,934,523 0.2
Radiate Holdco LLC/Radiate Finance,Inc...................... 4.50% 09/15/2026 USD 5,683 4,377,601 0.3
Sinclair Television Group,Inc. .......... ... ... ... ... ... 4.13% 12/01/2030 112 73,059 0.0
Sinclair Television Group,Inc. ...... ... ... ... ... ... ..... 5.13% 02/15/2027 2,140 1,752,189 0.1
Sirius XM Radio, Inc. ......... . i 4.00% 07/15/2028 6,150 5,152,531 04
Sirius XM Radio, Inc. ....... ... 5.00% 08/01/2027 1,627 1,476,850 0.1
Summer BCBidcoBLLC. ........... ..., 5.50% 10/31/2026 567 480,998 0.0
Univision Communications, Inc.. . .......... ... ... . ... ...... 5.13% 02/15/2025 265 257,785 00
Univision Communications,Inc.............................. 6.63% 06/01/2027 6,595 6,252,400 0.5
Urban One, Inc. . ... .ot e 738% 02/01/2028 2,229 2,007,725 0.2
Virgin Media Finance PLC . ........ ... ... ... ... ... ..... 3.75% 07/15/2030 EUR 740 607,647 0.1
Virgin Media Secured Finance PLC .......................... 5.50% 05/15/2029 USD 1,500 1,351,990 0.1
Virgin Media Vendor Financing Notes IVDAC ................. 5.00% 07/15/2028 6,000 5,224,826 04
Ziggo BV L 4.88% 01/15/2030 3,000 2,507,379 0.2

103,206,382 7.8

KOMMUNIKATION/TELEKOMMUNIKATION

Altice France SA/France . ...........ouiiiiniiinennnnnn . 5.13% 07/15/2029 725 520,219 0.0
Altice France SA/France ... ......... .. i, 8.13% 02/01/2027 2,000 1,724,196 0.1
Connect Finco SARL/Connect US FincoLLC .................. 6.75% 10/01/2026 6,124 5,903,380 0.5
Consolidated Communications,Inc. ............. ... . ... ...... 5.00% 10/01/2028 70 49,526 00
Consolidated Communications,Inc. .......................... 6.50% 10/01/2028 4,578 34253872 0.3
Hughes Satellite Systems Corp.. .......oouiiininennn. . 5.25% 08/01/2026 987 919,540 0.1
Hughes Satellite Systems COrp.. . .....ovvuieinenenenn. . 6.63% 08/01/2026 5,156 4,765,210 04
Iliad Holding SASU. . .. ... 6.50% 10/15/2026 1,949 1,833,271 0.1
Tliad Holding SASU. . . ... i e 7.00% 10/15/2028 1,368 1,277,691 0.1
Level 3 Financing,Inc. ........ ... ... .. i 3.40% 03/01/2027 1,000 790,516 0.1
Level 3 Financing,Inc. ......... ... ... i, 3.88% 11/15/2029 2,000 1,466,039 0.1
Level 3 Financing, Inc. . ... ... ... i 4.25% 07/01/2028 1,081 607,463 0.0
Level 3 Financing,Inc. ......... ... ... i, 4.63% 09/15/2027 1,919 1,197,368 0.1
Lorca Telecom Bondco SA .. ... ... . 4.00% 09/18/2027 EUR 5,648 5,516,736 04
Telecom Italia SpA/Milano .. .........coovuiiinenenn... 5.30% 05/30/2024 USD 1,490 1454311 0.1
United Group BV. ... 3.63% 02/15/2028 EUR 397 333,236 0.0
United Group BV . .. ..o 4.63% 08/15/2028 231 197,189 0.0

31,981,763 24

KONJUNKTURABHANGIGE KONSUMGUTER - KFZ

Allison Transmission, Inc.. .. .......... .. ... ... ... ........ 4.75% 10/01/2027 USD 1,010 960,248 0.1
Allison Transmission, Inc........... ... ... . 5.88% 06/01/2029 3,000 2,904,826 0.2
American Axle & Manufacturing,Inc. ........ ... ... ... .. ... 6.50% 04/01/2027 2,092 1,943,907 0.1
Clarios Global LP/Clarios US Finance Co...................... 4.38% 05/15/2026 EUR 1451 1,482,757 0.1
Ford Motor Credit Co. LLC. . ........ .. ..., 2.30% 02/10/2025 USD 2,748 2,559 457 0.2
Ford Motor Credit Co. LLC. .. ... ... 4.06% 11/01/2024 495 479,402 0.0
Ford Motor Credit Co. LLC. . ........ .. ..., 495% 05/28/2027 1,757 1,648,213 0.1
Ford Motor Credit Co. LLC. .. ... ... 6.80% 05/12/2028 1,465 1,448,012 0.1
Ford Motor Credit Co. LLC. . ........ ... ., 735% 11/04/2027 3,584 3,629,688 03
Goodyear Tire & Rubber Co. (The)........... .. ... . ... ... 5.00% 07/15/2029 1,000 900,333 0.1
THO Verwaltungs GmbH(a) . .. ... 475% 09/15/2026 3951 3,577,840 03
THO Verwaltungs GmbH(a) . . . ....... ...t 6.00% 05/15/2027 4355 4,043,710 0.3
Jaguar Land Rover Automotive PLC.......................... 4.50% 10/01/2027 3,717 3,179,345 0.2
Jaguar Land Rover Automotive PLC. . .......... ... ... ... .. 5.88% 01/15/2028 2,698 2,407,115 0.2
Jaguar Land Rover Automotive PLC.......................... 7.75% 10/15/2025 2.465 2466423 02
Nissan Motor Acceptance Co. LLC........... ... ... ... ..... 1.85% 09/16/2026 93 78,568 0.0
Nissan Motor Acceptance Co. LLC....... ... ... ... ... ..... 2.75% 03/09/2028 1,400 1,140,955 0.1
Nissan Motor Co., Ltd. ......... ... ... i, 4.35% 09/17/2027 2,993 2,707,492 0.2
ZF Finance GmbH, SeriesE .. ........... ... ... ... ... ...... 3.00% 09/21/2025 EUR 2,000 2,033,740 0.1
ZF North America Capital,Inc................... . ....... ... 4.75% 04/29/2025 USD 3,992 3,875,176 0.3
ZF North America Capital,Inc............. ... ... ... ...... 6.88% 04/14/2028 935 939,994 0.1
ZF North America Capital,Inc................... . ....... ... 7.13% 04/14/2030 935 942 820 0.1

45,350,021 34
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AB SICAV I
Short Duration High Yield Portfolio

Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
KONJUNKTURABHANGIGE KONSUMGUTER — UNTERHALTUNG
Boyne USA,INC. ... oot e 4.75% 05/15/2029 USD 1,347 $ 1,205,382 0.1%
Carnival Corp. . ..ottt 4.00% 08/01/2028 3450 3,010,373 0.2
Carnival Corp. . ..ot 5.75% 03/01/2027 2,279 1,951,491 0.1
Carnival Corp. . ..ottt 7.63% 03/01/2026 EUR 317 315,291 0.0
Carnival Corp. .. oot 9.88% 08/01/2027 USD 1,000 1,032,366 0.1
Carnival Corp. . ..ottt 10.13% 02/01/2026 EUR 316 354,307 0.0
Carnival Corp. .. oot 10.50% 02/01/2026 USD 1,583 1,645,066 0.1
Cedar Fair LP/Canada’s Wonderland Co./

Magnum Management Corp./Millennium Op. ................ 5.38% 04/15/2027 1,010 962,525 0.1
Cedar Fair LP/Canada’s Wonderland Co./

Magnum Management Corp./Millennium Op. ................ 5.50% 05/01/2025 7,942 7,885,054 0.6
Cinemark USA,INC.. ... ..o i 5.25% 07/15/2028 2,000 1,758,942 0.1
Lindblad Expeditions LLC ......... ... ... .. iiiiiiinn... 6.75% 02/15/2027 2487 2,331,501 0.2
Mattel, InC.. ... ..o 3.38% 04/01/2026 5915 5426459 04
Mattel, INC.. . . ..o 5.88% 12/15/2027 4,000 3,897,501 0.3
Motion Bondco DAC. ... ... .. 450% 11/15/2027 EUR 1,039 971,841 0.1
NCLCorp. Ltd. ...t e 5.88% 02/15/2027 USD 2,500 2,380,458 0.2
NCL Corp., Ltd.. . ..o 3.63% 12/15/2024 6,921 6,619,390 0.5
Royal Caribbean Cruises Ltd. . .......... ... ... ..., 5.38% 07/15/2027 1,273 1,177,326 0.1
Royal Caribbean Cruises Ltd. . ...... ... ... .. ... ... ..... 5.50% 08/31/2026 1,041 979,279 0.1
Royal Caribbean Cruises Ltd. . .......... ... ... ..., 5.50% 04/01/2028 2,669 2455418 0.2
Royal Caribbean Cruises Ltd. . ...... ... ... .. ... ... ..... 11.50% 06/01/2025 1,549 1,638,016 0.1
SeaWorld Parks & Entertainment,Inc. ........................ 5.25% 08/15/2029 4,882 4,378,498 0.3
SeaWorld Parks & Entertainment,Inc. ........................ 8.75% 05/01/2025 932 949,179 0.1
Vail Resorts, Inc. .. ..o 6.25% 05/15/2025 2,000 2,012,824 0.2
Viking Cruises Ltd. . ... o 13.00% 05/15/2025 2,387 2,509,947 0.2
VOCEscrow Ltd.. .. ..ot 5.00% 02/15/2028 7,882 7,132,773 0.5

64,981,207 49
KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE
ACCOT SA o 2.38% 11/29/2028 EUR 1,500 1,438,844 0.1
Adams Homes, InC. .. ... 7.50% 02/15/2025 USD 1,841 1,785,868 0.1
Brookfield Residential Properties, Inc./

Brookfield Residential USLLC ........................... 6.25% 09/15/2027 4,400 3,937,677 03
Builders FirstSource,Inc. ......... ... ... .. i 5.00% 03/01/2030 2,000 1,852,500 0.1
Caesars Entertainment, Inc.. . .......... ... ... ... . ... ...... 6.25% 07/01/2025 5,493 5,480,557 04
Caesars Entertainment, Inc. . . ........ ... ... ... . .. 7.00% 02/15/2030 646 648,172 00
Castle UK FINCOPLC(D) . ..o oo 8.57% 05/15/2028 EUR 1,160 1,088,804 0.1
Churchill Downs, Inc. ......... . i 475% 01/15/2028 USD 1,944 1,798,952 0.1
Five Point Operating Co. LP/Five Point Capital Corp............. 7.88% 11/15/2025 6,400 5,669,982 04
Forestar Group, Inc.. ... .. i 3.85% 05/15/2026 5,158 4,753,342 04
Genting New York LLC/GENNY Capital,Inc................... 3.30% 02/15/2026 4,544 4,074,385 0.3
Hilton Domestic Operating Co.,Inc........... ... ... ... ..... 3.75% 05/01/2029 1,979 1,746,069 0.1
Hilton Domestic Operating Co.,Inc.............. ... ... ..... 5.38% 05/01/2025 2,688 2,670,686 0.2
Hilton Grand Vacations Borrower Escrow LLC/

Hilton Grand Vacations Borrower Esc ...................... 4.88% 07/01/2031 141 119,651 0.0
Hilton Grand Vacations Borrower Escrow LLC/

Hilton Grand Vacations Borrower Esc .. .................... 5.00% 06/01/2029 6,995 6,217,040 0.5
International Game Technology PLC ......................... 4.13% 04/15/2026 3,930 3,733,036 03
International Game Technology PLC ......................... 6.25% 01/15/2027 1,700 1,691,584 0.1
Las Vegas Sands COrp.. .. ...ovuu it 3.20% 08/08/2024 2,000 1,927,708 0.1
Las Vegas Sands Corp.. .. .......ouiiiiiiiii i 3.50% 08/18/2026 2,605 2,409,813 0.2
Maison FincoPLC .. ... ... .. . i 6.00% 10/31/2027 GBP 1,200 1,191,858 0.1
Marriott Ownership Resorts, Inc.. . ....... ... .. ... ... . ... 4.50% 06/15/2029 USD 827 708,277 0.1
Mattamy Group COIP. . .. .o vt ettt 5.25% 12/15/2027 5446 5,040,199 04
MGM Resorts International . .. ..., 475% 10/15/2028 2,000 1,821,408 0.1
MGM Resorts International . . ........... ... .. 5.50% 04/15/2027 1,798 1,721,628 0.1
Resorts World Las Vegas LLC/RWLYV Capital,Inc. .............. 4.63% 04/16/2029 1,000 798,693 0.1
Shea Homes LP/Shea Homes Funding Corp. ................... 475% 02/15/2028 2,155 1,901,609 0.1
Standard Industries, Inc/NJ. . ... ... i 475% 01/15/2028 992 910,720 0.1
Travel + Leisure Co. ... oottt 4.50% 12/01/2029 3,954 3,354,316 03
Travel + Leisure Co. ..ottt e e 6.63% 07/31/2026 3,360 3,325,329 03
Wyndham Hotels & Resorts,Inc. ........ ... ... ... ... ..... 438% 08/15/2028 4,000 3,682,847 03
Wynn Las Vegas LLC/Wynn Las Vegas Capital Corp. ............ 5.25% 05/15/2027 5,320 5004479 04

82,506,033 6.2
KONJUNKTURABHANGIGE KONSUMGUTER — RESTAURANTS
1011778 BC ULC/New Red Finance,Inc. ..................... 438% 01/15/2028 3,000 2,758,340 0.2
1011778 BC ULC/New Red Finance,Inc. ..................... 5.75% 04/15/2025 3,612 3,609,207 0.2
IRB Holding COIp.. . . oo vttt e 7.00% 06/15/2025 761 763,584 0.1
KFC Holding Co./Pizza Hut Holdings LLC/

Taco Bell of America LLC ........... ... ..., 475% 06/01/2027 159 153,595 0.0
Stonegate Pub Co. Financing 2019 PLC....................... 8.00% 07/13/2025 GBP 623 712,194 0.1
Stonegate Pub Co. Financing 2019 PLC....................... 8.25% 07/31/2025 4,377 5,056,369 04

13,053,289 1.0
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Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
KONJUNKTURABHANGIGE KONSUMGUTER - EINZELHANDLER

Asbury Automotive Group,Inc.. . ........ ... ... i 4.63% 11/15/2029 USD 1,000 $ 882,632 0.1%
Bath & Body Works, Inc........ ... o i 6.63% 10/01/2030 5,565 5,309,106 04
eG Global Finance PLC. .. ... ... ..t 4.38% 02/07/2025 EUR 3,100 3,181,193 0.2
FirstCash,Inc. . ... 4.63% 09/01/2028 USD 3,617 3,221,353 0.2
FirstCash,InC. .. ... i 5.63% 01/01/2030 1,000 907,845 0.1
Macy’s Retail Holdings LLC .. ...... ... ... .. o ... 5.88% 04/01/2029 5915 5,229 441 04
Michaels Cos,Inc. (The) . ...t 5.25% 05/01/2028 6,361 4,900,103 04
Penske Automotive Group,Inc........... ... .. ... ... ... 3.50% 09/01/2025 1,441 1,369,350 0.1
Penske Automotive Group,Inc........... ... ... ..., 375% 06/15/2029 1,840 1,579,174 0.1
PetSmart, Inc./PetSmart Finance Corp............ ... ... ..... 4.75% 02/15/2028 941 869,851 0.1
Shiba Bidco SpA . . ... 4.50% 10/31/2028 EUR 1,150 1,052,811 0.1
Sonic Automotive,Inc. ... ... . 4.63% 11/15/2029 USD 3,821 3,161,838 0.2
Sonic Automotive,Inc. ........ .. ... .. ... 4.88% 11/15/2031 571 454265 0.0
Specialty Building Products Holdings LLC/SBP Finance Corp.. . ... 6.38% 09/30/2026 5491 4,974,083 04
SRS Distribution, Inc. . ...... ... 4.63% 07/01/2028 1,940 1,718,764 0.1
Staples, INC. ... .o 7.50% 04/15/2026 4,626 3,803,346 03
TPro Acquisition COrp. . ... .vtu ettt 11.00% 10/15/2024 641 639,520 0.1
William Carter Co. (The). .. ...t 5.63% 03/15/2027 5,715 5,581,519 04

48,836,194 37

NICHT KONJUNKTURABHANGIGE KONSUMGUTER

AdaptHealth LLC. .. ... ... et 4.63% 08/01/2029 1,000 770,437 0.1
AdaptHealth LLC. . . ... ... it 5.13% 03/01/2030 3,500 2,722,572 0.2
Albertsons Cos., Inc./Safeway, Inc./New Albertsons LP/

Albertsons LLC . ... ... o 3.25% 03/15/2026 913 847,522 0.1
Albertsons Cos., Inc./Safeway, Inc./New Albertsons LP/

Albertsons LLC . ... ... o 5.88% 02/15/2028 1,000 975,807 0.1
Albertsons Cos., Inc./Safeway, Inc./New Albertsons LP/

Albertsons LLC . . ... .. o 6.50% 02/15/2028 3,581 3,567,397 03
Avantor Funding, Inc. ........ ... . ... 2.63% 11/01/2025 EUR 1,373 1,407,306 0.1
Cab Selas . ...t 3.38% 02/01/2028 2,942 2,509,946 0.2
CD&R Smokey Buyer,Inc. ... 6.75% 07/15/2025 USD 4,156 3,670,149 0.3
Charles River Laboratories International, Inc.. . ................. 3.75% 03/15/2029 1,630 1,432,844 0.1
Charles River Laboratories International, Inc.. . ................. 4.25% 05/01/2028 563 513,111 00
Cheplapharm Arzneimittel GmbH. . .......................... 3.50% 02/11/2027 EUR 1,747 1,703,247 0.1
CHS/Community Health Systems,Inc......................... 8.00% 03/15/2026 USD 4357 4,067,255 0.3
CHS/Community Health Systems,Inc......................... 8.00% 12/15/2027 1,000 930,569 0.1
Elanco Animal Health,Inc. ......... ... ... ... ... ......... 6.65% 08/28/2028 7,000 6,711,208 0.5
Embecta COTp. . .« oo vttt e e et 5.00% 02/15/2030 5,020 4212,102 0.3
Emergent BioSolutions, Inc. ........ ... ... .. ... ... ... .. 3.88% 08/15/2028 6,053 3,320,968 0.2
Grifols Escrow Issuer SA. . ... ... . i 3.88% 10/15/2028 EUR 3,545 3,164,118 0.2
Gruenenthal GmbH .. ...... ... ... ... . 4.13% 05/15/2028 3,821 3,767,279 0.3
IQVIA,INC. o\t e e e 1.75% 03/15/2026 2,202 2,186,580 0.2
IQVIA,INC. ot e e 5.00% 10/15/2026 USD 336 326,869 0.0
IQVIA,INC. o\t e e e 5.00% 05/15/2027 1,068 1,030,726 0.1
Jazz Securities DAC ... ... .. 4.38% 01/15/2029 2,579 2,306,501 0.2
Kronos Acquisition Holdings, Inc/KIK Custom Products, Inc. . . ... 5.00% 12/31/2026 1,966 1,800,921 0.1
Lamb Weston Holdings, Inc. . ........ .. ... ... ... . ... ... 4.88% 05/15/2028 6,552 6,321,071 0.5
Legacy LifePoint Health LLC . .......... ... ... .. ... ... 438% 02/15/2027 6,930 5,218,603 04
Legacy LifePoint Health LLC .. ...... ... ... .. ... . ... .. 6.75% 04/15/2025 2,610 2,322,693 0.2
Medline Borrower LP .. ... ... . ... . 3.88% 04/01/2029 5712 4935329 04
Medline Borrower LP .. ... ... ... ... 5.25% 10/01/2029 2,000 1,718,357 0.1
ModivCare Escrow Issuer,Inc. ................oviiineinn... 5.00% 10/01/2029 1,500 1,140,270 0.1
Newell Brands, Inc. . . ... 470% 04/01/2026 4,067 3,777,809 0.3
Newell Brands, Inc. .. ... i 6.38% 09/15/2027 192 182,578 0.0
Nomad Foods BondcoPLC . ........ ... ... ..., 2.50% 06/24/2028 EUR 200 187,274 0.0
Organon & Co./Organon Foreign Debt Co-Issuer BV............. 4.13% 04/30/2028 USD 5,727 5,100,982 04
Perrigo Finance Unlimited Co. .............cc.ooiiiiin. . 4.38% 03/15/2026 1,000 950,893 0.1
Perrigo Finance Unlimited Co. ... .. 440% 06/15/2030 1,249 1,087,071 0.1
Post Holdings, Inc.. . . ... 5.63% 01/15/2028 2,978 2,865,322 0.2
Primo Water Holdings,Inc. . ........ ... ... . o ... 4.38% 04/30/2029 4920 4231575 03
Spectrum Brands, Inc. ......... ... .. i 5.75% 07/15/2025 175 174,288 00
Teleflex,InC.. . . ... oot 4.63% 11/15/2027 2,000 1,892,415 0.1
Tenet Healthcare Corp. ...t 4.88% 01/01/2026 1,699 1,646,212 0.1
Tenet Healthcare Corp. ....... ..o 6.13% 10/01/2028 1,143 1,083.411 0.1
US Acute Care Solutions LLC. . ... ... 6.38% 03/01/2026 7,106 6,024,156 04
USFo0ds, INC. . ..ot e 6.25% 04/15/2025 1,000 1,000,157 0.1

105,805,900 8.0

ENERGIE

Blue Racer Midstream LLC/Blue Racer Finance Corp. ........... 7.63% 12/15/2025 8,481 8,597,574 0.7
Buckeye Partners LP .. ... ... ... . 4.13% 03/01/2025 2,000 1,906,382 0.1
Buckeye Partners LP . ....... ... . 4.50% 03/01/2028 2,000 1,760,554 0.1
Callon Petroleum Co.. .. ... 7.50% 06/15/2030 2,039 1,892,063 0.1
CITGO Petroleum COrp. . ..« vvvn ettt et 6.38% 06/15/2026 1,774 1,713,293 0.1
CITGO Petroleum COorp. . .. .ovvt et 7.00% 06/15/2025 1,749 1,718,213 0.1
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Civitas Resources, Inc.. . ......... .. o i 5.00% 10/15/2026 USD 2,173 $ 2,054,219 0.2%
CNX Resources Corp. .. ..ottt 7.25% 03/14/2027 322 317444 0.0
Crescent Energy Finance LLC........... ... ... ... ... ..... 7.25% 05/01/2026 3,687 3,437,672 0.3
EnLink Midstream LLC. . ......... ... ..., 5.63% 01/15/2028 523 503,851 0.0
EnLink Midstream Partners LP ... ......... .. ... ... .. ...... 4.15% 06/01/2025 1,206 1,169,161 0.1
EnLink Midstream Partners LP . ............................. 4.85% 07/15/2026 3,721 3,598,936 03
EQM Midstream Partners LP. .. ......... ... ... .. ... .. ... ... 5.50% 07/15/2028 964 904,208 0.1
EQM Midstream Partners LP. .. ......................oou.. 6.00% 07/01/2025 1,102 1,091,149 0.1
EQM Midstream Partners LP. .. ......... ... ... .. ... .. ... ... 6.50% 07/01/2027 1,000 978,973 0.1
Genesis Energy LP/Genesis Energy Finance Corp................ 7.75% 02/01/2028 2,646 2,544 887 0.2
Genesis Energy LP/Genesis Energy Finance Corp................ 8.00% 01/15/2027 4,725 4,603,559 0.3
Harbour Energy PLC . ... ... .. i 5.50% 10/15/2026 2981 2,739,096 0.2
Hess Midstream Operations LP .. ........ ... .. ... ... .. ... 5.13% 06/15/2028 1,000 936,180 0.1
Hess Midstream Operations LP . ... ...... ... ... ... ... ... 5.63% 02/15/2026 4,962 4,867,655 04
Hilcorp Energy I LP/Hilcorp Finance Co....................... 6.25% 11/01/2028 4,000 3,752,850 0.3
Ithaca Energy North SeaPLC . ......... ... . ... ... ... 9.00% 07/15/2026 2,072 1,961,020 0.2
Nabors Industries Ltd. ... ... i 725% 01/15/2026 1,744 1,599,599 0.1
Nabors Industries, Inc.. . ......... .. ... .. . . 7.38% 05/15/2027 3,254 3,055,836 0.2
New Fortress Energy, Inc. ......... ... ... .. o .. 6.75% 09/15/2025 3,232 2,976,686 0.2
NGL Energy Operating LLC/NGL Energy Finance Corp. ......... 7.50% 02/01/2026 3,105 2,974,072 0.2
Occidental Petroleum Corp.. . ....... ..., 5.50% 12/01/2025 1,285 1,278,970 0.1
Occidental Petroleum Corp.. .. ...t . 5.88% 09/01/2025 396 395,950 0.0
PDC Energy, Inc. ... 5.75% 05/15/2026 855 852,885 0.1
Summit Midstream Holdings LLC/
Summit Midstream Finance Corp. ............ ... ... ..... 9.00% 10/15/2026 4 477 4,257,900 0.3
Venture Global LNG,Inc. ..., 8.13% 06/01/2028 6,168 6,195,888 0.5
76,636,725 5.8
SONSTIGE INDUSTRIEWERTE
American Builders & Contractors Supply Co.,Inc. .............. 4.00% 01/15/2028 5,000 4,556,158 0.3
Ritchie Bros Holdings, Inc. . ........ ... ... . oo, 6.75% 03/15/2028 3,762 3,805,890 0.3
8,362,048 0.6
DIENSTLEISTUNGEN
ADT Security Corp. (The) .. ... 4.13% 08/01/2029 3,027 2,599,870 0.2
Allied Universal Holdco LLC/Allied Universal Finance Corp. .. ... 6.63% 07/15/2026 7,644 7,166,972 0.5
Allied Universal Holdco LLC/Allied Universal Finance Corp./

AtlasLuxco 4 SARL . . ..o oot 3.63% 06/01/2028 EUR 1,030 863,933 0.1
Allied Universal Holdco LLC/Allied Universal Finance Corp./

AtlasLuxco 4 SARL . . ... oot 4.63% 06/01/2028 USD 3,507 2,896,362 03
ANGIGroup LLC . ... e 3.88% 08/15/2028 3,600 2,934,034 0.2
APCOA Parking Holdings GmbH . .. ......... .. ... . ....... 4.63% 01/15/2027 EUR 3,350 3,072,487 0.2
APX Group,Inc. ... .. i 5.75% 07/15/2029 USD 1,500 1,282,855 0.1
APX Group,Inc. . ... .o i 6.75% 02/15/2027 4337 4.276,629 0.3
Aramark Services,Inc............ ... . 5.00% 04/01/2025 2,741 2,679,119 0.2
Aramark Services,InC.. . ........ ... .. 5.00% 02/01/2028 1,370 1,294,535 0.1
Block,Inc. ... 2.75% 06/01/2026 8,820 7,954 866 0.6
Elior Group SA .. ... 3.75% 07/15/2026 EUR 1,030 943976 0.1
Elis SA,Series E ... ... . 1.63% 04/03/2028 400 380,711 0.0
Garda World Security Corp.. .. ....ovvuuinn i 4.63% 02/15/2027 USD 3,619 3,303,157 0.2
ION Trading Technologies SARL .. ...... ... ... .. ... ..... 5.75% 05/15/2028 2,521 2,113,922 0.2
Millennium Escrow Corp. . ... ..ovittiiii i 6.63% 08/01/2026 2,023 1,387,687 0.1
MPH Acquisition Holdings LLC ... ...... ... ... .. ... ... 5.50% 09/01/2028 7,777 6,231,938 0.5
MPH Acquisition Holdings LLC .. ........... .. ... oot 5.75% 11/01/2028 6,661 4,763,736 04
Neptune Bidco US,Inc......... ..o 9.29% 04/15/2029 5,632 5,166,175 04
Prime Security Services Borrower LLC/Prime Finance, Inc. . ... ... 3.38% 08/31/2027 3,000 2,633,372 0.2
Prime Security Services Borrower LLC/Prime Finance, Inc. .. .. ... 5.75% 04/15/2026 7,057 6,921,845 0.5
Prime Security Services Borrower LLC/Prime Finance, Inc. . ... ... 6.25% 01/15/2028 1,500 1,377,581 0.1
Q-Park Holding IBV .. ... ... o 1.50% 03/01/2025 EUR 402 408,175 0.0
Q-Park Holding IBV . ... ..o 2.00% 03/01/2027 967 875,448 0.1
Sabre GLBL,INC.. . ... o 738% 09/01/2025 USD 1,440 1,222,758 0.1
Sabre GLBL,INC.. .. ..ot 9.25% 04/15/2025 4252 4,061,741 0.3
TripAdvisor,Inc. .. ... .. 7.00% 07/15/2025 4,743 4,766,651 04
ZipRecruiter, Inc.. .. ... 5.00% 01/15/2030 3,500 2,949 351 0.2

86,529,886 6.6

TECHNOLOGIE

Boxer Parent Co.,Inc. ......... ... ... .. .. . . . 7.13% 10/02/2025 4,632 4,645,081 04
Centurion Bidco SpA. .. ... .. 5.88% 09/30/2026 EUR 3,324 3,215,486 03
Clarivate Science Holdings Corp. .. ... . 3.88% 07/01/2028 USD 5,961 5,260,935 04
CommScope, InC.. . ... 6.00% 03/01/2026 3,652 3,432,580 03
Gen Digital, InC.. . ... 6.75% 09/30/2027 6,646 6,636,989 0.5
GoTo Group,Inc.. ... 5.50% 09/01/2027 5488 3,149,886 0.2
Imola Merger COrp. . . ....oitiii it 4.75% 05/15/2029 1911 1,650,484 0.1
NCR COIP. . o vttt e e e e e e e e 5.00% 10/01/2028 1,000 883,127 0.1
NCR COP. . o ettt et et e e e e e e e e e 5.75% 09/01/2027 2,015 2,000,114 0.2
Playtech PLC . . ... . 425% 03/07/2026 EUR 401 418,633 0.0
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Playtika Holding Corp. .......... .ot 425% 03/15/2029 USD 906 $ 767,665 0.1%
Presidio Holdings, Inc.. .. ...... ... i 4.88% 02/01/2027 6,057 5,659,087 04
Rackspace Technology Global,Inc............... ... ... ..... 3.50% 02/15/2028 10,744 4,298 470 0.3
Seagate HDD Cayman. .. ........ouuuniuninnenenennn 4.88% 03/01/2024 1,458 1,456,171 0.1
Seagate HDD Cayman. .......... ...t . 8.25% 12/15/2029 4333 4,441,600 0.3
Veritas US, Inc./Veritas Bermuda Ltd.. .. ...................... 7.50% 09/01/2025 4,295 3,209,862 0.2
Western Digital Corp. ... 4.75% 02/15/2026 4,408 4,201,332 0.3

55,327,502 4.2

TRANSPORTWESEN — FLUGGESELLSCHAFTEN

AirCanada. .. ...t 3.88% 08/15/2026 1,639 1,522,013 0.1
Allegiant Travel Co.. ..o v ettt 7.25% 08/15/2027 2214 2,197,641 0.2
American Airlines, Inc. ........ .. ... .. .. .. ... 11.75% 07/15/2025 813 891,109 0.1
American Airlines, Inc/AAdvantage Loyalty IPLtd.............. 5.50% 04/20/2026 4713 4,625,661 0.3
Hawaiian Brand Intellectual Property Ltd./

HawaiianMiles Loyalty Ltd. . .. ....... ... .. ... oo 5.75% 01/20/2026 7,868 7,337,133 0.6
Spirit Loyalty Cayman Ltd./Spirit IPCayman Ltd................ 8.00% 09/20/2025 4816 4,868,598 0.3
United Airlines, InC.. .. ...t 4.38% 04/15/2026 842 796,946 0.1

22,239,101 1.7

TRANSPORTWESEN — DIENSTLEISTUNGEN

AerCap Global Aviation Trust . ... .......ooviiiinen. . 6.50% 06/15/2045 1,124 1,076,544 0.1
Albion Financing 1 SARL/Aggreko Holdings,Inc. .............. 525% 10/15/2026 EUR 2452 2,425,739 0.2
Albion Financing 1 SARL/Aggreko Holdings,Inc. .............. 6.13% 10/15/2026 USD 5,345 4,827,847 04
Avis Budget Car Rental LLC/Avis Budget Finance, Inc. .......... 4.75% 04/01/2028 6,714 6,011,948 04
Avis Budget Car Rental LLC/Avis Budget Finance,Inc. .......... 5.75% 07/15/2027 254 239,863 00
BCP V Modular Services Finance IPLC . ..................... 475% 11/30/2028 EUR 5,342 4,749,687 04
Heathrow Finance PLC .. ....... ... ... ..o, 475% 03/01/2024 GBP 2,000 2,441,702 0.2
Hertz Corp. (The). . . ..ottt 4.63% 12/01/2026 USD 1,846 1,645,502 0.1
Loxam SAS ... 4.50% 02/15/2027 EUR 1,698 1,725,617 0.1
XPO,INC. . oot 6.25% 06/01/2028 USD 3,120 3,073,209 0.2

28,217,658 2.1
919497356 _69.5

FINANZINSTITUTE
BANKWESEN
Ally Financial, Inc. ........ . i 5.75% 11/20/2025 2,860 2,775 453 0.2
Bread Financial Holdings,Inc. .......... ... ... ... ... ...... 4.75% 12/15/2024 5,078 4,760,984 04
CaixaBank SA(C) . ..ottt 5.88% 10/09/2027 EUR 1,000 951,461 0.1
Intesa Sanpaolo SpA ... ... ... 502% 06/26/2024 USD 3471 3,375,613 0.2
Intesa Sanpaolo SpA ... ... .. 5.71% 01/15/2026 2,289 2,187,546 0.2
14,051,057 1.1
MAKLER
Advisor Group Holdings, Inc. . ............. .. ... o ... 10.75% 08/01/2027 1475 1,419,676 0.1
AG TTMT Escrow Issuer LLC . .......... ..., 8.63% 09/30/2027 1,352 1,369,763 0.1
2,789,439 0.2
FINANZEN
Castlelake Aviation Finance DAC .. .......... ... ... ... ... ... 5.00% 04/15/2027 4952 4,383,370 0.3
Compass Group Diversified Holdings LLC. . ................... 5.25% 04/15/2029 3,827 3,378,221 03
Curo Group Holdings Corp.. . ... . 7.50% 08/01/2028 6,718 2,687,200 0.2
Enova International, Inc. .. ............ .. .. ... .. ... ......... 8.50% 09/15/2025 6,084 5,856,105 04
GGAM Finance Ltd. . ... ... ... 0. 7.75% 05/15/2026 2,408 2,396,442 0.2
GGAMFinance Ltd. . ....... ... .. it . 8.00% 06/15/2028 3,612 3,555,364 0.3
Jefferies Finance LLC/JFIN Co-Issuer Corp. ................... 5.00% 08/15/2028 7,256 5911,194 04
Navient Corp.. . . oo v vttt ettt e e et 4.88% 03/15/2028 1,758 1,457,349 0.1
Navient Corp.. . .o ovvut ettt e e e e 5.00% 03/15/2027 2,708 2,356,181 0.2
Navient Corp.. ... ..ottt 6.75% 06/15/2026 381 361,268 0.0
Navient Corp.. . .o ovvut ettt e e e e 7.25% 09/25/2023 1,744 1,741,067 0.1
SLM COTP. vt ettt e e e e e e e e s 3.13% 11/02/2026 543 466,118 0.0
SLM COTP. . vt ettt et e e e e e e e e 4.20% 10/29/2025 3,631 3,321,610 0.3
37871489 2.8
VERSICHERUNGEN
Acrisure LLC/Acrisure Finance,Inc.. . ........................ 4.25% 02/15/2029 424 356,622 0.0
Centene COTP. ..o v v vttt et et e e e e 245% 07/15/2028 5983 5,138,845 04
Centene COTP. ..o v vttt et e et e 4.25% 12/15/2027 2,351 2,209,646 0.2
7,705,113 0.6
SONSTIGE FINANZWERTE
Coinbase Global, InC.. . ......... ... ... 3.38% 10/01/2028 2,954 1,861,596 0.1
Curo SPV LLC. . ..t 18.00% 08/02/2027 1,462 1,392,442 0.1
Intrum AB ... 3.13% 07/15/2024 EUR 1,042 1,059,774 0.1
Intrum AB ... 3.50% 07/15/2026 2,336 1,969,772 0.2
Intrum AB ... 4.88% 08/15/2025 644 600,673 0.0
Motion Finco SARL. . ... ..ot 7.00% 05/15/2025 3,111 3,382,045 0.3

10,266,302 0.8
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REITs
Aedas Homes Opco SLU. . ... ... i 4.00% 08/15/2026 EUR 3002 $ 2,896,455 0.2%
AgpsBondcoPLC ... ... 5.50% 11/13/2026 200 84,690 0.0
Brookfield Property REIT, Inc/BPR Cumulus LLC/
BPR Nimbus LLC/GGSI SellcoLL ........................ 4.50% 04/01/2027 USD 6,626 5,296,884 04
Brookfield Property REIT, Inc/BPR Cumulus LLC/
BPR Nimbus LLC/GGSI SellcoLL ........................ 5.75% 05/15/2026 204 180,546 0.0
GLP Capital LP/GLP Financing II, Inc.. . .. .................... 525% 06/01/2025 689 674,408 0.1
GLP Capital LP/GLP Financing I, Inc.. . . ........ ... ... .. ... 5.38% 04/15/2026 263 255,808 0.0
Tron Mountain, InC. . ........o oot 4.88% 09/15/2027 3218 3,012,037 0.2
MPT Operating Partnership LP/MPT Finance Corp.. .. ........... 5.00% 10/15/2027 7,725 6,349,252 0.5
SabraHealthCare LP. . ...... ... ... ... it 390% 10/15/2029 2,761 2,272,900 0.2
Service Properties Trust. . ...t 7.50% 09/15/2025 4,000 3,919,883 0.3
Via Celere Desarrollos Inmobiliarios SA. . ..................... 525% 04/01/2026 EUR 3,166 3,128,656 0.2
VICI Properties LP/VICI Note Co.,Inc......... ... ... ... ... 3.50% 02/15/2025 USD 1,612 1,538,383 0.1
VICI Properties LP/VICI Note Co.,Inc. . ...................... 5.63% 05/01/2024 5977 5,933,825 0.5
Vivion Investments SARL . .. ... ... .. ... .. 3.00% 08/08/2024 EUR 2,100 1,756,558 0.1
Vivion Investments SARL . . ........ ... ... . i, 3.50% 11/01/2025 1,100 763,307 0.1
38,063,592 29
110,746,992 8.4
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
Calpine COrp. . . oottt 5.13% 03/15/2028 USD 2,000 1,793,434 0.1
ContourGlobal Power Holdings SA. . ......... ... ... ... ..... 3.13% 01/01/2028 EUR 250 209,522 0.0
FirstEnergy Corp.,Series B . ........ ... ... .. i 4.15% 07/15/2027 USD 2,000 1,914,758 0.2
NRG Energy,Inc.. ... ... 3.38% 02/15/2029 1432 1,180,442 0.1
NRG Energy, InC.. .. ...coi i 5.75% 01/15/2028 1,873 1,782,509 0.1
NRG Energy,Inc.. ... 6.63% 01/15/2027 1,215 1,213,174 0.1
Vistra Operations Co. LLC . ... ... . it 4.38% 05/01/2029 1,985 1,736,623 0.1
9,830,462 0.7
ERDGAS
UGI International LLC . ... ... .. .. .. i 2.50% 12/01/2029 EUR 3,081 2,644,391 0.2
12,474,853 0.9
1,042,719,201  78.8
INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT
FINANZINSTITUTE
BANKWESEN
AIB Group PLC . . ... 426% 04/10/2025 USD 2,944 2,877,012 0.2
AIBGroup PLC . . ... . 7.58% 10/14/2026 2,369 2425713 0.2
Banco Santander SA .. ... ... 4.18% 03/24/2028 1,600 1,503,728 0.1
Bank of Ireland Group PLC. .. ... ... ... .. o i 6.25% 09/16/2026 1,088 1,085,027 0.1
Barclays PLC . ... 739% 11/02/2028 4,620 4,869,290 04
Credit Suisse GroUp AG. . .. ...t 6.37% 07/15/2026 2,331 2,292,697 0.2
Credit Suisse GroUp AG. . ... oottt e 6.44% 08/11/2028 3,065 3,055,994 0.2
Deutsche Bank AG/New York NY. . ...... .. .. . .. 6.72% 01/18/2029 2,156 2,169,184 0.2
First-Citizens Bank & Trust Co. ... ....vviiineina .. 393% 06/19/2024 518 512,248 0.0
HSBC Holdings PLC . .. ... . 734% 11/03/2026 2478 2,582,557 0.2
HSBC Holdings PLC . . ... e 7.39% 11/03/2028 1,585 1,691,774 0.1
Intesa Sanpaolo SpA ... ... . 7.00% 11/21/2025 259 264,665 0.0
KBC Group NV ..o 5.80% 01/19/2029 599 602,988 0.0
Morgan Stanley .. ... 5.00% 11/24/2025 817 815,769 0.1
NatWest Group PLC . ... .. . 747% 11/10/2026 1,297 1,347,691 0.1
NatWest Group PLC, Series E. ...... ... ... .. ... ... ... 2.00% 03/04/2025 EUR 1,080 1,132,786 0.1
Santander Holdings USA,Inc.. ... . 249% 01/06/2028 USD 314 275,196 0.0
Santander Holdings USA,Inc.. ...... ... ... . it 6.50% 03/09/2029 3,569 3,618,723 03
Santander UK Group Holdings PLC .......................... 6.83% 11/21/2026 5,846 5,916,653 0.5
Standard Chartered PLC . ....... ... ... .. .. i 520% 01/26/2024 1913 1,894,087 0.1
Standard Chartered PLC . ........ .. ... ..o, 7.78% 11/16/2025 2,056 2,112,237 0.2
UniCredit SpA . . ..o 1.98% 06/03/2027 1,654 1,456,519 0.1
UniCredit SPA . ..ot 2.57% 09/22/2026 1,375 1,239,389 0.1
45,741,927 3.5
MAKLER
LPL Holdings, InC.. . ... e 4.63% 11/15/2027 510 472,253 0.0
FINANZEN
Aircastle Ltd. . . . ... o 2.85% 01/26/2028 237 202,547 0.0
Aircastle Ltd. . .. ..o 425% 06/15/2026 21 19,789 0.0
Aircastle Ltd. . . . ... o 4.40% 09/25/2023 172 170,900 0.0
Aviation Capital Group LLC . . ... ... ... .. o i 1.95% 01/30/2026 105 93,630 0.0
Aviation Capital Group LLC ... ... .. ... o i 3.50% 11/01/2027 537 479 466 0.0
Aviation Capital Group LLC .. ...... ... ... .. o i 4.13% 08/01/2025 4 3,762 0.0
Aviation Capital Group LLC .. ... ... i 438% 01/30/2024 1,903 1,858,652 0.2
Aviation Capital Group LLC .. ...... ... ... .. o i 4.88% 10/01/2025 108 103,872 0.0



VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB SICAV I
Short Duration High Yield Portfolio

Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
Aviation Capital Group LLC .. ... ... ... .. o i 5.50% 12/15/2024 USD 1335 $ 1,309,240 0.1%
4,241,858 0.3
VERSICHERUNGEN
Hartford Financial Services Group, Inc. (The), Series ICON(b). . . .. 7.45% 02/12/2047 2,690 2,233,230 0.2
REITs
Digital Euro Finco LLC. ... ... .. i 2.50% 01/16/2026 EUR 1,594 1,597,877 0.1
Omega Healthcare Investors, Inc. .. ...... ... ... ... ... ..... 438% 08/01/2023 USD 318 314,991 0.0
SpiritRealty LP . ... ... 4.45% 09/15/2026 1,335 1,272,985 0.1
Vornado Realty LP. . ... ... . 2.15% 06/01/2026 3313 2,718,434 0.2
5,904,287 04
58,593,555 44
INDUSTRIE
GRUNDSTOFFE
Anglo American Capital PLC ....... ... ... ... ... ... ..... 4.75% 04/10/2027 4336 4214863 03
Celanese US Holdings LLC. .. ... ...t 6.05% 03/15/2025 2,199 2,208,300 0.2
Glencore Finance Europe Ltd., SeriesE ....................... 1.88% 09/13/2023 EUR 910 966,521 0.1
Smurfit Kappa Acquisitions ULC ........ ... ... ... ... ..... 2.88% 01/15/2026 1,631 1,688,051 0.1
9,078,335 0.7
KOMMUNIKATIONSMEDIEN
Netflix, InC. .. ... 3.63% 05/15/2027 4,121 4,340,728 03
Warnermedia Holdings, Inc. .......... ... ... ... ... ...... 3.76% 03/15/2027 USD 3456 3,237,256 0.3

7.577.984 0.6

KOMMUNIKATION/TELEKOMMUNIKATION

Sprint LLC . ..o o 7.13% 06/15/2024 1,000 1,010,380 0.1
Sprint LLC ... .o 7.63% 03/01/2026 1,500 1,570,391 0.1
Sprint LLC . .. o 7.88% 09/15/2023 1,299 1,304,656 0.1

3,885.427 0.3

KONJUNKTURABHANGIGE KONSUMGUTER - KFZ

General Motors Financial Co.,Inc. .......... ... ... ... ... ... 5.65% 01/17/2029 415 410,356 00
Harley-Davidson Financial Services,Inc....................... 3.35% 06/08/2025 273 258,955 00
Harley-Davidson Financial Services,Inc....................... 6.50% 03/10/2028 3,156 3,162,160 0.3

3,831471 0.3

KONJUNKTURABHANGIGE KONSUMGUTER - SONSTIGE

Marriott International, Inc./MD, SeriesEE ... .................. 5.75% 05/01/2025 460 464 855 0.0
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
BAT International Finance PLC. . ............................ 445% 03/16/2028 5,058 4,799,484 04
Imperial Brands Finance PLC . .......... ... ... ... ... ...... 3.50% 07/26/2026 1,207 1,126,789 0.1
IQVIA,INC. ottt e 5.70% 05/15/2028 634 638,568 0.0
6,564,841 0.5
ENERGIE
OVINtiv, INC. . ..o 5.65% 05/15/2028 2497 2,484 987 0.2
Var Energi ASA .. ..o 7.50% 01/15/2028 3,079 3,217,356 0.2
Western Midstream Operating LP .. .......................... 3.35% 02/01/2025 4,200 4,007,613 0.3

9.709.956 0.7

SONSTIGE INDUSTRIEWERTE

LKQ COrpP. .« vttt ettt e e e e e e e e e 5.75% 06/15/2028 4,562 4,541,896 04
Travis Perkins PLC .. ... ... e 4.50% 09/07/2023 GBP 282 345,997 0.0
4,887,893 04
TECHNOLOGIE
Broadcom, INC.. . ... 3.14% 11/15/2035 USD 828 630,982 0.0
Broadcom, InC.. ...t 4.93% 05/15/2037 2,855 2,560,110 0.2

3,191,092 0.2

TRANSPORTWESEN — FLUGGESELLSCHAFTEN

Delta Air Lines, Inc./SkyMiles IPLtd. .......... ... ... ... ... 4.50% 10/20/2025 1,574 1,538,523 0.1
Mileage Plus Holdings LLC/
Mileage Plus Intellectual Property Assets Ltd. ................ 6.50% 06/20/2027 1,954 1,951,185 0.2

3,489,708 0.3
52,681,562 40
111,275,117 8.4

SCHWELLENMARKTE - INDUSTRIESCHULDVERSCHREIBUNGEN

INDUSTRIE
GRUNDSTOFFE
Consolidated Energy Finance SA ........ ... ... ... ... ... . 500% 10/15/2028 EUR 1416 1,283,899 0.1
Eldorado Gold Corp. ... ... .ottt 6.25% 09/01/2029 USD 2241 2,011,297 0.2
3,295,196 0.3
KOMMUNIKATIONSMEDIEN

RCS&RDS SA . ... 3.25% 02/05/2028 EUR 800 719,530 0.1
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AB SICAV I
Short Duration High Yield Portfolio

Zinssatz Datum Anteile/Nennwert Wert Nettover-
(-)/(000) (USD) mogen %
KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE
Allwyn Entertainment Financing UK PLC(b) . ................. 745% 02/15/2028 EUR 2623 $ 2,795,741 0.2%
Allwyn International AS . ... ... .. ... 3.88% 02/15/2027 1,105 1,101,408 0.1
Melco Resorts Finance Ltd.. .. ...... ... ... ..o oin.. 4.88% 06/06/2025 USD 2,000 1,857,250 0.2
Melco Resorts Finance Ltd.. . ........... ... ... . ... ... .... 5.63% 07/17/2027 3,000 2,631,187 0.2
Melco Resorts Finance Ltd.. .. ...... ... ... ..o oin.. 5.75% 07/21/2028 2,000 1,677,875 0.1
MGM China Holdings Ltd. . ....... ... .. o i, 4.75% 02/01/2027 2,000 1,777,500 0.1
MGM China Holdings Ltd. . ........ ... ... .. 5.38% 05/15/2024 3,406 3,344 471 0.3
MGM China Holdings Ltd. . ....... ... .. o i, 5.88% 05/15/2026 514 484,863 0.0
WynnMacau Ltd.. . ... 5.50% 01/15/2026 1,839 1,682,152 0.1
Wynn Macau Ltd.. .. ... 5.63% 08/26/2028 281 236,742 0.0
17,589,189 1.3
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Teva Pharmaceutical Finance Netherlands IIBV ............... 3.75% 05/09/2027 EUR 3,750 3,623,320 03
Teva Pharmaceutical Finance Netherlands I BV. ... ........... 4.75% 05/09/2027 USD 1,685 1,544,724 0.1
Teva Pharmaceutical Finance Netherlands IITBV............... 5.13% 05/09/2029 1,685 1,505,615 0.1
6,673,659 0.5
TECHNOLOGIE
CAMagnum Holdings . ... 5.38% 10/31/2026 5,046 4,372,044 0.3
32,649,618 2.5
INVESTMENTGESELLSCHAFTEN
FONDS UND INVESTMENTTRUSTS
AB SICAV I - Sustainable Euro High Yield Portfolio - Class S 677,966 21,182,337 1.6
BESICHERTE KREDITVERPFLICHTUNGEN
CLO - VARIABEL VERZINSLICH
GoldenTree Loan Opportunities IX Ltd. Series 2014-9A,
Class DR2 (D) .. ovi 8.29% 10/29/2029 2,540 2,438,644 0.2
Sound Point CLO XIX Ltd. Series 2018-1A,ClassA(b) ......... 6.26% 04/15/2031 2,700 2,654,910 0.2
5,093,554 04
BESICHERTE HYPOTHEKENVERPFLICHTUNGEN
RISIKOTEILUNG - VARIABEL VERZINSLICH
Connecticut Avenue Securities Trust, Series 2020-SBT1,
Class 2M2(D) . oot e 8.79% 02/25/2040 192 199,908 0.0
Eagle Re Ltd., Series 2019-1,Class M2(b) .. .. ........ ... ... 8.44% 04/25/2029 374 377,827 0.1
Federal Home Loan Mortgage Corp.
Structured Agency Credit Risk Debt Notes
Series 2013-DN2,Class M2(b) .. .. .o v i 9.39% 11/25/2023 84 84,928 0.0
Series 2015-DNAI1,Class M3(b) ... ... 8.44% 10/25/2027 32 32,061 0.0
Series 2019-DNA3,Class M2(b) .. ..., 7.19% 07/25/2049 200 200,067 0.0
Series 2020-HQA2,Class M2(b) ... .. 8.24% 03/25/2050 41 41,632 0.0
Federal National Mortgage Association Connecticut Avenue
Securities
Series 2015-C04,Class IM2(b) . ........viriiiinennnn .. 10.84% 04/25/2028 143 153,133 0.0
Series 2015-C04,Class 2M2(b) . ..., 10.69% 04/25/2028 162 168,696 0.0
Series 2016-CO1,Class 2M2(b) . .......vviireinnennn... 12.09% 08/25/2028 126 133,331 0.0
Series 2016-C02,Class IM2(b) . ... .. 11.14% 09/25/2028 178 186,517 0.0
Series 2016-C03,Class IM2(b) . .........ccoiiiinennnn .. 10.44% 10/25/2028 78 83,481 0.0
Oaktown Re III Ltd., Series 2019-1A,Class M2(b) ............. 7.69% 07/25/2029 1,608 1,610,247 0.1
3,271,828 0.2
REGIERUNGEN - STAATSANLEIHEN
SAUDI-ARABIEN
Saudi Government International Bond ...................... 4.00% 04/17/2025 3,255 3,209,837 0.2
1,219,401,492  92.1
SONSTIGE UBERTRAGBARE WERTPAPIERE
BESICHERTE KREDITVERPFLICHTUNGEN
CLO - VARIABEL VERZINSLICH
Greywolf CLO VI Ltd., Series 2018-1A, Class Al(b). . ......... 6.36% 04/26/2031 2,700 2,676,280 0.2
INDUSTRIESCHULDVERSCHREIBUNG OHNE ANLAGEQUALITAT
FINANZINSTITUTE
MAKLER
NFEP COIp. oottt e e 4.88% 08/15/2028 2,178 1,944912 0.2
FINANZEN
goeasy Ltd.. ... .o 5.38% 12/01/2024 2,781 2,667,084 0.2
REITs
GLP Capital LP/GLP Financing II, Inc.. .. ................... 3.35% 09/01/2024 1,819 1,759,650 0.1
VICI Properties LP/VICI Note Co.,Inc. ..................... 4.25% 12/01/2026 3,000 2,816,729 0.2

4,576,379 0.3
9,188,375 0.7
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB SICAV I
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Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
INDUSTRIE
GRUNDSTOFFE
Roller Bearing Co. of America,Inc. .......................... 438% 10/15/2029 USD 587 $ 519,326 0.0%
SCIL IV LLC/SCIL USA Holdings LLC. .. .................... 438% 11/01/2026 EUR 959 947,613 0.1
1,466,939 0.1
INVESTITIONSGUTER
GFL Environmental,Inc............... .. .. ... .. ... ........ 3.75% 08/01/2025 USD 5,715 5,426,596 04
Moog, InC. ..o 425% 12/15/2027 4,000 3,737,236 0.3
Silgan Holdings, Inc. .. ... o 4.13% 02/01/2028 3,000 2,744,280 0.2
WESCO Distribution, Inc.. .. ... i 725% 06/15/2028 1,000 1,020,571 0.1
12,928,683 1.0
KOMMUNIKATIONSMEDIEN
Banijay Entertainment SASU ........ ... ... . ... . ..., 3.50% 03/01/2025 EUR 353 368,379 0.0
Scripps Escrow II,Inc.. .. ... oo i 3.88% 01/15/2029 USD 198 152,834 00
TEGNA,INC. ..o e 4.75% 03/15/2026 480 458,038 0.1
Univision Communications,Inc............ ... ... ... ... .... 4.50% 05/01/2029 516 432,999 0.0

1,412,250 0.1

KOMMUNIKATION/TELEKOMMUNIKATION

United Group BV(b) ....... .. ... ... . 8.13% 02/01/2029 EUR 1,544 1,518,125 0.1
KONJUNKTURABHANGIGE KONSUMGUTER - KFZ

PM General Purchaser LLC................................. 9.50% 10/01/2028 USD 174 163,387 0.0
KONJUNKTURABHANGIGE KONSUMGUTER - UNTERHALTUNG

Viking Ocean Cruises Ship VIILtd. .................... ... ... 5.63% 02/15/2029 836 730,286 0.1
KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE

Castle UK FincoPLC ....... .. ... .. ... i .. 7.00% 05/15/2029 GBP 2,041 2,025,688 0.1

Standard Industries, Inc./NJ. . ....... ... .. .. o oL 5.00% 02/15/2027 USD 3,801 3,573,528 03

Taylor Morrison Communities, Inc.. . ......................... 5.88% 06/15/2027 5,733 5.589.450 04

11,188,666 0.8

KONJUNKTURABHANGIGE KONSUMGUTER — RESTAURANTS
1011778 BC ULC/New Red Finance,Inc. ..................... 3.88% 01/15/2028 2,894 2,654,128 0.2
Yum! Brands,Inc. ......... ... . 4.75% 01/15/2030 1,000 940,860 0.1

3,594,988 0.3

KONJUNKTURABHANGIGE KONSUMGUTER - EINZELHANDLER

Group 1 Automotive,Inc. ...... ... ... i 4.00% 08/15/2028 311 272,808 0.0
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
ModivCare, InC.. ... .ot 5.88% 11/15/2025 1,950 1,810,610 0.1
Option Care Health,Inc. ....... ... ... ... . ... o ... 4.38% 10/31/2029 1,000 865,260 0.1
Performance Food Group,Inc.. . ............. . ... o i, 5.50% 10/15/2027 2,000 1,926,327 0.1
Post Holdings, Inc.. . . ... 5.50% 12/15/2029 1,000 930,506 0.1
5,532,703 04
ENERGIE
Cullinan Holdco Sesp .. ... 4.63% 10/15/2026 EUR 790 715,825 0.0
Occidental Petroleum Corp.. ........ ... . 5.55% 03/15/2026 USD 732 730,318 0.1
Transocean Poseidon Ltd. . ............ ... ... .. ... ... ...... 6.88% 02/01/2027 845 830,886 0.1
2,277,029 0.2
DIENSTLEISTUNGEN
ADT Security Corp. (The) . ..« vi it 4.88% 07/15/2032 147 125,228 0.0
Garda World Security COrp.. .. ..o 7.75% 02/15/2028 1,578 1,580,079 0.1
Gartner, INC. . . ... oot 4.50% 07/01/2028 2,000 1,882,211 0.2
WASH Multifamily Acquisition,Inc. ......................... 5.75% 04/15/2026 3,102 2,776,292 0.2
6,363,810 0.5
TECHNOLOGIE
NCR COTP. . vt ettt et e e e e e e e e e e e 5.13% 04/15/2029 2,000 1,744,908 0.1
TRANSPORTWESEN - DIENSTLEISTUNGEN
Hertz Corp. (The). . ..ottt 5.00% 12/01/2029 3,671 2,946,530 0.2
52,141,112 3.9
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
Calpine COrp.. . . oottt e 4.50% 02/15/2028 1,000 910,142 0.1
Vistra Operations Co. LLC ... ... ...t 5.00% 07/31/2027 1,000 939,823 0.1
1,849,965 0.2
63,179.452 4.8
65,855,732 5.0
Gesamtanlagen
(Kosten $1,397,000,951) . ..ot e e e $1,285257,224  97.1%
Termineinlagen
ANZ,London(d) ..ottt 2.63 % - 36,556 0.0
BBH, Grand Cayman(d) ..............ooiiiininniniinnenen.. 4.00 % - 2 0.0
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Zinssatz Datum Wert Nettover-
(USD) mogen %
HSBC, Paris(d) . .....covuni e 213 % - $ 125427 0.0%
HSBC, Singapore(d) ...........ooiiiiiiiiiiiiiiiii. 2.77 % - 79 0.0
Scotiabank, Toronto(d). . ......... ... 333 % - 1,988 00
SEB, Stockholm(d) .......... ... i 443 % - 36,252,671 2.8
SMBC,London(d) . .. .oovvit 341 % - 4,800 0.0
Standard Chartered Bank, Johannesburg(d). . ................... 6.61 % - 293,432 0.0
Termineinlagen insgesamt. . .. ................ ... 36,714,955 2.8
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. ........................ .. 1,953,283 0.1
NettOVErMIOZEIL . . . . . .ottt ettt e e e e $1,323,925462  100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
U.S. T-Note 10 Yr (CBT) Futures ............oovirerninennnn. 09/20/2023 39 $ 4453562 $ 4464281 $ 10,719
Short
Euro-BOBL Futures . .. ... e 06/08/2023 95 11,694,011 11,996,585 (302,574)
US.T-Note 5 Yr (CBT) Futures .............couiiiniinnenan.. 09/29/2023 259 28,277,812 28,251,234 26,578
$ (265,277)
Wertsteigerung $ 37,297
Wertminderung $ (302,574)
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Bank of America, NA. . ... GBP 10,119  USD 12,607 07/21/2023  $ 7,154
Barclays Bank PLC . .. ... o EUR 130,609 USD 143835 07/31/2023 3,751,822
Brown Brothers Harriman & Co.. . ... ... i USD 1,629 EUR 1,490 07/31/2023 (30,703)
Brown Brothers Harriman & CO.. . ... ... e USD 2,890 EUR 2,660 07/31/2023 (36,580)
Brown Brothers Harriman & Co4. ... .ot AUD 76  USD 51 06/20/2023 846
Brown Brothers Harriman & Co4. ... ..ot CHF 51 USD 56  06/20/2023 374
Brown Brothers Harriman & Co4. ... ... i EUR 4497 USD 4,852  06/20/2023 39,862
Brown Brothers Harriman & Co4. ... ..ot GBP 10 USD 13 06/20/2023 59
Brown Brothers Harriman & Co4. ... .ot GBP 15 USD 19 06/20/2023 (112)
Brown Brothers Harriman & Co4. ... ..ot SGD 25 USD 18 06/20/2023 160
Brown Brothers Harriman & Co.+. ... ..ot USD 3914 AUD 5861 06/20/2023 (99,649)
Brown Brothers Harriman & Co.+. ... ... o i USD 723  CAD 970 06/20/2023 (7,662)
Brown Brothers Harriman & Co.. ... ..ot USD 18,789  CHF 16,763  06/20/2023 (343,842)
Brown Brothers Harriman & Co4. ... ..o USD 155470 EUR 142,714 06/20/2023 (2,761,565)
Brown Brothers Harriman & Co4. ... .ot uUSD 14 GBP 11 06/20/2023 84
Brown Brothers Harriman & Co.+. ... ... oo USD 9,882 GBP 7,899 06/20/2023 (52,750)
Brown Brothers Harriman & Co4. ... .ot uUSD 4 SGD 6 06/20/2023 8
Brown Brothers Harriman & Co.+. ... ... o i e USD 1,699 SGD 2,271 06/20/2023 (18,903)
$ 448,603
Wertsteigerung m
Wertminderung $ (3,351,766)
+  Zum Zweck der Absicherung von Anteilklassen benutzt.
ZENTRAL ABGERECHNETE CREDIT-DEFAULT-SWAPS
Nomineller Unrealisierte
Abschluss- Betrag Wertsteigerung/
Clearing-Broker/(Borse) Referenz-Obligation datum (000) Marktwert (-minderung))
Verkaufskontrakte
Morgan Stanley & Co., LLC/(INTRCONX) CDX-NAHY Series 40, 5 Year Index 06/20/2028 USD 480 $ 5,117 $ 2,516
ZENTRAL ABGERECHNETE ZINSSWAPS
Zinsart
Nomineller Vom Fonds Vom Fonds Unrealisierte
Betrag Abschluss- geleistete erhaltene Wertsteigerung/
Clearing-Broker/(Borse) (000) datum Zahlungen Zahlung ( derung)
Morgan Stanley & Co., LLC/(CME Group) ...................... USD 24,520 12/16/2026 2.231% 1 Day SOFR $ 25,876
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CREDIT-DEFAULT-SWAPS
Vorab-
Nomineller gebiihren Unrealisierte
Abschluss- Betrag Markt- bezahlt/ Wertsteigerung/
Kontrahent Referenz-Obligation datum (000) wert (erhalten) (-minderung)
Verkaufskontrakte
Deutsche Bank AG CDX-CMBX.NA BBB- Series 6 05/11/2063 USD 662 $ (137,765) $ (39,290) $ (98.,475)
Deutsche Bank AG CDX-CMBX.NA .BBB- Series 6 05/11/2063 USD 2,207 (459,175) (134,439) (324,736)
Goldman Sachs Interna-tional Avis Budget Group, Inc. 12/20/2023 USD 660 14,991 7,392 7,599
Goldman Sachs Interna-tional CDX-CMBX.NA BBB- Series 6 05/11/2063 USD 96 (19,969) (5,690) (14,279)
Goldman Sachs Interna-tional CDX-CMBX.NA .BBB- Series 6 05/11/2063 USD 2,028 (421971) (127,085) (294 ,886)
JPMorgan Chase Bank, NA Rolls-Royce PLC 06/20/2025 EUR 1,149 (11,412) (94,748) 83,336
JPMorgan Chase Bank, NA Rolls-Royce PLC 06/20/2025 EUR 1,081 (10,737) (88.,638) 77,901
Insgesamt $ (1,046,038) $ (482498) $  (563,540)
Wertsteigerung  $ 168,836
Wertminderung $  (732,376)
TOTAL-RETURN-SWAPS
Nomineller Unrealisierte
Anzahl der Anteile Bezahlter/Erhaltener Betrag Filligkeits- Wertsteigerung/
Kontrahent & Referenz-Obligation oder Einheiten Zinssatz (000) datum (-minderung)
Gesamtrendite auf Referenz-Obligation erhalten
JPMorgan Chase Bank, NA
iBoxx $ Liquid High Yield Index 5,190 1 Day SOFR USD 1,560 06/20/2023 $ 29,825
Swaps insgesamt $ (505,323)

(a) Zahlungen in Sachwerten (PIK).
(b) Variabel verzinsliches Wertpapier. Der angegebene Zinssatz galt am 31. Mai 2023.

(c) Die Wertpapiere sind unbefristet und haben somit kein festgelegtes Filligkeitsdatum. Das ggf. angezeigte Datum spiegelt den néchsten

Stichtag wider.
(d) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar

CAD - Canadian Dollar
CHF - Swiss Franc
EUR - Euro

GBP - Great British Pound

SGD - Singapore Dollar

USD - United States Dollar

Glossar:
BOBL — Bundesobligationen
CBT — Chicago Board of Trade

CDX-CMBX - North American Commercial Mortgage-Backed Index
CDX-NAHY - North American High Yield Credit Default Swap Index

CLO — Collateralized Loan Obligations
CME — Chicago Mercantile Exchange
INTRCONX - Inter-Continental Exchange

REIT — Real Estate Investment Trust
SOFR — Secured Overnight Financing Rate

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE AB SICAV I
31. Mai 2023 Select US Equity Portfolio

Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN

INFORMATIONSTECHNOLOGIE

KOMMUNIKATIONSAUSRUSTUNG

Motorola Solutions, INC. . ... ..o 131,354 $ 37,031,320 1.1%
HALBLEITER UND HALBLEITERAUSRUSTUNG

Advanced Micro Devices, INC. . ... ... i 184,669 21,829,723 0.7

Broadcom, INC. . ... 56,768 45,866,273 14

NVIDIA COTP. - o e ettt e et e e e e e e e e e e e e e e e e e e e 221,133 83,663,459 2.6

NXP Semiconductors NV ... 201,106 36,018,085 1.1

187,377,540 5.8

SOFTWARE

AdODE, INC. oot 58,373 24,387,656 0.7

MICTOSOTt COTP. . o vttt ettt e e e e e e e e e e e e e e e e 690,059 226,608 475 7.0

Oracle COTP. ..ottt ettt e e e e e e e e 476,660 50,497,360 1.6

301,493,491 9.3

TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
Apple,Inc. ... .. 1,323,489 234,588.425 72

760490,776 234

FINANZWERTE

BANKEN
Fifth Third Bancorp . ... ... ... e 671,965 16,308,591 0.5
JPMorgan Chase & CO. . ...ttt e e e 355,112 48,192,249 15
Wells Fargo & CO. ...t e 1,146,225 45,631,217 14

110,132,057 34

KAPITALMARKTE
Charles Schwab Corp. (The) . . . ..ot e e e e e 264,642 13,943,987 04
Goldman Sachs Group, Inc. (The) . ... ... e 94,337 30,555,754 1.0
Jefferies Financial Group, INC. ... ... . i 986,608 29,667,303 09

74,167,044 23

FINANZDIENSTLEISTUNGEN

Berkshire Hathaway, Inc. - Class B ... ... o 583,290 187,282,753 58
Visa, INC. - Class A ..ot 402,212 88,900,918 2.7
276,183,671 8.5
VERSICHERUNGEN
Progressive Corp. (The) .. ... ot e e e 158 425 20,264,142 0.6
480,746,914 148
GESUNDHEITSWESEN
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
ADDOtt Laboratories . ... ...ttt e 354,007 36,108,714 1.1
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
HCA Healthcare, INC. ... ..ottt et 258,288 68,237,107 2.1
Humana, INC. . ... ... 68,646 34,451,368 1.0
UnitedHealth Group, Inc. ... ... .. e 170,995 83,315,604 2.6

186,004,079 5.7

LIFE SCIENCES — HILFSMITTEL UND DIENSTLEISTUNGEN

Thermo Fisher Scientific, INC. . .. .. ... . . 82,597 41997271 13
PHARMAZEUTIKA

ELHLILY & CO. oottt 73,895 31,734,947 1.0

JOhnson & JONNSON . . ... i e e e 603,456 93,571,387 2.9

Merck & €O, INC. .+t vttt e e e 487434 53,817,588 1.6

PAZEr, INC. . oo 664,216 25,253,492 0.8

204377914 6.3
468487978 144

INDUSTRIEGUTER

LUFTFAHRT UND VERTEIDIGUNG
Boeing Co. (The) ... ..o 167,044 34,360,951 1.0
Raytheon Technolo@ies COrp. . .. ..ottt et e e e 840,549 77,448,185 24

111,809,136 34

GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF

Republic Services, INC. . ... .. o 167,266 23,689,883 0.7
TRANSPORT AUF DEM LANDWEG

(O Q0§ P 1,269,206 38,926,548 12

Norfolk Southern Corp. . ... ..o 140,746 29,300,502 09

Union Pacific COTP. . . ..ottt et e e e e e e e 216,023 41,588,748 13

109,815,798 34
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Anteile Wert Nettover-
(USD) mogen %
INDUSTRIEKONZERNE
Honeywell International, INC. ... ... ... e 496,688 $  95,165421 2.9%
MASCHINEN
Dere & 0. oottt 54,144 18,732,741 0.6
359,212,979 11.0
KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE
Comceast Corp. - Class A .. ..o e e 457,737 18,011,951 0.6
Deutsche Telekom AG (REG) . . . ..ottt e e e e e 427,626 9,487,118 0.3
27,499,069 0.9
UNTERHALTUNG
Netflix, INC. ..o 47,098 18,614,542 0.6
Universal Music Group NV ... 90,974 1,804,656 0.1
Walt Disney Co. (The) .. ... e e e e 135,635 11,930.455 0.3
32,349,653 1.0
INTERAKTIVE MEDIEN UND -DIENSTLEISTUNGEN
Alphabet, Inc. - Class A . ..o 1,096,139 134,682,599 4.1
Meta Platforms, Inc. - Class A . ... .. . 305,112 80,769,249 2.5
215,451,348 6.6
DRAHTLOSE TELEKOMMUNIKATIONSDIENSTE
T-Mobile US, INC. .ottt ettt e e e e e e e e e e e e 128,039 17,573,353 0.5
292,873,923 9.0
NICHT-BASISKONSUMGUTER
BREIT ANGELEGTER EINZELHANDEL
Amazon.com, INC. . . ... ... 805,806 97,164 087 3.0
HOTELS, RESTAURANTS UND FREIZEIT
Booking Holdings, INC. . . ... ..ot 30,299 76,013,222 23
MceDOoNald’s COTP. . . v v ettt e e e e e e 149,034 42,491,084 1.3
118,504,306 3.6
SPEZIALISIERTER EINZELHANDEL
Home Depot, Inc. (The) ... ...t e e 146,271 41,460,515 1.3
257,128,908 7.9
VERBRAUCHSGUTER
GETRANKE
PepsiCo, INC. ..o 486,190 88,656,747 2.7
VERTRIEB UND EINZELHANDEL VON NICHT-ZYKLISCHEN KONSUMGUTERN
Costco Wholesale COTp. .. ...ttt e e e e e e e 39,503 20,208,154 0.6
Kroger Co. (The) . ...t e e e e 495,445 22,458,522 0.7
Walmart, INC. . ..o 171,133 25,134,304 0.8
67,800,980 2.1
LEBENSMITTELPRODUKTE
Mondelez International, InC. - Class A . ... ... it 242 819 17,825,343 0.6
HAUSHALTSPRODUKTE
Procter & Gamble Co. (The) ... ... o e 467,406 66,605,355 2.0
240,888,425 74
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
Schlumberger NV .. 296,134 12,683,419 04
OL, GAS UND VERBRAUCHSBRENNSTOFFE
CheVION COTP. . vttt ettt e e e e e e e e e e e e e e 367,267 55,317,756 1.7
EOG Resources, INC. . . ... 390,334 41,878,935 13
EXXON MObIl COIP. .« .ottt e e e e e e 766,441 78,314,941 24
Occidental Petroleum COrp. .. ... ...ttt e et 526,246 30,343,344 0.9
205,854,976 6.3
218,538,395 6.7
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
NextEra Energy, Inc. . .. ..o 168,094 12,348,185 04
PP COIP. .ottt et 2,286,202 59,898,493 1.8
72,246,678 2.2
GRUNDSTOFFE
CHEMIKALIEN
FMOC COTP. ettt et e e e e e e e 153,039 15,928,299 0.5
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Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
METALL UND BERGBAU
Freeport-McMoRan, Inc. ......... .. .. .. .. . .. .. . . 333980 $ 11,468,873 0.3%
Glencore PLC .. ... 1,122,383 5,740,039 0.2
17,208,912 0.5
33,137,211 1.0
3,183,752,187 97.8
SONSTIGE UBERTRAGBARE WERTPAPIERE
VORZUGSAKTIEN
VERBRAUCHSGUTER
LEBENSMITTELPRODUKTE
Dream Holdings, Inc., Series 2 (a). . ... ...t 0.00 % 257,130 66,211 0.0
Dream Holdings, Inc.,Series D (a) . .......... ... ... ... ..... 0.00 % 1,394,469 250,307 0.0
316,518 0.0
Gesamtanlagen
(Kosten $3,011,891,193) .. ..ot $3,184,068,705  97.8%
Termineinlagen
BNP Paribas, Paris(b) . .......... i 2.63 % - 912 0.0
BNP Paribas, Paris(b) . .........ooirii 1.97 % - 667,101 0.0
Citibank, New York(b). .. ... 443 % - 69,824,446 2.1
HSBC, Singapore(b) . ...... ..ottt 2.77 % - 2 0.0
Scotiabank, Toronto(b). . ......... ... .. i 333 % - 8 0.0
SEB, Stockholm(b) . ............ i 213 % - 4,572,288 0.1
SMBC,London(b) . . ..ottt (0.34)% - 168,450 0.0
SMBC, Tokyo(D) . ..o vttt 341 % - 5,338,896 0.2
Termineinlagen insgesamt. . . ............. .. ... 80,572,103 24
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. ........................ .. (8,022,114) (0.2)
NettOVermOZeN . . . . ... .ottt $3.256,618,694 100.0%
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Brown Brothers Harriman & CoA4. . . ..o oottt AUD 37 USD 24 06/05/2023 $ 627
Brown Brothers Harriman & Co4. . ..o ottt AUD 0* USD 0* 06/05/2023 0
Brown Brothers Harriman & CoA4. . ..o oottt e EUR 462,889 USD 511,542 06/05/2023 16,677,142
Brown Brothers Harriman & Co4. . ..o vttt SGD 24  USD 18  06/05/2023 287
Brown Brothers Harriman & Co+. ... ... i e USD 50 AUD 75 06/05/2023 (1,174)
Brown Brothers Harriman & Co4. . ..o vttt USD 962,320 EUR 879,711 06/05/2023 (21,841,755)
Brown Brothers Harriman & Co4. ... ... oo e USD 35 SGD 47 06/05/2023 (384)
Brown Brothers Harriman & CO.4. . .. ... it CZK 7257 USD 339 06/12/2023 12,420
Brown Brothers Harriman & Co4. ... ..ot PLN 15,531 USD 3,764 06/12/2023 98,476
Brown Brothers Harriman & CO4. ... .ot i e USD 667 CZK 14,473  06/12/2023 (15,238)
Brown Brothers Harriman & Co+. ... ... oo USD 7298 PLN 30,394  06/12/2023 (124,889)
Brown Brothers Harriman & CO.4. . .. ... it AUD 12,615 USD 8,538 06/13/2023 329,148
Brown Brothers Harriman & Co4. .. ..ot AUD 160 USD 104 06/13/2023 (11)
Brown Brothers Harriman & CO4. ... .ot i e USD 17,088 AUD 25,465 06/13/2023 (517,638)
Brown Brothers Harriman & Co4. .. ..ot AUD 38 USD 26 06/20/2023 655
Brown Brothers Harriman & Co4. . ..o vttt AUD 0* USD 0* 06/20/2023 0
Brown Brothers Harriman & Co4. ... ..ot CHF 8,699 USD 9,749  06/20/2023 176,841
Brown Brothers Harriman & CO4. ... ...t GBP 14,523  USD 18,168 06/20/2023 95,460
Brown Brothers Harriman & Co.4. ... .. oo e GBP 659 USD 815 06/20/2023 (5,644)
Brown Brothers Harriman & CO4. ... .ottt SGD 5,145 USD 3,850 06/20/2023 42,701
Brown Brothers Harriman & Co4. ... ... oo e SGD 61 USD 45 06/20/2023 (70)
Brown Brothers Harriman & Co4. . ..o vttt USD 0*  AUD 0* 06/20/2023 0
Brown Brothers Harriman & Co.4. ... .. oo e USD 52  AUD 78  06/20/2023 (1,235)
Brown Brothers Harriman & CO.4. . .. .. .ot USD 19430 CHF 17,383  06/20/2023 (303,171)
Brown Brothers Harriman & Co4. ... ..ot USD 572  GBP 460 06/20/2023 470
Brown Brothers Harriman & Co4. . ..o vttt USD 35992 GBP 28,831 06/20/2023 (113,784)
Brown Brothers Harriman & Co.+. ... ... oo USD 7,728  SGD 10,357 06/20/2023 (64,403)
5 (5555.169)
Wertsteigerung $ 17,434,227
Wertminderung $  (22,989,396)

Zum Zweck der Absicherung von Anteilklassen benutzt.
*  Die Anzahl der Kontrakte betrigt weniger als 500.

(2)

und des Verwaltungsrats festgelegt werden.

(b) Tagesgeld.

Zum angemessenen Marktwert entsprechend den Verfahren bewertet, die von und unter der allgemeinen Aufsicht der Verwaltungsgesellschaft

87



VERZEICHNIS DER ANLAGEWERTE (F ortsetzung) AB SICAV I
Select US Equity Portfolio

Wihrungskiirzel:

AUD - Australian Dollar
CHF - Swiss Franc

CZK - Czech Koruna
EUR - Euro

GBP - Great British Pound
PLN - Polish Zloty

SGD - Singapore Dollar
USD - United States Dollar

Glossar:
REG - Registered Shares

Siehe Anmerkungen zum Jahresabschluss.
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31. Mai 2023 Global Plus Fixed Income Portfolio
Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
REGIERUNGEN - SCHATZPAPIERE

AUSTRALIEN
Australia Government Bond, Series 144 .. ..................... 3.75% 04/21/2037 AUD 869 $ 561,275 0.1%
Australia Government Bond, Series 150 . ...................... 3.00% 03/21/2047 997 542,108 0.0
1,103,383 0.1
OSTERREICH
Republic of Austria Government Bond .. ......... ... ... .. ... 0.90% 02/20/2032 EUR 22938 20,814,388 22
BELGIEN
Kingdom of Belgium Government Bond, Series 76 .............. 1.90% 06/22/2038 1,015 912,437 0.1
Kingdom of Belgium Government Bond, Series 84 .............. 1.45% 06/22/2037 3,270 2,812,434 03
Kingdom of Belgium Government Bond, Series 96 .............. 2.75% 04/22/2039 7,208 7,203,836 0.8
10,928,707 1.2
KANADA
Canadian GovernmentBond . .......... ... .. ... ... ... ... 1.75% 12/01/2053 CAD 7,580 4,061,203 04
Canadian GovernmentBond . .. ............................. 2.25% 12/01/2029 2,652 1,842,156 0.2
Canadian GovernmentBond . .......... ... ... ... . ... ... ... 3.50% 03/01/2028 21,780 16,082,089 1.7
21,985,448 2.3
CHINA
China Government Bond, Series INBK. . ...................... 2.75% 06/15/2029 CNY 93,350 13,210,307 14
China Government Bond, Series INBK.. .. ..................... 3.81% 09/14/2050 63,120 9,925,692
23,135,999 2.5
FRANKREICH
French Republic Government Bond OAT ...................... 2.50% 05/25/2043 EUR 3,713 3,528,895 04
DEUTSCHLAND
Bundesrepublik Deutschland Bundesanleihe. . .................. 1.80% 08/15/2053 6,894 6,355,843 0.6
Bundesrepublik Deutschland Bundesanleihe. . .................. 3.25% 07/04/2042 2,987 3,561,527 04
9,917,370 1.0
INDONESIEN
Indonesia Treasury Bond, Series FR87 . ....................... 6.50% 02/15/2031 IDR 64,706,000 4,338,194 0.5
ITALIEN
Italy Buoni Poliennali Del Tesoro, Series 10Y .................. 440% 05/01/2033 EUR 2401 2,642,180 0.3
Italy Buoni Poliennali Del Tesoro, Series 13Y .................. 4.00% 04/30/2035 3,865 4,035,550 04
6,677,730 0.7
JAPAN
Japan Government Five Year Bond, Series 141.................. 0.10% 09/20/2024 JPY 232,000 1,669,572 0.2
Japan Government Five Year Bond, Series 156.................. 0.20% 12/20/2027 210,700 1,522,251 0.1
Japan Government Ten Year Bond, Series 335 .................. 0.50% 09/20/2024 478,900 3,464,375 04
Japan Government Thirty Year Bond, Series 62 . ................ 0.50% 03/20/2049 454,500 2,751,636 0.3
Japan Government Thirty Year Bond, Series 68 . ................ 0.60% 09/20/2050 606,000 3,691,350 04
Japan Government Thirty Year Bond, Series 74 . ................ 1.00% 03/20/2052 775,600 5,205,966 0.5
Japan Government Twenty Year Bond, Series 140 ... ............ 1.70% 09/20/2032 553,300 4,446,824 0.5
Japan Government Twenty Year Bond, Series 159 ............... 0.60% 12/20/2036 133,900 949,752 0.1
Japan Government Twenty Year Bond, Series 171 ............... 0.30% 12/20/2039 248,250 1,623,504 0.2
Japan Government Twenty Year Bond, Series 183 ............... 1.40% 12/20/2042 1,786,400 13,705,429 1.5
Japan Government Two Year Bond, Series 433.................. 0.01% 02/01/2024 926,550 6,656,899 0.7
45,687,558 49
MALAYSIA
Malaysia Government Bond, Series 310 . ...................... 4.50% 04/15/2030 MYR 20,764 4733814 0.5
MEXIKO
Mexican BOnos . ...t 5.50% 03/04/2027 MXN 60,108 2,994,342 03
Mexican Bonos, Series M .. ... . 8.00% 07/31/2053 136,837 6,906,882 0.7
Mexican Bonos, Series M .. ... .. ... i 8.50% 05/31/2029 26,180 1457435 0.2
11,358,659 1.2
PERU
Peruvian Government International Bond . ... .................. 6.95% 08/12/2031 PEN 28,117 7,634,897 0.8
SPANIEN
Spain Government Bond .. ....... . .. oo 3.90% 07/30/2039 EUR 8,466 9,214,679 1.0
VEREINIGTES KONIGREICH
United Kingdom Gilt........ ... .. . i 0.88% 01/31/2046 GBP 3,066 1,863,259 0.2
United Kingdom Gilt . ...... .. ... o i 1.25% 10/22/2041 7405 5,532,823 0.6
United Kingdom Gilt........ ... .. i 1.50% 07/31/2053 6,046 3,850,423 04
United Kingdom Gilt . ...... .. ... o i 1.75% 09/07/2037 0* 188 0.0
United Kingdom Gilt. . ... . ... i 3.25% 01/31/2033 21,945 25,312,963 2.7
United Kingdom Gilt . ...... .. ... o i 4.25% 06/07/2032 3,575 4,506,631 0.5
41,066,287 44
VEREINIGTE STAATEN
US. Treasury Bonds .. ... ... ..o 1.13% 08/15/2040 USD 42,580 27,390914 2.9
U.S. Treasury Bonds . ...... ... 1.25% 05/15/2050 22432 12,540,390 1.3
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Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
US.Treasury Bonds . ..... ... ... i 1.75% 08/15/2041 USD 6,778 $ 4,772,136 0.5%
U.S. Treasury Bonds . ....... ..o 2.00% 08/15/2051 8,443 5,723,042 0.6
US.Treasury Bonds . ..... ... ... i 2.38% 02/15/2042 1,638 1,279,432 0.1
U.S. Treasury Bonds(a) .. .....ooiini i 4.50% 08/15/2039 4,930 5,344,428 0.6
U.S. Treasury NOtes . . . ..o vv et e 0.75% 05/31/2026 8,875 8,058,223 09
U.S. Treasury NOteS . . . ..ottt ettt e et 0.75% 01/31/2028 21,395 18,613,563 20
U.S. Treasury NOtes . . . ..o vv et e 1.13% 02/28/2027 31,195 28,192,752 3.0
U.S. Treasury NOteS . . . ..ottt ettt e et 1.75% 03/15/2025 13,767 13,106,423 14
U.S. Treasury NOtes(a). . . .o .over ettt 2.00% 11/15/2026 5,705 5,344 872 0.6
U.S. Treasury NOteS . . . ..ottt ettt e et 2.13% 05/31/2026 10,593 10,025,470 1.1
U.S. Treasury NOtes . . . ..o vv et e 2.25% 02/15/2027 39,163 36,910,750 39
U.S. Treasury NOteS . . . ..ottt ettt e 2.75% 02/15/2028 23312 22,248,008 24
U.S. Treasury NOtes . . . ..o vv et e 3.38% 05/15/2033 22,517 22,027,664 24
U.S. Treasury NOteS . . . ..ottt ettt e 3.50% 02/15/2033 2,322 2,293,306 0.2
223871,873 239
445997881 47.6
INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT
FINANZINSTITUTE
BANKWESEN
AIB Group PLC, SeriesE ......... ... ... . i 2.25% 04/04/2028 EUR 2,171 2,113,259 0.2
AIB Group PLC, Series E .. ... .o 4.63% 07/23/2029 222 234,123 0.0
Banco Santander SA ... ... 4.18% 03/24/2028 USD 3,000 2,819,489 03
Banco Santander SA,SeriesE............ .. ... .. ... .. .. ..... 5.75% 08/23/2033 EUR 1,300 1,387,355 0.1
Bank of America Corp. ...... ... 2.88% 10/22/2030 USD 360 310,541 0.0
Bank of America COrp. ..........ooiiiiiiiiiiiii 3.19% 07/23/2030 285 251,585 0.0
Bank of America Corp. . ... 3.56% 04/23/2027 290 275,130 0.0
Bank of America Corp.,SeriesE......... ... ... ... ... ..... 0.58% 08/24/2028 EUR 2,065 1,899,202 0.2
Bank of Ireland Group PLC. . ...... ... ... .. ... .. .. 2.03% 09/30/2027 USD 2,092 1,818,366 0.2
Bank of Ireland Group PLC, SeriesE .. ....................... 0.38% 05/10/2027 EUR 855 813,504 0.1
Banque Federative du Credit Mutuel SA....................... 3.88% 06/16/2032 1,400 1,413,107 0.1
Banque Federative du Credit Mutuel SA....................... 4.75% 07/13/2027 USD 711 697,876 0.1
Barclays PLC . . ... . 2.85% 05/07/2026 2,357 2,217,625 0.2
Barclays PLC . . ... 6.22% 05/09/2034 428 431,648 0.0
BNP Paribas SA . ... o 1.90% 09/30/2028 1420 1,217,495 0.1
BNP Paribas SA(D) . ..o oo 4.63% 02/25/2031 1,267 900,286 0.1
BPCE SA . 598% 01/18/2027 2,661 2,655,186 0.3
CaixaBank SA ... ... .. . . 3.50% 04/06/2028 GBP 600 660,265 0.1
Capital One Financial Corp. ........ ... ... ... ... oo 0.80% 06/12/2024 EUR 455 457,623 0.0
Capital One Financial Corp. ......... ... ... .. ... . ... 4.17% 05/09/2025 USD 534 519,706 0.1
Capital One Financial Corp.(¢) ... . 5.57% 12/06/2024 417 409,393 0.0
Citigroup, Inc., Series E. . .. ... . 0.50% 10/08/2027 EUR 1,715 1,625,344 0.2
Citigroup, Inc., Series W(b) . . ... ... ... 4.00% 12/10/2025 USD 488 419,012 0.0
Citigroup, Inc., Series Y(b) ... ... oottt 4.15% 11/15/2026 1,111 900,648 0.1
Commonwealth Bank of Australia(c) ......................... 5.65% 03/14/2025 1,445 1,445,024 0.2
Cooperatieve Rabobank UA, SeriesE......................... 4.63% 05/23/2029 GBP 1,655 1,852,743 0.2
Credit Suisse Group AG. . .. ...t 4.19% 04/01/2031 USD 1,786 1,570,271 0.2
Credit Suisse GrOUp AG. . .. .ottt 6.37% 07/15/2026 1,719 1,690,753 0.2
Credit Suisse Group AG. . .. ... it i 7.75% 03/01/2029 EUR 460 544 455 0.1
Danske Bank A/S . .. ... . 1.62% 09/11/2026 USD 200 179,424 0.0
Danske Bank A/S . . ... 3.24% 12/20/2025 592 562,617 0.1
Danske Bank A/S . .. ... . 4.30% 04/01/2028 813 763,358 0.1
Danske Bank A/S . . ... 6.47% 01/09/2026 620 620,598 0.1
Deutsche Bank AG. .. ... ...t 3.25% 05/24/2028 EUR 300 296,124 0.0
Deutsche Bank AG. ... ... i 5.38% 01/11/2029 200 212,212 0.0
Deutsche Bank AG,SeriesE . ............ .. ... .. ... .. ....... 1.88% 02/23/2028 2,400 2,276,403 0.2
Discover Financial Services. . .. ......... ... .. 6.70% 11/29/2032 USD 793 822,331 0.1
Goldman Sachs Group, Inc. (The)(C). .. ... 5.75% 01/24/2025 970 963,244 0.1
Goldman Sachs Group, Inc. (The), SeriesE . ................... 3.63% 10/29/2029 GBP 1,301 1,432,286 0.1
HSBC Holdings PLC . . ... .. e 4.76% 06/09/2028 USD 1,522 1475,115 0.2
HSBC Holdings PLC. . ... ... 6.25% 03/09/2034 1,175 1,207,349 0.1
HSBC Holdings PLC . . ... .. e 6.36% 11/16/2032 EUR 1,645 1,813,782 0.2
INGGroep NV . . oo e 4.50% 05/23/2029 2,200 2,357,347 0.2
ING Groep NV(b) ..ot e 6.75% 04/16/2024 USD 715 681,165 0.1
Intesa Sanpaolo SpA ... ... ... 5.02% 06/26/2024 780 758,565 0.1
Intesa Sanpaolo SpA ... ... 571% 01/15/2026 1,846 1,764,180 0.2
JPMorgan Chase & CO.(C) ..o vvvviin e 6.01% 02/24/2026 548 547,240 0.1
JPMorgan Chase & Co.,SeriesE .......... ... ... ... ...... 1.09% 03/11/2027 EUR 583 575,115 0.1
KBC Group NV .. e 5.80% 01/19/2029 USD 619 623,121 0.1
Lloyds Banking Group PLC ......... ... ... .. ... .. ....... 5.87% 03/06/2029 1,638 1,650,682 0.2
Mitsubishi UFJ Financial Group,Inc. ............ ... ... ..... 1.54% 07/20/2027 1,625 1,436,594 0.1
Mitsubishi UFJ Financial Group,Inc. ......................... 5.48% 02/22/2031 470 473,562 0.1
Mizuho Financial Group,Inc. ....... ... ... .. ... ... ... 1.23% 05/22/2027 2,737 2.411,809 03
Morgan Stanley .. ... 4.66% 03/02/2029 EUR 1,705 1,853,851 0.2
Morgan Stanley . ......... . 4.81% 10/25/2028 2,015 2,199,368 0.2
Nationwide Building Society. ...................... ... ...... 6.18% 12/07/2027 GBP 627 773,251 0.1
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Nationwide Building Society(c) ............coiiiiiin. . 6.38% 02/16/2028 USD 2,123 $ 2,040,512 0.2%
NatWest Group PLC . ... ... 4.89% 05/18/2029 255 246,219 0.0
NatWest Group PLC, SeriesE. . ............ . ... ... 5.76% 02/28/2034 EUR 1415 1,520,710 0.2
Santander Holdings USA,Inc.. ...... ... ... ... 249% 01/06/2028 USD 1,705 1,494 294 0.2
Santander UK Group Holdings PLC .......................... 6.83% 11/21/2026 2414 2,443,175 0.3
Societe Generale SA ... ... ... 6.45% 01/12/2027 2272 2,274,651 0.2
Standard Chartered PLC . ....... ... ... .00t 2.61% 01/12/2028 1,729 1,539,028 0.2
Standard Chartered PLC(b) (C) ... oo i 6.78% 01/30/2027 2,000 1,752,869 0.2
Svenska Handelsbanken AB,SeriesE......................... 4.63% 08/23/2032 GBP 1,230 1,388,040 0.1
Swedbank AB, Series G. ... ..o 3.63% 08/23/2032 EUR 846 836,254 0.1
Truist Financial Corp. .......... i 5.12% 01/26/2034 USD 658 628,581 0.1
UBS Group AG(C) « « v v vttt e e e e e e e 6.67% 05/12/2026 2,835 2,842,739 03
UniCredit SPA . . ..o 1.98% 06/03/2027 268 236,002 0.0
UniCredit SPA . ..o 2.57% 09/22/2026 3,164 2,851,946 03
Virgin Money UK PLC, Series G . ... . 3.13% 06/22/2025 GBP 800 947 481 0.1
87,324,208 9.3
MAKLER
Charles Schwab Corp. (The)(C) ... .o oot 5.61% 05/13/2026 USD 2,052 1,970,004 0.2
Charles Schwab Corp. (The), Series I(b). . .. ................... 4.00% 06/01/2026 2317 1,893,452 0.2
Nomura Holdings, Inc.. .. ... ... i 1.85% 07/16/2025 900 826,262 0.1
Nomura Holdings, Inc.. . ....... ... .. o i 571% 01/09/2026 1,524 1,522,853 0.2
6,212,571 0.7
FINANZEN
Aircastle Ltd. . ... ..o 4.25% 06/15/2026 840 791,548 0.1
Aircastle Ltd. . ... ..o 5.25% 08/11/2025 861 835,749 0.1
Aviation Capital Group LLC . .. ... ... i 1.95% 09/20/2026 310 268916 0.0
Aviation Capital Group LLC ... ... ... .. o i 3.50% 11/01/2027 212 189,286 0.0
Aviation Capital Group LLC . .. ... ... i 4.13% 08/01/2025 6 5,643 00
Aviation Capital Group LLC ... ... ... .. o i 438% 01/30/2024 300 293,009 0.0
Aviation Capital Group LLC . .. ... ... i 4.88% 10/01/2025 147 141,381 0.0
Aviation Capital Group LLC ... ... ... .. o i 5.50% 12/15/2024 841 824,772 0.1
REC Ltd. ..o e e 5.63% 04/11/2028 227 226,617 0.0
Synchrony Financial .......... ... ... ... ... ... . ... 2.88% 10/28/2031 1467 1,060,536 0.1
Synchrony Financial ........ .. ... .. ... ... . .. 395% 12/01/2027 701 604,049 0.1
5,241,506 0.5
VERSICHERUNGEN
Allianz SE, Series E. . ... ... . 2.12% 07/08/2050 EUR 2,000 1,762,068 0.2
Assicurazioni Generali SpA,SeriesE . ........ ... ... ... ... 5.80% 07/06/2032 431 477,694 0.1
Credit Agricole Assurances SA .. ... ...t 1.50% 10/06/2031 900 736,467 0.1
Credit Agricole Assurances SA .......... ... ... 4.75% 09/27/2048 900 916,881 0.1
Metropolitan Life Global Funding I, SeriesE. . ................. 4.00% 04/05/2028 1,947 2,097,500 0.2
Muenchener Rueckversicherungs-Gesellschaft AG in Muenchen . . . 3.25% 05/26/2049 900 879,579 0.1
Nationwide Mutual Insurance Co.. . .............. .. ..., 9.38% 08/15/2039 USD 345 444 815 0.0
Zurich Finance Ireland Designated Activity Co., SeriesE ......... 3.00% 04/19/2051 1,385 1,085,939 0.1
8,400,943 0.9
SONSTIGE FINANZWERTE
Digital Dutch FincoBV .. ... ... .. 1.50% 03/15/2030 EUR 1,135 953,880 0.1
REITs
American Tower COrp.. .. ...ttt 0.88% 05/21/2029 3,095 2,704,521 0.3
Annington Funding PLC, SeriesE. .. ......... ... ... ... ..... 3.18% 07/12/2029 GBP 845 862,056 0.1
Digital Euro Finco LLC. ... ... ... o 2.50% 01/16/2026 EUR 1,646 1,650,004 0.2
Equinix, Inc.. . ... o 1.00% 09/15/2025 USD 2,150 1,941,751 0.2
Essential Properties LP ........ ... ... ... ... .. ... ... 295% 07/15/2031 1,757 1,285,484 0.1
GLP Capital LP/GLP Financing II, Inc.. . .. ....... ... ... ..... 3.25% 01/15/2032 2412 1,954 411 0.2
Omega Healthcare Investors,Inc. . ....... ... ... ... ... ... ... 3.25% 04/15/2033 1413 1,046,246 0.1
Omega Healthcare Investors, Inc. .. ...... ... .. ... ... .. ... 3.63% 10/01/2029 220 180,582 00
Westfield America Management Ltd.. . . .................... ... 2.63% 03/30/2029 GBP 480 460,448 0.1
WPC Eurobond BV . ... ... 1.35% 04/15/2028 EUR 1,063 960,380 0.1
13,045,883 14
121,178,991 129
INDUSTRIE
GRUNDSTOFFE
Braskem Netherlands Finance BV........... ... ... ... ... ... 4.50% 01/31/2030 USD 405 342,104 00
Braskem Netherlands Finance BV............................ 725% 02/13/2033 1,950 1,877,847 0.2
EIDP,INC.. ..o 4.80% 05/15/2033 1,278 1,265,303 0.1
Glencore Capital Finance DAC, SeriesE ...................... 1.13% 03/10/2028 EUR 471 432,399 0.1
Orbia Advance Corp.SABde CV ....... ... .. . ... 2.88% 05/11/2031 USD 282 222,392 0.0
4,140,045 04
INVESTITIONSGUTER
Eaton Corp. .. ..ottt e 4.35% 05/18/2028 1,107 1,097,984 0.1
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KOMMUNIKATIONSMEDIEN
Charter Communications Operating LLC/

Charter Communications Operating Capital . .. ............... 5.13% 07/01/2049 USD 340 $ 258,383 0.0%
Charter Communications Operating LLC/

Charter Communications Operating Capital . . . ............... 5.38% 05/01/2047 235 186,866 0.0
Cox Communications, Inc. .............oo .. 1.80% 10/01/2030 1,542 1,208,509 0.1
Cox Communications, Inc. ......... ... ... . ... 2.60% 06/15/2031 352 287,141 00
Discovery Communications LLC ............................ 4.13% 05/15/2029 434 394,746 0.1
Discovery Communications LLC ........ ... .. ... ... ..... 5.20% 09/20/2047 1,288 1,019,733 0.1
Discovery Communications LLC ............................ 5.30% 05/15/2049 554 440,149 0.1
FOX COTP. . ot ee 471% 01/25/2029 1,933 1,883,572 0.2
FOX COTP. .ttt et e e e e e 5.58% 01/25/2049 845 762,865 0.1
Meta Platforms, Inc.. . ... .. 4.65% 08/15/2062 1,205 1,023,579 0.1
Omnicom Group, InC. . ... ... . 2.45% 04/30/2030 480 404,991 0.1
Paramount Global . ......... .. .. ... .. 420% 05/19/2032 1,211 1,013,239 0.1
Paramount Global ............ ... .. .. ... ., 495% 01/15/2031 225 201,721 0.0
Paramount Global . ......... .. .. ... .. 5.50% 05/15/2033 1435 1,295,941 0.1
Time Warner Cable Enterprises LLC.......................... 8.38% 07/15/2033 1,187 1,316,091 0.1
Warnermedia Holdings, Inc. ........ ... ... .. ... ... ..... 3.76% 03/15/2027 683 639,770 0.1

12,337,296 1.3
KOMMUNIKATION/TELEKOMMUNIKATION
Bell Telephone Co. of Canada or Bell Canada (The) ............. 3.00% 03/17/2031 CAD 388 250,076 0.0
Bell Telephone Co. of Canada or Bell Canada (The) ............. 4.55% 02/09/2030 263 190,008 0.0
Bell Telephone Co. of Canada or Bell Canada (The) ............. 5.15% 02/09/2053 657 472,638 0.1
Bell Telephone Co. of Canada or Bell Canada (The) ............. 5.85% 11/10/2032 1,032 804,830 0.1
CK Hutchison Group Telecom Finance SA..................... 0.75% 04/17/2026 EUR 1,932 1,886,214 0.2
CK Hutchison Group Telecom Finance SA..................... 1.13% 10/17/2028 1,275 1,167,087 0.1
Corning,Inc. ... ... 3.88% 05/15/2026 2,238 2,389,993 03
T-Mobile USA,INC. . ... .ot e 3.88% 04/15/2030 USD 1,408 1,305,407 0.1
T-Mobile USA,INC. .. ..ottt e 5.05% 07/15/2033 1,116 1,100,217 0.1
TELUS COIp.. o vttt e e e e e e e 525% 11/15/2032 CAD 1459 1,083,866 0.1
Vodafone Group PLC. ... . ... 420% 12/13/2027 AUD 660 413,713 0.1
11,064,049 1.2
KONJUNKTURABHANGIGE KONSUMGUTER — KFZ
General Motors Financial Co.,Inc. ........................... 0.85% 02/26/2026 EUR 1421 1,387,232 0.2
Harley-Davidson Financial Services,Inc....................... 3.05% 02/14/2027 USD 2,299 2,055,539 0.2
Harley-Davidson Financial Services,Inc....................... 6.50% 03/10/2028 326 326,636 00
Hyundai Capital America. ... ...t 1.80% 01/10/2028 1,786 1,521,439 0.2
Hyundai Capital America. . ...........o it 2.10% 09/15/2028 753 635,976 0.1
Lear COrpP. .« vttt e ettt e e 3.50% 05/30/2030 134 118,345 0.0
Nissan Motor Acceptance Co. LLC........... ... ... ... ..... 1.85% 09/16/2026 147 124,188 0.0
Nissan Motor Acceptance Co. LLC........... ... ... ... ..... 2.00% 03/09/2026 755 655,655 0.1
Nissan Motor Acceptance Co. LLC........... ... ... ... ..... 2.45% 09/15/2028 1,331 1,046,588 0.1
Volkswagen International Finance NV(b) ...................... 3.50% 06/17/2025 EUR 200 201,116 0.0
Volkswagen International Finance NV(b) ...................... 3.75% 12/28/2027 1,300 1,217,783 0.1
9,290,497 1.0
KONJUNKTURABHANGIGE KONSUMGUTER — UNTERHALTUNG
Cpuk Finance Ltd. .. ...... ... ... i 5.88% 08/28/2027 GBP 363 438,781 0.0
Hasbro, INC. . ... ..o 3.55% 11/19/2026 USD 2,020 1,897,800 0.2
Hasbro, Inc. ... ... 3.90% 11/19/2029 518 472,629 0.1
2,809,210 0.3
KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE
Genm Capital Labuan Ltd.. . . ........ ... o i 3.88% 04/19/2031 1,290 1,031,436 0.1
Marriott International, Inc/MD, SeriesHH. . .. ................. 2.85% 04/15/2031 632 531,210 0.1
MDC Holdings, Inc.. . ...t 6.00% 01/15/2043 1,632 1,432,721 0.1
2,995,367 0.3
KONJUNKTURABHANGIGE KONSUMGUTER — EINZELHANDLER
AutoNation, InC.. . . ... o 3.80% 11/15/2027 656 603,727 0.0
AutoNation, InC.. . .. ..ot 3.85% 03/01/2032 70 59,128 0.0
Falabella SA. . ... . o 3.38% 01/15/2032 1,330 1,038,481 0.1
VFECorp.,Series E. . ... .o 4.25% 03/07/2029 EUR 613 653,719 0.1
2,355,055 0.2
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Altria Group, InC.. .. ..o 3.13% 06/15/2031 1,452 1,332,865 0.2
AmerisourceBergen COrp. . ...t 2.70% 03/15/2031 USD 446 380,433 0.0
Cargill, InC. ... o 3.88% 04/24/2030 EUR 643 693,512 0.1
CVS Health Corp. . ..ot e 5.00% 01/30/2029 USD 950 951,926 0.1
HCA,INC. . .o e e e e 3.38% 03/15/2029 1,291 1,159,736 0.1
HCA,INC. . .o 5.63% 09/01/2028 808 814,456 0.1
5,332,928 0.6
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ENERGIE
BP Capital Markets PLC(b) . .. ... .o 3.25% 03/22/2026 EUR 1,285 $ 1,270,408 0.1%
BP Capital Markets PLC(b) . .. ... 3.63% 03/22/2029 1,595 1,477,142 0.2
Ecopetrol SA . ... 4.63% 11/02/2031 USD 334 252,170 0.0
Ecopetrol SA . ... 5.88% 11/02/2051 839 530,626 0.1
Ecopetrol SA . ... 6.88% 04/29/2030 587 522,797 0.1
Ecopetrol SA . ... 8.88% 01/13/2033 99 96,310 0.0
Enbridge Pipelines,Inc.. . .......... ... ... . i . 2.82% 05/12/2031 CAD 702 443,363 0.0
Enbridge, Inc.. . ... 6.10% 11/09/2032 672 524724 0.1
Eni SpA, Series NCO(b). . ..o vt 2.75% 02/11/2030 EUR 1,855 1,533,988 0.2
Eni SpA, Series NCO(b). . ... oot 3.38% 07/13/2029 951 855,386 0.1
EQT COrp. . vttt e e e e e 5.70% 04/01/2028 USD 491 488,385 0.1
ONEOK,INC. ..ot e 6.35% 01/15/2031 1,302 1,340,758 0.1
OVIntiv,INC. . . ..o 5.65% 05/15/2028 354 352,297 0.0
Ovintiv, InC. . ... 6.25% 07/15/2033 282 279,532 0.0
TotalEnergies SE(b) . ... ..ot 2.00% 01/17/2027 EUR 2,150 2,003,225 0.2
TotalEnergies SE, Series NC7(b). . ............c. .. 1.63% 10/25/2027 671 596,286 0.1
Var Energi ASA ..o 7.50% 01/15/2028 USD 1,255 1,311,394 0.1
Var Energi ASA, SeriesE . ... .. . 5.50% 05/04/2029 EUR 850 916,984 0.1
14,795,775 1.6
SONSTIGE INDUSTRIEWERTE
LKQ COrp. . oottt e 5.75% 06/15/2028 USD 1,053 1,048,360 0.1
LKQ COrp. . ottt et e e e e 6.25% 06/15/2033 860 866,512 0.1
1,914,872 0.2
DIENSTLEISTUNGEN
Booking Holdings, Inc. . ....... ... oo i 4.50% 11/15/2031 EUR 1,218 1,361,326 0.1
Global Payments,Inc. ......... ... .. i 4.88% 03/17/2031 832 899,037 0.1
PayPal Holdings, Inc.. .. ... .. i 5.25% 06/01/2062 USD 1,535 1,438,778 0.2
3,699,141 04
TECHNOLOGIE
Entegris Escrow Corp... ... ..ot 4.75% 04/15/2029 1,445 1,350,663 0.2
Fidelity National Information Services,Inc..................... 225% 12/03/2029 GBP 1,380 1,381,499 0.2
Fiserv, INC. . ..ot 1.63% 07/01/2030 EUR 1,057 961,457 0.1
Fiserv,Inc. ... o 4.50% 05/24/2031 360 388,788 0.0
Honeywell International, Inc., Series 4Y . . ..................... 3.50% 05/17/2027 1,520 1,622,502 0.2
KLA COIP. . ottt e 525% 07/15/2062 USD 1,285 1,260,353 0.1
Kyndryl Holdings, Inc. ....... ... ... .. i 2.05% 10/15/2026 1,576 1,347,790 0.1
LenovoGroup Ltd.. .. ... ... 6.54% 07/27/2032 2,055 2,067,700 0.2
Oracle Corp.. ..o v et 6.90% 11/09/2052 1,840 2,002,088 0.2
SKHynix,Inc.. ... 2.38% 01/19/2031 336 254,583 0.0
SKHynix, InC.. . ..ot 6.25% 01/17/2026 500 500,625 0.1
Western Digital Corp. . ... 2.85% 02/01/2029 774 625,316 0.1
Western Digital Corp. .. ...t 3.10% 02/01/2032 1,276 957,858 0.1
14,721,222 1.6
TRANSPORTWESEN — EISENBAHNEN
Lima Metro Line 2 Finance Ltd. .. .......... ... ... ... ... ... 5.88% 07/05/2034 519 500,388 0.1
TRANSPORTWESEN — DIENSTLEISTUNGEN
ENAMaster TrUSt .. ..o vttt et 4.00% 05/19/2048 221 165,819 0.0
ERACUSAFinance LLC ....... ... .00t 4.60% 05/01/2028 1,523 1,494,189 0.1
ERACUSAFinance LLC . ... ... ..., 490% 05/01/2033 865 850,149 0.1
FedEX COTp.. .o e ittt e e 045% 05/04/2029 EUR 1,934 1,695,870 0.2
Gatwick Funding Ltd.,Series E. . ... ... ... ... .. ... ... ... 2.50% 04/15/2030 GBP 1,845 1,867,320 0.2
Heathrow Funding Ltd., Series E. ... ......... .. ... . ....... 2.75% 10/13/2029 1,945 2,031,097 0.2
8,104 444 0.8
95,158,273 10.1
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
AES Panama Generation Holdings SRL .. ..................... 4.38% 05/31/2030 USD 505 437456 0.1
E.ON International Finance BV, SeriesE . ..................... 6.25% 06/03/2030 GBP 1,320 1,682,114 0.2
Electricite de France SA(b) . ...t 2.88% 12/15/2026 EUR 1,200 1,081,278 0.1
Electricite de France SA. ... ... ... . 5.70% 05/23/2028 USD 266 268,212 0.0
Electricite de France SA. . . ... ... ... i 599% 05/23/2030 CAD 726 532,865 0.1
Electricite de France SA,SeriesE . . ......... ... ... ... ... ... 1.00% 11/29/2033 EUR 1,000 773,031 0.1
Enel Finance International NV . ............................. 7.50% 10/14/2032 USD 1,636 1,811,984 0.2
Enel SpA, Series E(b) . ... ..o 6.38% 04/16/2028 EUR 1,391 1,502,582 0.2
Florida Power & Light Co. ......... ... ... ... ... 4.80% 05/15/2033 USD 1,139 1,138,967 0.1
Iberdrola International BV, Series NC6(b) . .................... 1.45% 11/09/2026 EUR 2,100 1,926,125 0.2
Niagara Mohawk Power Corp. ......... ... ... ... ... ... ... 1.96% 06/27/2030 USD 2,827 2,281,510 02
Niagara Mohawk Power Corp. .......... ... .. oo . 4.28% 12/15/2028 59 55,823 0.0
13,491,947 1.5
ERDGAS
Cadent Finance PLC, SeriesE........... ... ... ... ... ... ... 5.75% 03/14/2034 GBP 1,560 1,894,490 0.2
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SONSTIGE VERSORGUNGSBETRIEBE
Thames Water Utilities Finance PLC, SeriesE . ................. 4.00% 04/18/2027 EUR 2,135 $ 2,274,103 0.2%
Thames Water Ultilities Finance PLC, SeriesE . ................. 6.75% 11/16/2028 GBP 1,260 1,628,750 0.2

3,902,853 04
19,289,290 2.1
235,626,554  25.1

HYPOTHEKEN MIT LAUFENDEN ZINSZAHLUNGEN
FESTVERZINSLICHE STAATSPAPIERE MIT 30-JAHRIGER LAUFZEIT

Federal National Mortgage Association, Series 2012 .. ........... 3.50% 02/01/2042 USD 199 186,710 0.0
Federal National Mortgage Association, Series 2012 ............. 3.50% 11/01/2042 2,125 1,991,238 0.2
Federal National Mortgage Association, Series 2012 .. ........... 3.50% 01/01/2043 362 338,639 0.0
Federal National Mortgage Association, Series 2013 ............. 3.50% 04/01/2043 1,215 1,137,792 0.1
Federal National Mortgage Association, Series 2018 .. ........... 3.50% 03/01/2048 599 558,508 0.1
Government National Mortgage Association, Series 2022 ......... 5.00% 11/20/2052 9,924 9,792,739 1.0
Government National Mortgage Association, Series 2023 ......... 4.50% 06/01/2053 13,328 12,943,098 14
Government National Mortgage Association, Series 2023 ......... 5.00% 06/01/2053 12,387 12,220,468 13
Uniform Mortgage-Backed Security, Series 2018, TBA........... 3.50% 06/01/2053 1,484 1,361,557 02
Uniform Mortgage-Backed Security, Series 2018, TBA........... 4.00% 06/01/2053 4,644 4,387,365 0.5
Uniform Mortgage-Backed Security, Series 2018, TBA........... 4.50% 06/01/2053 5971 5,777,409 0.6
Uniform Mortgage-Backed Security, Series 2019, TBA........... 5.50% 06/01/2053 4408 4405413 0.5
Uniform Mortgage-Backed Security, Series 2023, TBA........... 3.00% 06/01/2053 1,909 1,690,979 0.2

56,791,915 6.1

GEDECKTE ANLEIHEN

Bank of Nova Scotia (The) .........vviienii ... 0.01% 01/14/2027 EUR 1,803 1,705,969 0.2
Bank of Nova Scotia (The) ... . 0.45% 03/16/2026 1,335 1,312,022 0.1
BPCE SFH SA . .. 3.13% 01/24/2028 1,700 1,809,359 0.2
BPCE SFH SA . ... 3.25% 04/12/2028 800 855,694 0.1
Caisse Francaise de Financement Local, SeriesE. . .............. 0.75% 01/11/2027 600 587,007 0.1
Caisse Francaise de Financement Local, SeriesE................ 3.13% 11/16/2027 2,400 2,558,181 0.3
Cie de Financement Foncier SA . ....... ... ... .. ... ... ...... 3.13% 05/18/2027 3,500 3,724,562 04
Commonwealth Bank of Australia, SeriesE .. .................. 0.75% 02/28/2028 2444 2,316,168 0.2
DNB Boligkreditt AS, Series E .. ........... o i 0.63% 06/19/2025 775 782,601 0.1
Korea Housing Finance Corp. . .......... ... .. ..o . 3.71% 04/11/2027 2,128 2,278,550 0.2
National Australia Bank Ltd., SeriesE ........................ 0.88% 02/19/2027 2,495 2,429,362 0.3
National Australia Bank Ltd., Series G .. ...................... 0.63% 03/16/2027 1,350 1,299,253 0.1
Royal Bank of Canada, SeriesE .. ........................... 0.63% 03/23/2026 3475 3433,820 04
Santander UK PLC . ........ ... . ... i, 1.13% 03/12/2027 895 880,870 0.1
Santander UK PLC, SerieS G. . ... oot 0.05% 01/12/2027 685 649,747 0.1
Societe Generale SFH SA ... ... ... ... .. i, 3.13% 02/24/2026 800 851,849 0.1
Toronto-Dominion Bank (The), Series 28 ... ................... 0.10% 07/19/2027 1,000 935,636 0.1
Toronto-Dominion Bank (The), Series G ...................... 0.86% 03/24/2027 331 322,084 0.0
Toronto-Dominion Bank (The), Series G ...................... 3.25% 04/27/2026 1,400 1,485,878 0.2
Westpac Banking Corp., SeriesE ......................... ... 0.38% 04/02/2026 3,091 3,029,322 0.3

33,247,934 36

INFLATIONSGEBUNDENE WERTPAPIERE

VEREINIGTE STAATEN
U.S. Treasury Inflation Index. . . ............ ... . 0.13% 10/15/2026 USD 17,618 16,649,585 1.8
U.S. Treasury Inflation Index. . .......... ... ... .. ... ... 1.13% 01/15/2033 9,662 9,373,210 1.0

26,022,795 2.8

BESICHERTE HYPOTHEKENVERPFLICHTUNGEN
RISIKOTEILUNG - VARIABEL VERZINSLICH

Bellemeade Re Ltd.
Series 2019-2A,Class M2(C) ..o vvve et 8.24% 04/25/2029 1,300 1,323,400 0.1
Series 2020-3A,Class MIC(C) .. oo o v 8.84% 10/25/2030 477 481,364 0.1
Connecticut Avenue Securities Trust
Series 2019-R03, Class IM2(C). . o oo v vii e 7.29% 09/25/2031 43 43,357 0.0
Series 2020-R0O1,Class IM2(C). o oo oo v vie e 7.19% 01/25/2040 291 291,985 0.0
Series 2021-R0O1, Class IM1(C). . .o v v vii e 5.72% 10/25/2041 34 34,106 0.0
Series 2021-R0O1,Class IM2(C). o oo oo v vie e ei e e 6.52% 10/25/2041 144 141,151 0.0
Series 2021-R03, Class IM1(C). . . oo v 5.82% 12/25/2041 676 670,762 0.1
Series 2022-R0O1,Class IM2(C). o oo oo v vve e 6.87% 12/25/2041 1,528 1,488,179 0.2
Series 2022-R02, Class 2M2(C). . v oo v vve e e 797% 01/25/2042 3,173 3,094,320 0.3
Eagle Re Ltd., Series 2021-2, Class MIB(c). . ..o ooovveinnt 7.02% 04/25/2034 632 635,052 0.1

Federal Home Loan Mortgage Corp.
Structured Agency Credit Risk Debt Notes

Series 2013-DN2,Class M2(c) .. ... 9.39% 11/25/2023 307 310,835 00
Series 2019-DNA3, Class M2(c). ... ..o 7.19% 07/25/2049 88 87,686 0.0
Series 2019-DNA4,Class M2(c). .. .....oooiiiiiiiieen 7.09% 10/25/2049 14 13,626 00
Series 2020-DNAL, Class M2(c). ... ..o 6.84% 01/25/2050 42 41,986 0.0
Series 2020-HQA2,Class M2(c). .. ... ovviiieii e 8.24% 03/25/2050 227 232315 00
Series 2021-DNA3,Class M2(c). . ... ..o 707% 10/25/2033 1,101 1,080,047 0.1
Series 2021-DNAS, Class M2(c). .. ... ooo oo 6.62% 01/25/2034 448 443917 0.1
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Series 2021-DNAG6, Class MI(C). ..o v vve e 5.77% 10/25/2041 USD 9 $ 89,963 0.0%
Series 2021-HQA4,Class M1(C). .. oo oo v i 5.92% 12/25/2041 2476 2,397424 03
Series 2021-HQA4, Class M2(C). ... v oo e et 7.32% 12/25/2041 2,692 2,513,871 0.3
Federal National Mortgage Association Connecticut
Avenue Securities
Series 2014-C04,Class IM2(C). . .o vv e et 10.04% 11/25/2024 337 350,841 0.0
Series 2014-C04, Class 2M2(C). o v v oo v vve e e 10.14% 11/25/2024 31 31,275 0.0
Series 2015-CO1,Class IM2(C). . oo vv e et 9.44% 02/25/2025 103 106,619 0.0
Series 2015-C02,Class IM2(C). o oo oo v vie e e 9.14% 05/25/2025 179 185,104 0.0
Series 2015-C03,Class IM2(C). . oo v v e e 10.14% 07/25/2025 312 327,995 0.0
Series 2015-C04, Class IM2(C). o oo oo v vie e e 10.84% 04/25/2028 16 16,794 0.0
Series 2015-C04, Class 2M2(C). . v v v v v e e et et e e eeeans 10.69% 04/25/2028 583 608,778 0.1
Series 2016-CO1,Class 2M2(C). . v oo v vie e e 12.09% 08/25/2028 380 401,676 0.1
Series 2016-C02,Class IM2(C). . oo v v v et ie e 11.14% 09/25/2028 295 309,722 0.0
Series 2021-R02, Class 2M2(C). o v oo v vve e e eie e 697% 11/25/2041 1,170 1,117,660 0.1
Home Re Ltd., Series 2019-1,Class M1(c). ... ..., 6.79% 05/25/2029 772 772,304 0.1
Triangle Re Ltd., Series 2021-3, Class MIA(C) ................. 6.87% 02/25/2034 892 881,266 0.1
20,525,880 2.2
NICHT STAATLICH FESTVERZINSLICH
Alternative Loan Trust
Series 2006-J1,Class TATL. .. ...t 5.50% 02/25/2036 147 106,086 0.0
Series 2007-15CB,Class A19 . .. ... ... 5.75% 07/25/2037 190 118,618 0.0
224,704 0.0
NICHT STAATLICH VARIABEL VERZINSLICH
Deutsche Alt-A Securities Mortgage Loan Trust,
Series 2006-AR4, Class A2(C). .o v v oo vt 5.52% 12/25/2036 150 52,423 0.0
20,803,007 2.2
REGIERUNGEN - STAATSANLEIHEN
KOLUMBIEN
Colombia Government International Bond ... .................. 4.50% 03/15/2029 2,256 1,960,323 0.2
FRANKREICH
Dexia Credit Local SA,SeriesE .. ......... .. ... ... .. ...... 0.00% 01/21/2028 EUR 3,500 3,246 472 03
Dexia Credit Local SA,SeriesE .. ........... ... ... ... 0.01% 01/22/2027 800 763,513 0.1
Dexia Credit Local SA,SeriesE .. ...... ... ... ... ... ...... 0.50% 01/17/2025 700 713371 0.1
4,723,356 0.5
DEUTSCHLAND
Kreditanstalt fuer Wiederaufbau ............................. 3.20% 09/11/2026 AUD 710 451,516 0.1
Kreditanstalt fuer Wiederaufbau ............................. 4.10% 02/20/2026 7,170 4,681,168 0.5
Landwirtschaftliche Rentenbank, SeriesE ... .................. 0.00% 11/27/2029 EUR 2,121 1,886,642 0.2
7,019,326 0.8
INDONESIEN
Indonesia Government International Bond .. ................... 1.00% 07/28/2029 785 698,434 0.1
Indonesia Government International Bond .. ................... 3.38% 07/30/2025 1,511 1,595,222 0.1
2,293,656 0.2
RUMANIEN
Romanian Government International Bond. ... ................. 6.63% 09/27/2029 1,855 2,027,175 0.2
18,023,836 1.9
GEMEINDEVERWALTUNG - REGIONALANLEIHEN
AUSTRALIEN
New South Wales Treasury Corp. .. ..........ooiiuniinnenn. . 2.00% 03/08/2033 AUD 18,681 9,889,699 1.1
JAPAN
Japan Finance Organization for Municipalities, Series G . . ........ 0.01% 02/02/2028 EUR 696 639,195 0.1
Japan Finance Organization for Municipalities, Series G . ......... 0.05% 02/12/2027 4,259 4,033,369 04
4,672,564 0.5
14,562,263 1.6
SUPRANATIONALE UNTERNEHMEN
European Investment Bank ......... ... ... ... ... ... ... 0.75% 07/15/2027 AUD 2,735 1,561,056 0.2
European Investment Bank ......... ... ... ... ... ... ... 1.80% 01/19/2027 3,015 1,815,862 0.2
Inter-American Development Bank. .......................... 2.50% 04/14/2027 1,305 801,886 0.1
Inter-American Development Bank. . ......................... 2.70% 01/29/2026 1,295 814,224 0.1
Inter-American Development Bank. .......................... 4.25% 06/11/2026 2,368 1,552,299 0.2
International Bank for Reconstruction & Development ........... 3.00% 10/19/2026 1,341 845813 0.1
International Bank for Reconstruction & Development,
Series GDIF. . . ... 0.01% 04/24/2028 EUR 2,651 2453791 0.2
International Finance Corp. . ........ ... ... .. oo, 145% 07/22/2024 AUD 3,307 2,083,818 0.2
International Finance Corp. . ... . 4.45% 05/14/2027 3,498 2,308,692 0.2
14,237 441 1.5
INDUSTRIESCHULDVERSCHREIBUNG OHNE ANLAGEQUALITAT
INDUSTRIE
GRUNDSTOFFE
INEOS Quattro Finance 2PLC . ......... .. ... ... ..., 2.50% 01/15/2026 EUR 1417 1,368,257 0.2
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KOMMUNIKATIONSMEDIEN
DISHDBS COIp. . ot ottt e et e e et 5.25% 12/01/2026 USD 1,539 $ 1,218,408 0.1%
DISHDBS COrp. . ..ottt e 5.75% 12/01/2028 1,066 773,154 0.1

1,991,562 0.2

KONJUNKTURABHANGIGE KONSUMGUTER — KFZ

ZF Finance GmbH, Series E . ............................... 2.00% 05/06/2027 EUR 2,000 1,861,712 0.2
KONJUNKTURABHANGIGE KONSUMGUTER — UNTERHALTUNG

Carnival Corp. . ... ..o 4.00% 08/01/2028 USD 671 585,495 0.1

Carnival PLC ... ... . 1.00% 10/28/2029 EUR 1,640 928.447 0.1

1,513,942 0.2

KONJUNKTURABHANGIGE KONSUMGUTER — RESTAURANTS

Stonegate Pub Co. Financing 2019 PLC....................... 8.25% 07/31/2025 GBP 795 918,395 0.1
TECHNOLOGIE
Cedacri Mergeco SPA(C) . . oo v vt 795% 05/15/2028 EUR 288 298,991 0.0
Seagate HDD Cayman. .. ............iiiiiiineeennnn . 8.25% 12/15/2029 USD 1,017 1,042,489 0.1
1,341,480 0.1
8,995,348 1.0
FINANZINSTITUTE
FINANZEN
SLM COTP. . o ettt et e e e e e e e e 4.20% 10/29/2025 905 827,887 0.1
REITs
SBB Treasury Oyj, SeriesE. .. ...... . ... ... ... 0.75% 12/14/2028 EUR 1,369 923,507 0.1
SBB Treasury Oyj, Series E. ... ... ... i 1.13% 11/26/2029 204 135,482 0.0
Vivion Investments SARL . . ......... ... ... ... 3.00% 08/08/2024 1,300 1,087,393 0.1
Vivion Investments SARL . .. ...... ... ... oo, 3.50% 11/01/2025 500 346,958 0.0
2,493,340 0.2
3,321,227 0.3
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
EDP - Energias de Portugal SA, SeriesE ...................... 5.94% 04/23/2083 100 106,027 00
EDP - Energias de Portugal SA, Series NC5.................... 1.50% 03/14/2082 1,700 1,545,036 0.2

1,651,063 0.2
13,967,638 1.5

SCHWELLENMARKTE - SCHATZPAPIERE

BRASILIEN
Brazil Notas do Tesouro Nacional, Series F .. .................. 10.00% 01/01/2031 BRL 31,197 5,731,609 0.6
SUDAFRIKA
Republic of South Africa Government Bond, Series 2032 ......... 8.25% 03/31/2032 ZAR 95,045 3,870,295 04
Republic of South Africa Government Bond, Series 2030 ......... 8.00% 01/31/2030 47,398 2,039,094 0.2

5,909,389 0.6
11,640,998 1.2

REGIERUNGEN - STAATLICHE BEHORDEN

KANADA
Export Development Canada, SeriesE . ....................... 0.50% 02/25/2027 EUR 655 638,002 0.1
JAPAN
Development Bank of Japan, Inc., SeriesG .................... 0.01% 09/09/2025 2,590 2,558.474 0.3
Development Bank of Japan, Inc., SeriesG .................... 3.13% 04/13/2028 1,375 1,462,873 0.1
4,021,347 04
NIEDERLANDE
BNGBank NV . ... . e 3.50% 07/19/2027 AUD 7,534 4,774,743 0.5
BNG Bank NV, Series E . ...t 0.75% 01/24/2029 EUR 756 715,097 0.1
5,489,840 0.6
POLEN

Bank Gospodarstwa Krajowego ............................. 5.38% 05/22/2033 USD 919 917.851 0.1
11,067,040 1.2

GEMEINDEVERWALTUNG - KOMMUNALANLEIHEN

KANADA
Province of OntarioCanada. . . .............ccoiuiiniinennan.. 2.70% 06/02/2029 CAD 6,580 4,562,981 0.5
Province of Quebec Canada. ............ ..., 0.88% 05/04/2027 EUR 3,497 3,418,458 04
Province of Quebec Canada. . ..............coviriininennan.. 3.65% 05/20/2032 CAD 1,558 1,127,140 0.1

9,108,579 1.0

QUASI-STAATLICHE WERTPAPIERE
QUASI-STAATSANLEIHEN

CHILE
Corp. Nacional Del Cobre De Chile ....................... ... 5.13% 02/02/2033 USD 870 860,648 0.1
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UNGARN
Magyar Export-import Bank Zrt . ............ .. ... .. ... 6.13% 12/04/2027 USD 1,498 § 1,484,705 0.1%
MEXIKO
Comision Federal de Electricidad .. ....................... 3.35% 02/09/2031 1,681 1,317,799 0.1
Petroleos Mexicanos .. ..........ouiiii i 6.50% 03/13/2027 535 461,518 0.1
Petroleos Mexicanos ... .........o.uiuuiit i, 6.70% 02/16/2032 1,259 938,899 0.1
2,718,216 0.3
SUDAFRIKA
Transnet SOCLtd. .. ... ..ot 8.25% 02/06/2028 1,005 959,963 0.1
6,023,532 0.6
SCHWELLENMARKTE - INDUSTRIESCHULDVERSCHREIBUNGEN
INDUSTRIE
GRUNDSTOFFE
Braskem Idesa SAPI . ...... ... ... ... .ot 6.99% 02/20/2032 796 541,280 0.0
Cia de Minas Buenaventura SAA ........... ... ... ...... 5.50% 07/23/2026 750 641,025 0.1
Volcan Cia Minera SAA. . ... ... .t 4.38% 02/11/2026 133 88,595 0.0
1,270,900 0.1
INVESTITIONSGUTER
Diamond ITLtd. . ...... .. oo 795% 07/28/2026 267 260,412 0.0
KOMMUNIKATIONSMEDIEN
Globo Comunicacao e Participacoes SA . ................... 4.88% 01/22/2030 1,172 949,320 0.1
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
BREGMbH . ... ... e 4.35% 09/29/2026 850 757,563 0.1
ENERGIE
Acu Petroleo Luxembourg SARL . ........................ 7.50% 01/13/2032 994 855,035 0.1
GreenkoDutchBV........ ... ... ... .. i 3.85% 03/29/2026 188 165,769 0.0
Greenko Solar Mauritius Ltd. ............................ 5.95% 07/29/2026 295 271,547 0.0
Leviathan Bond Ltd. .......... ... ... ... ... ..., 6.13% 06/30/2025 589 571410 0.1
1,863,761 0.2
5,101,956 0.5
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
Adani Green Energy Ltd.. . ........ . ... . i 4.38% 09/08/2024 515 472,609 0.1
JSWHydroEnergy Ltd.. . . ... 4.13% 05/18/2031 475 398,160 0.0
870,769 0.1
FINANZINSTITUTE
SONSTIGE FINANZWERTE
OECFinance Ltd.(d) .. ... 4.38% 10/25/2029 347 12,795 0.0
OECFinance Ltd.(d) .. ... 5.25% 12/27/2033 167 6,820 0.0
OECFinance Ltd.(d) .. ... 7.13% 12/26/2046 235 19,682 0.0
39,297 0.0
6,012,022 0.6
INVESTMENTGESELLSCHAFTEN
FONDS UND INVESTMENTTRUSTS
AB SICAV I - Sustainable Global Thematic Credit Portfolio -
ClasS Z2 oot 63,000 5,600,726 0.6
GEMEINDEVERWALTUNG - US-KOMMUNALANLEIHEN
VEREINIGTE STAATEN
Commonwealth Financing Authority, Series 2016-A .......... 4.14% 06/01/2038 460 418,394 0.0
New Jersey Transportation Trust Fund Authority, Series 2010-C.. . . . 5.75% 12/15/2028 720 733,621 0.1
State Board of Administration Finance Corp, Series 2020-A 2.15% 07/01/2030 1,275 1,076,841 0.1
California Earthquake Authority, Series 2022-A. . ............ 5.60% 07/01/2027 865 872,520 0.1
3,101,876 0.3
DURCH GEWERBLICHE HYPOTHEKEN BESICHERTE ANLEIHEN
NICHT STAATLICHE FESTVERZINSLICHE CMBS
GS Mortgage Securities Trust, Series 2011-GC5, Class D 5.15% 08/10/2044 85 26,426 0.0
JPMBB Commercial Mortgage Securities Trust, Series 2014-C22,
Class AS ..o 4.11% 09/15/2047 1,000 959,421 0.1
LSTAR Commercial Mortgage Trust, Series 2016-4, Class A2 2.58% 03/10/2049 54 54,062 00
WE-RBS Commercial Mortgage Trust, Series 2013-C11,Class B.. . . 3.71% 03/15/2045 850 734,923 0.1
1,774,832 0.2
ABS-ANLEIHEN
SONSTIGE FESTVERZINSLICHE ABS
SBA Tower Trust, Series 2014-2A,ClassC ................. 3.87% 10/15/2049 152 147,731 0.0
933,758,600  99.6
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SONSTIGE UBERTRAGBARE WERTPAPIERE
BESICHERTE KREDITVERPFLICHTUNGEN
CLO - VARIABEL VERZINSLICH
Neuberger Berman Loan Advisers CLO 43 Ltd., Series 2021-43A,
Class A(C) « v vttt e e 6.39% 07/17/2035 USD 2,960 $ 2,902,087 0.3%
AGL CLO 10 Ltd., Series 2021-10A,Class A(C) . ....vvvvvnn... 6.39% 04/15/2034 1,800 1,760,292 0.2
New Mountain CLO 3 Ltd., Series CLO-3A,Class A(¢) .......... 6.43% 10/20/2034 1,933 1,881,507 0.2
Golub Capital Partners 48 LP, Series 2020-48A, Class Al(c). ... ... 6.57% 04/17/2033 460 451,528 0.1
Rockford Tower CLO Ltd., Series 2021-1A, Class Al1(¢).......... 6.42% 07/20/2034 2,678 2,616,681 03
Neuberger Berman Loan Advisers CLO 42 Ltd, Series 2021-42A,
Class A(C) « v vttt 6.36% 07/16/2035 2,579 2,523,602 03
Ballyrock CLO Ltd., Series 2021-16A, Class A1(¢) . . ............ 6.38% 07/20/2034 1,978 1,934,672 0.2
Black Diamond CLO Ltd., Series 2019-2A, Class AIA(¢)......... 6.70% 07/23/2032 460 450,430 0.0

14,520,799 1.6

DURCH GEWERBLICHE HYPOTHEKEN BESICHERTE ANLEIHEN

NICHT STAATLICHE FESTVERZINSLICHE CMBS
Morgan Stanley Bank of America Merrill Lynch Trust,
Series 2013-C9,Class D ............. ..o i 3.90% 05/15/2046 300 231,326 0.0

NICHT STAATLICHE VARIABEL VERZINSLICHE CMBS
Natixis Commercial Mortgage Securities Trust,
Series 2022-JERI, Class A(c) ..........ooiiiiiiia... 6.46% 01/15/2039 1,278 1,222,590 0.2

1,222,590 0.2
1453916 0.2

STAMMAKTIEN
FINANZWERTE

VERSICHERUNGEN
Mt Logan Re Ltd. (Special Investment) (€)..................... 363 266,264 0.0

INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT
FINANZINSTITUTE
BANKWESEN

Goldman Sachs Group, Inc. (The), Series V(b). . ................ 4.13% 11/10/2026 818 667,580 0.1

INDUSTRIE

NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Mondelez International Holdings Netherlands BV ............... 0.75% 09/24/2024 2,084 1,959,479 0.2

2,627,059 0.3

SCHWELLENMARKTE - INDUSTRIESCHULDVERSCHREIBUNGEN

INDUSTRIE
Odebrecht Holdco Finance Ltd.. ........... .. ... ... .. ... ... 0.00% 09/10/2058 778 2,091 0.0
2,091 0.0
18,870,129 2.1
Gesamtanlagen
(Kosten $1,007,872,862) . .. oottt e $ 952,628,729 101.7%
Termineinlagen
ANZ,London(f). ... 2.63 % - 554,355 0.1
Citibank, New York(f) .. ... . 443 % - 13,305917 14
Scotiabank, Toronto(f) . . . ........ ot 333 % - 466,642 00
SMBC,London(f) . .....vuni i (0.34)% - 467431 0.1
SMBC,London(f) . ......oiii 341 % - 847 461 0.1
SMBC, Tokyo(f) . ...cooi 213 % - 1,073,029 0.1
Termineinlagen insgesamt. . .. ... ... ... L 16,714,835 1.8
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. .......................... (32,370273) (3.5
NettOVerMOZEN . . . . . ..ottt et e $ 936973291 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
Canadian 10 YrBond Futures ............................... 09/20/2023 100 $ 9047934 $ 9,110,129 $ 62,195
Euro-BOBL FULUIES . . . oo o ettt 06/08/2023 68 8,500,160 8,587,029 86,869
Korea3 YrBond Futures . ........ .. ..., 06/20/2023 1,326 104,582,935 104,301,676 (281,259)
US. 10 YrUltra Futures. . . .. ..ottt i 09/20/2023 116 13,772,375 13,972,563 200,188
Short
Australian 3 YrBond Futures. . .. ............ .. ... .. ... ..... 06/15/2023 146 10,213,561 10,203,573 9,988
Australian 10 Yr Bond Futures. .. ....... ... ... .. oo, 06/15/2023 77 6,070,247 6,005,786 64,461
Euro-Bund FUtUIes . . .. ..o oottt e 06/08/2023 41 5,776 486 5,962,378 (185,892)
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Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Euro-OAT FUtures . . .......oiinit i 06/08/2023 104 $ 14300738 $ 14511557 % (210,819)
Korea 10 YrBond Futures . . ......... ... .. ... . 06/20/2023 152 13,017,773 12,868,894 148,879
$ (105,390)
Wertsteigerung ~ $ 572,580
Wertminderung $ (677.970)
DEVISENTERMINGESCHAFTE
Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Bank of America, NA. . ... BRL 9,667 USD 1,897 06/02/2023 $ (8,283)
Bank of America, NA. . . ... USD 1,925 BRL 9,654 06/02/2023 (21,853)
Bank of America, NA. . ... JPY 475934 USD 3415 06/15/2023 (8,311)
Bank of America, NA. . . ... NZD 2965 USD 1,843 06/15/2023 57,599
Bank of America, NA. . ... USD 1,884  SEK 20,103 06/15/2023 (30,345)
Bank of America, NA. . . ... USD 1,867 SEK 19,808 06/15/2023 (40,547)
Bank of America, NA. . ... INR 322980 USD 3,904 06/22/2023 1,327
Bank of America, NA. . ... USD 1916 INR 157,136 06/22/2023 (17,118)
Bank of America, NA. . ... USD 1922 INR 157482 06/22/2023 (19,366)
Bank of America, NA. . ... USD 3829 CLP 3,018,189 07/13/2023 (124,735)
Bank of America, NA. . ... KRW 4,991,552 USD 3,777 07/27/2023 (8,733)
Bank of America, NA. . ... KRW 5,264,777 USD 3,949 07/27/2023 (44,005)
Barclays Bank PLC .. .. ... BRL 7910 USD 1,550 06/02/2023 (8,786)
Barclays Bank PLC . ... ..o CNH 165,528 USD 23,595 06/14/2023 311,106
Barclays Bank PLC .. .. ... TWD 65,121 USD 2,139  06/15/2023 18,897
Barclays Bank PLC . ... ..o TWD 59991 USD 1,956 06/15/2023 2,489
Barclays Bank PLC .. .. ... USD 1901 TWD 58492 06/15/2023 3,634
Barclays Bank PLC . ... ..o USD 5679 TWD 173983 06/15/2023 (14,014)
Barclays Bank PLC .. .. ... INR 309,685 USD 3,762 06/22/2023 19,279
Barclays Bank PLC . ... ..o INR 314,655 USD 3,815 06/22/2023 12,855
Barclays Bank PLC .. .. ... USD 3,713  INR 305,804 06/22/2023 (17,617)
BNP Paribas SA . . ... CAD 1876  USD 1,385 06/14/2023 3,193
BNP Paribas SA . . ... CAD 2,232  USD 1,643 06/14/2023 (2,173)
BNP Paribas SA . . ... IDR 73,711,263 USD 4916 07/12/2023 3910
Brown Brothers Harriman & Co.. ... ... i USD 1,806 EUR 1,673 06/14/2023 (15,514)
Brown Brothers Harriman & Cot. . ..o oot e e EUR 0** USD 0** 06/05/2023 1
Brown Brothers Harriman & Co4. ... .ot GBP 0** USD 0** 06/05/2023 0
Brown Brothers Harriman & Co4. . .. ..o USD 3 EUR 3 06/05/2023 (100)
Brown Brothers Harriman & Co4. .. ... ..o e USD 6 GBP 5 06/05/2023 37
Brown Brothers Harriman & Cot. . ..o oot e e EUR 0** USD 0** 06/12/2023 1
Brown Brothers Harriman & Co4. .. ..ot GBP 0** USD 0** 06/12/2023 0
Brown Brothers Harriman & Co4. . .. ..o USD 3 EUR 3 06/12/2023 (83)
Brown Brothers Harriman & Co4. ... ... e USD 6 GBP 5 06/12/2023 (94)
Brown Brothers Harriman & Co4. ..o oottt et AUD 301 USD 201 06/20/2023 4.407
Brown Brothers Harriman & Co+. ... ... CAD 1,167 USD 864 06/20/2023 4430
Brown Brothers Harriman & Co4. . .. ..o CAD 528 USD 387 06/20/2023 (1,637)
Brown Brothers Harriman & Co+. ... ... EUR 193  USD 209 06/20/2023 2,541
Brown Brothers Harriman & Co4. . .. ..o GBP 685 USD 852  06/20/2023 (652)
Brown Brothers Harriman & Co4. .. ..ot SGD 58 USD 43 06/20/2023 251
Brown Brothers Harriman & Co4. ..o oottt et USD 9224  AUD 13,808 06/20/2023 (236,951)
Brown Brothers Harriman & Co4. .. ..ot USD 75 CAD 102 06/20/2023 117
Brown Brothers Harriman & Co4. . ..o vttt et e USD 51449 CAD 69,068 06/20/2023 (545.,430)
Brown Brothers Harriman & Co+. ... ... oo USD 8,456 EUR 7,762  06/20/2023 (150,229)
Brown Brothers Harriman & Co4. ..o oottt et USD 59956 GBP 47922 06/20/2023 (320,295)
Brown Brothers Harriman & Co4. .. ..ot USD 2 SGD 2 06/20/2023 2
Brown Brothers Harriman & Co4. . .. ..ot USD 2,035 SGD 2,720  06/20/2023 (22,747)
Citibank, NA . . USD 1,866 EUR 1,728  06/14/2023 (18,323)
Citibank, NA . . NOK 20,438 USD 1,867 06/15/2023 24988
Citibank, NA . . TWD 114,532 USD 3,832  06/15/2023 102,470
Citibank, NA . . TWD 112990 USD 3,725 06/15/2023 45,692
Citibank, NA . . USD 1909 TWD 58,670 06/15/2023 1,164
Citibank, NA . . USD 1359 TWD 41,261 06/15/2023 (15,053)
Citibank, NA . . USD 2426 TWD 73354 06/15/2023 (37,385)
Citibank, NA . . USD 4,098 TWD 123,599 06/15/2023 (73,563)
Citibank, NA . . USD 3938 INR 324887 06/22/2023 (11,745)
Citibank, NA . . USD 5,672 INR 466,107 06/22/2023 (39,483)
Deutsche Bank AG. . .. ..ot e MXN 203,794 USD 11,277 06/15/2023 (210,568)
Deutsche Bank AG. . ... ..ottt USD 5610 NOK 61,392 06/15/2023 (75,306)
HSBC Bank US A. ... e CAD 22346  USD 16,571 06/14/2023 105,033
HSBC Bank US A. ... o e e e e AUD 63,661 USD 42,157 06/15/2023 727,607
HSBC Bank US A. ... e JPY 6,017,175 USD 43,509 06/15/2023 233,466
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Vertrige zur Im Austausch Unrealisierte

Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
HSBC Bank USA. .. o e e TWD 112,768 USD 3,729 06/15/2023 $ 56,929
HSBC Bank US A. ... TWD 119,572 USD 3,948 06/15/2023 54,803
HSBC Bank USA. .. o e e USD 3,794 TWD 113,730 06/15/2023 (90,330)
HSBC Bank US A. ... INR 306477 USD 3,710 06/22/2023 6,098
HSBC Bank USA. .. o e e USD 3,675 INR 303,325 06/22/2023 (9,852)
JPMorgan Chase Bank, NA . ... ... .. USD 4,611 ZAR 88,954 06/14/2023 (105,300)
JPMorgan Chase Bank, NA . ... ... ZAR 216,642 USD 11,194  06/14/2023 219,792
JPMorgan Chase Bank, NA . ... ... .. HUF 178,178 USD 511 07/20/2023 3,850
Morgan Stanley Capital Services LLC .. ... .. i USD 1,558 BRL 7854  06/02/2023 (9,610)
Morgan Stanley Capital Services LLC ......... .. ... ... ... i CAD 22,554 USD 16,554 06/14/2023 (64,732)
Morgan Stanley Capital Services LLC .. ... .. i CHF 6,801 USD 7,592 06/14/2023 113,749
Morgan Stanley Capital Services LLC ......... .. ... ... ... i TWD 112944 USD 3,726  06/15/2023 48,062
Morgan Stanley Capital Services LLC .. ... ... .. i TWD 112944 USD 3,724 06/15/2023 46,551
Morgan Stanley Capital Services LLC ......... .. ... ... .. i USD 997 GBP 806 06/15/2023 5,893
Morgan Stanley Capital Services LLC ......... ... ... . ... ..., USD 1,303 GBP 1,047 06/15/2023 (905)
Morgan Stanley Capital Services LLC ......... .. ... ... .. i USD 2,051 NZD 3,397 06/15/2023 (5,376)
Morgan Stanley Capital Services LLC ......... .. i MYR 16,759 USD 3,760 06/22/2023 124,103
Morgan Stanley Capital Services LLC ......... .. ... ... .. i MYR 8,178 USD 1,821  06/22/2023 47401
Morgan Stanley Capital Services LLC ......... .. i CLP 3,044,116 USD 3,838 07/13/2023 101,022
Morgan Stanley Capital Services LLC ........ ... ... ... ... i USD 3,203 KRW 4,227,030 07/27/2023 3,109
Royal Bank of Scotland PLC. . .. ... .. USD 690 NZD 1,107  06/15/2023 (23.,440)
Standard Chartered Bank . ... ... .. o TWD 115233 USD 3,792 06/15/2023 40,292
Standard Chartered Bank . .. ... . USD 3342 TWD 100447 06/15/2023 (71,708)
Standard Chartered Bank . ... ... .. o USD 7,736 TWD 234870 06/15/2023 (88,233)
Standard Chartered Bank . .. ... .. INR 304,074 USD 3,705 06/22/2023 30,889
Standard Chartered Bank . ... ... o INR 156,539 USD 1,899 06/22/2023 7,777
UBS AG . . EUR 189,083 USD 204,790 06/14/2023 2,538,581
UBS AG . . GBP 52476  USD 65,010 06/15/2023 (286,095)
UBS AG . o TWD 52277 USD 1,716  06/15/2023 14,268

+ Zum Zweck der Absicherung von Anteilklassen benutzt.

CENTRALLY CLEARED INTEREST RATE SWAP

S 2252966

Wertsteigerung ~ $ 5,149,628
Wertminderung  $ (2,896,662)

Zinsart
Nomineller Vom Fonds Vom Fonds Unrealisierte
Betrag Abschluss- geleistete erhaltene Wertsteigerung/
Clearing-Broker/(Borse) (000) datum Zahlungen Zahlung (-minderung)
Citigroup Global Markets, Inc./(LCHGroup) . .. .................. NZD 6,849 11/01/2024 3 Month BKBM 2.580% $ (163,011)
Citigroup Global Markets, Inc/(LCH Group) .. ................... NZD 18,321 11/02/2024 3 Month BKBM 2.503% (449,580)
Citigroup Global Markets, Inc/(LCHGroup) . .. .................. EUR 10,932  05/12/2027 6 Month EURIBOR 1.494% (691,042)
Citigroup Global Markets, Inc/(LCHGroup) .. ................... EUR 8,348  05/13/2027 6 Month EURIBOR 1.464% (538,156)
Citigroup Global Markets, Inc/(LCHGroup) . .. .................. EUR 10,760  08/18/2032 6 Month EURIBOR 1.800% (1,052,151)
Citigroup Global Markets, Inc/(LCHGroup) .. ................... NZD 18,820  04/26/2033 3 Month BKBM 4.180% (134 ,377)
Citigroup Global Markets, Inc/(LCHGroup) . .. .................. EUR 7,040  09/30/2050 0.122% 6 Month EURIBOR 3,631,177
Citigroup Global Markets, Inc/(LCHGroup) .. ................... EUR 7,040  09/30/2050 6 Month EURIBOR 0.017% (3,829,557)
Citigroup Global Markets, Inc./(LCHGroup) . .. .................. EUR 6,680 11/10/2050 0.022% 6 Month EURIBOR 3,541,710
Citigroup Global Markets, Inc/(LCH Group) .. ................... EUR 6,680 11/10/2050 6 Month EURIBOR (0.043)% (3,682,446)
Insgesamt $ (3,367433)
Wertsteigerung m
Wertminderung ~ $ (10,540,320)
CREDIT-DEFAULT-SWAPS
Vorab-
Nomineller gebiihren Unrealisierte
Abschluss- Betrag Markt- bezahlt/  Wertsteigerung/

Kontrahent Referenz-Obligation datum (000) wert (erhalten) (-minderung)
Verkaufskontrakte
Credit Suisse International CDX-CMBX.NA .BBB- Series 6 05/11/2063 USD 1,225 $(254,908) $ (130,156) $ (124,752)
Goldman Sachs International CDX-CMBX.NA BBB- Series 6 05/11/2063 USD 669 (139,112) (85,286) (53,826)
Insgesamt $(394,020) $ (215442) $ (178,578)

Swaps insgesamt

*  Kapitalbetrag geringer als 500.
**  Die Anzahl der Kontrakte betréigt weniger als 500.
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Global Plus Fixed Income Portfolio

]
(a) Die Position oder ein Teil der Position wurde gesondert verwahrt, um als Sicherheit fiir Derivate zu dienen.

(b) Die Wertpapiere sind unbefristet und haben somit kein festgelegtes Filligkeitsdatum. Das ggf. angezeigte Datum spiegelt den néchsten
Stichtag wider.

(c) Variabel verzinsliches Wertpapier. Der angegebene Zinssatz galt am 31. Mai 2023.
(d) Zahlungen in Sachwerten (PIK).

() Zum angemessenen Marktwert entsprechend den Verfahren bewertet, die von und unter der allgemeinen Aufsicht der Verwaltungsgesellschaft
und des Verwaltungsrats festgelegt werden.

(f) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar
BRL - Brazilian Real
CAD - Canadian Dollar
CHF - Swiss Franc

CLP - Chilean Peso

CNH - Chinese Yuan Renminbi (Offshore)
CNY - Chinese Yuan Renminbi
EUR - Euro

GBP - Great British Pound
HUF - Hungarian Forint
IDR - Indonesian Rupiah
INR - Indian Rupee

JPY — Japanese Yen

KRW - South Korean Won
MXN - Mexican Peso
MYR - Malaysian Ringgit
NOK - Norwegian Krone
NZD - New Zealand Dollar
PEN - Peruvian Sol

SEK - Swedish Krona
SGD - Singapore Dollar
TWD - New Taiwan Dollar
USD - United States Dollar
ZAR - South African Rand

Glossar:

ABS — Asset-Backed Securities

BKBM — Bank Bill Benchmark (New Zealand)
BOBL — Bundesobligationen

CDX-CMBX.NA. — North American Commercial Mortgage-Backed Index
CLO — Collateralized Loan Obligations

CMBS — Commercial Mortgage-Backed Securities
EURIBOR — Euro Interbank Offered Rate

LCH — London Clearing House

OAT — Obligations Assimilables du Trésor

REIT — Real Estate Investment Trust

TBA — To Be Announced

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE AB SICAV I
31. Mai 2023 Select Absolute Alpha Portfolio

Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN

INFORMATIONSTECHNOLOGIE

KOMMUNIKATIONSAUSRUSTUNG

Motorola Solutions, INC. .. ... ... i 16,980 $ 4,787,002 0.7%
HALBLEITER UND HALBLEITERAUSRUSTUNG

Advanced Micro Devices, INC. . ... ... i 23,860 2,820,491 04

Broadcom, INC. . ... 7,337 5,928,002 0.9

NVIDIA COTP. - o e ettt e et e e e e e e e e e e e e e e e e e e e 28,581 10,813,336 1.6

NXP Semiconductors NV .. ... . 25,969 4,651,048 0.7

24212877 3.6

SOFTWARE

AdODE, INC. oot 7,540 3,150,137 0.5

MICTOSOTt COTP. . o vttt ettt e e e e e e e e e e e e e e e e 89,191 29,289,432 44

Oracle COTP. .ottt e e e e e e 61,609 6,526,857 1.0

38,966,426 59

TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
Apple,Inc. ... .. 171,057 30,319,853 4.6

98,286,158 _14.8

FINANZWERTE

BANKEN
Fifth Third Bancorp . ... ... ... e 86,859 2,108,068 0.3
JPMorgan Chase & CO. . ...ttt e e e 45,890 6,227,732 1.0
Wells Fargo & CO. ...t e 148,136 5,897,294 0.9

14,233,094 2.2

KAPITALMARKTE
Charles Schwab Corp. (The) . . . ..ot e e e e e 34,198 1,801,893 0.2
Goldman Sachs Group, Inc. (The) . ... ... e 12,186 3,947,045 0.6
Jefferies Financial Group, INC. ... ... . i 127,516 3,834,406 0.6

9,583,344 14

FINANZDIENSTLEISTUNGEN

Berkshire Hathaway, Inc. - Class B ... ... o 75,384 24,204,295 3.7
Visa, INC. - Class A ..ot 51,984 11,490,023 1.7
35,694,318 54
VERSICHERUNGEN
Progressive Corp. (The) .. ... ot e e e 20,474 2,618,830 04
62,129,586 94
GESUNDHEITSWESEN
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
ADDOtt Laboratories . ... ...ttt e 45,733 4,664,766 0.7
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
HCA Healthcare, INC. ... ..ottt et 33,381 8,818,926 1.3
Humana, InC. . . ... e 8,875 4,454 096 0.7
UnitedHealth Group, Inc. ... ... .. e 22,095 10,765,568 1.6

24,038,590 3.6

LIFE SCIENCES — HILFSMITTEL UND DIENSTLEISTUNGEN

Thermo Fisher Scientific, INC. . .. .. ... . . 10,667 5,423,743 0.8
PHARMAZEUTIKA

ELHLILY & CO. oottt 9,570 4,109,932 0.6

JOhnson & JONNSON . . ... i e e e 77,984 12,092,199 1.8

Merck & €O, INC. .+t vttt e e e 62,996 6,955,389 1.1

PAZEr, INC. . oo 85,847 3,263,903 0.5

26421423 40
60,548,522 9.1

INDUSTRIEGUTER

LUFTFAHRT UND VERTEIDIGUNG
Boeing Co. (The) ... ..o 21,600 4,443,120 0.7
Raytheon Technolo@ies COrp. . .. ..ottt et e e e 108,375 9,985,672 15

14,428,792 22

GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF

Republic Services, INC. .. ..ottt 21,609 3,060,483 0.5
BAU- UND INGENIEURWESEN

WillScot Mobile Mini Holdings COrp. .. ......ouutt i 31,545 1,358,959 0.2
TRANSPORT AUF DEM LANDWEG

[ Q0 5 164,038 5,031,045 0.7

Norfolk Southern Corp. .. ...t e e e 18,186 3,785,962 0.6

Union Pacific COTP. . . ..ttt et e e e e e e e e e e e e 27,922 5,375,543 0.8

14,192,550 2.1
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Anteile Wert Nettover-
(USD) mogen %
INDUSTRIEKONZERNE
Honeywell International, INC. ... ... ... e 64,186 $ 12,298,038 1.8%
MASCHINEN
Dere & 0. oottt 6,992 2419,092 04
47,757914 72
KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE
Comceast Corp. - Class A .. ..o e e 59,159 2,327,907 0.3
Deutsche Telekom AG (REG) . . . ..ottt e e e e e 55211 1,224 886 0.2
3,552,793 0.5
UNTERHALTUNG
Netflix, INC. ..o 6,071 2,399 441 04
Universal Music Group NV ... 11,758 233,244 00
Walt Disney Co. (The) . ... ..o e e 17,524 1,541 411 0.2
4,174,096 0.6
INTERAKTIVE MEDIEN UND -DIENSTLEISTUNGEN
Alphabet, Inc. - Class A . ... e 141,688 17,409,205 2.6
Meta Platforms, Inc. - Class A . ... .. . 39,438 10,440,027 1.6
27,849,232 4.2
DRAHTLOSE TELEKOMMUNIKATIONSDIENSTE
T-Mobile US, INC. . ..ot e e e 16,533 2,269,154 04
37,845,275 5.7
NICHT-BASISKONSUMGUTER
BREIT ANGELEGTER EINZELHANDEL
Amazon.com, INC. . .. ... 104,113 12,553,946 1.9
HOTELS, RESTAURANTS UND FREIZEIT
Booking Holdings, INC. . . ... ..ot 3,908 9,804,273 15
MceDOoNald’s COTP. . . v v ettt e e e e e e 19,267 5493214 0.8
15,297,487 2.3
SPEZIALISIERTER EINZELHANDEL
Home Depot, Inc. (The) . ... .. e 18,900 5,357,205 0.8
33,208,638 5.0
VERBRAUCHSGUTER
GETRANKE
PepsiCo, INC. ..o 62,834 11,457,780 1.7
VERTRIEB UND EINZELHANDEL VON NICHT-ZYKLISCHEN KONSUMGUTERN
Costco Wholesale COTp. .. ...ttt e e e e e e e 5,094 2,605,886 04
Kroger Co. (The) . ...t e e e e 64,030 2,902,480 04
Walmart, INC. . . . oo 22,116 3,248,177 0.5
8,756,543 1.3
LEBENSMITTELPRODUKTE
Mondelez International, InC. - Class A . ... ... it 31,377 2,303,386 04
HAUSHALTSPRODUKTE
Procter & Gamble Co. (The) ... ... o e 60,414 8,608,995 1.3
31,126,704 4.7
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
Schlumberger NV .. 38,279 1,639,490 0.3
OL, GAS UND VERBRAUCHSBRENNSTOFFE
Chevron COIP. . .ottt e e e e e e e e 47,464 7,149,027 1.1
EOG Resources, INC. . . ... 50,431 5,410,742 0.8
EXXON MObIl COIP. .« .ottt e e e e e e 99,049 10,120,827 1.5
Occidental Petroleum COrp. .. ... ...ttt e et 68,012 3,921,572 0.6
26,602,168 4.0
28,241,658 43
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
NextEra Energy, Inc. . .. ..o 21,719 1,595.477 0.2
PP COIP. .ottt et 295459 7,741,026 1.2
9,336,503 14
GRUNDSTOFFE
CHEMIKALIEN
FMOC COTP. ettt et e e e e e e e 19,780 2,058,702 0.3
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Zinssatz Datum Anteile/Nennwert Wert Nettover-
(-)/(000) (USD) mogen %
METALL UND BERGBAU
Freeport-McMoRan, Inc. ......... .. .. ... .. . .. .. . 43164 $ 1,482,252 0.2%
Glencore PLC . ... ... e 145,067 741,895 0.1
2,224,147 03
4,282,849 0.6
412,763,807 62.2
GELDMARKTINSTRUMENTE
US-SCHATZWECHSEL
US.Treasury Bill . ... .. i 0.00% 07/05/2023 USD 20,000 19,907,728 3.0
US.Treasury Bill(a) . ......oooii i 0.00% 07/18/2023 30,000 29,799,468 4.5
US.Treasury Bill . ... .. i 0.00% 08/01/2023 40,000 39,651,284 6.0
US.Treasury Bill ...... .. . 0.00% 08/08/2023 30,000 29,715,534 4.5
US.Treasury Bill . ... .. i 0.00% 08/17/2023 50,000 49,452 980 74
US.Treasury Bill ....... .. . i 0.00% 08/22/2023 40,000 39,529412 59

208,056,406 313
620,820,213 935

SONSTIGE UBERTRAGBARE WERTPAPIERE
STAMMAKTIEN
FINANZWERTE

FINANZWESEN - VERBRAUCHER
Stripe,Inc. (b) ... ... 15,855 319,558 0.1

INFORMATIONSTECHNOLOGIE

TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
Epic Games,Inc. (b) ....... . . . 3,249 2,087,986 0.3

2,407,544 04

VORZUGSAKTIEN
VERBRAUCHSGUTER
LEBENSMITTELPRODUKTE
Dream Holdings, Inc., Series 2(b) ........... ... ... ... ..... 0.00% 92,100 23,716 00
Dream Holdings, Inc., Series D (b) . ............. ... ... 0.00% 326,648 58,633 0.0
82,349 0.0
OPTIONSSCHEINE
FINANZWERTE

FINANZDIENSTLEISTUNGEN
Pershing Square Holdings Ltd., - Class A,
expiring 07/24/2027(b) ......... .. 6,105 0 0.0
2,489,893 04

Gesamtanlagen
(Kosten $606,469,085). . . ..ottt $ 623,310,106 93.9%
Termineinlagen
BNP Paribas, Paris(C). . . ... .ovt e 042 % - 80,307 0.0
BNP Paribas, Paris(C). . . .. ..o 1.97 % - 276,263 00
JPMorgan Chase, New York(c) ......... ... ... ... i... 443 % - 57,065,484 8.6
SEB, Stockholm(C) . .....oii 213 % - 671,742 0.1
SMBC, London(C) . .o oottt e (0.34)% - 28,958 0.0
SMBC,London(C) . .. ovee et 341 % - 1,105,368 0.2
Termineinlagen insgesamt. . .. .............. .. ... . 59,228,122 8.9
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. .......................... (18,583,900) (2.8)
NettOVErMOZEI . . . . . .ottt et e e e e $ 663954328 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Short
Euro FEX Futures. . ... ..o i 06/16/2023 28 $ 3750436 $ 3739925 $ 10,511
S&PS00 E-Mini Futures ..............co i, 06/16/2023 36 7,519,480 7,542,900 (23,420)
U.S. T-Note 10 Yr (CBT) Futures ..............c.oooiuiinon... 09/20/2023 69 7,878,938 7,898,344 (19,406)
$ (32,315)
Wertsteigerung ~ $ 10,511
Wertminderung $ (42.,826)
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Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Brown Brothers Harriman & Co4+. . ... o i CHF 10 USD 11 06/20/2023 $ 119
Brown Brothers Harriman & Co4. ... ..o EUR 4,790 USD 5,198  06/20/2023 71,959
Brown Brothers Harriman & Co+. ... ..o JPY 115955 USD 854 06/20/2023 19,206
Brown Brothers Harriman & Co4. ... ..o PLN 2 USD 0* 06/20/2023 6
Brown Brothers Harriman & Co4+. . ... ..o o i SGD 7 USD 6 06/20/2023 58
Brown Brothers Harriman & Co4. . ... vttt et USD 3015 CHF 2,600 06/20/2023 (54,952)
Brown Brothers Harriman & Co+. ... ..o USD 280,585 EUR 257,586 06/20/2023 (4,958,432)
Brown Brothers Harriman & Co4. ... ..o USD 57 GBP 46 06/20/2023 39
Brown Brothers Harriman & Co+. ... ..o USD 7454  GBP 5,958 06/20/2023 (39,818)
Brown Brothers Harriman & Co.4. .. ... USD 61,949 JPY 8,399,545 06/20/2023 (1,491,333)
Brown Brothers Harriman & Co4. . ... ..o e USD 91 PLN 376 06/20/2023 (2,327)
Brown Brothers Harriman & Co4. . ... vttt et USD 1,652 SGD 2,208 06/20/2023 (18,362)
$  (6473,837)
Wertsteigerung  $ 91,387
Wertminderung  $ (6,565,224)
+ Zum Zweck der Absicherung von Anteilklassen benutzt.
TOTAL-RETURN-SWAPS
Nomineller Unrealisierte
Anzahl der Anteile Bezahlter/Erhaltener Betrag Filligkeits- Wertsteigerung/
Kontrahent & Referenz-Obligation oder Einheiten Zinssatz (000) datum (-minderung)
Gesamtrendite auf Referenz-Obligation zahlen
Morgan Stanley Capital Services LLC
Acadia Realty Trust 25,148 FedFundEffective minus 0.24% USD 370 03/06/2024 $ 46,610
Acadia Realty Trust 735 FedFundEffective minus 0.22% USD 14 03/06/2024 4,684
Acadia Realty Trust 3,182 FedFundEffective minus 0.23% USD 43 03/06/2024 2,144
Acadia Realty Trust 62 FedFundEffective minus 0.72% USD 1 03/06/2024 465
Acadia Realty Trust 36 FedFundEffective minus 0.49% USD 1 03/06/2024 333
Acadia Realty Trust 24 FedFundEffective minus 0.48% USD 0** 03/06/2024 69
Agree Realty Corp. 5,049 FedFundEffective minus 0.24% USD 354 03/06/2024 28,245
Agree Realty Corp. 640 FedFundEffective minus 0.23% USD 44 03/06/2024 2,580
Agree Realty Corp. 140 FedFundEffective minus 0.22% USD 10 03/06/2024 668
Agree Realty Corp. 5 FedFundEffective minus 0.48% USD 0** 03/06/2024 50
Agree Realty Corp. 3 FedFundEffective minus 0.72% USD 0** 03/06/2024 9
Amphenol Corp. 5,962 FedFundEffective minus 0.24% USD 470 03/06/2024 20,350
Avery Dennison Corp. 2,125 FedFundEffective minus 0.23% USD 379 03/06/2024 40,652
Avery Dennison Corp. 678 FedFundEffective minus 0.24% USD 119 03/06/2024 10,036
Chatham Lodging Trust 33,095 FedFundEffective minus 0.24% USD 406 03/06/2024 80,344
Chatham Lodging Trust 4,280 FedFundEffective minus 0.23% USD 45 03/06/2024 4,948
Chatham Lodging Trust 1,137 FedFundEffective minus 0.22% USD 14 03/06/2024 3,749
Chatham Lodging Trust 79 FedFundEffective minus 0.72% USD 1 03/06/2024 263
Chatham Lodging Trust 56 FedFundEffective minus 0.49% USD 1 03/06/2024 247
Chatham Lodging Trust 37 FedFundEffective minus 0.48% USD 1 03/06/2024 173
Choice Hotels International, Inc. 5,639 FedFundEffective minus 0.24% USD 678 03/06/2024 37,929
Cognizant Technology Solutions Corp. 14,015 FedFundEffective minus 0.24% USD 869 03/06/2024 (5,284)
Cognizant Technology Solutions Corp. 1,551 FedFundEffective minus 0.23% USD 89 03/06/2024 (8.219)
Crocs, Inc. 4,299 FedFundEffective minus 0.24% USD 531 03/06/2024 56,568
Crocs, Inc. 1,939 FedFundEffective minus 0.23% USD 232 03/06/2024 13,943
Crocs, Inc. 28 FedFundEffective minus 0.48% USD 3 03/06/2024 297
Danaher Corp. 1,732 FedFundEffective minus 0.24% USD 430 03/06/2024 32,973
Digital Realty Trust, Inc. 6,694 FedFundEffective minus 0.24% USD 671 03/06/2024 7,584
Digital Realty Trust, Inc. 1,785 FedFundEffective minus 0.23% USD 187 03/06/2024 3,729
Farfetch Ltd. 49,362 FedFundEffective plus 4.35% USD 263 03/06/2024 19,853
Farfetch Ltd. 135 FedFundEffective plus 4.53% USD 1 03/06/2024 (75)
Farfetch Ltd. 54,790 FedFundEffective plus 4.25% USD 245 03/06/2024 (25,597)
Ford Motor Co. 37,348 FedFundEffective minus 0.24% USD 448 03/06/2024 837
Ford Motor Co. 24,703 FedFundEffective minus 0.23% USD 286 03/06/2024 (10,010)
GameStop Corp. 2,720 FedFundEffective minus 19.47% USD 95 03/06/2024 64,716
GameStop Corp. 3315  FedFundEffective minus 11.42% USD 91 03/06/2024 11,306
GameStop Corp. 2427 FedFundEffective minus 10.75% USD 66 03/06/2024 8,054
GameStop Corp. 276  FedFundEffective minus 15.57% USD 9 03/06/2024 2,745
GameStop Corp. 86 FedFundEffective minus 10.77% USD 2 03/06/2024 363
GameStop Corp. 346 FedFundEffective minus 11.67% USD 9 03/06/2024 323
GameStop Corp. 32 FedFundEffective minus 9.57% USD 1 03/06/2024 62
GameStop Corp. 57 FedFundEffective minus 20.51% USD 1 03/06/2024 (117)
GameStop Corp. 74 FedFundEffective minus 17.31% USD 1 03/06/2024 (208)
GameStop Corp. 78 FedFundEffective minus 15.61% USD 2 03/06/2024 (217)
GameStop Corp. 110 FedFundEffective minus 20.26% USD 2 03/06/2024 (239)
GameStop Corp. 99  FedFundEffective minus 21.87% USD 2 03/06/2024 (264)
GameStop Corp. 92 FedFundEffective minus 14.66% USD 2 03/06/2024 (324)
GameStop Corp. 74 FedFundEffective minus 15.71% USD 2 03/06/2024 (351)
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GameStop Corp. 129 FedFundEffective minus 19.46% USD 3 03/06/2024 $ (366)
GameStop Corp. 141 FedFundEffective minus 22.92% USD 3 03/06/2024 (374)
GameStop Corp. 98 FedFundEffective minus 16.26% USD 2 03/06/2024 (417)
GameStop Corp. 201 FedFundEffective minus 8.97% USD 4 03/06/2024 (604)
GameStop Corp. 6,046 FedFundEffective minus 14.11% USD 145 03/06/2024 (762)
GameStop Corp. 986 FedFundEffective minus 14.42% USD 22 03/06/2024 (1,478)
GameStop Corp. 2,242 FedFundEffective minus 11.36% USD 40 03/06/2024 (13,616)
GameStop Corp. 2,466 FedFundEffective minus 10.76% USD 40 03/06/2024 (19,609)
GameStop Corp. 9,698 FedFundEffective minus 11.96% USD 173 03/06/2024 (59.890)
Hudson Pacific Properties, Inc. 80,569 FedFundEffective minus 0.24% USD 746 03/06/2024 461,481
Hudson Pacific Properties, Inc. 9,847 FedFundEffective minus 0.23% USD T4 03/06/2024 27,768
Hudson Pacific Properties, Inc. 72 FedFundEffective minus 0.48% USD 1 03/06/2024 497
IQVIA Holdings, Inc. 2,388 FedFundEffective minus 0.24% USD 483 03/06/2024 33,201
IQVIA Holdings, Inc. 486 FedFundEffective minus 0.23% USD 93 03/06/2024 (2,901)
Keysight Technologies, Inc. 358 FedFundEffective minus 0.23% USD 55 03/06/2024 (2,663)
Keysight Technologies, Inc. 2,320 FedFundEffective minus 0.24% USD 366 03/06/2024 (8,931)
Lemonade, Inc. 2,179 FedFundEffective minus 0.67% USD 29 03/06/2024 (9,747)
Lemonade, Inc. 34,041 FedFundEffective minus 0.66% USD 490 03/06/2024 (51,711)
Lucid Group, Inc. 16,766 FedFundEffective minus 33.02% USD 145 03/06/2024 69,554
Lucid Group, Inc. 17,500 FedFundEffective minus 12.21% USD 145 03/06/2024 9,196
Lucid Group, Inc. 4,042 FedFundEffective minus 12.81% USD 34 03/06/2024 2,135
Lucid Group, Inc. 233 FedFundEffective minus 24.21% USD 3 03/06/2024 887
Lucid Group, Inc. 197 FedFundEffective minus 26.36% USD 2 03/06/2024 771
Lucid Group, Inc. 177 FedFundEffective minus 34.62% USD 2 03/06/2024 666
Lucid Group, Inc. 177 FedFundEffective minus 14.66% USD 2 03/06/2024 445
Lucid Group, Inc. 135 FedFundEffective minus 13.86% USD 1 03/06/2024 437
Lucid Group, Inc. 103 FedFundEffective minus 29.01% USD 1 03/06/2024 405
Lucid Group, Inc. 141 FedFundEffective minus 12.91% USD 1 03/06/2024 398
Lucid Group, Inc. 166 FedFundEffective minus 11.56% USD 2 03/06/2024 378
Lucid Group, Inc. 132 FedFundEffective minus 15.21% USD 1 03/06/2024 295
Lucid Group, Inc. 240 FedFundEffective minus 11.66% USD 2 03/06/2024 100
Lucid Group, Inc. 164 FedFundEffective minus 11.82% USD 1 03/06/2024 (70)
Lucid Group, Inc. 1,458 FedFundEffective minus 12.82% USD 11 03/06/2024 (445)
Lucid Group, Inc. 4.446 FedFundEffective minus 11.51% USD 33 03/06/2024 (1,790)
Lucid Group, Inc. 20,615 FedFundEffective minus 11.77% USD 155 03/06/2024 (5422)
Mohawk Industries, Inc. 5973 FedFundEffective minus 0.24% USD 598 03/06/2024 57,122
Mohawk Industries, Inc. 1,114 FedFundEffective minus 0.23% USD 106 03/06/2024 3,370
MSABAMAL 2,444 FedFundEffective minus 0.50% USD 247 03/06/2024 19,593
MSABAMAL 565 FedFundEffective minus 0.50% USD 58 03/06/2024 4.980
MSABAMAL 2434 FedFundEffective minus 0.50% USD 227 03/06/2024 732
MSABAMAL 62 FedFundEffective minus 0.50% USD 6 03/06/2024 654
MSABAMAL 33 FedFundEffective minus 0.50% USD 4 03/06/2024 557
MSABAMAL 36 FedFundEffective minus 0.50% USD 4 03/06/2024 371
MSABAMAL 24 FedFundEffective minus 0.50% USD 3 03/06/2024 340
MSABAMAL 18 FedFundEffective minus 0.50% USD 2 03/06/2024 257
MSABAMAL 14 FedFundEffective minus 0.50% USD 2 03/06/2024 240
MSABAMAL 13 FedFundEffective minus 0.50% USD 1 03/06/2024 199
MSABAMAL 205 FedFundEffective minus 0.50% USD 19 03/06/2024 154
MSABAMAL 34 FedFundEffective minus 0.50% USD 3 03/06/2024 39
MSABAMAL 83 FedFundEffective minus 0.50% USD 8 03/06/2024 24
MSABAMAL 622 FedFundEffective minus 0.50% USD 56 03/06/2024 (1,458)
NRG Energy, Inc. 11,498 FedFundEffective minus 0.24% USD 385 03/06/2024 (3,391)
NRG Energy, Inc. 27,329 FedFundEffective minus 0.23% USD 892 03/06/2024 (31,198)
Rivian Automotive, Inc. 29,642 FedFundEffective minus 0.24% USD 495 03/06/2024 142,039
Rivian Automotive, Inc. 78 FedFundEffective minus 0.48% USD 2 03/06/2024 409
Rivian Automotive, Inc. 4491 FedFundEffective minus 0.23% USD 65 03/06/2024 (963)
Rivian Automotive, Inc. 12,809 FedFundEffective minus 0.47% USD 173 03/06/2024 (15,185)
Snap-On, Inc. 1 FedFundEffective minus 0.48% USD 0** 03/06/2024 8
Snap-On, Inc. 10 FedFundEffective minus 0.72% USD 2 03/06/2024 (267)
Snap-On, Inc. 58 FedFundEffective minus 0.22% USD 13 03/06/2024 (1,685)
Snap-On, Inc. 181 FedFundEffective minus 0.23% USD 43 03/06/2024 (2,186)
Snap-On, Inc. 1,428 FedFundEffective minus 0.24% USD 351 03/06/2024 (15,987)
SoFi Technologies, Inc. 167 FedFundEffective minus 0.52% USD 1 03/06/2024 (158)
SoFi Technologies, Inc. 2,111 FedFundEffective minus 0.57% USD 12 03/06/2024 (2,498)
SoFi Technologies, Inc. 65,789 FedFundEffective minus 0.51% USD 408 03/06/2024 (59,804)
SOHO House & Co., Inc. 14412 FedFundEffective minus 23.15% USD 106 03/06/2024 19,025
SOHO House & Co., Inc. 5,198 FedFundEffective minus 21.50% USD 33 03/06/2024 1,532
SOHO House & Co., Inc. 829 FedFundEffective minus 30.95% USD 6 03/06/2024 684
SOHO House & Co., Inc. 705 FedFundEffective minus 32.35% USD 5 03/06/2024 374
SOHO House & Co., Inc. 631 FedFundEffective minus 26.60% USD 4 03/06/2024 235
SOHO House & Co., Inc. 385 FedFundEffective minus 20.50% USD 3 03/06/2024 205
SOHO House & Co., Inc. 474 FedFundEffective minus 27.40% USD 3 03/06/2024 133
SOHO House & Co., Inc. 479 FedFundEffective minus 25.90% USD 3 03/06/2024 131
SOHO House & Co., Inc. 367 FedFundEffective minus 36.70% USD 2 03/06/2024 108
SOHO House & Co., Inc. 592 FedFundEffective minus 24.15% USD 4 03/06/2024 0
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SOHO House & Co., Inc. 503 FedFundEffective minus 24.60% USD 3 03/06/2024 $ (65)
SOHO House & Co., Inc. 352 FedFundEffective minus 1.75% USD 2 03/06/2024 (563)
SOHO House & Co., Inc. 500 FedFundEffective minus 45.15% USD 2 03/06/2024 (663)
SOHO House & Co., Inc. 632 FedFundEffective minus 38.20% USD 3 03/06/2024 (779)
SOHO House & Co., Inc. 695 FedFundEffective minus 3.80% USD 2 03/06/2024 (1,690)
SOHO House & Co., Inc. 15,853 FedFundEffective minus 20.60% USD 94 03/06/2024 (1,830)
SOHO House & Co., Inc. 16,701 FedFundEffective minus 1.80% USD 60 03/06/2024 (43411)
SOHO House & Co., Inc. 62,795 FedFundEffective minus 20.70% USD 332 03/06/2024 (46,306)
Stanley Black & Decker, Inc. 5,563 FedFundEffective minus 0.24% USD 459 03/06/2024 41,672
Stanley Black & Decker, Inc. 614 FedFundEffective minus 0.23% USD 48 03/06/2024 2,169
Stitch Fix, Inc. 88,687 FedFundEffective minus 0.71% USD 434 03/06/2024 115,683
Stitch Fix, Inc. 11,320 FedFundEffective minus 0.23% USD 56 03/06/2024 15414
Stitch Fix, Inc. 13,563 FedFundEffective minus 0.24% USD 60 03/06/2024 11,771
T. Rowe Price Group, Inc. 7.444 FedFundEffective minus 0.24% USD 844 03/06/2024 54,297
T. Rowe Price Group, Inc. 597 FedFundEffective minus 0.22% USD 67 03/06/2024 3274
T. Rowe Price Group, Inc. 1,150 FedFundEffective minus 0.23% USD 125 03/06/2024 1,737
T. Rowe Price Group, Inc. 20 FedFundEffective minus 0.48% USD 2 03/06/2024 352
Verizon Communications, Inc. 16,325 FedFundEffective minus 0.23% USD 599 03/06/2024 17,294
Verizon Communications, Inc. 1,259 FedFundEffective minus 0.24% USD 48 03/06/2024 3,387
Walgreens Boots Alliance, Inc. 10,506 FedFundEffective minus 0.24% USD 370 03/06/2024 51,260
Walgreens Boots Alliance, Inc. 11,094 FedFundEffective minus 0.23% USD 387 03/06/2024 50,825
Watsco, Inc. 143 FedFundEffective minus 0.23% USD 43 03/06/2024 (3,860)
Watsco, Inc. 1,303 FedFundEffective minus 0.24% USD 397 03/06/2024 (25,897)
Western Union Co. (The) 15,904 FedFundEffective minus 0.24% USD 198 03/06/2024 24 865
Western Union Co. (The) 3,964 FedFundEffective minus 0.23% USD 41 03/06/2024 (3,929)
Insgesamt $ 1,268,556
Wertsteigerung ~ $ 1,764,030
Wertminderung $ (495,474)

*  Die Anzahl der Kontrakte betrigt weniger als 500.

**  Nomineller Betrag geringer als 500.

(a) Die Position oder ein Teil der Position wurde gesondert verwahrt, um als Sicherheit fiir Derivate zu dienen.

(b) Zum angemessenen Marktwert entsprechend den Verfahren bewertet, die von und unter der allgemeinen Aufsicht der Verwaltungsgesellschaft

und des Verwaltungsrats festgelegt werden.

(c) Tagesgeld.

Wihrungskiirzel:
CHF - Swiss Franc
EUR - Euro

GBP - Great British Pound

JPY — Japanese Yen
PLN - Polish Zloty
SGD - Singapore Dollar

USD - United States Dollar

Glossar:

CBT — Chicago Board of Trade
FedFundEffective — Federal Funds Effective Rate
KOSPI — Korea Composite Stock Price Index
REG — Registered Shares

Siehe Anmerkungen zum Jahresabschluss.
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Wert
(USD)

Nettover-
mogen %

Nennwert
(000)

Zinssatz Datum

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
SCHATZOBLIGATIONEN

Bonos de la Tesoreria de la Republica en pesos
China Government Bond, Series INBK. .. .....................
China Government Bond, Series INBK.. .. .....................
China Government Bond, Series INBK. .. .....................
China Government Bond, Series INBK.. .. .....................
China Government Bond, Series INBK. .. .....................
China Government Bond, Series INBK.. .. .....................
China Government Bond, Series INBK. .. .....................
China Government Bond, Series INBK.. .. .....................
China Government Bond, Series INBK. .. .....................
China Government Bond, Series INBK.. .. .....................
Colombian TES, Series B
Colombian TES, Series B
Colombian TES, Series B
Colombian TES, Series B
Colombian TES, Series B
Colombian TES, Series B
Czech Republic Government Bond, Series 95...................
Czech Republic Government Bond, Series 97. . .................
Czech Republic Government Bond, Series 100. .................
Czech Republic Government Bond, Series 121..................
Czech Republic Government Bond, Series 130..................
Czech Republic Government Bond, Series 149..................
Hungary Government Bond, Series 23/A
Hungary Government Bond, Series 24/B
Hungary Government Bond, Series 24/C
Indonesia Treasury Bond, Series FR52 .. ......................
Indonesia Treasury Bond, Series FR54 . .......................
Indonesia Treasury Bond, Series FR64 .. ......................
Indonesia Treasury Bond, Series FR65
Indonesia Treasury Bond, Series FR68 .. ......................
Indonesia Treasury Bond, Series FR71
Indonesia Treasury Bond, Series FR75 . .......................
Indonesia Treasury Bond, Series FR82 .. ......................
Malaysia Government Bond, Series 120 . ......................
Malaysia Government Bond, Series 317 .......................
Malaysia Government Bond, Series 415 . ......................
Malaysia Government Investment Issue, Series 117 ..............
Malaysia Government Investment Issue, Series 119..............
Malaysia Government Investment Issue, Series 218..............
Malaysia Government Investment Issue, Series 220 ... ...........
Mexican Bonos
Mexican Bonos, Series M
Mexican Bonos, Series M
Mexican Bonos, Series M
Mexican Bonos, Series M
Mexican Bonos, Series M
Mexican Bonos, Series M
Mexican Bonos, Series M
Mexican Bonos, Series M
Mexican Bonos, Series M
Peru GovernmentBond .. ........ ... .. . o
Peru GovernmentBond .. ......... .. ... .. .. .
Peru GovernmentBond .. ........ ... .. . o
Peru GovernmentBond .. ......... .. ... .. .. .
Peruvian Government International Bond . .. ...................
Republic of Poland Government Bond, Series 527 ...............
Republic of Poland Government Bond, Series 725 ...............
Republic of Poland Government Bond, Series 728 . ... ...........
Republic of Poland Government Bond, Series 1026..............
Republic of Poland Government Bond, Series 1029 ..............
Republic of Poland Government Bond, Series 1030..............
Thailand Government Bond. .. ..............................
Thailand Government Bond. .. ........... .. ... .. ... .. ... ....
Thailand Government Bond. .. ..............................
Thailand Government Bond. .. ........... .. ... .. ... .. ... ....

SCHWELLENMARKTE — SCHATZPAPIERE
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Brazil Letras do Tesouro Nacional, Series LTN
Brazil Letras do Tesouro Nacional, Series LTN
Brazil Notas do Tesouro Nacional, Series F
Brazil Notas do Tesouro Nacional, Series F
Dominican Republic International Bond . .. ............ ... ...

4.50% 03/01/2026 CLP 265000 $ 311,881 0.6%
2.37% 01/20/2027 CNY 4,740 666,676 1.3
2.80% 03/24/2029 290 41,217 0.1
2.89% 11/18/2031 1,090 154,876 03
3.01% 05/13/2028 10,350 1,493,854 2.8
3.02% 10/22/2025 270 38,692 0.1
3.28% 12/03/2027 450 65,651 0.1
3.39% 03/16/2050 10 1,461 00
3.53% 10/18/2051 1,560 235,341 04
3.72% 04/12/2051 530 82,151 0.2
3.81% 09/14/2050 2,850 448,166 0.8
6.25% 11/26/2025 COP 1,414,600 288,907 0.5
7.00% 03/26/2031 2,548,500 453,683 09
7.00% 06/30/2032 617,000 106,371 0.2
7.75% 09/18/2030 1,631,000 308,447 0.6
9.25% 05/28/2042 3,478,400 651,346 12
13.25% 02/09/2033 4,309,300 1,077,628 20
1.00% 06/26/2026 CZK 5910 235,813 04
045% 10/25/2023 19,180 843,783 1.6
0.25% 02/10/2027 2,510 95,256 0.2
1.20% 03/13/2031 18,780 660,988 12
0.05% 11/29/2029 6,550 219,760 04
5.50% 12/12/2028 35910 1,689,981 32
6.00% 11/24/2023 HUF 554,780 1,540,648 29
3.00% 06/26/2024 103,630 269,728 0.5
2.50% 10/24/2024 101,740 258,200 0.5
10.50% 08/15/2030 IDR 2,043,000 167,842 03
9.50% 07/15/2031 6,770,000 537,445 1.0
6.13% 05/15/2028 7,336,000 490,372 09
6.63% 05/15/2033 5,693,000 385,104 0.7
8.38% 03/15/2034 5,921,000 451,284 09
9.00% 03/15/2029 5,600,000 423,642 0.8
7.50% 05/15/2038 4,548,000 326,461 0.6
7.00% 09/15/2030 7,799,000 539,010 1.0
407% 06/15/2050 MYR 280 59,482 0.1
4.76% 04/07/2037 689 160,808 03
4.25% 05/31/2035 5,125 1,139,403 22
4.26% 07/26/2027 2,275 506,785 1.0
4.13% 07/09/2029 664 147,175 03
4.37% 10/31/2028 1,118 251,587 0.5
347% 10/15/2030 351 74,386 0.1
5.50% 03/04/2027 MXN 13,566 675,820 1.3
5.75% 03/05/2026 8,429 431,668 0.8
7.50% 06/03/2027 10,523 562,287 1.1
7.50% 05/26/2033 1,568 80,995 02
7.75% 05/29/2031 5,666 300,701 0.6
7.75% 11/13/2042 24,575 1,220,633 23
8.00% 09/05/2024 4,551 248,674 0.5
8.00% 07/31/2053 17,898 903,384 1.7
8.50% 05/31/2029 6,768 376,790 0.7
10.00% 12/05/2024 14,589 817,115 15
594% 02/12/2029 PEN 750 197,068 04
6.15% 08/12/2032 2910 743 440 14
6.35% 08/12/2028 4,692 1,270,386 24
6.95% 08/12/2031 3,404 924,323 1.7
6.95% 08/12/2031 1,995 541,723 1.0
3.75% 05/25/2027 PLN 5,281 1,157,551 22
325% 07/25/2025 495 110,739 0.2
7.50% 07/25/2028 348 87,584 0.2
0.25% 10/25/2026 455 89,342 0.2
2.75% 10/25/2029 1,444 285,408 0.5
1.25% 10/25/2030 2,878 494 585 0.9
095% 06/17/2025 THB 86,308 2,413,462 4.6
2.88% 06/17/2046 2,682 72,565 0.1
3.45% 06/17/2043 10,786 326,021 0.6
4.88% 06/22/2029 14,775 484,672 0.9
32,718,227 _61.7
0.00% 07/01/2023 BRL 2,602 507414 1.0
0.00% 01/01/2024 2,320 425,540 0.8
10.00% 01/01/2029 23,662 4,428,270 8.4
10.00% 01/01/2031 3,231 593,609 1.1
13.63% 02/03/2033 DOP 10,650 232,708 04
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Anteile/Kontrakte
Zinssatz Datum Nennwert Wert Nettover-
(-)/(000) (USD) mogen %
Egypt Government Bond, Series 10Y ........... ... ... ...... 14.40% 09/10/2029 EGP 3,196 $ 70,686 0.1%
Republic of South Africa Government Bond, Series 2030 ......... 8.00% 01/31/2030 ZAR 65,779 2,829,819 53
Republic of South Africa Government Bond, Series 2032 ......... 8.25% 03/31/2032 49,302 2,007,610 3.8
Republic of South Africa Government Bond, Series 2035 ......... 8.88% 02/28/2035 22,639 899,214 1.7
Republic of South Africa Government Bond, Series 2048 ......... 8.75% 02/28/2048 24242 862,917 1.6
Republic of South Africa Government Bond, Series R213 ......... 7.00% 02/28/2031 18,020 698,538 13
Republic of South Africa Government Bond, Series R214......... 6.50% 02/28/2041 6,640 191,571 04
13,747,896 259
SUPRANATIONALE UNTERNEHMEN
International Bank for Reconstruction & Development,
Series GDIF. . . ... 4.60% 02/09/2026 IDR 15,100,000 971,718 1.8
INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT
HDFCBank Ltd. . ... e 8.10% 03/22/2025 INR 20,000 235,626 0.5
GEKAUFTE OPTIONEN - PUTS
SWAPTIONS
IRS Swaption, Morgan Stanley Capital Services LLC
Expiration: Jun 2023, Exercise Rate: 4.25%(a). . .............. 2,850,000 0 0.0
IRS Swaption, Morgan Stanley Capital Services LLC
Expiration: Aug 2023, Exercise Rate: 3.67%() . .............. 5,250,000 41,201 0.1
41,201 0.1
47,714,668  90.0
SONSTIGE UBERTRAGBARE WERTPAPIERE
SCHATZOBLIGATIONEN
Malaysia Government Bond
Series 0220 . ..ot 2.63% 04/15/2031 MYR 3,860 772,962 14
Thailand GovernmentBond. . .......... ... ... ... ........... 2.13% 12/17/2026 THB 3,983 113,774 0.2
Thailand Government Bond. . . ....... ... ... ... ... . ... ..... 3.78% 06/25/2032 34,747 1,098,325 2.1
1,985,061 3.7
INFLATIONSGEBUNDENE WERTPAPIERE
Fideicomiso PA Concesion Rutaal Mar ....................... 6.75% 02/15/2044 COP 4,793,843 571,006 1.1
Fideicomiso PA CoStera. . ......ovuit it 6.25% 01/15/2034 500,000 107,549 0.2
678,555 1.3
2,663,616 5.0
Gesamtanlagen
(Kosten $52,554,780). . . oottt $ 50378284 95.0%
Termineinlagen
SMBC,London(b) . ... ovui 443 % - 950,728 1.8
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. ....................... ... 1,717,824 32
NettOVErMOZEN . . . . ... ... $  53046.836 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
Korea3 YrBond Futures .. .......... ... 06/20/2023 52 $ 4101247 $§ 4090262 $ (10,985)
US. 10 YrUltra Futures. . .. ..o vttt 09/20/2023 19 2,262,578 2,288,609 26,031
U.S.T-Note 10 Yr (CBT) Futures ............. ... ... 09/20/2023 9 1,027,750 1,030,219 2,469
s s
Wertsteigerung  $ 28,500
Wertminderung  $ (10,985)
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Bank of America, NA. . ... BRL 2262 USD 456  06/02/2023 $ 9,634
Bank of America, NA. . . ... USD 518 AUD 781 06/15/2023 (9,356)
Bank of America, NA. . ... uSD 1457 TWD 44061 06/15/2023 (21,904)
Bank of America, NA. . . ... USD 352 CLP 284455 07/13/2023 (2,763)
Barclays Bank PLC . ... ..o BRL 1490 USD 292 06/02/2023 (1,749)
Barclays Bank PLC . ... .. o USD 190 BRL 968 06/02/2023 1,075
Barclays Bank PLC . ... ..o MYR 152 USD 35 06/22/2023 1,715
Barclays Bank PLC . ... .. o CNH 370  USD 54 07/07/2023 1,705
Barclays Bank PLC . ... ..o IDR 998,524 USD 68 07/12/2023 1,650
Barclays Bank PLC . ... .. o USD 162 IDR 2,443,617 07/12/2023 370
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Vertriige zur Im Austausch Unrealisierte

Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Barclays Bank PLC . ... ..o PHP 18,053 USD 321 07/27/2023 $ 1,390
BNP Paribas SA . . ..o USD 1,513 CAD 2,062 06/09/2023 6,075
BNP Paribas SA . . ... USD 1,718 PLN 7,187 06/12/2023 (22421)
BNP Paribas SA . . ..o TWD 13,711  USD 446 06/15/2023 33
BNP Paribas SA . . ... USD 789 TWD 24,176 06/15/2023 (2,104)
BNP Paribas SA . . ..o USD 1413 1IDR 21,184,788 07/12/2023 (1,124)
BNP Paribas SA . . ... o USD 669 COP 3,057,376 07/13/2023 10,254
BNP Paribas SA . . ..o USD 151  PEN 554 07/13/2023 0
Brown Brothers Harriman & Co.. . ... . i CAD 2,291 USD 1,704  06/09/2023 16,437
Brown Brothers Harriman & Co.. .. ... oot CAD 961 USD 705 06/09/2023 (2,542)
Brown Brothers Harriman & Co.. . ... . i USD 366 CAD 499  06/09/2023 1,098
Brown Brothers Harriman & Co.. .. ... oot PLN 1,114 USD 270  06/12/2023 6,864
Brown Brothers Harriman & Co.. . ... ... i USD 374 PLN 1,553 06/12/2023 (7,691)
Brown Brothers Harriman & Co.. .. ... oot AUD 3,095 USD 2,085 06/15/2023 70,088
Brown Brothers Harriman & Co.. . ... ... i JPY 44,191 USD 320 06/15/2023 2,119
Brown Brothers Harriman & Co.. .. ....ooit ittt e USD 734  AUD 1,103 06/15/2023 (15,926)
Brown Brothers Harriman & Co.. . ... ... USD 1,642 JPY 219,652 06/15/2023 (61,798)
Brown Brothers Harriman & Co.. .. ...t NOK 1,695 USD 161 06/21/2023 8,169
Brown Brothers Harriman & Co.. . ... ... i SEK 2473 USD 240 06/21/2023 11,986
Brown Brothers Harriman & Co.. .. ....ooiit it USD 426 ILS 1,551 06/22/2023 (9,850)
Brown Brothers Harriman & Co.. . ... ... i USD 1,116 NZD 1,812 06/22/2023 (24,626)
Brown Brothers Harriman & Co.. .. ... oo NZD 1,878 USD 1,177 06/23/2023 46,664
Brown Brothers Harriman & Co.. . ... ... i USD 1,169 NZD 1,897 06/23/2023 (26,821)
Brown Brothers Harriman & Co.. .. ... oot USD 164  SGD 222 06/30/2023 228
Brown Brothers Harriman & Co.. . ... HKD 642  USD 82 07/12/2023 442
Brown Brothers Harriman & Co.. .. ... oot THB 5416 USD 159 07/13/2023 2,465
Brown Brothers Harriman & Co.. . ... ... USD 223  MXN 4,044 07/13/2023 3,908
Brown Brothers Harriman & Co.. .. ... .ottt e e USD 902 THB 30,788 07/13/2023 (13,100)
Brown Brothers Harriman & Co.. . ... ... CZK 12,245 USD 570 07/20/2023 19,734
Brown Brothers Harriman & Co.. .. ... oot HUF 187,565 USD 541 07/20/2023 7,280
Brown Brothers Harriman & Co.. . ... ... USD 815 CZK 17,699 07/20/2023 (18,693)
Brown Brothers Harriman & CO.. . ...t e GBP 154 USD 191 07/21/2023 (284)
Brown Brothers Harriman & Co.. . ... ... USD 3265 EUR 2972 07/31/2023 (77,876)
Brown Brothers Harriman & Co4. . ..o vt CZK 4 USD 0 06/12/2023 2
Brown Brothers Harriman & Co4. ... .ot PLN 24  USD 6 06/12/2023 64
Brown Brothers Harriman & CO.+. . .. ..ot USD 8 CZK 167 06/12/2023 (293)
Brown Brothers Harriman & Co4. ... ... USD 213 PLN 878 06/12/2023 (5,853)
Brown Brothers Harriman & Co4. . ..o vt EUR 28 USD 30 06/20/2023 176
Brown Brothers Harriman & Co4. ... ... USD 188 EUR 173 06/20/2023 (3,343)
Citibank, NA . USD 516 PLN 2,154 06/12/2023 (8,000)
Citibank, NA . ..o TWD 26437 USD 872 06/15/2023 10,691
Deutsche Bank AG. . . . ..ottt e AUD 848 USD 573 06/15/2023 21,105
Goldman Sachs Bank USA . ... ... .. e USD 112 INR 9,146  06/08/2023 (1,114)
Goldman Sachs Bank USA . ... ... COP 2,672,020 USD 592 07/13/2023 (2,355)
HSBC Bank USA. . ... e e e BRL 2,868 USD 570  06/02/2023 5,206
HSBC Bank USA. . ..o e e e KRW 282314 USD 214 06/09/2023 646
HSBC Bank USA. . ... e e e TWD 60,186 USD 1,980 06/15/2023 19,873
HSBC Bank USA. . ..o e e e USD 1,158 TWD 34910 06/15/2023 (20,908)
HSBC Bank USA. . ... e e e USD 1,122 ILS 4,068 06/22/2023 (31,068)
HSBC Bank USA. . ..o e e e USD 567 BRL 2,868 07/05/2023 (5,147)
HSBC Bank USA. . ... e e e CLP 386,179 USD 479 07/13/2023 5,115
HSBC Bank USA. . ..o e e e HUF 478461 USD 1,371  07/20/2023 8,900
JPMorgan Chase Bank, NA . .. ... . USD 1,093 BRL 5433  06/02/2023 (22,542)
JPMorgan Chase Bank, NA . ... ... . TWD 9473 USD 312 06/15/2023 3,087
JPMorgan Chase Bank, NA . ... ... ILS 6,318 USD 1,735 06/22/2023 40,276
Morgan Stanley Capital Services LLC . ........ .. ... it USD 44  BRL 219 06/02/2023 (455)
Morgan Stanley Capital Services LLC . ... ... . ... i TWD 13,552 USD 449  06/15/2023 7917
Morgan Stanley Capital Services LLC . ........ .. ... i USD 631 JPY 83,960 06/15/2023 (27,528)
Morgan Stanley Capital Services LLC ......... . ... i NZD 3,566 USD 2211 06/22/2023 63,859
Morgan Stanley Capital Services LLC . ........ .. ... i USD 1,627 MYR 7,167 06/22/2023 (71915)
Morgan Stanley Capital Services LLC ......... . ... i NZD 850 USD 540 06/23/2023 27937
Morgan Stanley Capital Services LLC . ........ .. ... i USD 2,185 CNH 15,391 06/30/2023 (17 ,463)
Morgan Stanley Capital Services LLC ......... . ... i IDR 2,575,676  USD 175 07/12/2023 2921
Morgan Stanley Capital Services LLC . ........ .. ... i COP 658,368 USD 143 07/13/2023 (3,652)
Morgan Stanley Capital Services LLC ......... . ... i PEN 3086 USD 835 07/13/2023 (2,155)
Morgan Stanley Capital Services LLC . ........ .. ... .. USD 739  CLP 585,852 07/13/2023 (19,442)
Morgan Stanley Capital Services LLC ......... . ... i USD 2439 MXN 44321 07/13/2023 44 567
Morgan Stanley Capital Services LLC ........... ... .. ... ... ... .. ... ... CZK 18,976  USD 883  07/20/2023 30,026
Morgan Stanley Capital Services LLC ......... . ... i USD 2,333 HUF 821,236 07/20/2023 4378
Morgan Stanley Capital Services LLC ........... ... ... ... ... ... .. ... ... CHF 2266 USD 2,539 07/21/2023 37,168
Royal Bank of Scotland PLC. . ... ... USD 1,078 NZD 1,753  06/22/2023 (21,899)
Standard Chartered Bank . .. ... .. . TWD 69,375 USD 2,294  06/15/2023 34,802
Standard Chartered Bank . .. ......... ... USD 312 TWD 9,584 06/15/2023 365
Standard Chartered Bank . .. ... ... . USD 699 TWD 21,168 06/15/2023 (9,586)
Standard Chartered Bank . .. ......... ... USD 650 NZD 1,051 06/23/2023 (17,096)
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Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
UBS AG . . USD 986 TWD 30,027 06/15/2023 $ (8,765)
UBS AG . . ZAR 53,214 USD 2,738 06/22/2023 45,087
$ 24 344
Wertsteigerung ~ $ 645,551
Wertminderung $ (621,207)
+  Zum Zweck der Absicherung von Anteilklassen benutzt.
VERKAUFTE ZINS-SWAPTIONS
Nominal-
Ausiibungs- betrag Primien
Bezeichnung Index Gegenpartei kurs Filligkeit (000) erhalten Marktwert
Put
OTC - 1 Year Interest Rate Swap 1 Day SOFR  Morgan Stanley Capital Services LLC ~ 3.92%  08/15/2023 $ 5250 $ 55,665 $  (19,621)
ZENTRAL ABGERECHNETE ZINSSWAPS
Zinsart
Nomineller Vom Fonds Vom Fonds Unrealisierte
Betrag Abschluss- geleistete erhaltene Wertsteigerung/
Clearing-Broker/(Borse) (000) datum Zahlungen Zahlungen (-minderung)
Morgan Stanley & Co., LLC/(CME Group) . ..........c..coovoun.. CLP 1,022,367 06/21/2025 6.870% 6 Month CAMARA $ 7,290
Morgan Stanley & Co., LLC/(CME Group) ...................... CLP 1,022,367 06/21/2025 6 Month CAMARA 6.870% (7,120)
Morgan Stanley & Co., LLC/(CME Group) . ..........c..coovoun.. 109,372  06/21/2025 6.427% 6 Month CAMARA 2,561
Morgan Stanley & Co., LLC/(CME Group) ...................... 109,372 06/21/2025 6 Month CAMARA 6.427% 277
Morgan Stanley & Co., LLC/(LCH Group). .. .................... 95,752 06/21/2025 6.539% 1 Day MIBOR (8.,283)
Morgan Stanley & Co., LLC/(LCH Group). . ..., 95,752 06/21/2025 1 Day MIBOR 6.539% (70)
Morgan Stanley & Co., LLC/(LCH Group). . .....c.oovvuiiennonn.. COP 4,623,890 09/20/2025 9.750% 1Day IBR (3,367)
Morgan Stanley & Co., LLC/(LCH Group). . ..., KRW 1,407,193  09/20/2025 3.515% 3 Month KSDA (2,053)
Morgan Stanley & Co., LLC/(CME Group) . ..........c..coovoun.. HUF 1,335,787 09/20/2025 6 Month BUBOR 10.200% (3,165)
Morgan Stanley & Co., LLC/(CME Group) ...................... 912,995 09/20/2025 6 Month CAMARA 6.435% 3,832
Morgan Stanley & Co., LLC/(LCH Group). ...................... 95,752 09/20/2025 6.083% 1 Day MIBOR (520)
Morgan Stanley & Co., LLC/(CME Group) ...................... 94,555 09/20/2025 6 Month PRIBOR 5.715% 25,040
Morgan Stanley & Co., LLC/(CME Group) . ..........c..coovoun.. 60,678 09/20/2025 9.121% 3 Month JIBAR (4,117)
Morgan Stanley & Co., LLC/(LCH Group). . ..., 36,686 09/20/2025 2.134% 1 Day THOR (551)
Morgan Stanley & Co., LLC/(CME Group) . ............c.oovouu.. 14,093  09/20/2025 4 Week TIIE 9.310% 1,201
Morgan Stanley & Co., LLC/(LCH Group). . ..., 6,398  09/20/2025 China 7-Day
Reverse Repo Rate 2.264% (439)
Morgan Stanley & Co., LLC/(LCH Group). . ..., 4905 09/20/2025 6 Month WIBOR 6.010% 4,960
Morgan Stanley & Co., LLC/(LCH Group). ...................... 1,486 09/20/2025 3.114% 1 Day SORA (844)
Morgan Stanley & Co., LLC/(LCH Group). . ..., 41811 06/21/2028 6.530% 1 Day MIBOR (849)
Morgan Stanley & Co., LLC/(LCH Group). ...................... 41811 06/21/2028 1 Day MIBOR 6.530% 10,824
Morgan Stanley & Co., LLC/(LCH Group). . ..., 41,811 09/20/2028 1 Day MIBOR 6.043% 930
Morgan Stanley & Co., LLC/(LCH Group). .. .................... 12,820  09/20/2028 1 Day THOR 2.393% 1,282
Morgan Stanley & Co., LLC/(LCH Group). . ..., 2,665 09/20/2028 2.553% China 7-Day
Reverse Repo Rate (583)
Morgan Stanley & Co., LLC/(CME Group) ...................... 840 05/06/2032 4.418% 6 Month PRIBOR (134)
Morgan Stanley & Co., LLC/(CME Group) ...................... 840 05/06/2032 6 Month PRIBOR 4.418% 762
Morgan Stanley & Co., LLC/(CME Group) ...................... 197,139 06/21/2033 5.390% 6 Month CAMARA (3,893)
Morgan Stanley & Co., LLC/(CME Group) . ............c.oovoun.. 197,139  06/21/2033 6 Month CAMARA 5.390% (13,509)
Morgan Stanley & Co., LLC/(CME Group) ...................... 24999 06/21/2033 4.151% 6 Month CAMARA 2,142
Morgan Stanley & Co., LLC/(CME Group) . ............c.oovoun.. 24999 06/21/2033 6 Month CAMARA 4.151% (2,091)
Morgan Stanley & Co., LLC/(LCH Group). . .........c.ooouiion.. 266 06/21/2033 3.181% 1 Day SORA (1,284)
Morgan Stanley & Co., LLC/(LCH Group). . ..................... 266 06/21/2033 1 Day SORA 3.181% 4,738
Morgan Stanley & Co., LLC/(LCH Group). . ..., 1,217,617 09/20/2033 1Day IBR 8.654% 2,776
Morgan Stanley & Co., LLC/(LCH Group). . .....covvvuniennann.. 283,451 09/20/2033 3 Month KSDA 3.388% 2,755
Morgan Stanley & Co., LLC/(CME Group) ...................... 270,313 09/20/2033 7.601% 6 Month BUBOR (448)
Morgan Stanley & Co., LLC/(CME Group) . ............c.ovouu.. 172,140  09/20/2033 5.012% 6 Month CAMARA (524)
Morgan Stanley & Co., LLC/(CME Group) ...................... 17,295 09/20/2033 4.399% 6 Month PRIBOR (11,104)
Morgan Stanley & Co., LLC/(CME Group) . ............c.oovouu.. 15,162 09/20/2033 3 Month JIBAR 10.290% (6,011)
Morgan Stanley & Co., LLC/(CME Group) ...................... 3,644  09/20/2033 8.325% 4 Week TIIE (1,832)
Morgan Stanley & Co., LLC/(LCH Group). . .......covvuiiennann.. 938 09/20/2033 5.463% 6 Month WIBOR (2,964)
Morgan Stanley & Co., LLC/(LCH Group). . .........ccoovuiian.. 266 09/20/2033 1 Day SORA 2.954% 1,227
Insgesamt $ (3,158)
Wertsteigerung ~ $ 72,597
Wertminderung ~ $ (75,755)
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ZINSSWAPS
Zinsart
Nominal- Vom Fonds Vom Fonds Unrealisierte
betrag Abschluss- geleistete erhaltene Wertsteigerung/
Kontrahent (000) datum Zahl Zahl (-minderung)
Bank of America, NA. ... ... . MYR 4,541 06/21/2025 3.559% 3 Month KLIBOR  $ (1,032)
Bank of America, NA. . ... ... . MYR 976  06/21/2033 3 Month KLIBOR 3.953% 3423
Insgesamt $ 2,391
Wertsteigerung ~ $ 3423
Wertminderung  $ (1,032)
Swaps insgesamt $ (767)

(a) Ein Vertrag bezieht sich auf 1 Aktie.
(b) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar

BRL - Brazilian Real

CAD - Canadian Dollar

CHF - Swiss Franc

CLP - Chilean Peso

CNH - Chinese Yuan Renminbi (Offshore)
CNY - Chinese Yuan Renminbi

COP - Colombian Peso

CZK - Czech Koruna

DOP - Dominican Peso
EGP - Egyptian Pound
EUR - Euro

GBP - Great British Pound
HKD - Hong Kong Dollar
HUF - Hungarian Forint
IDR - Indonesian Rupiah
ILS - Israeli Shekel

INR - Indian Rupee

JPY — Japanese Yen
KRW - South Korean Won
MXN - Mexican Peso
MYR - Malaysian Ringgit
NOK - Norwegian Krone
NZD - New Zealand Dollar
PEN - Peruvian Sol

PHP - Philippine Peso
PLN - Polish Zloty

SEK - Swedish Krona
SGD - Singapore Dollar
THB - Thailand Baht
TWD - New Taiwan Dollar
USD - United States Dollar
ZAR - South African Rand

Glossar:

BUBOR - Budapest Interbank Offered Rate
CAMARA - Indice Camara Promedio Rate

CBT — Chicago Board of Trade

CME — Chicago Mercantile Exchange

IBR — Incremental Borrowing Rate

IRS — Interest Rate Swaption

JIBAR — Johannesburg Interbank Agreed Rate
KLIBOR - Kuala Lumpur Interbank Offered Rate
KSDA — Korean Securities Dealers Association Rate
LCH — London Clearing House

MIBOR  — Mumbai Inter Bank Offered Rate

OTC — Over-the-Counter

PRIBOR - Prague Interbank Offered Rate
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SORA - Singapore Overnight Rate Average

THOR - Thai Overnight Repurchase Rate

THE — Banco de México Equilibrium Interbank Interest Rate
WIBOR — Warsaw Interbank Offered Rate

Siehe Anmerkungen zum Jahresabschluss.

113



VERZEICHNIS DER ANLAGEWERTE AB SICAV 1

31. Mai 2023 Asia Pacific Local Currency Debt Portfolio
Zinssatz Datum Anteile/Nennwert Wert Nettover-
(-)/(000) (USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
REGIERUNGEN - SCHATZPAPIERE

CHINA
China Government Bond, Series INBK.. . .. .................... 237% 01/20/2027 CNY 4,000 $ 562,596 2.1%
China Government Bond, Series INBK .. .. ..................... 3.39% 03/16/2050 3,430 501,184 1.8
1,063,780 3.9
INDIEN
India GovernmentBond. . ... ............ .. ... .. ... .. .. ..... 5.85% 12/01/2030 INR 50,000 562,826 2.1
India GovernmentBond. . .......... ... ... ... .. 6.19% 09/16/2034 31,300 352,098 1.3
India GovernmentBond. . ... ............ .. ... .. ... .. .. ..... 6.54% 01/17/2032 50,000 583,881 2.1
India GovernmentBond. . .......... ... ... ... .. 7.38% 06/20/2027 120,000 1,472,044 54
India GovernmentBond. . ... ............ .. ... .. ... .. .. ..... 7.72% 05/25/2025 61,140 750,376 2.8
3,721,225 13.7
INDONESIEN
Indonesia Treasury Bond, Series FR56 . ....................... 8.38% 09/15/2026 1DR 14,127,000 1,013,111 3.7
Indonesia Treasury Bond, Series FR73 .. ...................... 8.75% 05/15/2031 21,700,000 1,653919 6.1
Indonesia Treasury Bond, Series FR81 . ....................... 6.50% 06/15/2025 19,910,000 1,348,806 5.0
Indonesia Treasury Bond, Series FR84 .. ...................... 7.25% 02/15/2026 24,000,000 1,653,102 6.1
Indonesia Treasury Bond, Series FR85 . .......... ... ... ..... 7.75% 04/15/2031 25,000,000 1,799,533 6.6
7468471 275
MALAYSIA
Malaysia Government Bond, Series 0219 ...................... 3.89% 08/15/2029 MYR 3,000 658,278 24
Malaysia Government Bond, Series 0413 .. .................... 3.84% 04/15/2033 3,200 693,988 2.6
Malaysia Government Bond, Series 0519 .. .................... 3.76% 05/22/2040 2,773 575,544 2.1
Malaysia Government Investment Issue, Series 0519............. 4.64% 11/15/2049 960 220,368 0.8
2,148,178 79
NEUSEELAND
New Zealand Government Bond, Series 532.................... 2.00% 05/15/2032 NZD 1,500 752,503 2.8
SINAGPUR
Singapore Government Bond. . .......... ... ... .. L 3.38% 09/01/2033 SGD 1,500 1,158,582 4.2
SUDKOREA
Korea Treasury Bond, Series 2603 . .......... ... ... ......... 1.25% 03/10/2026 KRW 2,374,600 1,683,832 6.2
Korea Treasury Bond, Series 2703 ........... ... ... ... ..... 2.38% 03/10/2027 2,200,000 1,594,389 5.8
Korea Treasury Bond, Series 2912 . .......... ... ... ... ..... 1.38% 12/10/2029 3,000,000 1,976,889 73
Korea Treasury Bond, Series 4903 . .......... ... ... ... ..... 2.00% 03/10/2049 1,367,680 754,884 2.8
6,009,994  22.1
THAILAND
Thailand Government Bond. . ... ............................ 0.95% 06/17/2025 THB 30,000 838,901 3.1
Thailand GovernmentBond. . ............................... 1.59% 12/17/2035 30,000 757,004 2.8

1,595,905 59
23918,638 _88.0

INVESTMENTGESELLSCHAFTEN
FONDS UND INVESTMENTTRUSTS

AB SICAV I - China Bond Portfolio-Class SA .. ............... 126,422 1,865,623 6.9
GEMEINDEVERWALTUNG - REGIONALANLEIHEN
AUSTRALIEN

New South Wales Treasury Corp. ............cooviuiiinnenn. . 2.00% 03/08/2033 AUD 1,200 635,279 2.3
SCHWELLENMARKTE - INDUSTRIESCHULDVERSCHREIBUNGEN
VERSORGUNGSBETRIEBE
ELEKTRIZITAT

Star Energy Geothermal Wayang Windu Ltd. .. ................. 6.75% 04/24/2033 USD 162 157,934 0.6
FINANZINSTITUTE
REITs

Zhenro Properties Group Ltd.(a) . .. ... ... 8.35% 03/10/2024 200 9,000 0.0

166,934 0.6

QUASI-STAATLICHE WERTPAPIERE
QUASI-STAATSANLEIHEN

CHINA

China Development Bank, Series 1904 . ....................... 3.68% 02/26/2026 CNY 70 10,154 0.0
Gesamtanlagen

(Kosten $28,239.273). .. ..ottt $ 26596628 97.8%
Termineinlagen

BBH,Grand Cayman(b) ........... ... 4.00 % - 9,035 00

HSBC,Hong Kong(b) ........ ... i 1.97 % - 462 0.0

SEB, Stockholm(b) . ...... ...t 443 % - 585,661 22
Termineinlagen insgesamt. . . ... ... ... ... . ... ... L i 595,158 2.2
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. .......................... 788 0.0
NettOVErmMOZEN . . . . . ..ottt et e $  27,192574 100.0%
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TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
Korea3 YrBond Futures . ......... ... ... ... ... ... ...... 06/20/2023 15 $ 1,184856 $ 1,179883 $ (4,973)
Korea 10 YrBond Futures . .. ... ... 06/20/2023 22 1,886,306 1,862,603 (23,703)
Short
Australian 10 YrBond Futures. . ................ .. ... .. ...... 06/15/2023 13 1,045,650 1,013,963 31,687
U.S.10 Yr Note (CBT) Futures . . ....... ..., 09/20/2023 4 456,781 457,875 (1,094)
$ 1917
Wertsteigerung  $ 31,687
Wertminderung $ (29,770)
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Bank of America, NA. . ... TWD 17,512 USD 579 06/15/2023 $ 8,456
Bank of America, NA. . .. ... INR 5,685 USD 69 06/22/2023 (160)
Bank of America, NA. . . ... USD 1,182 INR 97,783  06/22/2023 (240)
Barclays Bank PLC ... ... USD 39 TWD 1,164  06/15/2023 (844)
Barclays Bank PLC . ... ... MYR 646  USD 147 06/22/2023 6,873
Barclays Bank PLC . .. ... o USD 441 INR 36,294 06/22/2023 (2,183)
Barclays Bank PLC . ... ... USD 1485 INR 122977 06/22/2023 1,313
Barclays Bank PLC . .. ... o USD 1279  MYR 5,684 06/22/2023 (46,108)
Barclays Bank PLC . ... ... IDR 2,650,545 USD 179 07/12/2023 2,436
Barclays Bank PLC . .. ... o KRW 129,027 USD 97 07/27/2023 (1,046)
Barclays Bank PLC . ... ... USD 178 KRW 236,354 07/27/2023 1,468
Barclays Bank PLC . .. ... o USD 316 PHP 17,791  07/27/2023 (1,111)
BNP Paribas SA . . ..o USD 63 INR 5,165 06/22/2023 (333)
BNP Paribas SA . . ..o IDR 16,930,635 USD 1,129  07/12/2023 898
BNP Paribas SA . . ..o USD 65 IDR 974,070 07/12/2023 (482)
Brown Brothers Harriman & Co.. . ... . i AUD 971 USD 649 06/15/2023 17,572
Brown Brothers Harriman & Co.. .. ... .ottt NZD 1,285 USD 795 06/22/2023 21,240
Brown Brothers Harriman & Co.. . ... .. i e USD 88 CNH 608 07/07/2023 (2,328)
Brown Brothers Harriman & Co.. .. ... oottt e SGD 1,569 USD 1,167 07/13/2023 5,020
Brown Brothers Harriman & CoA4. ... ... i AUD 101 USD 66 06/20/2023 588
Brown Brothers Harriman & Co4. . . ..o oot CAD 45  USD 33 06/20/2023 (173)
Brown Brothers Harriman & CoA4. .. ... .o EUR 20 USD 22 06/20/2023 290
Brown Brothers Harriman & Co4. . . ..o oot GBP 17 USD 22 06/20/2023 7
Brown Brothers Harriman & Co4. ... ... oo SGD 3 USD 2 06/20/2023 €))]
Brown Brothers Harriman & Co4. . . ..o oot SGD 1 USD 1 06/20/2023 5
Brown Brothers Harriman & CoA4. . ... .. o USD 3066 AUD 4,589 06/20/2023 (78,758)
Brown Brothers Harriman & Co4. . ..o vttt e USD 2,385 CAD 3,202 06/20/2023 (25,290)
Brown Brothers Harriman & CoA4. . ... .. o USD 989 EUR 908  06/20/2023 (17,580)
Brown Brothers Harriman & Co4. . ..o vttt e USD 1,672 GBP 1,337  06/20/2023 (8,934)
Brown Brothers Harriman & Co4. . ... ..o USD 136 SGD 182  06/20/2023 (1,520)
Citibank, NA .o IDR 15,613,395 USD 1,047 07/12/2023 6,267
Citibank, NA .o USD 2,186  SGD 2,890 07/13/2023 (45,262)
Citibank, NA .o USD 2377 THB 81,023 07/13/2023 (38,608)
Citibank, NA .o KRW 75,027 USD 57 07/27/2023 237
Goldman Sachs Bank USA . ... ... USD 369 MYR 1,612 06/22/2023 (19,435)
Goldman Sachs Bank USA . . ... . USD 374  PHP 20,719 07/27/2023 (6,491)
HSBC Bank USA. . . oo e e e e INR 3488 USD 42 06/22/2023 (195)
HSBC Bank USA. . ..o e IDR 15,691,897 USD 1,060 07/12/2023 13,760
HSBC Bank USA. . .o e e e e USD 42 IDR 631,574 07/12/2023 2)
HSBC Bank USA. . ..o e THB 29,651 USD 865 07/13/2023 9,068
HSBC Bank USA. . .o e e e e USD 427 THB 14402 07/13/2023 (10,978)
HSBC Bank USA. . ..o e KRW 1,017,820 USD 766 07/27/2023 (5,885)
Morgan Stanley Capital Services LLC . ........ ... ... ... .. INR 274319 USD 3,321 06/22/2023 6,255
Morgan Stanley Capital Services LLC ......... . ... i MYR 3233 USD 714 06/22/2023 12,469
Morgan Stanley Capital Services LLC . ........ ... ... ... .. USD 104 INR 8,581 06/22/2023 (776)
Morgan Stanley Capital Services LLC . ... ... . ... i USD 89 MYR 390 06/22/2023 4,177)
Morgan Stanley Capital Services LLC . ........ ... ... ... .. CNH 841 USD 121 07/07/2023 2,510
Morgan Stanley Capital Services LLC . ... ... . ... i USD 905 CNH 6,208 07/07/2023 (30,021)
Morgan Stanley Capital Services LLC . ........ ... ... ... .. IDR 1,874,885 USD 126 07/12/2023 567
Morgan Stanley Capital Services LLC . ... .. .. ... i USD 1,386  IDR 20,679,091 07/12/2023 (8,142)
Morgan Stanley Capital Services LLC . ........ ... ... . ... KRW 135318 USD 103 07/27/2023 (100)
Morgan Stanley Capital Services LLC . ... .. .. ... i USD 105 KRW 138,598 07/27/2023 385
UBS AG . oo USD 2426 CNH 16,582 07/07/2023 (88.,888)
UBS AG . . USD 687 PHP 38,008 07/27/2023 (13,044)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.

$ (341,425)

Wertsteigerung  $ 117,677
Wertminderung  $ (459,102)
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ZENTRAL ABGERECHNETE ZINSSWAPS

Zinsart

Nomineller Vom Fonds Vom Fonds Unrealisierte
Betrag Abschluss- geleistete erhaltene Wertsteigerung/

Clearing-Broker/(Borse) (000) datum Zahlungen Zahl (-minderung)
Citigroup Global Markets, Inc/(LCHGroup) . .. .................. CNY 9,200 03/02/2028 2.960% China 7-Day $ (29,824)

Reverse Repo Rate

Citigroup Global Markets, Inc./(LCH Group) . .................... INR 100,000 03/31/2028 6.250% 1 Day MIBOR (11,698)
Citigroup Global Markets, Inc/(LCH Group) . . . .................. INR 119,000 10/31/2027 6.850% 1 Day MIBOR (45,884)
Insgesamt $ (87,406)

(a) Not leidend.
(b) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar
CAD - Canadian Dollar

CNH - Chinese Yuan Renminbi (Offshore)
CNY - Chinese Yuan Renminbi
EUR - Euro

GBP - Great British Pound
IDR - Indonesian Rupiah

INR - Indian Rupee

KRW - South Korean Won
MYR - Malaysian Ringgit
NZD - New Zealand Dollar
PHP - Philippine Peso

SGD - Singapore Dollar

THB - Thailand Baht

TWD — New Taiwan Dollar
USD - United States Dollar

Glossar:

CBT — Chicago Board of Trade

LCH - London Clearing House

MIBOR — Mumbai Inter Bank Offered Rate
REIT - Real Estate Investment Trust

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE

AB SICAV 1

31. Mai 2023 Emerging Market Corporate Debt Portfolio
Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
INDUSTRIESCHULDVERSCHREIBUNG
AAC Technologies Holdings, Inc.. . .......................... 3.75% 06/02/2031 USD 710 $ 483,947 0.4%
AbsaGroup Ltd.(a) ......... ... . i i 6.38% 05/27/2026 355 321,342 03
Abu Dhabi National Energy Co.PJSC ........................ 2.00% 04/29/2028 336 301,203 0.2
Abu Dhabi National Energy Co.PJISC ........................ 4.70% 04/24/2033 380 378,100 0.3
Acu Petroleo Luxembourg SARL .. ...... ... ... .. ... ..... 7.50% 01/13/2032 596 513,021 04
Adani Green Energy Ltd.. . ... ... .. i 4.38% 09/08/2024 280 256,953 02
Adani Ports & Special Economic Zone Ltd. .................... 3.83% 02/02/2032 254 180,023 0.1
Adani Ports & Special Economic Zone Ltd. . ................... 4.20% 08/04/2027 200 172,163 0.1
Adani Ports & Special Economic Zone Ltd. .................... 4.38% 07/03/2029 336 269,073 0.2
Adani Renewable Energy RJ Ltd./Kodangal Solar Parks Pvt Ltd./

Wardha Solar Maharash ................................. 4.63% 10/15/2039 338 245,047 0.2
Adani Transmission Step-One Ltd. . .......... ... ... ... ..... 4.00% 08/03/2026 470 412,219 0.3
ADIB Capital Invest 2 Ltd.(a) . .. ... 7.13% 09/20/2023 400 399,075 03
Aeropuertos Dominicanos Siglo XXISA ...................... 6.75% 03/30/2029 239 234,369 0.2
AES Andes SA. ... .. 6.35% 10/07/2079 450 412,650 03
ATAGroupLtd. ... 495% 04/04/2033 203 204,523 0.2
Alfa Desarrollo SpA. . ... ... . 4.55% 09/27/2051 502 360,339 03
Alibaba Group Holding Ltd. . ........ ... .. .. ... ... 2.13% 02/09/2031 410 335,764 0.3
Alibaba Group Holding Ltd. ................ .. ... ... ..... 3.40% 12/06/2027 270 252416 0.2
Altice Financing SA. ... ... 5.75% 08/15/2029 344 263430 0.2
AmericaMovilSABde CV..... ... . ... i 2.88% 05/07/2030 480 419,832 03
Anglo American Capital PLC . ....... .. ... ... . ... .. 2.63% 09/10/2030 590 485,602 04
Anglo American Capital PLC ........ .. ... .. ... ... ..... 2.88% 03/17/2031 397 329,195 03
AngloGold Ashanti Holdings PLC ........................... 3.38% 11/01/2028 620 546,104 04
Aris Mining Corp. ... ..o oot 6.88% 08/09/2026 600 444 480 03
Axiata SPV2Bhd. ... ... 2.16% 08/19/2030 345 292,129 0.2
Azure Power Solar Energy PvtLtd.. .......... .. ... . ... ... 5.65% 12/24/2024 200 169,000 0.1
Banco Bilbao Vizcaya Argentaria SA ......... ... ... ... . ... 5.86% 09/14/2026 200 198,742 0.2
Banco de Creditodel Peru S A........ .. ... .. ... . ... ... 3.13% 07/01/2030 471 429,729 03
Banco de Creditodel Peru SA .. ...... .. ... ... . 3.25% 09/30/2031 325 283,420 0.2
Banco Internacional del Peru SAA Interbank . .................. 3.25% 10/04/2026 530 492,337 04
Banco Mercantil del Norte SA/Grand Cayman(a). ............... 8.38% 10/14/2030 240 218,700 0.2
Banco Santander Mexico SA Institucion de Banca Multiple Grupo

Financiero Santand . ........... ... ... ... .. 5.38% 04/17/2025 250 248,294 0.2
Bangkok Bank PCL/Hong Kong .. ........................... 3.73% 09/25/2034 435 368,608 03
Bangkok Bank PCL/Hong Kong .. .......... .. ... ... .. 445% 09/19/2028 510 498,939 04
Bank Hapoalim BM . ......... ... ... ... .. ... . ... 3.26% 01/21/2032 214 180,402 0.1
Bank Leumi Le-Israel BM.......... ... ... o ... 7.13% 07/18/2033 780 766,792 0.6
Bank Mandiri Persero Tbk PT .. ... .. ... oo o o ... 2.00% 04/19/2026 330 298,918 0.2
Bank Negara Indonesia Persero Tbk PT . ...................... 3.75% 03/30/2026 236 216,648 0.2
Bank of East Asia Ltd. (The)(@).............. .. ... ... ... .. 5.88% 09/19/2024 250 221,922 0.2
Bank of East Asia Ltd. (The), SeriesE ........................ 6.75% 03/15/2027 320 317,960 02
Bank Tabungan Negara Persero Tbk PT . ......... ... ... .. ... 4.20% 01/23/2025 560 522,130 04
BBVA Bancomer SA/TeXas . ... ..ovvvtiutinneiinean 1.88% 09/18/2025 340 313,675 02
BDO Unibank,Inc. ........ .. .. 2.13% 01/13/2026 330 302,424 0.2
Bidvest Group UK PLC (The). ... . 3.63% 09/23/2026 389 345,067 03
BOC Aviation Ltd., Series G . .. ........ ... i 1.75% 01/21/2026 1,050 953,728 0.7
Braskem Idesa SAPI . ... ... ... i 6.99% 02/20/2032 712 484,160 04
Braskem Netherlands Finance BV.................... ... ... 4.50% 01/10/2028 305 277070 0.2
Braskem Netherlands Finance BV........... ... ... ... ...... 4.50% 01/31/2030 531 448,536 0.3
BREFGmMbH ....... .. .. 4.35% 09/29/2026 610 543,662 04
Bukit Makmur Mandiri Utama PT. ........... .. ... ... ...... 7.75% 02/10/2026 378 311,685 02
CAMagnum Holdings . . ....... ... ... .. i, 5.38% 10/31/2026 539 467,010 04
Canacol Energy Ltd. ...... ... .. i 5.75% 11/24/2028 270 227,948 0.2
Canpack SA/Canpack USLLC .................... ... ...... 3.88% 11/15/2029 401 320,549 03
CDBLFunding 1 ....... ..ot 3.50% 10/24/2027 330 309,746 02
Cencosud SA . ... . 5.15% 02/12/2025 380 376,034 03
China Cinda 2020 I Management Ltd.. . . ...................... 3.00% 01/20/2031 730 580,031 0.5
China Great Wall International Holdings VLtd.................. 2.88% 11/23/2026 310 266,213 02
China Great Wall International Holdings VILtd. ................ 4.25% 04/28/2025 280 263,603 0.2
Cia Cervecerias Unidas SA . ......... .. ... .. ... o ... 3.35% 01/19/2032 309 261,356 0.2
Cia de Minas Buenaventura SAA ............. ... .. ..o, 5.50% 07/23/2026 260 2227222 0.2
CIBANCO SA Institucion de Banca Multiple Trust . ............. 4.38% 07/22/2031 730 541,706 04
CK Hutchison International 20 Ltd.. . .. ....... .. ... .. . ... 2.50% 05/08/2030 710 618,778 0.5
CK Hutchison International 23 Ltd.. .. ........ ... ... ... ... 4.75% 04/21/2028 320 321,701 03
CMB Wing Lung Bank Ltd.(a) ............. .0 ... 6.50% 01/24/2024 400 400,575 0.3
Colbun SA .. ... 3.95% 10/11/2027 270 253,598 0.2
Cometa Energia SAde CV. ... .. 6.38% 04/24/2035 731 713,336 0.6
Consorcio Transmantaro SA ... .......... ..., 520% 04/11/2038 460 421,590 03
Contemporary Ruiding Development Ltd. ..................... 2.63% 09/17/2030 355 300,263 0.2
Corp. Inmobiliaria Vesta SABde CV ......................... 3.63% 05/13/2031 212 178,080 0.1
Country Garden Holdings Co.,Ltd.. . ......... .. ... . ... ... 3.13% 10/22/2025 465 163913 0.1
CSNInova Ventures. . ...........ooiiiuuniniiiuinnannnnnn.. 6.75% 01/28/2028 340 313,522 0.2
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CSN Resources SA .. ...t 4.63% 06/10/2031 USD 926 $ 697,394 0.5%
L 0 1 5.13% 02/03/2032 870 683,897 0.5
DBS Group Holdings Ltd. . .. ... i 1.19% 03/15/2027 270 239,338 0.2
DBS Group Holdings Ltd., Series G ... ....................... 1.82% 03/10/2031 260 233,805 0.2
DBS Group Holdings Ltd., Series G(a) . . .. ....... ... 3.30% 02/27/2025 400 377,700 0.3
Delek Overriding Royalty Leviathan Ltd.. . .................... 749% 12/30/2023 450 445,500 03
Delhi International Airport Ltd....... ... ... ... ... ... .. ... 645% 06/04/2029 449 416,953 0.3
Diamond ITLtd. . . ... ..o o 795% 07/28/2026 380 370,624 0.3
Digicel International Finance Ltd./Digicel Holdings Bermuda Ltd. . . 8.75% 05/25/2024 467 425,936 0.3
Ecopetrol SA . ... 5.88% 11/02/2051 1,577 997,374 0.8
Ecopetrol SA . ... 6.88% 04/29/2030 360 320,625 0.3
Ecopetrol SA . ... 8.88% 01/13/2033 321 312,277 0.2
Embraer Netherlands Finance BV . .......... ... ... ... ...... 6.95% 01/17/2028 240 238,260 0.2
Emirates Semb Corp. Water & Power Co.PISC................. 445% 08/01/2035 260 248,300 0.2
Empresa Generadora de Electricidad Haina SA ................. 5.63% 11/08/2028 437 397,069 0.3
Empresas Publicas de Medellin ESP ... ....................... 4.25% 07/18/2029 398 306,261 0.2
Empresas Publicas de Medellin ESP . ......................... 4.38% 02/15/2031 269 194,016 0.2
Engie EnergiaChile SA. . ... . ... .. ... ... . 3.40% 01/28/2030 200 163,413 0.1
Engie EnergiaChile SA. . ... .. ... .. 4.50% 01/29/2025 485 465,687 04
Falabella SA. . ... 3.38% 01/15/2032 410 320,133 0.3
Falabella SA. .. ... .. 3.75% 10/30/2027 200 176,975 0.1
Fenix Power Peru SA. . ... ... .. 4.32% 09/20/2027 532 502,794 04
First Abu Dhabi Bank PISC(a) .......... ... .. ... ... ..... 4.50% 04/05/2026 450 423,366 0.3
First Quantum Minerals Ltd. . . .......... ... ... ... ... ... 6.88% 10/15/2027 270 255,825 0.2
First Quantum Minerals Ltd. . .. ..... ... ... .. ... ... .. ... 7.50% 04/01/2025 366 364,925 0.3
First Quantum Minerals Ltd. . . .......... ... ... ... ... ... 8.63% 06/01/2031 427 421,716 0.3
Fortune Star BVILtd. ....... .. ... ... .. i 595% 10/19/2025 314 235,500 0.2
Foxconn FarEastLtd. ............ ... ... .. 0., 2.50% 10/28/2030 320 269,207 0.2
Freeport Indonesia PT .. ... .. ... ... . o i 4.76% 04/14/2027 212 206,541 0.2
Freeport Indonesia PT . ........ ... .. ... .. ... . ....... 5.32% 04/14/2032 743 696,953 0.5
GC Treasury Center Co., Ltd. ....... ... ... .. ... ... 2.98% 03/18/2031 590 490,548 04
GC Treasury Center Co., Ltd. ...... ... . .. . .. 4.40% 03/30/2032 260 237,055 0.2
Genm Capital Labuan Ltd.. . . .......... .. o oo 3.88% 04/19/2031 410 327821 0.3
Geopark Ltd. ... ... 5.50% 01/17/2027 480 386,400 0.3
Globo Comunicacao e Participacoes SA . ...................... 5.50% 01/14/2032 370 295,149 0.2
GNL Quintero SA .. ...t 4.63% 07/31/2029 428 417,045 0.3
Gohl Capital Ltd. . .. ... 4.25% 01/24/2027 350 327,534 0.3
Gold Fields Orogen Holdings BVILtd.. ....................... 6.13% 05/15/2029 361 364,001 03
Gran Tierra Energy International Holdings Ltd. . ................ 6.25% 02/15/2025 390 324 870 0.3
Gran Tierra Energy, Inc.. . ... ... . ... o i i 7.75% 05/23/2027 645 467,039 04
GreenkoDutch BV. ... ... ... . 3.85% 03/29/2026 536 472,442 04
Greenko Wind Projects Mauritius Ltd. ........................ 5.50% 04/06/2025 320 301,960 0.2
Grupo Televisa SAB . ... ... 4.63% 01/30/2026 300 292,088 0.2
Grupo TelevisaSAB . ... ... ... 6.63% 01/15/2040 430 444990 03
HanaBank . ..... ... .. 3.25% 03/30/2027 310 293,492 0.2
HanaBank .. ... oo 4.25% 10/14/2024 240 234495 0.2
HKT Capital No. 6 Ltd. . . ... 3.00% 01/18/2032 318 270,161 0.2
Hongkong Electric Finance Ltd. ............................. 1.88% 08/27/2030 360 294,367 0.2
HPCL-Mittal Energy Ltd. ......... ... ... .. o i, 545% 10/22/2026 200 190,225 0.2
HPHT Finance 21 Ltd.. .. ... .o 2.00% 03/19/2026 320 292,760 0.2
HTA Group Ltd/Mauritius . ........ ... ... . 7.00% 12/18/2025 220 204,091 0.2
Huarong Finance 2017 Co., Ltd. ... ...... ... .. oot 475% 04/27/2027 460 380,650 03
Huarong Finance 2017 Co., Ltd., SeriesE ..................... 4.25% 11/07/2027 271 214,988 0.2
Huarong Finance 2019 Co., Ltd. ... ...... ... ... .. it 2.13% 09/30/2023 520 508,072 04
Huarong Finance 2019 Co., Ltd., SeriesE ..................... 3.25% 11/13/2024 330 305,931 0.2
Huarong Finance 2019 Co., Ltd., SeriesE ..................... 4.50% 05/29/2029 520 388,035 03
Huarong Finance II Co., Ltd., SeriesE . ....................... 4.63% 06/03/2026 246 210,069 0.2
Huarong Finance II Co., Ltd., Series E .. ...................... 4.88% 11/22/2026 203 172,017 0.1
Hunt Oil Co. of Peru LLC Sucursal Del Peru . .................. 6.38% 06/01/2028 376 355432 0.3
Hyundai Capital Services,Inc.. . ............. .. ... ... ...... 1.25% 02/08/2026 330 294277 0.2
Hyundai Motor Manufacturing Indonesia PT ................... 1.75% 05/06/2026 340 301,389 0.2
ICTSITreasury BV ... e 3.50% 11/16/2031 370 307,516 0.2
IHSHolding Ltd. . . ... ... e 6.25% 11/29/2028 350 278972 0.2
India Clean Energy Holdings. ............................... 4.50% 04/18/2027 770 614,460 0.5
Indian Railway Finance Corp. Ltd. . ...... ... ... ... ... ..... 3.57% 01/21/2032 517 454,572 04
Indika Energy Capital IVPte Ltd. . . .......... .. ... ... ..... 8.25% 10/22/2025 538 530,038 04
Indofood CBP Sukses Makmur Tbk PT........................ 340% 06/09/2031 402 337,127 0.3
Industrias Penoles SABde CV . ... ... ..., 4.15% 09/12/2029 330 304,219 0.2
Infraestructura Energetica NovaSABde CV ................... 4.88% 01/14/2048 346 260,365 0.2
Intercorp Financial Services,Inc. ........ ... ... ... ... ..... 4.13% 10/19/2027 790 703,100 0.5
Investment Energy Resources Ltd. .............. ... ... ..... 6.25% 04/26/2029 256 239,360 0.2

Iochpe-Maxion Austria GmbH/Maxion Wheels de Mexico S de RL

de OV . 5.00% 05/07/2028 530 434,534 0.3
Israel Electric Corp. Ltd., Series 6. . . ... . 5.00% 11/12/2024 305 301,340 0.2
Israel Electric Corp. Ltd., Series G . .......... .. ... 3.75% 02/22/2032 202 173,884 0.1
Israel Electric Corp. Ltd., Series G . ............coiiiiiinn. .. 425% 08/14/2028 374 350,695 03
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Itau Unibanco Holding SA/Cayman Island(a). .................. 4.63% 02/27/2025 USD 800 $ 617,650 0.5%
JGC Ventures Pte Ltd.(b) . . .. ... oo 0.00% 06/30/2025 24 4942 0.0
JGC Ventures Pte Ltd.(b) . . . ... ..o 3.00% 06/30/2025 695 125,115 0.1
Jollibee Worldwide Pte Ltd.. . . ..., 4.75% 06/24/2030 261 244,688 0.2
JSWHydroEnergy Ltd.. . ... i 4.13% 05/18/2031 227 190,271 0.2
JSW Steel Ltd. . ..o o 5.05% 04/05/2032 560 442,155 0.3
Kallpa Generacion SA . ... ... ... 4.13% 08/16/2027 200 184,000 0.1
Kasikornbank PCL/Hong Kong. . ............ ... ... ... ...... 3.34% 10/02/2031 320 283,060 0.2
Kawasan Industri Jababeka Tbk PT.............. .. ... .. ...... 7.00% 12/15/2027 252 164,635 0.1
KazMunayGas National Co.JSC......... ... ... oo . 5.38% 04/24/2030 1,380 1,246,571 1.0
KazMunayGas National Co.JSC......... ... .. ... ... ..... 5.75% 04/19/2047 400 306,825 0.2
Kia Corp. .« ot 2.75% 02/14/2027 483 443,096 0.3
KOCHoIdIing AS . . ..o e 6.50% 03/11/2025 340 327,207 0.3
KookminBank. . ....... .. ... . 2.50% 11/04/2030 300 245,588 0.2
Kookmin Bank, Series G . ... 4.50% 02/01/2029 200 189,288 0.1
Kosmos Energy Ltd. ...... ... ... ... i 7.50% 03/01/2028 370 304,972 0.2
Kosmos Energy Ltd. ....... .. ... i 7.75% 05/01/2027 345 294,177 0.2
Krung Thai Bank PCL/Cayman Islands(a) ..................... 4.40% 03/25/2026 865 788,393 0.6
KT Corp. .ot 4.00% 08/08/2025 340 330,926 0.3
LenovoGroup Ltd.. . . ... 342% 11/02/2030 410 342,939 03
Leviathan Bond Ltd. ........ ... ... .. . i 6.50% 06/30/2027 266 252,158 0.2
Leviathan Bond Ltd. ........ .. ... ... . .. i 6.75% 06/30/2030 174 159,878 0.1
LG Chem Ltd. ... e 1.38% 07/07/2026 350 310,362 0.2
LI&Fung Ltd.. ..o 5.00% 08/18/2025 350 324,034 0.3
Lima Metro Line 2 Finance Ltd. ... ........ .. ... ... .. ... ... 4.35% 04/05/2036 612 543,873 04
LLPLCapital Pte Ltd. . ...... .. ... 6.88% 02/04/2039 331 295,647 0.2
MARB BondCo PLC. ... ... ... i 3.95% 01/29/2031 775 559,937 04
MedcoBell Pte Ltd.. . ... i e 6.38% 01/30/2027 400 360,200 0.3
Medco Laurel Tree Pte Ltd. . . .. ... 6.95% 11/12/2028 630 550,777 04
MEGIlobal BV ... 2.63% 04/28/2028 706 617,662 0.5
MEGIlobal BV ... 425% 11/03/2026 462 446,494 03
Melco Resorts Finance Ltd.. . ........... ..., 5.25% 04/26/2026 720 650,385 0.5
Melco Resorts Finance Ltd.. . ........... ... . ... ... . ... ...... 5.63% 07/17/2027 250 219,266 0.2
Melco Resorts Finance Ltd.. . ........... .. ..., 5.75% 07/21/2028 580 486,584 04
MGM China Holdings Ltd. . ....... ... .. i 5.25% 06/18/2025 360 341,842 03
MGM China Holdings Ltd. . ........ ... .. .. 5.38% 05/15/2024 500 490,967 04
MGM China Holdings Ltd. . ........ ... ... it 5.88% 05/15/2026 400 377,325 03
Minejesa Capital BV .. .. ... . 4.63% 08/10/2030 240 213,720 0.2
MTR Corp. CI Ltd.,Series DIP. . . ....... ... .. .. ... 2.50% 11/02/2026 250 232,547 0.2
MV24 Capital BV .. .. 6.75% 06/01/2034 223 196,452 0.2
Nanyang Commercial Bank Ltd.(a). . ............ ... ... .. ... 6.50% 04/28/2027 310 299,111 0.2
Natura Cosmeticos SA. . ... ..ot iiei 4.13% 05/03/2028 793 666,120 0.5
NBK Tier 1 Financing 2 Ltd.(a). . ... ... 4.50% 08/27/2025 600 550,987 04
Nexa Resources SA . ... 5.38% 05/04/2027 370 338,439 03
OCP SA 3.75% 06/23/2031 1,023 837,773 0.6
OEC Finance Ltd.(b) . . .. ..ot 4.38% 10/25/2029 466 32,625 0.0
OEC Finance Ltd.(b) . ... ... e 525% 12/27/2033 131 5,343 0.0
OEC Finance Ltd.(b) . . .. ..ot 7.13% 12/26/2046 1,658 115,585 0.1
Ooredoo International Finance Ltd.. . ......................... 2.63% 04/08/2031 305 265,788 0.2
Ooredoo International Finance Ltd.. . ......................... 3.75% 06/22/2026 320 311,250 0.2
Ooredoo International Finance Ltd.. . ......................... 5.00% 10/19/2025 300 301,369 0.2
Orbia Advance Corp. SABde CV ... .. ... .. ... . ... ... 1.88% 05/11/2026 330 296,884 0.2
Oversea-Chinese Banking Corp. Ltd. ............ ... ... .. ... 1.83% 09/10/2030 540 492,851 04
Pertamina Geothermal Energy PT . ........... ... ... ........ 5.15% 04/27/2028 320 319,235 03
Philippine National Bank. ......... ... ... .. ... ... ..... 3.28% 09/27/2024 300 289,275 0.2
PLDT,INC. . oottt e e e e e 2.50% 01/23/2031 550 449,041 04
POSCO. .. 5.75% 01/17/2028 260 267,199 0.2
Power Finance Corp.,Ltd.,Series G .. ........... ... ... ..... 3.35% 05/16/2031 295 249 423 0.2
Prosus NV o 3.06% 07/13/2031 720 547,335 04
Prosus NV Lo 3.68% 01/21/2030 384 316,992 0.2
Prosus NV o 3.83% 02/08/2051 200 117,109 0.1
Prosus NV Lo 4.19% 01/19/2032 630 517,254 04
QNB Finance Ltd. . ... ... 2.63% 05/12/2025 600 571,050 04
QNB Finance Ltd. .. ... ..ot 2.75% 02/12/2027 392 364,095 0.3
Raizen Fuels Finance SA . ... ... .. .. i 5.30% 01/20/2027 230 224,149 0.2
REC Ltd. ..o 5.63% 04/11/2028 380 379,359 0.3
Rede D’or Finance Sarl .. ....... ... .. .. . .. 495% 01/17/2028 215 194,548 0.2
Reliance Industries Ltd.. . .. ....... .. ... ., 2.88% 01/12/2032 300 251,315 0.2
Reliance Industries Ltd. . .. ... . o i 3.63% 01/12/2052 280 197,890 0.2

ReNew Wind Energy AP2/ReNew Power Pvt Ltd.

other 9 Subsidiaries . .. ... 4.50% 07/14/2028 470 389,894 03
Rizal Commercial Banking Corp.(a) .......................... 6.50% 08/27/2025 200 176,600 0.1
SABIC Capital IBV .. ... ..o 4.50% 10/10/2028 207 203416 0.2
Saka Energi Indonesia PT ........... .. ... ... ............. 445% 05/05/2024 260 252,688 0.2
Sands China Ltd. . ... ... 2.80% 03/08/2027 794 680,339 0.5
Sands China Ltd. ....... ... . 4.30% 01/08/2026 644 601,832 0.5
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Sands China Ltd. ....... ... . 590% 08/08/2028 USD 200 $ 189,000 0.1%
Sasol Financing USALLC. . ... .. i 5.88% 03/27/2024 580 570,684 04
Sasol Financing USALLC. ...... .. ... .. .. 8.75% 05/03/2029 247 237,010 0.2
SEPLAT Energy PLC. . ... ... i 7.75% 04/01/2026 971 763,024 0.6
Shinhan Bank Co.,Ltd. . ....... .. ... .. . i 3.88% 03/24/2026 320 302,460 0.2
Shinhan Bank Co., Ltd. . ....... ... ... i 4.50% 04/12/2028 320 317,216 0.2
Shinhan Financial Group Co.,Ltd. ....... ... ... ... ... ..... 3.34% 02/05/2030 580 552,740 04
SierraCol Energy Andina LLC. . ............................. 6.00% 06/15/2028 547 397,669 03
SingTel Group Treasury Pte Ltd. . .. ...... ... .. ... ... .. ... 2.38% 08/28/2029 200 175475 0.1
SingTel Group Treasury Pte Ltd.. . ....... ... .. ... ... ..... 3.88% 08/28/2028 400 386,325 03
SKHynix,Inc.. ... 1.50% 01/19/2026 260 229,824 0.2
SKHynix, InC.. . ..o 2.38% 01/19/2031 633 479,616 04
Sociedad Quimica y Minerade Chile SA ...................... 425% 05/07/2029 310 294 364 0.2
Southern Copper COrp. . ...ttt 7.50% 07/27/2035 750 854,062 0.7
Standard Chartered PLC . ....... ... .. ... . i 2.82% 01/30/2026 750 709,325 0.5
Standard Chartered PLC . ... ... .. ... .ot 6.30% 01/09/2029 520 526,620 04
Standard Chartered PLC . ....... ... .. ... . i T777% 11/16/2028 532 569,999 04
Star Energy Geothermal Darajat II/Star Energy Geothermal Salak. . . 4.85% 10/14/2038 570 489,238 04
Stillwater Mining Co.. .. ....ooi it 450% 11/16/2029 965 762,531 0.6
Studio City Co., Ltd. .. ... 7.00% 02/15/2027 236 219,480 0.2
Studio City Finance Ltd. . ....... .. ... ... .. ... 6.00% 07/15/2025 590 534,614 04
Studio City Finance Ltd. . ........ .. ... ..ot . 6.50% 01/15/2028 400 328,000 0.2
Suzano AustriaGmbH . .. ... ... .. . 5.00% 01/15/2030 200 185,350 0.1
Suzano AustriaGmbH . .. ....... .. .. ... . 6.00% 01/15/2029 283 279,463 0.2
Sweihan PV Power Co.PJSC . ... .. .. ... o i 3.63% 01/31/2049 682 550,444 04
Swire Pacific MTN Financing Ltd. ........... ... ... . ....... 3.88% 09/21/2025 300 291,513 0.2
Telecomunicaciones Digitales SA . ...... ... ... ... ... ...... 4.50% 01/30/2030 360 294,075 0.2
Tencent Holdings Ltd. ....... ... .. ... .. ... .. ... ... 2.39% 06/03/2030 920 773,950 0.6
Tengizchevroil Finance Co. International Ltd. .................. 2.63% 08/15/2025 360 321,605 0.3
Tengizchevroil Finance Co. International Ltd. .................. 4.00% 08/15/2026 720 636,210 0.5
Teva Pharmaceutical Finance Netherlands III BV................ 4.75% 05/09/2027 435 398,786 0.3
Teva Pharmaceutical Finance Netherlands ITBV................ 6.00% 04/15/2024 267 264,991 0.2
Teva Pharmaceutical Finance Netherlands III BV................ 7.88% 09/15/2029 630 646,695 0.5
Teva Pharmaceutical Finance Netherlands ITBV................ 8.13% 09/15/2031 630 653,394 0.5
Thaioil Treasury Center Co.,Ltd. .......... ... ... ... ...... 4.63% 11/20/2028 297 282,948 0.2
Times China Holdings Ltd.(c) . ... ... 6.20% 03/22/2026 270 20,250 0.0
TNB Global Ventures Capital Bhd. . ........ ... ... ... ... .. 3.24% 10/19/2026 390 363,261 03
TNB Global Ventures Capital Bhd. . . ...................... ... 4.85% 11/01/2028 290 288,604 0.2
Tower Bersama Infrastructure Tbk PT. . ....... ... ... ......... 2.75% 01/20/2026 410 377,200 0.3
Transportadora de Gas Internacional SAESP . .................. 5.55% 11/01/2028 260 251,436 0.2
Trust FibraUno .. ..o e 4.87% 01/15/2030 533 449,052 04
Trust FibraUno . ... ...t e 525% 12/15/2024 310 301,456 0.2
TSMC ATizona Corp.. . oottt 3.88% 04/22/2027 390 377,886 03
TSMC Arizona COIP.. ..o v ettt e e e e et 4.25% 04/22/2032 780 758,794 0.6
TSMC ATizona Corp.. . oottt 4.50% 04/22/2052 260 245,180 0.2
TSMCGlobal Ltd. . .. ... e 0.75% 09/28/2025 690 623,286 0.5
TSMC Global Ltd. . . . ..o e 1.00% 09/28/2027 590 504,680 04
TSMCGlobal Ltd. . .. ... e 1.38% 09/28/2030 520 410,982 0.3
TSMC Global Ltd. . . . ..o e 2.25% 04/23/2031 430 356,943 03
Tullow OIlLPLC . . ... e 10.25% 05/15/2026 429 316,656 0.2
UEP Penonome II SA. ... ... e 6.50% 10/01/2038 635 470,711 04
Ulker Biskuvi Sanayi AS .. ... ... ... 6.95% 10/30/2025 770 652,719 0.5
United Overseas Bank Ltd. .......... .. ... .. .. .. .. ...... 2.00% 10/14/2031 350 308,503 0.2
United Overseas Bank Ltd. ............... ... ... ... .. ...... 3.86% 10/07/2032 400 376,784 03
United Overseas Bank Ltd.(a) . .......... ... o .. 3.88% 10/19/2023 600 590,550 0.5
UPL Corp. Ltd.. . ..o 4.63% 06/16/2030 600 512,175 04
Vale Overseas Ltd.. .. ... 3.75% 07/08/2030 650 575,250 04
Vedanta Resources Finance TPLC . .......................... 13.88% 01/21/2024 1,119 1,018,290 0.8
Volcan Cia Minera SAA. . . ... i 438% 02/11/2026 333 221,820 0.2
WeIbo COIP. . v ettt e e 3.50% 07/05/2024 330 320471 03
Woori Bank(a) .. ....ooi 4.25% 10/04/2024 250 239,656 0.2
Woori Bank . ... ..o 5.13% 08/06/2028 200 195,850 0.2
Wynn Macau Ltd.. . ... o 5.13% 12/15/2029 200 161,210 0.1
WynnMacau Ltd.. . ....... . .. oo 5.50% 01/15/2026 324 296,366 0.2
Wynn Macau Ltd.. . ... o 5.50% 10/01/2027 1,020 885,054 0.7
WynnMacau Ltd.. . ......... ... o 5.63% 08/26/2028 300 252,750 0.2
Xiaomi Best Time International Ltd.. . ........................ 2.88% 07/14/2031 410 307,500 0.2
Yango Justice International Ltd.(c) . .......... ... ... ... ... 7.50% 02/17/2025 458 4,580 0.0
Yango Justice International Ltd.(c) ........... ... ... ... .. ... 8.25% 11/25/2023 280 2,800 0.0
Y PE SA 6.95% 07/21/2027 470 353,205 0.3
Y PE S A 8.50% 06/27/2029 820 643,085 0.5

108490326  83.6

QUASI-STAATSANLEIHEN
Abu Dhabi Ports Co. PISC ........... ... ... ... ... ... 2.50% 05/06/2031 350 296,800 02
Airport Authority(a). . ... 2.10% 03/08/2026 460 420,986 03
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Anteile/Kontrakte
Zinssatz Datum Nennwert Wert Nettover-
(-)/(000) (USD) mogen %
CNAC HK Finbridge Co.,Ltd. ......... ... ... o ... 3.88% 06/19/2029 USD 710 $ 650,005 0.5%
Comision Federal de Electricidad .. .......................... 4.69% 05/15/2029 318 283,676 0.2
Corp. Nacional del Cobre de Chile ........................... 3.15% 01/14/2030 270 238,326 0.2
Empresa de Transporte de Pasajeros Metro SA.................. 3.65% 05/07/2030 200 182,725 0.2
Export-Import Bank of Korea . ..................... . ... ... 5.00% 01/11/2028 390 398,065 03
Fund of National Welfare Samruk-KazynaJSC ................. 2.00% 10/28/2026 333 301,636 0.2
Gaci First Investment Co. .. ...ttt 475% 02/14/2030 670 666,165 0.5
Gaci First Investment Co. .. ......ooiiiie .. 4.88% 02/14/2035 670 649,252 0.5
Gaci First Investment Co. .. ...ttt 5.00% 10/13/2027 235 235,643 0.2
Gaci First Investment Co. .. ......ooiiiie .. 5.25% 10/13/2032 470 483,861 04
Magyar Export-import Bank Zrt .. ........... ... ... ... .. 6.13% 12/04/2027 510 505474 04
MDGHGMTNRSCLtd. ... 2.88% 11/07/2029 330 299,434 0.2
MFB Magyar Fejlesztesi Bank Zrt . .......................... 6.50% 06/29/2028 408 407,107 03
Perusahaan Perseroan Persero PT Perusahaan Listrik Negara. . . .. .. 3.88% 07/17/2029 330 301,760 0.2
Petroleos MEXICANOS . . oo vttt et e e e 6.50% 01/23/2029 380 309,059 03
QatarEnergy . . . ..o 2.25% 07/12/2031 425 358,275 0.3
6,988,249 54
STAATSANLEIHEN
Argentine Republic Government International Bond ............. 1.50% 07/09/2035 2,928 680,650 0.5
Argentine Republic Government International Bond ............. 3.88% 01/09/2038 972 278971 0.2
Chile Government International Bond. .. ...................... 3.10% 05/07/2041 200 149,225 0.1
Colombia Government International Bond ... .................. 4.13% 02/22/2042 420 258,773 0.2
Saudi Government International Bond .. ...................... 345% 02/02/2061 470 328,794 0.3
Saudi Government International Bond ........................ 5.00% 04/17/2049 703 649,748 0.5
Ukraine Government International Bond. ...................... 6.88% 05/21/2031 373 66,277 0.1
Ukraine Government International Bond. ... ................... 7.75% 09/01/2029 222 42,360 0.0
2,454,798 1.9
SCHATZOBLIGATIONEN
Colombian TES, Series B . ......... ... i, 13.25% 02/09/2033 COP 2,100,000 525,148 04
Mexican Bonos, Series M .. ... .. ... . 8.00% 07/31/2053 MXN 9,733 491,262 04
Peru GovernmentBond .. ....... ... ... ... 6.95% 08/12/2031 PEN 2,002 543,624 04
Peruvian Government International Bond . . .................... 6.95% 08/12/2031 1,935 525,430 04
2,085,464 1.6
SCHWELLENMARKTE — SCHATZPAPIERE
Brazil Notas do Tesouro Nacional, Series F .. .................. 10.00% 01/01/2031 BRL 3,530 648,542 0.5
Republic of South Africa Government Bond, Series 2030 ......... 8.00% 01/31/2030 ZAR 6,091 262,037 0.2
Republic of South Africa Government Bond, Series 2032 ......... 8.25% 03/31/2032 12,201 496,833 04
Republic of South Africa Government Bond, Series 2035 ......... 8.88% 02/28/2035 4919 195,383 0.1
1,602,795 1.2
STAATLICHE BEHORDEN
Korea Gas Corp.. .« v vttt e et 1.13% 07/13/2026 USD 690 611,642 0.5
GEKAUFTE OPTIONEN - PUTS
SWAPTIONS
CDX-NAHY Series 40, 5 Year Index, Morgan Stanley & Co.
International PLC
Expiration: Jun 2023, Exercise Rate: 0.97%(d) ............... 3,195,000 2,189 00
IRS Swaption, Morgan Stanley Capital Services LLC
Expiration: Aug 2023, Exercise Rate: 3.67%(d) . .............. 13,270,000 104,141 0.1
IRS Swaption, Morgan Stanley Capital Services LLC
Expiration: Jun 2023, Exercise Rate: 4.25%(d) ............... 6,960,000 0 0.0
106,330 0.1
122,339,604 943
SONSTIGE UBERTRAGBARE WERTPAPIERE
INDUSTRIESCHULDVERSCHREIBUNG
BBFI Liquidating Trust(a) (€) « . ... vvvvvtnneiiiaeenen 0.00% 12/30/2099 USD 1,442 629,852 0.5
Chile Electricity PEC SpA. ... ... oot 0.00% 01/25/2028 470 355,085 0.2
Odebrecht Holdco Finance Ltd.. .. ....... ... ... ... ... ..... 0.00% 09/10/2058 2,287 6,146 0.0
Sable International Finance Ltd. ............................. 5.75% 09/07/2027 413 384,090 03
Tonon Luxembourg SA(C) (€) . ... ovvvviie i 6.50% 10/31/2024 529 53 0.0
Virgolino de Oliveira Finance SA(e) (f) ................oo. .. 10.55% 01/28/2018 818 82 0.0
Virgolino de Oliveira Finance SA(e) (f) .......... ... ... ..... 10.88% 01/13/2020 200 20 0.0
Virgolino de Oliveira Finance SA(e) (f) .................. ... 11.75% 02/09/2022 450 45 0.0
1,375,373 1.0
INFLATIONSGEBUNDENE WERTPAPIERE
Fideicomiso PA Concesion Rutaal Mar ....................... 6.75% 02/15/2044 COP 1,232,314 146,784 0.1
FideicomisO PACostera. .. .....c.vvu i 6.25% 01/15/2034 877.400 188,727 0.1
335511 0.2
QUASI-STAATSANLEIHEN
NAK Naftogaz Ukraine via Kondor Finance PLC(f) ............. 7.38% 09/15/2022 USD 240 96,000 0.1
NAK Naftogaz Ukraine via Kondor Finance PLC(¢) ............. 7.63% 11/08/2026 200 48,000 0.0
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Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
State Agency of Roads of Ukraine. . .......................... 6.25% 06/24/2030 USD 471 § 77,215 0.1%
221,215 0.2
1,932,099 14
Gesamtanlagen
(Kosten $141,624,028). . . .o vttt $ 124271,703 95.7%
Termineinlagen
ANZ,London(g) ... ovvvi 2.63 % - 113 0.0
SMBC, ToKYO(g) -« v o e et et 2.13 % - 45 0.0
SMBC, TOKYO(Z) -+« v o evee et e e e e e e e 443 % - 2,991,258 23
Standard Chartered Bank, Johannesburg(g). . ................... 6.61 % - 21 0.0
Termineinlagen insgesamt. . .. ... ... ... L 2991437 2.3
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. .......................... 2,544,236 2.0
NettOVermMOZEN . . . . . ..ottt ettt $ 129,807,376 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
US.10YrUltraFutures. . . ... 09/20/2023 16 1,902,500 1927250 $ 24,750
U.S.T-Note 10 Yr (CBT) Futures . ............. ... coiiinn.. .. 09/20/2023 19 2,169,687 2,174,906 5,219
$ 29,969

DEVISENTERMINGESCHAFTE

Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Barclays Bank PLC . ... ..o BRL 8,312 USD 1,629 06/02/2023 $ (9,232)
Brown Brothers Harriman & Co4. .. ... ... i AUD 0* USD 0* 06/20/2023 2
Brown Brothers Harriman & Co4. . .. ..o i i EUR 7 USD 7 06/20/2023 126
Brown Brothers Harriman & Co+. ... ... oo GBP 4  USD 5 06/20/2023 29)
Brown Brothers Harriman & Co+. . ... .o SGD 0* USD 0* 06/20/2023 0
Brown Brothers Harriman & Co4. .. ..ot USD 8§ AUD 12 06/20/2023 (214)
Brown Brothers Harriman & Co4. . . ... oo USD 823 EUR 755 06/20/2023 (14,622)
Brown Brothers Harriman & Co+. ... .. oo e USD 257 GBP 206 06/20/2023 (1,174)
Brown Brothers Harriman & Co4. . . ... oo USD 12 SGD 16 06/20/2023 (137)
Citibank, NA . . ZAR 10,026  USD 550 06/22/2023 42,865
Goldman Sachs Bank USA . ... .. COP 2435466 USD 539 07/13/2023 (2,146)
JPMorgan Chase Bank, NA . ... ... . USD 1,600 BRL 8,509 06/02/2023 (12,557)
Morgan Stanley Capital Services LLC ......... ... ... .. ... ... ZAR 10,327 USD 564 06/22/2023 41,269
Morgan Stanley Capital Services LLC ...... .. .. ... ... i COP 1,348,871 USD 292 07/13/2023 (7,482)
UBS AG . . BRL 197 USD 39 06/02/2023 579
$ 37,248
Wertsteigerung ~ $ 84,841
Wertminderung  $ (47,593)
VERKAUFTE CREDIT DEFAULT SWAPTIONS
Nominal-
Kauf-/Ver- Ausiibungs- betrag Priimien
Bezeichnung Gegenpartei kaufsschutz Kkurs Filligkeit (000) erhalten Marktwert
Put - CDX-NAHY Series 40, 5 Year Index Morgan Stanley & Co.
International PLC Sell 0.93% Jun2023 USD 3,195 §$ 9585 $ (976)
VERKAUFTE ZINS-SWAPTIONS
Nominal-
Ausiibungs- betrag Primien
Bezeichnung Index Gegenpartei kurs Filligkeit (000) erhalten Marktwert

Put
OTC - 1 Year Interest Rate Swap 1 Day SOFR  Morgan Stanley Capital Services LLC ~ 3.92%  08/15/2023 $ 13270 $ 140,699 $  (49,595)
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ZENTRAL ABGERECHNETE CREDIT-DEFAULT-SWAPS

Nomineller Unrealisierte
Abschluss- Betrag Wertsteigerung/
Clearing-Broker/(Borse) Referenz-Obligation datum (000) Marktwert (-minderung))
Kaufkontrakte
Citigroup Global Markets, Inc./(INTRCONX) CDX-EM Series 39, 5 Year Index 06/20/2028 USD 5,994 $ 376,325 $ (30,385)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.
*  Die Anzahl der Kontrakte betrigt weniger als 500.

(a) Die Wertpapiere sind unbefristet und haben somit kein festgelegtes Filligkeitsdatum. Das ggf. angezeigte Datum spiegelt den néchsten
Stichtag wider.

(b) Zahlungen in Sachwerten (PIK).
(¢) Not leidend.
(d) Ein Kontrakt bezieht sich auf 1 Anteil.

(e) Zum angemessenen Marktwert entsprechend den Verfahren bewertet, die von und unter der allgemeinen Aufsicht der Verwaltungsgesellschaft
und des Verwaltungsrats festgelegt werden.

(f) Notleidendes filliges Wertpapier.
(g) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar
BRL - Brazilian Real

COP - Colombian Peso
EUR - Euro

GBP - Great British Pound
MXN - Mexican Peso

PEN - Peruvian Sol

SGD - Singapore Dollar
USD - United States Dollar
ZAR - South African Rand

Glossar:
CBT — Chicago Board of Trade
CDX-EM — Emerging Market Credit Default Swap Index

CDX-NAHY - North American High Yield Credit Default Swap Index
INTRCONX - Inter-Continental Exchange

IRS — Interest Rate Swaption

JSC — Joint Stock Company

OTC — Over-the-Counter

PJSC — Public Joint Stock Company

Siehe Anmerkungen zum Jahresabschluss.
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31.Mai 2023 US High Yield Portfolio
Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
INDUSTRIESCHULDVERSCHREIBUNG OHNE ANLAGEQUALITAT

INDUSTRIE

GRUNDSTOFFE
ATCONIC COTP.. . oottt ettt e 6.13% 02/15/2028 USD 37 $ 37,343 0.0%
ASP Unifrax Holdings, Inc.. . ........ ... ... ... . . o . 5.25% 09/30/2028 421 317,216 02
Big River Steel LLC/BRS Finance Corp. ...................... 6.63% 01/31/2029 53 52,614 0.0
Constellium SE .. ... . 3.13% 07/15/2029 EUR 353 316,144 02
Crown Americas LLC/Crown Americas Capital Corp. VI ......... 4.75% 02/01/2026 USD 156 151,792 0.1
CVR Partners LP/CVR Nitrogen Finance Corp.................. 6.13% 06/15/2028 88 76,602 0.0
Element Solutions, Inc. .......... .. ... .. ... .. 3.88% 09/01/2028 431 376,680 0.2
FMG Resources (August 20060) Pty Ltd. . .......... ... ... ... 438% 04/01/2031 328 277218 0.1
FMG Resources (August 2000) Pty Ltd. . .. ........... . ... ... 5.13% 05/15/2024 182 182,000 0.1
FMG Resources (August 20060) Pty Ltd.. ............ .. ... ... 6.13% 04/15/2032 496 469,788 02
Graham Packaging Co.,Inc. ......... .. ... .. ... ... ..., 7.13% 08/15/2028 376 318,926 0.2
INEOS Quattro Finance 1 PLC ......... ... ... .. ... ... ... 3.75% 07/15/2026 EUR 183 172,260 0.1
INEOS Quattro Finance 2PLC . ............. ... ... ... ...... 3.38% 01/15/2026 USD 1,000 915,858 0.5
Ingevity COrp. .. ... 3.88% 11/01/2028 90 74267 0.0
Intelligent Packaging Holdco Issuer LP(a) ..................... 9.00% 01/15/2026 158 115,119 0.1
Intelligent Packaging Ltd. Finco, Inc./

Intelligent Packaging Ltd. Co-Issuer LLC ................... 6.00% 09/15/2028 687 572,965 03
Kobe USMidco 2,Inc.(a) ..., 9.25% 11/01/2026 316 218,447 0.1
Mercer International, Inc. .............. .. ... .. ..., 5.13% 02/01/2029 43 34401 0.0
Olympus Water US Holding Corp. .......... ... ... ... ... ... 3.88% 10/01/2028 EUR 100 86,211 0.0
Olympus Water US Holding Corp. .................. ... ..... 7.13% 10/01/2027 USD 389 364,235 0.2
Olympus Water US Holding Corp. .......... ... ... .. ... ... 9.75% 11/15/2028 349 346,862 02
SCILIV LLC/SCILUSAHoldings LLC. ...................... 5.38% 11/01/2026 821 758,925 04
Sealed AirCorp.. . ... i 6.88% 07/15/2033 339 348,730 02
Sealed Air Corp./Sealed Air Corp. US. . ....... .. ... . ....... 6.13% 02/01/2028 171 169410 0.1
SPCM SA. .. 3.13% 03/15/2027 240 219,289 0.1
SPCM SA . . 3.38% 03/15/2030 240 199,193 0.1
Vibrantz Technologies, Inc. . . ......... ... ... ... ... ... ... 9.00% 02/15/2030 733 551413 03
WR Grace Holdings LLC . ....... .. ... .. ... . oo, 4.88% 06/15/2027 177 164,224 0.1
WR Grace Holdings LLC .......... .. ... .. ... ... .. ... 5.63% 08/15/2029 883 732470 04

8,620,602 4.5
INVESTITIONSGUTER
ARD Finance SA(a)............ ... . ... . i i 5.00% 06/30/2027 EUR 192 155842 0.1
Ardagh Metal Packaging Finance USA LLC/

Ardagh Metal Packaging Finance PLC...................... 3.00% 09/01/2029 150 117,403 0.1
Ardagh Metal Packaging Finance USA LLC/

Ardagh Metal Packaging Finance PLC...................... 4.00% 09/01/2029 USD 457 358919 0.2
Ardagh Metal Packaging Finance USA LLC/

Ardagh Metal Packaging Finance PLC...................... 6.00% 06/15/2027 200 196 444 0.1
Ardagh Packaging Finance PLC/Ardagh Holdings USA, Inc. ... ... 5.25% 04/30/2025 552 538,890 0.3
Ardagh Packaging Finance PLC/Ardagh Holdings USA,Inc. .. .. .. 525% 08/15/2027 389 326473 0.2
Ball Corp.. ... 3.13% 09/15/2031 634 522,302 0.3
Ball Corp.......... 6.00% 06/15/2029 84 84,111 0.0
Bombardier,Inc. ........ ... o i o 6.00% 02/15/2028 50 46,328 0.0
Bombardier,Inc. ........ ... .. o o oo oo 7.88% 04/15/2027 634 626,335 0.3
Calderys Financing LLC . ........ ... ... . . . oo i i i 11.25% 06/01/2028 461 467,016 02
Chart Industries, Inc. ......... ... ... ... o o oo 7.50% 01/01/2030 120 121,240 0.1
Clean Harbors, Inc. . ... ... ... . .. i 4.88% 07/15/2027 72 68,807 00
Clean Harbors,Inc. ......... ... ... ... ... ... ... ... ... 6.38% 02/01/2031 189 189,419 0.1
Eco Material Technologies,Inc. ......... ... ... ... ... ..... 7.88% 01/31/2027 868 823,545 04
Emerald Debt Merger SUb LLC........... ... ... .. ... ... ... 6.63% 12/15/2030 141 139,872 0.1
Energizer Holdings, Inc. ....... ... ... ... .. i i 4.38% 03/31/2029 467 399,846 0.2
EnerSys ... ... 438% 12/15/2027 130 121,270 0.1
F-Brasile SpA/F-Brasile US LLC, Series XR .. ................. 7.38% 08/15/2026 299 263,952 0.1
Gates Global LLC/Gates Corp. ................... ... ... 6.25% 01/15/2026 401 392,980 02
GFL Environmental, Inc............ ... ... . . .. 4.00% 08/01/2028 148 132,035 0.1
GFL Environmental,Inc........... ... ... ... ... .. ... ... 5.13% 12/15/2026 70 67,492 0.0
Griffon Corp. .. ... . 5.75% 03/01/2028 103 95407 0.1
HarscoCorp. .......... . 5.75% 07/31/2027 403 348,800 02
LSB Industries, Inc.. . ... o o i i i 6.25% 10/15/2028 497 449,829 02
Madison JAQLLC. ......... ... ... ... . 5.88% 06/30/2029 528 401,983 02
Renk AG/Frankfurtam Main. .......... ... ... ... .. ... ... 5.75% 07/15/2025 EUR 327 341,930 02
Rolls-Royce PLC......... ... ... .. ... . . . . 3.63% 10/14/2025 USD 310 293,149 0.2
Stericycle, Inc. .. ... 3.88% 01/15/2029 155 137,002 0.1
TK Elevator HoldcoGmbH . . ............................... 7.63% 07/15/2028 200 175,196 0.1
TK Elevator US Newco,Inc.......... ... .. ... 5.25% 07/15/2027 507 467,338 0.2
Triumph Group,Inc. ... ... ... . 7.75% 08/15/2025 69 65,904 0.0
Triumph Group, Inc. .. ... 9.00% 03/15/2028 641 649,041 0.3
WESCO Distribution, Inc.. . ......... ... 7.13% 06/15/2025 155 156,096 0.1

9,742,196 5.1
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KOMMUNIKATIONSMEDIEN

Advantage Sales & Marketing, Inc.. .......................... 6.50% 11/15/2028 USD 360 $ 301,830 0.2%
Altice Financing SA. ... ... 5.00% 01/15/2028 1,103 863,352 0.5
Altice Financing SA. ... ... i 5.75% 08/15/2029 200 153,157 0.1
AMC Networks, InC. .. ... ..o 4.25% 02/15/2029 136 77,521 0.0
AMC Networks, Inc. . ... ..o 4.75% 08/01/2025 513 453361 0.2
AMC Networks, InC. .. ... ..o 5.00% 04/01/2024 77 75881 0.0
Arches Buyer,Inc. .. ... . i 6.13% 12/01/2028 182 157 441 0.1
Banijay Entertainment SASU . ....... ... ... ... .. 5.38% 03/01/2025 295 289,452 0.2
CCO Holdings LLC/CCO Holdings Capital Corp. ............... 4.25% 02/01/2031 150 120,237 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. . .............. 425% 01/15/2034 935 691,601 04
CCO Holdings LLC/CCO Holdings Capital Corp. ............... 4.50% 08/15/2030 296 243 804 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. . .............. 4.50% 06/01/2033 221 168,710 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. ............... 4.75% 03/01/2030 65 54,849 0.0
CCO Holdings LLC/CCO Holdings Capital Corp. . .............. 475% 02/01/2032 326 261,650 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. ............... 5.00% 02/01/2028 504 458,106 0.2
CCO Holdings LLC/CCO Holdings Capital Corp. ............... 5.13% 05/01/2027 835 775,116 04
CCO Holdings LLC/CCO Holdings Capital Corp. ............... 6.38% 09/01/2029 522 486,338 0.3
CCO Holdings LLC/CCO Holdings Capital Corp. ............... 7.38% 03/01/2031 216 206,388 0.1
Clear Channel Outdoor Holdings,Inc. ........................ 5.13% 08/15/2027 386 340,132 0.2
CSCHoIdings LLC . . ..ottt et 3.38% 02/15/2031 346 236,504 0.1
CSCHoldings LLC . . ..ot e e 4.50% 11/15/2031 392 272,380 0.1
CSCHoIdings LLC . . ..ottt et 4.63% 12/01/2030 348 149,856 0.1
CSCHoldings LLC . . ..ot e e 500% 11/15/2031 596 258,418 0.1
CSCHoIdings LLC . . ..ottt e 6.50% 02/01/2029 725 574316 0.3
DISHDBS COrp. . oottt ettt e e 5.13% 06/01/2029 80 36,185 0.0
DISHDBS COrp. . o o vttt e e e e e e e et 5.25% 12/01/2026 607 480,555 0.3
DISHDBS COrp. . oottt ettt e e 5.75% 12/01/2028 540 391,654 0.2
DISHDBS COrp. .« o vttt e e e e e e et 5.88% 11/15/2024 408 349435 0.2
DISHDBS COrp. . oottt ettt e e 7.38% 07/01/2028 117 60,255 0.0
DISHDBS COrp. .« o vttt e e e e e e et 7.75% 07/01/2026 658 376,875 0.2
DISH Network Corp.(b). . .o oot 3.38% 08/15/2026 85 38,718 0.0
Gray Escrow II,Inc.. . ... 5.38% 11/15/2031 919 590,255 0.3
iHeartCommunications,Inc. . ............ .. ... ... .......... 475% 01/15/2028 18 12,488 0.0
iHeartCommunications, Inc. . .......... ... ... . ... . ... ... 5.25% 08/15/2027 543 381,532 0.2
iHeartCommunications,Inc. . ............ .. ... ... .......... 6.38% 05/01/2026 178 134,850 0.1
iHeartCommunications, Inc. . .......... ... ... . ... . ... ... 8.38% 05/01/2027 231 129,751 0.1
LCPR Senior Secured Financing DAC ........................ 5.13% 07/15/2029 777 643,924 0.3
McGraw-Hill Education,Inc. ........... ... ... ...cooviin... 5.75% 08/01/2028 409 349,562 0.2
National CineMedia LLC(C) .. ... vvvivii i 5.75% 08/15/2026 172 3,535 0.0
National CineMedia LLC(C) .. ..ot 5.88% 04/15/2028 194 65,961 0.0
Nexstar Media, Inc. . ....... . 475% 11/01/2028 217 183,240 0.1
Radiate Holdco LLC/Radiate Finance,Inc...................... 4.50% 09/15/2026 231 177,939 0.1
Sinclair Television Group,Inc. .......... ... ... ..., 4.13% 12/01/2030 435 283,755 0.1
Sinclair Television Group,Inc. .......... ... .. ... ... ... 5.13% 02/15/2027 176 144,105 0.1
Sinclair Television Group,Inc. .......... ... ... ..., 5.50% 03/01/2030 131 75,921 0.0
Sirius XM Radio, Inc. ...... ... .. 3.88% 09/01/2031 266 197,498 0.1
Sirius XM Radio, Inc. ......... . 4.00% 07/15/2028 528 442 364 0.2
Sirius XM Radio, Inc. ...... ... .. 5.00% 08/01/2027 396 359,454 0.2
Summer BCHoldcoBSARL . .......... ..., 5.75% 10/31/2026 EUR 100 94,059 0.1
Summer BidCoBV(a) . ... 9.00% 11/15/2025 430 400,068 0.2
Univision Communications,Inc.............................. 6.63% 06/01/2027 USD 191 181,078 0.1
Univision Communications,Inc............ ... ... ... ... .... 7.38% 06/30/2030 361 335,735 0.2
Urban One, InC. .. ... oot e 7.38% 02/01/2028 415 373,803 0.2
Virgin Media Finance PLC . ....... ... ... ... .. ... .. ..., 5.00% 07/15/2030 314 248,127 0.1
Virgin Media Vendor Financing Notes IVDAC ................. 5.00% 07/15/2028 200 174,161 0.1
ZiggoBond Co. BV ... ... 5.13% 02/28/2030 253 193,195 0.1
ZiggoBond Co. BV ... .o 6.00% 01/15/2027 153 141,817 0.1

15,722,754 8.2

KOMMUNIKATION/TELEKOMMUNIKATION

Altice France Holding SA .. ... .. ... .. .. . 10.50% 05/15/2027 300 180,642 0.1
Altice France SA/France . ...t 5.13% 07/15/2029 494 354,466 0.2
Connect Finco SARL/Connect US FincoLLC .................. 6.75% 10/01/2026 582 561,033 0.3
Consolidated Communications,Inc. .......................... 5.00% 10/01/2028 353 249,754 0.1
Consolidated Communications,Inc. ......... ... ... ... ... ... 6.50% 10/01/2028 251 187,832 0.1
Embarq Corp.. . ..ottt 8.00% 06/01/2036 358 178,604 0.1
Frontier Communications Holdings LLC ................ ... ... 6.75% 05/01/2029 61 45,001 0.0
Frontier Communications Holdings LLC ...................... 8.75% 05/15/2030 358 334,742 0.2
Hughes Satellite Systems Corp.. .. ..., 6.63% 08/01/2026 424 391,864 0.2
Iliad Holding SASU. . . ... e 6.50% 10/15/2026 200 188,124 0.1
Level 3 Financing,Inc. ........ ... .. ... .. .. ... . ... ... 3.75% 07/15/2029 345 179,858 0.1
Level 3 Financing,Inc. ........ ... .. i 3.88% 11/15/2029 240 175,925 0.1
Level 3 Financing,Inc. ........ ... .. ... .. .. ... . ... ... 4.25% 07/01/2028 79 44394 0.0
Level 3 Financing,Inc. ........ ... .. i 4.63% 09/15/2027 175 109,192 0.1
Lorca Telecom Bondco SA . ... ... .. .. i 4.00% 09/18/2027 EUR 303 295,958 0.2
Nexstar Media, Inc. . ... i 5.63% 07/15/2027 USD 88 80,740 00
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Telecom Italia Capital SA . ... .. ... . .. 6.00% 09/30/2034 USD 1,007 $ 848,930 0.4%
Telecom Italia Capital SA . ... ... .. i, 6.38% 11/15/2033 44 38,370 0.0
Telecom Italia Capital SA . ... .. ... . .. 720% 07/18/2036 218 193,994 0.1
Telecom Italia Capital SA . ... ... .. i, 7.72% 06/04/2038 66 60,619 0.0
United Group BV . .. ... 3.63% 02/15/2028 EUR 133 111,638 0.1
United Group BV . .. ..o 4.63% 08/15/2028 149 127,191 0.1
Vmed O2 UK Financing IPLC . ...... ... ... ... ... ... ... 475% 07/15/2031 USD 525 432,010 0.2

5,370,881 2.8

KONJUNKTURABHANGIGE KONSUMGUTER - KFZ

Allison Transmission, Inc.............. ... . 5.88% 06/01/2029 267 258,530 0.1
Dana,Inc.. .. ..o 425% 09/01/2030 70 56,387 0.0
Dealer Tire LLC/DT Issuer LLC ... ... ... 8.00% 02/01/2028 683 624,772 0.3
Ford Motor CO. ..ottt ettt e e e 3.25% 02/12/2032 361 274,383 0.1
Ford Motor CO. ..ottt e e e 475% 01/15/2043 1,702 1,255814 0.7
Ford Motor Credit Co. LLC. . .......... ... . 2.70% 08/10/2026 692 612,094 03
Ford Motor Credit Co. LLC. .. ... ...t 4.00% 11/13/2030 400 335,447 0.2
Ford Motor Credit Co. LLC. . ........ .. ... 4.06% 11/01/2024 650 629,517 03
Ford Motor Credit Co. LLC. .. ... ...t 495% 05/28/2027 713 668,854 04
Ford Motor Credit Co. LLC. .. ....... ..ot 7.35% 11/04/2027 272 275,467 0.2
Goodyear Tire & Rubber Co. (The).................. ... ... 5.00% 07/15/2029 303 272,801 0.1
Goodyear Tire & Rubber Co. (The). ............. ... ..., 5.25% 07/15/2031 113 98,272 0.1
THO Verwaltungs GmbH(a) . . . ....... ... 6.00% 05/15/2027 400 371,369 0.2
THO Verwaltungs GmbH(a) . . .. ...t 8.75% 05/15/2028 EUR 201 217,890 0.1
Jaguar Land Rover Automotive PLC. . .......... ... ... ... .. 5.50% 07/15/2029 USD 285 244057 0.1
Jaguar Land Rover Automotive PLC............ ... ... ...... 5.88% 01/15/2028 277 247,135 0.1
Jaguar Land Rover Automotive PLC. . .......... ... ... ... .. 6.88% 11/15/2026 EUR 179 189,233 0.1
Jaguar Land Rover Automotive PLC.......................... 7.75% 10/15/2025 USD 390 390,225 0.2
Mclaren Finance PLC . ...... ... ... ... .. 7.50% 08/01/2026 417 350,876 0.2
Titan International, Inc. . .......... ... ... ... i, 7.00% 04/30/2028 231 210,267 0.1
ZF North America Capital,Inc................... . ... ... 4.75% 04/29/2025 504 489,251 0.3
ZF North America Capital,Inc.............. ... ... ......... 6.88% 04/14/2028 166 166,887 0.1
ZF North America Capital,Inc................... . ... . ... 7.13% 04/14/2030 166 167,388 0.1

8406916 44

KONJUNKTURABHANGIGE KONSUMGUTER -~ UNTERHALTUNG

Carnival Corp. . ... ... 4.00% 08/01/2028 134 116,925 0.1
Carnival Corp. . ... 5.75% 03/01/2027 645 552,309 0.3
Carnival Corp. . ... ... 9.88% 08/01/2027 763 787,695 04
Carnival Corp. . ... 10.50% 02/01/2026 191 198,489 0.1
Carnival PLC . ... 1.00% 10/28/2029 EUR 139 78,692 00
CedarFair LP. ... .. . 525% 07/15/2029 USD 24 22,140 0.0
Cedar Fair LP/Canada’s Wonderland Co./

Magnum Management Corp./Millennium Op. ................ 5.50% 05/01/2025 484 480,530 0.2
Cinemark USA,Inc.. ... . i 525% 07/15/2028 160 140,715 0.1
CPUK Finance Ltd. . ........ ... . ..o oo o i i il 450% 08/28/2027 GBP 100 105,532 0.1
Lindblad Expeditions LLC .......... ... ... ... ... .. ...... 6.75% 02/15/2027 USD 99 92,810 00
Motion Bondco DAC. ........ ... ... . il 450% 11/15/2027 EUR 109 101,954 0.1
NCL Corp., Ltd.. ... 3.63% 12/15/2024 USD 392 374917 0.2
NCL Corp., Ltd.. ... 8.38% 02/01/2028 189 195212 0.1
Royal Caribbean Cruises Ltd. ............... ... ... .. ....... 5.38% 07/15/2027 186 172,021 0.1
Royal Caribbean Cruises Ltd. .......... .. ... ... ... ... ... 5.50% 08/31/2026 174 163,684 0.1
Royal Caribbean Cruises Ltd. ............... ... ... .. ....... 5.50% 04/01/2028 583 536,346 03
Royal Caribbean Cruises Ltd. .......... .. ... ... ... ... ... 7.25% 01/15/2030 103 103,945 0.1
Royal Caribbean Cruises Ltd. ............... ... ... .. ....... 9.25% 01/15/2029 156 165,949 0.1
Royal Caribbean Cruises Ltd. .......... ... ... ... .. ... ... 11.50% 06/01/2025 260 274,941 0.1
SeaWorld Parks & Entertainment,Inc. ........................ 525% 08/15/2029 310 278,028 0.1
SeaWorld Parks & Entertainment,Inc. ........................ 8.75% 05/01/2025 100 101,843 0.1
Six Flags Entertainment COrp.. . ... .. 7.25% 05/15/2031 156 149,904 0.1
Vail Resorts,Inc. .......... ... o i i 6.25% 05/15/2025 208 209,334 0.1
Viking Cruises Ltd. . ... ... ... 5.88% 09/15/2027 310 273,246 0.1
Viking Cruises Ltd. ........ ... .o o o i i 7.00% 02/15/2029 378 334416 0.1
Viking Cruises Ltd. . ... ... ... 13.00% 05/15/2025 385 404,830 0.2
VOCEscrow Ltd.. . ... o o i i 5.00% 02/15/2028 216 195,468 0.1

6,611,875 34

KONJUNKTURABHANGIGE KONSUMGUTER - SONSTIGE

Adams Homes, Inc. .. ... oo 7.50% 02/15/2025 128 124,167 0.1
Beazer Homes USA,Inc......... .. i, 6.75% 03/15/2025 97 96,379 0.1
Brookfield Residential Properties, Inc./

Brookfield Residential USLLC ........................... 4.88% 02/15/2030 60 45,306 0.0
Brookfield Residential Properties, Inc./

Brookfield Residential USLLC ........................... 6.25% 09/15/2027 349 312,329 0.2
Builders FirstSource,Inc. . ....... .. ... .. .. ... ... ... 4.25% 02/01/2032 345 296,077 0.2
Builders FirstSource,Inc. ....... ... ... ... 6.38% 06/15/2032 307 302,018 0.2
Caesars Entertainment, Inc. .. ............................... 6.25% 07/01/2025 590 588,663 03
Caesars Entertainment, Inc.. . .......... ... ... ... . . ... 7.00% 02/15/2030 173 173,582 0.1
Castle UK FincOPLC(d) .. ..o oo 8.57% 05/15/2028 EUR 124 116,389 0.1
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CPAtlas Buyer,Inc.. . ...t 7.00% 12/01/2028 USD 81 $ 59,535 0.0%
Everi Holdings, Inc......... ... .. i 5.00% 07/15/2029 57 50,532 0.0
Five Point Operating Co. LP/Five Point Capital Corp............. 7.88% 11/15/2025 256 226,799 0.1
Forestar Group, Inc........ ... . i 3.85% 05/15/2026 154 141918 0.1
Hilton Domestic Operating Co.,Inc........... ... ... ... ..... 3.63% 02/15/2032 831 688,941 04
Hilton Domestic Operating Co.,Inc........... ... ... ........ 4.88% 01/15/2030 27 25,116 0.0
Hilton Domestic Operating Co.,Inc........... ... ... ... ..... 5.38% 05/01/2025 68 67,562 00
Hilton Domestic Operating Co.,Inc........... ... ... ........ 5.75% 05/01/2028 74 73,087 0.0
Hilton Grand Vacations Borrower Escrow LLC/

Hilton Grand Vacations Borrower Esc ...................... 4.88% 07/01/2031 286 242,697 0.1
Hilton Grand Vacations Borrower Escrow LLC/

Hilton Grand Vacations Borrower Esc ...................... 5.00% 06/01/2029 255 226,640 0.1
Installed Building Products, Inc. . ........ ... ... .. ... ..... 5.75% 02/01/2028 119 111,643 0.1
Maison FiIncoPLC . ... ... i 6.00% 10/31/2027 GBP 100 99,322 0.1
Mattamy Group COTpP. . ..o v vttt ettt 4.63% 03/01/2030 USD 521 448,488 0.2
Meritage HOmes COTp.. .. ..o v ettt 5.13% 06/06/2027 55 52,502 0.0
MGM Resorts International . . .. ......... ... ... ... . ... ... ... 4.75% 10/15/2028 216 196,712 0.1
MGM Resorts International . . .. ............................. 5.50% 04/15/2027 81 77,559 0.0
MGM Resorts International . . .. ......... ... ... ... . ... ... ... 5.75% 06/15/2025 25 24,844 00
MGM Resorts International . .. .......... ... ... 6.75% 05/01/2025 200 200,806 0.1
Shea Homes LP/Shea Homes Funding Corp. ................... 4.75% 02/15/2028 256 225,899 0.1
Standard Industries, Inc/NJ. . ... ... i 4.38% 07/15/2030 253 214,513 0.1
Taylor Morrison Communities, Inc.. . ........... ... ... ...... 5.75% 01/15/2028 49 47,530 00
Taylor Morrison Communities, Inc./

Taylor Morrison Holdings II, Inc............ ... ... .. ... 5.63% 03/01/2024 66 65,830 00
Travel + Leisure Co. ..o v vttt 4.63% 03/01/2030 602 510,464 0.3
Travel + Leisure Co. ..ottt e e 6.63% 07/31/2026 443 438,429 0.2
Victors Merger COIP. . . ..o vttt et e et 6.38% 05/15/2029 21 13,367 0.0
Wyndham Hotels & Resorts,Inc. ........ ... ... .. ... ..... 4.38% 08/15/2028 201 185,063 0.1
Wynn Las Vegas LLC/Wynn Las Vegas Capital Corp. ............ 5.25% 05/15/2027 633 595,458 0.3
Wynn Resorts Finance LLC/Wynn Resorts Capital Corp.. ......... 5.13% 10/01/2029 382 341,890 0.2

7,708,056 40

KONJUNKTURABHANGIGE KONSUMGUTER — RESTAURANTS

1011778 BC ULC/New Red Finance,Inc. ..................... 4.00% 10/15/2030 453 389,527 0.2
1011778 BC ULC/New Red Finance,Inc. ..................... 5.75% 04/15/2025 204 203,842 0.1
IRB Holding Corp.. . . ..ovitt e it 7.00% 06/15/2025 85 85,289 0.0
Papa John’s International, Inc.. .. ........ ... ... ... ... .. 3.88% 09/15/2029 144 120,680 0.1
Stonegate Pub Co. Financing 2019 PLC....................... 8.25% 07/31/2025 GBP 312 360,427 0.2

1,159,765 0.6

KONJUNKTURABHANGIGE KONSUMGUTER - EINZELHANDLER

ATKO COTP. . ottt 5.13% 11/15/2029 USD 257 201,940 0.1
Asbury Automotive Group,Inc........... ... ... ... L L 4.63% 11/15/2029 178 157,109 0.1
Asbury Automotive Group,Inc........... ... .. ... o L 5.00% 02/15/2032 183 157,082 0.1
Bath & Body Works, Inc.. ... 6.63% 10/01/2030 317 302,423 0.2
Bath & Body Works, Inc........... .. o 6.75% 07/01/2036 129 114,941 0.1
Bath & Body Works, Inc.. ... 6.88% 11/01/2035 337 304,980 0.2
Bath & Body Works, Inc.. ............ o 9.38% 07/01/2025 15 15,966 0.0
BCPE Ulysses Intermediate, Inc.(a) ............. ... ... ..... 7.75% 04/01/2027 57 49,063 00
Carvana Co. . ..ottt 5.50% 04/15/2027 100 60,236 0.0
Carvana Co. . ..o vttt 5.88% 10/01/2028 307 174,779 0.1
eGGlobal Finance PLC. . ....... .. ... i,