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BRIEF AN DIE ANTEILINHABER

ABFCPI

21. Mirz 2021
Sehr geehrte Anteilinhaber,

der vorliegende Bericht bietet Ihnen eine aktuelle Ubersicht
iiber AB FCP I (der ,,Fonds®) fiir den Halbjahresberichts-
zeitraum zum 28. Februar 2022.

In dem Sechsmonatszeitraum zum 28. Februar 2022 haben
US-Aktien, internationale Aktien und Emerging Market Equities
an Boden verloren. Die expansive Geldpolitik unterstiitzte
weiterhin eine sich beschleunigende Konjunkturerholung,
doch trotz der allgemein guten Unternehmensgewinne und
Wirtschaftsdaten erlebten die Aktienmérkte im Laufe des
Zeitraums einen dramatischen Anstieg der Volatilitdt. Die
anhaltend hohe Inflation und die Straffung der Geldpolitik,
insbesondere in den USA, dampften die Anlegerstimmung.
Verschirft wurde die Situation durch die russische Invasion in
der Ukraine Ende Februar, die sowohl die Verhdngung schwerer
Wirtschaftssanktionen gegen Russland als auch eine allgemeine
Flucht in ,,sichere” Anlagen, einschlieBlich des US-Dollars und
US-Staatsanleihen, ausloste.

Die Aktienmirkte machten Ende des Monats etwas Boden gut,
da spekuliert wurde, dass der Krieg zwischen Russland und der
Ukraine die US-Notenbank veranlassen konnte, die Normali-
sierung der Geldpolitik zu verlangsamen. Jedoch wurden die
Aktienkurse durch die Angst vor einem Abwiirgen des Wirt-
schaftswachstums belastet. Vor dem Hintergrund steigender
Zinsen schnitten wertorientierte Aktien besser ab als wachs-
tumsorientierte Aktien, die am Ende im negativem Bereich
lagen. Sowohl Large- als auch Small-Cap-Aktien gingen
zuriick, jedoch schnitten Large-Cap-Aktien deutlich besser ab
als Small Caps.

Die Renditen an den Rentenmirkten stiegen aufgrund der Infla-
tionsidngste, was zu einem Riickgang der Anleihenkurse in allen
Regionen fiihrte. Die Zentralbanken hielten sich mit Zinserho-
hungen zuriick, was dazu fiihrte, dass die kurzfristigen Renditen
an vielen Mirkten schneller stiegen als die lingeren Laufzeiten.
Die globalen inflationsgebundenen Anleihen fiihrten die relati-
ven Ertrdge an, da sie im Vergleich zu den US-Schatzanleihen
den geringsten Riickgang verzeichneten. Die Nachfrage der
Anleger nach ertragsstirkeren Anlagen fiihrte dazu, dass hoch-
verzinsliche Industrieschuldverschreibungen in den Industrie-
landern im risikoscheuen Umfeld eine dhnliche Performance
aufwiesen wie globale Schatzanleihen, wihrend hochverzins-
liche Industrieschuldverschreibungen in den USA gegeniiber
US-Schatzanleihen eine Outperformance aufwiesen.

Industrieschuldverschreibungen mit Anlagequalitit, die
in der Regel liangere Laufzeiten haben und anfilliger fiir
Verdanderungen der Renditen sind als hochverzinsliche
Industrieschuldverschreibungen, schnitten insbesondere in
den USA schlechter ab als Staatsanleihen. Staatsanleihen,
Industrieschuldverschreibungen und auf Lokalwihrungen
lautende Anleihen aus Schwellenldndern gaben nach, als
der US-Dollar gegeniiber allen wichtigen Wéhrungen der
Industrieldnder und den meisten Schwellenmarktwihrungen
zulegte. Die Preise fiir Rohol der Sorte Brent stiegen kriftig,
withrend Kupfer und Gold bescheidene Gewinne erzielten.

Wir danken Thnen fiir Ihre Anlage in den Fonds.

Mit freundlichen Griiflen

AllianceBernstein (Luxembourg) S.a r.l., die Verwaltungsge-
sellschaft des Fonds (die ,,Verwaltungsgesellschaft*)



WERTENTWICKLUNG DER ANTEILE ABFCPI
6 Monate* 12 Monate Vorjahr Seit Auﬂew

Dynamic Diversified Portfolio

Klasse
A -6.93% 2.50% 18.95% 50.33%
AEUR. .. -2.00% 10.31%(a) 20.21% 93.37%
AEURH. ... .. -7.31% 1.60% 17.57% 31.07%
AX -6.92% 2.57% 19.03% 81.27%
AXEUR ... -1.94% 10.43%(a) 20.22% 105.51%
AXSGD ... -6.13% 4.39%(a) 17.59% 42 .93%
BX . -7.33% 1.60% 17.78% 52.67%
BX SGD ... -6.58% 3.46%(a) 16.45% 20.98%
C o -7.07% 2.19% 18.58% 46.27%
CEUR. .. -2.15% 10.00%(a) 19.83% 88.17%
CEURH. ... .. e -7.45% 1.27% 17.17% 27.60%
CX -7.02% 2.29% 18.61% 73.00%
) -6.61% 3.25% 19.78% 61.00%
TEUR ... -1.64% 11.15%(a) 21.00% 107.12%
TEURH ... . e -6.98% 2.28% 18.36% 40.33%
DX -6.57% 3.33% 19.83% 102.87%
STEURH. ... ... -6.77% 2.77% 18.90% 48.60%

Global Equity Blend Portfolio

Klasse
A -8.62% 5.19% 34.67% 169.40%
AEUR. .. -3.80% 13.19%(a) 36.08% 182.92%
AEURH. ... .. -9.06% 4.15% 33.00% 60.53%
ASGD. .. -7.86% 7.06%(a) 33.08% 75.64%
B o -9.09% 4.14% 33.35% 123.90%
B SGD. .. -8.33% 6.00%(a) 31.77% 48.85%
C o -8.84% 4.72% 34.11% 108.92%
CEUR. .. -547%(1) - 35.59% -5.47%
L -8.29% 6.02% 35.78% 213.20%
TEUR .. -3.42% 14.14%(a) 37.19% 228.98%
SHKD ... e -1.33% 7.99%(a) 37.70% 188.98%
1 -8.09% 6.43% 36.26% 201.41%
STEUR . ... e -3.22% 14.54%(a) 37.70% 234.43%
SIGBP . ... e -5.78% 10.62%(a) 32.45% 270.01%
ST SGD . .. e -71.33% 8.34%(a) 34.64% 110.61%

Global Value Portfolio

Klasse
A -5.25% 7.99% 33.86% 109.40%
AEUR. .. -0.27% 16.25%(a) 35.26% 66.85%
ASGD. .. -4 44% 9.94%(a) 32.30% 9.48%
ASGDH. ... .. -5.24% 7.90% 33.39% 41.07%
AD . -5.27% 7.96% 33.96% 45.05%
ADAUDH. ... ... . -5.44% 7.56% 32.30% 40.36%
ADCADH. ... ... . -5.34% 7.59% 32.80% 36.01%
ADEURH ... ... -5.73% 6.86% 32.18% 28.62%
ADGBPH ... ... . -5.33% 7.51% 32.52% 31.82%
ADHKD. ... .. -4.81% 8.77%(a) 34.43% 46.98%
ADSGDH ... ... . e -5.28% 7.92% 33.52% 40.96%
ADZARH ... .. -2.81% 13.16% 39.20% 103.79%
B o -5.70% 6.97% 32.58% 70.40%
C o -5.45% 7.47% 32.60% 98.25%
CEUR. .. -0.46% 15.69%(a) 33.29% 106.24%
) -4 .88% 8.86% 34.63% 145.60%
TEUR .. 0.18% 17.18%(a) 34.97% 87.82%
IGBP .. -2.33%(2) - 36.37% -2.33%
ISGD .. -4.09% 10.81%(a) 33.36% 23.59%
S -4 47% 9.82% 36.20% 91.51%




ABFCPI
I EEEEEEEE—

6 Monate* 12 Monate Vorjahr Seit Auﬂe%

Global Value Portfolio (Fortsetzung)

Klasse
SGBP ... -2.09% 14.22%(a) 32.47% 160.97%
SGBPH ... -4.52% 9.39% 34.87% 50.67%
Sl -4.82% 9.02% 35.26% 108.64%
STEUR . ... 0.26% 17.41%(a) 36.66% 149.57%
SIGBP ... -2.43% 13.35%(a) 31.47% 205.06%
S -4.48% 9.82% 36.22% 68.70%

Emerging Markets Growth Portfolio

Klasse
A e -13.70% -18.39% 16.77% 382.00%
AAUDH ... e -14.10% -19.08% 15.32% 40.53%
AEUR. ... -9.11% -12.16%(a) 17.96% 161.43%
AHKD ... e -13.28% -17.76%(a) 17.19% 43.56%
APLNH. ... ... -13.62% -18.80% 15.02% 7.67%
ASGD. .. e -12.96% -16.91%(a) 15.39% 53.62%
ASGDH. ... ... -13.79% -18.57% 16.28% 9.60%
AD. e -13.70% -18.39% 16.73% 34.38%
B o e -14.12% -19.18% 15.61% 261.90%
C o e -13.89% -18.75% 16.25% 153.10%
CAUDH ... e -14.29% -19.48% 14.75% 32.00%
CEUR. ... -9.33% -12.54%(a) 17.48% 131.35%
ED . . -14.09% -19.16% 15.60% -4.81%
PP -13.35% -17.72% 17.71% 23091%
TAUDH ... e -13.76% -18.43% 16.26% 52.53%
TEUR .. e -8.76% -11.44%(a) 18.94% 210.10%
N o e -13.89% -18.74% 16.28% 57.87%
S -12.89% -16.83% 18.98% 117.57%
N -13.27% -17.57% 17.92% 199.66%
STEUR . ... e -8.65% -11.25%(a) 19.14% 245 .92%
SIGBP ... -11.10% -14.30%(a) 14.67% 313.10%

Asia Ex-Japan Equity Portfolio

Klasse
A -5.03% -3.46% 32.23% 74.80%
AAUDH ... -5.34% -4.24% 30.35% 74.80%
AEUR. ... 0.00% 3.91%(a) 33.60% 134.03%
AHKD ... -4.57% -2.72%(a) 32.70% 76.28%
ASGDH. ... . -5.09% -3.73% 31.52% 25.67%
AD. -5.04% -3.43% 32.29% 74.90%
ADAUDH. ... -5.36% -4.26% 30.38% 75.14%
ADCADH. ... e -531% -4.08% 31.11% 24.81%
ADEUR ... e 0.05% 3.95%(a) 33.66% 134.23%
ADEURH ... .. -5.50% -4.57% 30.32% 27.21%
ADGBPH ... . -5.29% -4.06% 30.89% 40.78%
ADHKD. ... -4.57% -2.70%(a) 32.75% 76.37%
ADNZD H ... -5.04% -3.97% 30.89% 65.19%
ADRMBH. ... .. -3.74% -0.87% 34.60% 72.21%
ADSGDH ... . -5.06% -3.67% 31.58% 3541%
ADZARH ... e -2.99% 0.45% 36.93% 132.91%
AY JPY -0.75% 4.12% 37.36% 117.19%
B . . -5.49% -4.41% 30.90% 54.67%
BDAUDH . ... .. -5.86% -5.24% 29.07% 56.62%
BDCADH . ... -5.75% -4.94% 29.89% 16.77%
BDHKD. ... ..o -5.04% -3.65%(a) 31.40% 56.02%
BDNZDH ... -5.51% -4.91% 29.65% 50.28%
BY JPY . e -0.99% 3.64% 36.73% 106.95%
C o -5.23% -3.87% 31.61% 65.47%
CAUDH ... e -5.55% -4.66% 29.84% 69.07%



WERTENTWICKLUNG DER AN TEILE (Fortsetzung) AB FCP1
6 Monate* 12 Monate Vorjahr Seit Auﬂe%

Asia Ex-Japan Equity Portfolio (Fortsetzung)

Klasse
CEUR. ... -0.14% 3.51%(a) 3291% 121.62%
ED . . e -545% -4.37% 30.91% 4.79%
PP -4.65% -2.69% 33.30% 92.87%
TAUDH ... e -4.95% -3.45% 31.40% 95.67%
TEUR .. 0.39% 4.75%(a) 34.70% 158.26%
IGBP .. -2.30% 1.04% 29.65% 61.47%
D . -4.66% -2.71% 33.28% 93.00%
IDAUDH. ... e -4.99% -3.51% 31.36% 95.47%
S -4.15% -1.64% 34.74% 120.33%
SHKD ... -3.69% -0.88%(a) 35.24% 93.21%
Sl -4.59% -2.54% 33.56% 96.93%
STEUR . ... 0.50% 4.94%(a) 34.95% 163.76%
S -4.14% -1.64% 34.75% 78.96%

Japan Strategic Value Portfolio

Klasse
A -0.91% 4.22% 22.36% 15.70%
AAUDH ... -1.19% 3.50% 21.31% 49.60%
ACZKH. ..o 0.08% 5.03% 21.36% -4.69%
AEUR. .. -0.18% 4.03%(a) 19.12% 24.98%
AEURH. ... . -1.44% 3.16% 21.13% 78.20%
ANZDH. ... -0.93% 4.06% 21.87% 64.13%
APLN .. 3.92% 2.53%(a)(b) - 2.53%
ASGD. .. -4.39% -1.71%(a) 1631% -0.87%
ASGDH. ... . -0.96% 4.09% 22.31% 10.40%
AUSD. . -5.18% -3.38%(a) 17.90% 17.19%
AUSDH. ... -0.91% 4.19% 22.52% 118.53%
AD . -0.91% 4.19% 22.32% 43.47%
ADAUDH. ... -1.17% 3.55% 21.29% 45.58%
ADNZDH ... -0.92% 4.05% 21.85% 54.46%
ADUSDH ... . -0.88% 4.20% 22.50% 38.17%
ADZARH ... 1.39% 8.65% 27.68% 11541%
C o -1.20% 3.58% 21.69% 8.23%
CEUR. ... -0.44% 3.49%(a) 18.52% 25.28%
CEURH. ... . -1.69% 2.66% 20.61% 67.20%
CUSD. . -5.46% -3.92%(a) 17.29% 9.76%
P -0.49% 5.00% 23.26% 31.79%
TEUR .. 0.26% 4.87%(a) 20.03% 52.51%
TEURH ... -1.04% 4.00% 22.12% 95.60%
ISGD .. -4.00% -0.97%(a) 17.21% 12.05%
TUSD .. -4.79% -2.64%(a) 18.80% 33.62%
TUSDH ... -0.50% 5.02% 23.47% 137.27%
SEURH . ... -0.48% 5.22% 23.60% 94.93%
STEUR . ..o 0.45% 5.35%(a) 20.65% 50.29%
STUSD . .o -4.61% -2.19%(a) 1941% 40.87%
SIUSDH . ... -0.31% 5.54% 24.18% 71.33%
S 0.00% 6.23% 24.80% 72.45%

China Low Volatility Equity Portfolio

Klasse
A -13.10% -25.46% -4.08% 459.70%
AEUR. ... -8.49% -19.77%(a) -3.09% 203.40%
AHKD ... -12.69% -24.90%(a) -3.73% 40.53%
APLNH ... . -13.13% -25.94% -5.05% -6.73%
AD. e -13.12% -25.49% -4.05% 47.25%
ADAUDH. ... . -13.53% -26.24% -4.96% 39.36%
ADCADH. ... -13.46% -25.98% -4.60% 35.68%
ADEURH ... .. -13.57% -26.37% -521% 27.64%




ABFCPI

China Low Volatility Equity Portfolio (Fortsetzung)

Klasse

6 Monate* 12 Monate
-13.39% -25.95%
-12.70% -24.92%(a)
-13.28% -26.04%
-11.96% -23.49%
-13.20% -25.65%
-11.63% -22.87%
-13.54% -26.21%
-8.96% -20.57%(a)
-13.76% -26.79%
-13.31% -25.80%
-8.71% -20.14%(a)
-12.77% -24.88%
-8.15% -19.14%(a)
-12.32% -24.10%
-12.64% -24.67%
-8.02% -18.91%(a)
-1.82% -1.57%
341% 5.94%(a)
-1.79% -1.58%
3.39% 5.97%(a)
-2.14% -2.34%
-133% -0.80%(a)
-1.80% -1.54%
-1.80% -1.61%
-1.86% -1.86%
-1.79% -1.67%
-1.80% -1.77%
-133% -0.81%(a)
-1.59% -1.45%
-1.80% -1.61%
-1.71% -1.37%
-2.18% -2.39%
-1.82% -1.57%
-1.88% -1.88%
-1.84% -1.66%
3.42% 5.95%(a)
-2.19% -2.47%
-1.82% -1.72%
-133% -0.78%(a)
-1.62% -1.43%
-1.75% -1.55%
-1.62% -1.32%
-2.30% -2.55%
-2.02% -1.99%
-2.04% -1.97%
-2.33% -2.75%
-1.53% -1.01%
3.73% 6.56%(a)
-1.50% -0.98%
-1.59% -1.15%
3.72% 6.55%(a)
-1.95% -1.82%(a)
-1.52% -1.03%
-1.63% -1.22%
-2.04% -2.04%
-201% -2.09%

Vorjahr Seit Auﬂe%
-4.62% 33.26%
-3.71% 49.77%
-4.83% 45.71%
221% 66.55%
-4.32% 38.44%
-041% 100.55%
-5.01% 338.70%
-4.02% 154.36%
-5.71% 34.99%
-4.51% 27.99%
-3.51% 48.52%
-331% 577.50%
-2.30% 249 .05%
-231% 192.80%
-3.05% 148.74%
-2.02% 208.42%
0.11% 115.62%
1.24% 21.35%
0.05% 73.73%
1.10% 20.96%
-0.82% -5.53%
0.45% 32.16%
0.06% 2.07%
0.05% 1.98%
-0.34% 5.88%
-0.10% -0.13%
-0.28% -3.73%
0.47% 2.80%
-0.07% 8.92%
-0.03% 0.50%
0.29% 92.40%
-0.79% -9.27%
-0.02% 56.25%
-0.34% 22.55%
-0.06% 5.80%
1.09% 58.61%
-091% -6.45%
-0.21% -0.70%
0.37% 32.07%
-0.02% 11.95%
0.01% -0.36%
0.13% 182.32%
-0.90% 66.83%
-0.34% 54.49%
-0.33% 50.66%
-1.22% -10.53%
0.55% 142.59%
1.66% 36.79%
0.60% 41.95%
0.35% 31.67%
1.62% 61.74%
-0.19% 0.73%
0.59% 6.02%
0.35% 12.57%
-041% -3.80%
-0.49% -391%



WERTENTWICKLUNG DER ANTEILE (Fortsetzung) ABFCPI

6 Monate* 12 Monate Vorjahr Seit Auﬂe%

Short Duration Bond Portfolio (Fortsetzung)

Klasse
S -1.28% -0.55% 1.08% 2.04%
SEURH. ... -1.63% -1.28% 0.24% 8.33%
SSGDH . ... -1.28% -0.50% 1.12% 18.40%
Sl 2 -1.42% -0.78% 0.84% 10.93%
SI2EUR .. 3.85% 6.84%(a) 1.85% 23.56%
SIEURH. ... e -1.79% -1.54% 0.00% 2.53%
S A -1.28% -0.50% 1.14% 12.81%

Global High Yield Portfolio

Klasse
A -5.34% -1.91% 10.64% 241.99%
AEUR. . 0.04% 5.65%(a) 11.68% 176.08%
A -521% -1.66% 10.63% 274.04%
A2CHFH. ... -5.65% -2.73% 9.19% 4.60%
A2EUR .. -0.13% 5.87%(a) 11.78% 194.42%
A2EURH. ... -5.58% -2.47% 9.52% 57.93%
A2HKD ... -4.77% -0.90%(a) 11.06% 196.63%
A2PLNH. ... -4.69% -1.35% 9.94% 3.57%
A2 SGD .. -4.38% 0.13%(a) 9.29% 62.97%
A2SGDH. ... -5.19% -1.64% 10.49% 43.80%
A A -521% -1.70% 10.53% 25.48%
AAAUDH . ... -5.33% -1.92% 10.08% 25.31%
AACADH . ... -5.25% -1.85% 10.29% 15.48%
AAEURH ... -5.60% -2.51% 9.45% 6.27%
AAGBPH ... . -5.36% -1.86% 10.18% 11.64%
AAHKD. ... . -4.75% -0.91%(a) 10.96% 22.61%
AANZDH ... -5.15% -1.64% 10.29% 25.34%
AARMBH. ... ... -4.00% 1.04% 13.03% 40.98%
AASGDH ... -5.11% -1.60% 10.45% 20.34%
AAZARH ... . -2.85% 3.19% 15.46% 80.33%
AR -5.15% -1.65% 10.56% 30.02%
AKEUR ... -0.25% 5.79%(a) 11.74% 50.83%
AKEURH ... .. -5.53% -2.48% 9.46% 13.66%
AREURH ... .. . -5.59% -2.40% 9.53% 7.96%
AT -5.14% -1.69% 10.42% 317.86%
ATAUDH ... -5.33% -1.97% 9.97% 92.95%
AT CADH ... -5.37% -1.83% 10.35% 44.19%
AT EUR. . .. 0.02% 6.02%(a) 11.41% 145.88%
ATEURH. ... .. -5.60% -2.51% 9.44% 57.07%
ATGBPH. ... ... . -5.33% -1.90% 10.19% 46.69%
ATHKD ... -4.76% -0.94%(a) 10.90% 197.06%
ATNZDH .. -5.02% -1.56% 10.22% 45.38%
ATRMBH ... -4.00% 1.03% 13.04% 77.96%
AT SGD. . .. -4.40% 0.00%(a) 9.27% 97.88%
AT SGDH. ... .. -5.23% -1.62% 10.57% 43.55%
B o -5.81% -2.87% 9.56% 163.99%
B -5.68% -2.64% 9.55% 238.59%
BA . -5.69% -2.60% 9.57% 15.78%
BAAUDH ... -5.80% -2.86% 9.05% 15.48%
BT -5.71% -2.50% 9.56% 162.19%
BTAUDH ... -5.81% -2.94% 8.97% 71.61%
BTCADH ... -5.75% -2.71% 9.36% 28.24%
BTGBPH. ... ... . -5.72% -2.77% 9.02% 32.22%
BTHKD ... -5.22% -1.78%(a) 9.86% 161.14%
BTNZDH ... -5.50% -2.45% 9.20% 33.32%
C o -5.57% -2.36% 10.15% 189.79%
CEUR. .. -0.51% 4.84%(a) 11.19% 144.04%
G -5.45% -2.15% 10.07% 132.50%
C2EUR. ... -0.43% 5.34%(a) 11.22% 167.83%



ABFCPI

6 Monate* 12 Monate Vorjahr Seit Auﬂe%

Global High Yield Portfolio (Fortsetzung)

Klasse
C2EURH. ... . -5.80% -2.91% 8.97% 24 .40%
CK L -543% 2.11% 10.08% 24.62%
CKEURH ... .. . e -5.87% -2.99% 8.98% 9.15%
T -5.42% -2.14% 10.03% 38.74%
BA . -5.44% -2.12% 10.08% 6.43%
EAAUDH ... .. . -5.60% -2.39% 9.55% 0.53%
EAZARH ... . . -3.08% 2.65% 14.82% 15.65%
N -4.81% -1.10% 11.24% 295.12%
TEUR .. e 0.30% 6.20%(a) 12.28% 209.96%
N -4.92% -1.12% 11.14% 113.25%
I2AUDH ... .. -5.15% -1.45% 10.66% 90.33%
I2CHFH ... e -541% -2.17% 9.76% 8.47%
I2EUR ... 0.11% 6.40%(a) 12.35% 159.45%
I2EURH ... .. -5.37% -2.02% 10.05% 67.87%
I2SGD ... -4.12% 0.63%(a) 9.79% 69.93%
I2SGDH ... . -4.98% -1.16% 11.06% 24.73%
TIAAUDH. ... ... -5.09% -1.47% 10.59% 30.85%
IQD . . -4.98% -1.11% 11.21% 56.91%
IQDEUR . ... . 0.14% 6.46%(a) 12.35% 96.28%
) -5.03% -1.24% 11.22% 33.98%
ITAUDH. ... ... e -5.17% -1.45% 10.62% 36.54%
ITCADH. ... ... . e -4.99% -1.32% 10.85% 29 .47%
ITEURH ..... . e -5.35% -1.99% 10.03% 0.00%
ITGBPH ... .. e -5.02% -1.33% 10.70% 25.72%
ITHKD. ... e -4.52% -0.46%(a) 11.59% 34.88%
ITNZDH ... . e -4 .84% -1.07% 10.80% 33.99%
ITRMBH. ... ... .. i -3.77% 1.55% 13.64% 53.29%
T -5.70% -2.77% 9.58% 173.89%
N -5.48% -2.25% 9.99% 27.67%
N . -543% -2.19% 9.94% 27.82%
Sl -4.90% -1.01% 11.30% 90.40%
STEUR . ... 0.16% 6.57%(a) 12.47% 106.74%
S D . -4.86% -1.01% 11.33% 57.00%
S A -4 47% -0.12% 12.33% 41.37%
SHK .. -4 .46% -0.18% 12.27% 40.25%
SK -4.79% -0.78% 11.62% 156.07%
W -4.89% -1.11% 11.11% 5.37%
WEUR . 0.12% 6.37%(a) 12.28% 4.14%
W e -4.92% -1.03% 11.35% 9.47%
W2CHFH ... .. . -5.30% -2.05% 9.82% -1.13%
W2EURH ... -5.31% -1.88% 10.33% 1.13%
W -4.93% -1.12% 11.21% 9.46%
WTAUDH. ... ... i -5.11% -1.36% 10.75% 4.09%
WTCADH. ... ... . -4.92% -1.12% 10.99% 3.07%
WTEURH. ... .. ... i -5.30% -1.90% 10.03% -0.09%
WTGBPH ... ... . -4.97% -1.24% 10.84% 2.02%
WTRMBH ... . . -3.710% 1.65% 13.72% 931%

American Income Portfolio

Klasse
A -4.90% -2.92% 431% 391.18%
AEUR. .. 0.05% 4.46%(a) 5.40% 119.93%
A -4.96% -2.83% 4.39% 250.68%
A2CHFH. ... -5.47% -3.90% 3.12% 8.33%
A2DURPH ... . -2.44% -1.08% 5.42% 22.67%
A2EUR .. 0.07% 4.59%(a) 5.46% 118.10%
A2EURH. ... -5.37% -3.68% 3.38% 29.13%
A2HKD ... -4.52% -2.10%(a) 4.77% 113.50%
A2PLNH. ... -4.51% -2.55% 3.94% 4.99%



WERTENTWICKLUNG DER ANTEILE (Fortsetzung) ABFCPI

6 Monate* 12 Monate Vorjahr Seit Auﬂe%
American Income Portfolio (Fortsetzung)
Klasse

A2SGD .o -4.16% -1.07%(a) 3.15% 49.54%
A2SGDH. ... . -4.93% -2.80% 4.25% 41.33%
A -5.02% -2.85% 4.41% 29.27%
AAAUDH ... -5.05% -2.98% 4.01% 31.63%
AACADH ... -4.96% -291% 4.16% 19.89%
AADURPH. ... -247% -1.04% 542% 21.71%
AAEURH ... -5.35% -3.63% 337% 8.89%
AAGBPH ... -5.10% -3.05% 4.06% 15.17%
AAHKD . .. -4.52% -2.09%(a) 4.76% 2531%
AANZDH .. -4.87% -2.81% 4.16% 29.94%
AARMBH. ... . -3.77% -0.16% 6.73% 44.74%
AASGDH ... . -4.95% -2.80% 4.37% 23.93%
AAZARH ... -2.55% 2.04% 9.13% 88.88%
AK . -4.96% -2.86% 4.38% 28.20%
AKEUR ... 0.09% 4.54%((a) 5.37% 48.82%
AKEURH ... -543% -3.70% 3.38% 12.36%
AREUR ... 0.08% 4.59% 5.53% 23.26%
AREURH ... .. -5.32% -3.67% 3.38% 6.96%
AT -5.02% -291% 4.46% 170.24%
ATAUDH ... -5.10% -3.11% 3.99% 73.30%
ATCADH ... -5.00% -2.93% 4.21% 43.32%
ATDURPH . ... -241% -1.03% 541% 22.62%
ATEUR. . . 0.20% 4.63%(a) 542% 134.45%
ATEURH. ... o -541% -3.69% 341% 30.90%
ATGBPH. ... . -4.97% -2.98% 397% 31.04%
ATHKD .. -4.52% -2.17%(a) 4.79% 113.45%
ATNZDH .. -4.86% -2.81% 4.09% 40.39%
ATRMBH ... -3.76% -0.15% 6.75% 65.57%
AT SGD. . o -4.13% -1.13%(a) 3.18% 67.81%
ATSGDH. ... . o -4.95% -2.82% 4.29% 41.27%
B o -5.25% -3.62% 3.58% 300.84%
B -5.29% -3.51% 3.66% 194.17%
B2HKD ... -4.85% -2.78%(a) 4.04% 94.98%
BA . -5.30% -3.49% 3.72% 22.23%
BAAUDH ... -5.44% -3.84% 3.19% 23.97%
BT . -531% -3.56% 3.60% 138.20%
BTAUDH ... -5.40% -3.76% 3.26% 60.43%
BTCADH ... -5.26% -3.55% 3.39% 30.70%
BTEURH ... -5.68% -4.38% 2.60% 20.62%
BTGBPH. ... .. -542% -3.71% 3.32% 22.46%
BTHKD . ... -4.84% -2.78%(a) 4.01% 95.06%
BTNZDH ... -5.17% -3.47% 3.44% 31.86%
C o -5.13% -3.37% 3.84% 317.92%
CEUR. .. -0.18% 3.99%(a) 4.92% 96.72%
G -5.18% -3.29% 3.90% 316.96%
C2DURPH ... -2.64% -1.50% 4.97% 17.87%
C2EUR. .. -0.18% 4.10%(a) 5.00% 97.66%
C2EURH. ... -5.59% -4.11% 2.95% 22.80%
G e -5.14% -3.25% 3.87% 29.12%
EA -521% -3.32% 3.90% 6.30%
EAAUDH ... . -5.34% -3.55% 342% 1.65%
EAZARH ... -2.81% 1.52% 8.72% 17.77%
PP -4.63% -2.38% 4.88% 279.03%
TEUR .. 0.32% 5.03%(a) 5.96% 146.18%
PP -4.74% -2.35% 4.98% 121.85%
I2AUDH . ... -4.86% -2.60% 4.60% 9.67%
I2CHFH ... -5.16% -3.34% 3.62% 14.00%
I2DURPH . ... -2.16% -0.52% 5.98% 27.13%
I2EUR ..o 0.36% 5.11%(a) 6.00% 155.13%
I2EURH ... -5.10% -3.09% 3.99% 40.27%



ABFCPI

6 Monate* 12 Monate Vorjahr Seit Auﬂe%

American Income Portfolio (Fortsetzung)

Klasse
I2HKD . ..o e -4.27% -1.61%(a) 5.35% 29.56%
I2SGD ..o -3.90% -0.59%(a) 3.69% 58.04%
I2SGDH ... -4.66% -2.26% 4.83% 26.87%
LA -4.72% -2.31% 4.93% 30.38%
IAAUDH. ... -4.87% -2.55% 4.60% 27.77%
PP -4.68% -2.27% 4.92% 34.83%
ITAUDH. ... . e -4.86% -2.55% 4.57% 36.30%
ITCADH. ... e -4.66% -2.36% 4.64% 25.24%
ITEURH ... .. e -5.14% -3.14% 3.96% 15.05%
ITGBPH ... . e -4.83% -2.53% 4.64% 21.23%
ITHKD. ... e -4.26% -1.56%(a) 5.31% 35.22%
I TPy . e -0.42% 5.35% 9.00% 52.23%
ITIPY H. . . e -491% -2.74% 4.37% 16.61%
ITNZD H ..o e -4.60% -2.17% 4.78% 30.18%
ITRMBH. ... .. i -3.50% 0.36% 7.27% 11.52%
ITSGD ..o -3.92% -0.55%(a) 3.70% 22.72%
ITSGDH ... e -4.66% -2.25% 4.87% 34.40%
T -5.23% -3.58% 3.60% 201.53%
L e -4.87% -2.59% 4.64% 2.87%
L2AUDH. ... -4.94% -2.79% 4.30% 0.00%
L2SGD H. ... -4.79% -2.55% 4.56% 1.93%
LT -4.87% -2.59% 4.68% 2.86%
LTAUDH. ... e -4.97% -2.82% 4.25% -0.04%
LTSGDH. ... e -4.78% -2.49% 4.54% 1.96%
N e -5.26% -3.42% 3.80% 22.40%
N . -5.24% -3.39% 3.77% 22.38%
S -4.37% -1.59% 5.69% 44 .40%
Sl -4.62% 2.11% 5.19% 61.07%
STEUR . ... 0.47% 5.38%(a) 6.29% 95.91%
SID -4.60% -2.13% 5.20% 47.48%
ST -4.61% -2.08% 5.19% 0.38%
S A -4.38% -1.61% 5.72% 40.51%
SHK .o -4.35% -1.62% 5.67% 33.52%
W e -4.60% -2.18% 5.06% 14.65%
W -4.65% -2.16% 5.12% 14.87%
W2CHFH ... -5.06% -3.17% 3.80% 3.73%
W2EURH ... -5.00% -2.95% 4.14% 5.20%
W -4.65% -2.15% 5.15% 14.88%
WTAUDH ... -4.79% -2.42% 4.71% 10.51%
WTEURH. ... .. e -5.02% -2.94% 4.14% 2.37%
WTGBPH ... .. -4.70% -2.32% 4.80% 3.62%
WTHKD. ... e -4.18% -1.39%(a) 5.53% 14.81%
WTSGDH. ... -4.64% -2.13% 5.01% 12.20%

European Income Portfolio

Klasse
A e -4.67% -3.10% 4.69% 112.49%
ATUSD. . -9.52% -10.01%(a) 3.59% 116.97%
A e -4.79% -3.17% 4.73% 110.80%
A2CHFH. ... . -4.95% -3.47% 4.37% 7.53%
A2PLNH. ... . -3.93% -2.06% 5.24% 6.46%
A2SGD H. ... . e -4.43% -2.40% 5.56% 22.13%
A2 USD .. -9.56% -10.05%(a) 3.65% 118.28%
A2USDH. ... e -4.43% 2.47% 5.58% 26.53%
A A -4.78% -3.18% 4.66% 19.87%
AAAUDH ... .. -4.57% -2.63% 5.32% 37.89%
AAHKDH. ... ... -4.49% -2.61% 5.51% 27.57%
AARMBH. ... ... -3.13% 0.10% 8.02% 43.06%
AASGDH ... ... -4.42% 2.47% 5.50% 30.41%



WERTENTWICKLUNG DER ANTEILE (Fortsetzung) ABFCPI

6 Monate* 12 Monate Vorjahr Seit Auﬂe%

European Income Portfolio (Fortsetzung)

Klasse
AAUSDH ... .. e -4.42% -2.51% 5.62% 34.82%
AR e -4.82% -3.17% 4.72% 25.33%
AR e -4.81% -3.24% 4.65% 12.12%
Al e -4.81% -3.10% 4.84% 106.59%
ATAUDH ... e -4.61% -2.76% 5.25% 90.83%
AT SGD H. ... . -4.44% -2.46% 5.55% 30.38%
AT USD. .o -9.63% -10.02%(a) 371% 54.20%
ATUSDH. ... e -4.42% -2.42% 5.63% 69.95%
B USD. .. -9.86% -10.67%(a) 2.86% 84.18%
B -5.16% -3.90% 4.00% 80.00%
B2 USD. .. -991% -10.70%(a) 2.94% 83.21%
BAAUDH ... .. -4.87% -3.34% 4.59% 30.50%
BAUSDH ... -4.71% -3.13% 4.84% 27.59%
BT . -5.15% -3.79% 4.11% 81.86%
BTAUDH ... e -4.79% -3.22% 4.52% 76.94%
BTUSDH ... e -4.77% -3.17% 4.90% 56.90%
C o -4.90% -3.55% 421% 88.10%
CUSD. . -9.74% -10.44%(a) 3.12% 93.39%
G e -5.02% -3.63% 4.23% 98.90%
C2USD . . -9.79% -10.44%(a) 3.17% 106.00%
C2USDH. ... e -4.64% -2.90% 5.16% 20.47%
CK o e -5.00% -3.64% 4.24% 20.68%
CTUSDH ... e -4.66% -2.93% 5.18% 20.57%
PP -4.41% -2.57% 5.25% 141.18%
TUSD . -9.26% -9.50%(a) 4.15% 223.83%
PP -4.52% -2.61% 5.32% 89.44%
I2AUDH ... -4.30% -2.15% 5.81% 103.40%
I2CHFH ... -4.74% -4.52% 3.35% 9.80%
I2USD ..o e -9.36% -9.57%(a) 4.22% 66.63%
I2USDH ... -4.17% -1.92% 6.24% 80.67%
LA e -4.53% -2.62% 5.31% 17.55%
IAHKDH. ... e -4.23% -2.09% 6.07% 28.37%
IASGD H ... e -4.13% -1.87% 6.13% 28.44%
IAUSDH . ... e -4.13% -1.91% 6.18% 32.10%
PP -4.56% -2.68% 5.29% 17.42%
ITSGDH ... e -4.15% -1.86% 6.16% 28.57%
ITUSDH ... .o e -4.17% -1.91% 6.25% 34.66%
NTUSDH ... e -4.68% -2.93% 5.07% 13.37%
Sl -4.45% -2.44% 5.52% 68.75%
ST USD . .o -9.24% -9.36%(a) 4.40% 40.30%
SIUSDH. ... e -4.08% -1.74% 6.43% 69.40%
SID -4.43% -241% 5.51% 19.59%
SAUSDH. ... -3.82% -1.24% 6.94% 47.65%
SHK .o -4.18% -1.97% 6.02% 23.02%
W -4.44% -2.49% 541% 1.80%
W2CHFH ... -4.63% -2.82% 5.12% 5.73%
W2USDH ... -4.07% -1.74% 6.40% 5.27%
WA -4.46% -2.48% 5.46% 1.78%
WAHKDH. ... . -4.12% -1.90% 6.25% 5.15%
WAUSDH . ... -4.05% -1.76% 6.32% 5.24%
W e -4.49% -2.51% 5.45% 1.78%
WTSGDH. ... -4.06% -1.68% 6.33% 4.40%
WTUSDH. ... e -4.08% -1.73% 6.46% 5.30%

Emerging Markets Debt Portfolio

Klasse
A -13.25% -9.78% 5.90% 108.09%
AEUR. ... -8.71% -2.97%(a) 7.04% 122.21%
A -13.32% -9.76% 6.01% 109.07%

10



ABFCPI
I EEEEEEEE—

6 Monate* 12 Monate Vorjahr Seit Auflegung
Emerging Markets Debt Portfolio (Fortsetzung)
Klasse

A2CHFH....... ... .. . -13.79% -10.81% 4.57% -5.40%
A2EUR ... . -8.75% -2.88%(a) 7.10% 123.32%
A2EURH. ..... ... . -13.81% -10.68% 4.84% 28.20%
A2HKD ... o -1291% -9.08%(a) 6.38% 57.39%
A2PLN. ..o -5.00% -2.56%(a)(b) - -2.56%
A2PLNH. .. ... ... -13.19% -9.98% 4.99% -4.43%
A2SGDH. ... . -13.34% -9.83% 5.79% 30.80%
AA. -13.33% -9.78% 6.02% 20.60%
AAAUDH ... ... o -13.41% -10.04% 5.38% 19.85%
AACADH ... ... -13.30% -9.84% 5.54% 7.55%
AAEURH ... ... o -13.79% -10.74% 4.76% -1.25%
AAGBPH ...... ... .. -13.42% -10.04% 535% 3.76%
AAHKD. ... .. .. -1291% -9.10%(a) 6.40% 1491%
AANZDH ... ..o -13.15% -9.68% 5.63% 15.59%
AARMBH.......... ... ... -12.19% -7.29% 8.25% 34.39%
AASGDH ...... ... . -13.32% -9.75% 5.84% 14.97%
AAZARH .. .. .. -11.14% -5.40% 10.48% 71.63%
Al Lo -13.36% -9.56%(3) - -9.56%
ATAUDH. ... ... o -13.39% -9.82%(3) - -9.82%
AREUR ... ... -8.67% -2.84% 7.10% 16.77%
AT -13.32% -9.80% 5.99% 108.90%
ATAUDH ... .. ... -13.41% -10.04% 532% 62.97%
ATCADH ... ... -13.34% -9.85% 5.62% 8.82%
ATEUR. ... .. -8.75% -2.93%(a) 7.13% 117.72%
ATEURH. ..... ... .. -13.82% -10.69% 4.82% 28.51%
ATGBPH........ .. ... -13.36% -9.96% 5.36% 4.90%
ATHKD ... .. -1291% -9.09%(a) 6.39% 57.39%
ATNZDH ... . . -13.19% -9.74% 5.55% 21.72%
ATRMBH ...... ... ... -12.16% -7.24% 8.23% 55.28%
ATSGDH. ... ... -13.33% -9.82% 5.81% 30.72%
B2HKD ... ... -13.34% -9.98%(a) 533% 39.20%
BT . -13.76% -10.70% 4.92% 78.10%
BTEURH ...... ... ... . . -14.25% -11.53% 391% 14.72%
BTHKD ... .. -13.34% -9.99%(a) 533% 39.23%
G -13.52% -10.21% 5.50% 93.85%
CEUR. ... .. -8.91% -3.41%(a) 6.56% 107.04%
G -13.52% -10.17% 551% 94.40%
C2EUR. ... -8.93% -3.31%(a) 6.57% 107.67%
C2EURH. ...... ... -14.04% -11.12% 441% 22.00%
CT -13.51% -10.16% 5.53% 9.33%
BA . -13.53% -10.23% 542% -6.46%
EAAUDH ...... ... . -13.56% -10.43% 4.74% -9.88%
EAZARH ... .. ... -11.35% -5.88% 9.98% 1.73%
EL .o -13.55% -10.03%(3) - -10.03%
EIAUDH...... ... -13.62% -10.27%(3) - -10.27%
L -13.06% -9.21% 6.56% 126.98%
D2 -13.08% -9.26% 6.58% 128.07%
I2CHFH ... .. . -13.55% -10.33% 5.11% -047%
IZEUR ... -8.46% -2.31%(a) 7.69% 143.69%
IR2EURH ... .. -13.55% -10.20% 5.44% 37.40%
ITAUDH...... ... -13.17% -9.53% 6.01% 20.70%
ITEURH ...... .. -13.56% -10.22% 541% 2.39%
ITSGDH ... ... -13.11% -9.29% 6.42% 1541%
N2 o -13.60% -10.28% 542% 7.60%
NT . -13.51% -10.25% 5.44% 7.70%
S -12.80% -8.66% 7.33% 61.70%
SEURH..... ... . -13.25% -9.52% 6.24% 41.87%
SGBPH ..... ... .. -12.85% -8.84% 6.80% 50.60%
Sl 2 -13.03% -9.15% 6.72% 111.73%
SI2EUR ... -8.41% -2.18%(a) 7.85% 166.01%
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WERTENTWICKLUNG DER ANTEILE (Fortsetzung) ABFCPI

6 Monate* 12 Monate Vorjahr Seit Auﬂe%

Emerging Markets Debt Portfolio (Fortsetzung)

Klasse
SIEURH. ... ... . i -13.50% -10.06% 5.69% 111.73%
SIGBPH ... ... -13.05% -9.33% 6.19% 41.20%
S A -12.80% -8.65% 7.32% 30.71%

Mortgage Income Portfolio

Klasse
A -1.00% 0.84% 7.58% 20.47%
A -1.04% 0.89% 7.63% 20.93%
A2EUR .. 4.19% 8.52%((a) 8.76% 47.94%
A2HKD ... -0.57% 1.67%(a) 8.04% 6.63%
A2SGD .. -0.24% 2.67%(a) 6.38% 29.80%
A X -1.07% 0.93% 7.71% 36.59%
A2X EUR ..o 4.23% 8.72%(a) 8.81% 7.71%
A A -1.12% 0.85% 7.61% 20.86%
AAAUDH ... . -1.17% 0.56% 7.13% 22.71%
AAHKD . ... -0.59% 1.64%(a) 7.96% 19.10%
AARMBH. ... . 0.21% 3.69% 10.06% 32.98%
AASGDH ... .. -0.98% 0.98% 7.52% 18.37%
AAZARH ... 1.54% 5.98% 12.60% 80.63%
AREURH ... .. -1.38% 0.11% 6.65% 291%
AT -1.07% 0.87% 7.60% 20.76%
ATAUDH ... -1.17% 0.65% 7.20% 22.78%
ATEUR. . . 4.20% 8.54%(a) 8.72% 47.82%
ATGBPH. ... ... -1.14% 0.68% 7.28% -1.52%
ATHKD ... -0.58% 1.64%(a) 8.00% 6.53%
AT SGD. . .o -0.22% 2.72%(a) 6.34% 29.71%
ATSGDH. ... . -1.11% 0.82% 7.61% 18.07%
AX -0.91% 0.95% 7.75% 77.10%
AXEUR .. 4.09% 8.39%(a) 891% 29.48%
BX -1.13% 0.49% 7.25% 56.35%
BXEUR ... 3.87% 7.93%(a) 8.42% -6.66%
C o -1.30% 0.39% 7.17% 16.20%
G -1.24% 0.40% 7.15% 16.47%
C2EUR. .. 4.01% 8.04%(a) 8.24% 42.54%
X -1.13% 0.49% 7.25% 56.22%
P -0.81% 1.40% 8.19% 26.05%
TEUR .. 4.49% 9.13%(a) 9.22% 54.11%
P -0.79% 1.45% 821% 26.33%
I2EUR . .o 4.51% 9.17%(a) 9.33% 54.62%
I2EURH . ... -1.14% 0.61% 7.18% -1.60%
X -0.77% 1.48% 8.30% 26.46%
ITEURH ... -1.18% 0.58% 7.21% -2.23%
DX -0.63% 1.50% 8.36% 73.31%
N -1.36% 0.26% 7.08% 1.40%
N -1.35% 0.28% 7.05% 1.52%
S -0.46% 2.18% 9.08% 33.83%
N -0.68% 1.61% 8.42% 28.62%
STEUR . .. 4.59% 9.39%(a) 9.54% 57.09%
SITEURH . ... -1.06% 0.81% 7.41% -3.49%
N 0 3.77% 9.58% 12.62% 6.79%
S X e -0.50% 1.77% 8.65% 38.85%
S A -0.46% 2.10% 8.97% 30.83%

Die Wertentwicklung der Anteilklassen der einzelnen Portefeuilles basiert auf dem Nettoinventarwert zum 28. Februar 2022, 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 berticksichtigt.
Die Wertentwicklung der ausschiittenden Anteilklassen umfasst die wihrend des Berichtszeitraums ausgeschiitteten und wieder
angelegten Betrige. Die Wertentwicklung in der Vergangenheit ist keine Garantie fiir aktuelle oder zukiinftige Ergebnisse. Die
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ABFCPI

Wertenwicklungszahlen beriicksichtigen nicht die Provisionen und Kosten im Zusammenhang mit der Ausgabe und Riicknahme
von Anteilen. 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 28. Februar 2022.

(a) Auflegungsdatum der Anteilklasse: 15. Juli 2021. Die vor der Auflegung genannte Wertentwicklung ist simuliert.
(b) Rendite berechnet ab 24. Juni 2021.

Rendite berechnet ab Auflegungsdatum am:

(1) 26. Oktober 2021. Die Anteilklasse wurde am 4. Oktober 2021 vollstidndig zurtickgenommen und am 26. Oktober 2021 neu aufgelegt.
(2) 15. Februar 2022

(3) 4.Mairz 2021
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

28. Februar 2022 (ungepriift) Dynamic Diversified Portfolio
Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN

KOMMUNIKATIONSDIENSTLEISTUNGEN

DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE

Charter Communications, Inc. - Class A . . . ... .. e 188 $ 113,135 0.3%
Comcast Corp. - Class A . ... 5473 255917 0.6
Deutsche Telekom AG (REG) . . . ..ottt e 3,920 70,265 0.2
Liberty Global PLC . . . ... 270 6,985 0.0
Spark New Zealand Ltd. . ........ . . . 5,208 15,990 0.0
Telefonica SA . ... 12,788 61,074 0.2
523,366 1.3
UNTERHALTUNG
Electronic Arts, INC. . ... o 1,481 192,664 0.5
Netflix, INC. ... 22 8,679 0.0
Walt Disney Co. (The) . ...t e e 905 134,356 0.3

335,699 0.8

INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN

Alphabet, Inc. - Class A . ... o 40 108,046 03
Alphabet, Inc. - Class C ... ..ot e e 122 329,134 0.8
Meta Platforms, Inc. - Class A ... ... . 1,741 367,403 0.9
804,583 2.0
MEDIEN
FOX Corp. - CLass A . . ..ottt et e e e e e e e e 1,046 43,754 0.1
DRAHTLOSE TELEKOMMUNIKATIONSDIENSTE
SoftBank Group COrp. . ...ttt 1,050 47,120 0.1

1,754,522 43

NICHT-BASISKONSUMGUTER

KFZ-BESTANDTEILE
APV PLC 1,482 191,830 0.5
Goodyear Tire & Rubber Co. (The) . ....... ..o 3,330 51,582 0.1
Magna International, Inc. - Class A (United States) ............ ... ... ... .. 42 3,120 0.0
246,532 0.6
KRAFTFAHRZEUGE
Stellantis NV . ..o 3915 71,405 0.2
Tesla, INC. ..o 98 85,302 0.2
Volkswagen AG ... ...t 42 10,863 0.0

167,570 04

DIVERSIFIZIERTE VERBRAUCHERDIENSTE

Service Corp. International/US . ... .. ... 1,046 63,649 0.1
HOTELS, RESTAURANTS UND FREIZEIT
Booking Holdings, InC. . ... ... 63 136,852 0.3
Chipotle Mexican Grill, Inc. - Class A .. ... .. . i 33 50,271 0.1
Compass Group PLC . . ... 2,696 60,938 0.2
Domino’s Pizza Enterprises Ltd. . ... ... . 704 40,650 0.1
Domino’s Pizza, INC. ... .. ... e 121 52,297 0.1
Entain PLC .. ... 3310 74417 0.2
Galaxy Entertainment Group Ltd. . . ... ... . 17,000 94 813 0.2
Starbucks COrp. . . ..ot 366 33,595 0.1
Tongcheng Travel Holdings Ltd. ... ... ... .. . . 21,200 39.484 0.1

583,317 14

HAUSHALTSGEBRAUCHSGUTER
Electrolux AB ... 974 17,440 0.1
PulteGroup, INC. . . ..o 1,773 88,047 0.2

105487 0.3

EINZELHANDEL — INTERNET UND DIREKTVERTRIEB

Alibaba Group Holding Ltd. .. ... .. 800 10,531 0.0
Alibaba Group Holding Ltd. (ADR) . .. ...ttt e 656 69,005 0.2
Amazon.com, INC. .. ... . 149 457,617 1.1
ProsUS NV L 1,862 115,596 0.3

652,749 1.6

MULTILINE-EINZELHANDEL

Cie Financiere Richemont SA . . .. ... .. e e 35 4,687 00
Dollarama, INC. . ... ... 161 8,320 00
Target COTP. . oottt e e e e e e 86 17,180 0.1
30,187 0.1
SPEZIALISIERTER EINZELHANDEL
AUtOZONe, INC. ... 29 54,038 0.2
Home Depot, Inc. (The) ... ... e 278 87,801 0.2
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ABFCPI
Dynamic Diversified Portfolio

TIX Cos.,Inc. (The) . ... e
Zhongsheng Group Holdings Ltd. .......... ... ... ... ... ......

TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER

adidas AG ...
Carter’s, InC. .. ..
Hermes International .. ............ ... .00,
Kering SA ..o
NIKE,Inc.-Class B ... ...ttt
Pandora A/S ..
Tapestry, Inc. . ... ..

VERBRAUCHSGUTER
GETRANKE

Asahi Group Holdings Ltd. . ....... .. i
Coca-ColaCo.(The) ... e
Constellation Brands, Inc. - Class A . .......... ... .. .. .......o....

LEBENSMITTEL UND MASSENERZEUGNISSE - EINZELHANDEL

Atacadao SA ...
Costco Wholesale COrp. ........ooiiiiiiiiiiiii i
Koninklijke Ahold Delhaize NV ........ ... ... ... ... .. ... ..
Kroger Co. (The) . .. oot e e e

LEBENSMITTELPRODUKTE

Bunge Ltd. . .. ..o
Hain Celestial Group, Inc. (The) ............ ... ... ... ... .....
Hershey Co. (The) ... ... e
Nestle SA oo
Nichirei COrp. .. ...t e
Nomad Foods Ltd. . ... ... i
Salmar ASA ...
Tyson Foods,Inc. - Class A . ... .. ... ... .

KORPERPFLEGEPRODUKTE

Estee Lauder Cos., Inc. (The) - Class A .......... ... ..
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
Baker Hughes Co.-Class A ... ... ... ... i
Halliburton Co. ... ...t

OL, GAS UND VERBRAUCHSBRENNSTOFFE

BP PLC o
Canadian Natural Resources Ltd. ................................
Marathon Petroleum Corp. . ...... ...
NESEE OF] . o v ettt et e
OMV AG ..
Pioneer Natural Resources Co. .. ...ttt
Shell PLC ...
Suncor Energy, InC. .. ... oo

FINANZWERTE
BANKEN

ABNAMROBank NV (GDR) ........... ... ... oo oL,
Banco Bilbao Vizcaya Argentaria SA .. ....... ... ... oo
Bank Leumi Le-Israel BM . ...... . ... ... ... .. i
Bank of America Corp. . ...ttt
Bank of Ireland Group PLC . ... .. ... ... ... .. i
Citigroup, Inc. . ... ..
Grupo Financiero Banorte SABde CV-ClassO . ...................
Industrial Bank Co.,Ltd. - Class A .. ............ i,
ING Groep NV oo
JPMorgan Chase & CO. . ...
Jyske Bank A/S ..
KB Financial Group,Inc. ......... ... ... ... ... .. . .
Mitsubishi UFJ Financial Group,Inc. ........ ... ... ... ... ......
National Bank of Canada ........... .. ... ... . ...

Anteile Wert Nettover-

(USD) mogen %

2,589 $ 171,133 0.4%
6,000 41,898 0.1

354.870 0.9

134 31,683 0.1
720 69,610 0.1
11 15,169 0.0
48 33,295 0.1
1,135 154,984 04
420 43,007 0.1
1,870 76,483 0.2

424231 1.0
2,628,592 6.4

3,120 125,859 03
3,686 229417 0.6
557 120,100 0.3

475376 12

12,800 47,183 0.1
140 72,695 0.2
1,256 38,637 0.1
1,349 63,133 0.1

221,648 0.5

467 48,825 0.1
1,960 71,266 0.2
259 52,385 0.1
1,805 235,184 0.6
2,000 44072 0.1
1,980 49,856 0.1
720 52,902 0.1
655 60,692 0.2

615,182 1.5

201 59,562 0.1
1,371,768 33

2,141 62,903 0.2
1,072 35,944 0.1
98,847 0.3

15,646 76,260 0.2
535 29,888 0.1
867 67,513 0.1
650 25,346 0.1
648 30,847 0.1
115 27,554 0.1
10,897 287,953 0.6
84 2,569 0.0

547,930 1.3
646.777 1.6

2,517 33,494 0.1
6,294 37,347 0.1
5,630 60,989 0.2
1,740 76,908 0.2
14,310 94,859 0.2
818 48,450 0.1
12,420 84,286 0.2
14,300 50,098 0.1
1,923 22458 0.1
588 83,379 0.2
345 18,704 0.0
1,430 70,548 0.2
9,100 55,865 0.1
748 59,976 0.1



VERZEICHNIS DER ANLAGEWERTE (F ortsetzung) ABFCPI
Dynamic Diversified Portfolio

Anteile Wert Nettover-

(USD) mogen %

Nordea Bank Abp . .. ... oo 6,900 $ 76,338 0.2%
Regions Financial Corp. .. ... ...t e e 1,806 43,687 0.1
Societe Generale SA . ... .. e 1,601 45272 0.1
SVB Financial GIroup . . ... ...t e 19 11,514 00
Toronto-Dominion Bank (The) . ....... ... e 919 74,158 0.2
Wells Fargo & CO. ..o 1,960 104,605 0.3
1,152,935 2.8

KAPITALMARKTE

Ameriprise Financial, Inc. .. ... ..o 201 60,258 0.2
B3 SA-BrasilBolsaBalcao ... ............ ... e 13,500 37,981 0.1
BlackRock, Inc. - Class A ... ... 100 74,389 0.2
Carlyle Group, Inc. (The) . ... ... o e 1,229 57,603 0.1
Charles Schwab Corp. (The) .. ... . e 3,403 287417 0.7
Credit Suisse Group AG (REG) .. ... o 12,770 106,976 03
Goldman Sachs Group, Inc. (The) ...... ... ... i 528 180,201 04
Julius Baer Group Ltd. . ... o 1,544 90411 0.2
London Stock Exchange Group PLC ... .. ... ... ... . . 661 57,743 0.1
MoOdy’s COTP. .ottt ettt e e 225 72457 0.2
MSCILINC. - Class A ..ottt e e e e e e e 70 35,118 0.1

1,060,554 2.6

FINANZWESEN — VERBRAUCHER
Ally Financial, INC. . ... ..o e 1,208 60,279 0.1
American EXpress CO. . ..ot 338 65,755 0.2

126,034 0.3

DIVERSIFIZIERTE FINANZDIENSTLEISTUNGEN

Groupe Bruxelles Lambert SA .. ... ... 299 31,047 0.1
Investor AB - Class B ... ... . e 2,697 54917 0.1
Kinnevik AB . ..o 958 24,391 0.1
110,355 0.3
VERSICHERUNGEN
ATAGroup Ltd. . ... o 13,400 139,144 04
Fidelity National Financial,Inc. ......... ... ... ... . . . i 1,171 55,786 0.1
Japan Post Holdings Co., Ltd. . .. ... .o 2,100 17,358 0.1
Japan Post Insurance Co., Ltd. ... ... .. . 3,200 54,652 0.1
Medibank Pvt Ltd. ... ... ... 24.440 56,371 0.1
Prudential Financial, Inc. ... ... ... . . 339 37,853 0.1
Suncorp Group Ltd. .. ..o 11,340 88,211 0.2
449 375 1.1
2,899,253 7.1
GESUNDHEITSWESEN
BIOTECHNOLOGIE
ADDVIE, INC. L.ttt 253 37,386 0.1
Genmab A/S L. 384 129,061 0.3
Moderna, InC. .. ... e 19 2918 0.0

169,365 04

GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF

ADDOtt Laboratories . ... ... ..ottt e 1,389 167,541 04
IDEXX Laboratories, INC. . . ... ... . . 108 57,494 0.1
Intuitive Surgical, Inc. . . ... . 106 30,775 0.1
Koninklijke Philips NV . ... 5458 186,438 04
Medtronic PLC . ... o 1,992 209,140 0.5
Zimmer Biomet Holdings, Inc. .. ... .. . 550 69,955 0.2

721,343 1.7

GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN

AmerisourceBergen Corp. - Class A . .. ... it 238 33,922 0.1
Anthem, INC. ... 489 220,955 05
Centene COTP. ..ottt ettt e e e e e 820 67,748 0.2
Molina Healthcare, INC. . . .. .. ..ottt e e 215 65,977 0.1
UnitedHealth Group, Inc. .. ... e 9 4283 0.0

392,885 0.9

GESUNDHEITSWESEN — TECHNOLOGIE

Change Healthcare,Inc. . ..... ... .. . . . i 3,269 70,022 0.2
LIFE SCIENCES - HILFSMITTEL UND DIENSTLEISTUNGEN
Bio-Rad Laboratories, Inc. - Class A . ... ... . e 80 50,077 0.1
IQVIA Holdings, INC. . . ..o o e e 757 174,201 04
Lonza Group AG . . ..ot 177 122 467 0.3
Mettler-Toledo International, INC. . ... ... ... it e e e 43 60,576 02
Thermo Fisher Scientific, InC. . ... ... . e 125 68,000 0.2
WaALETS COTP. .« o ottt e e et e e e e e e e 157 49,726 0.1

525,047 1.3
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ABFCPI
Dynamic Diversified Portfolio

Anteile Wert Nettover-
(USD) mogen %
PHARMAZEUTIKA
AstraZeneca PLC (Sponsored ADR) ... ... ot 1,010 $ 61,489 0.2%
ElLilly & Co. .o 321 80,234 0.2
Johnson & JONSON . .. ..o . 382 62,866 02
Merck & Co., INC. ... 736 56,363 0.1
Novo Nordisk A/S - Class B .. ..ot e e 795 82,269 0.2
Plizer, INC. ..o 1,664 78,108 0.2
Roche HOIdING AG . . ..ot e e e e 908 343,890 0.8
SN0 T L 1,332 139,238 03
Sumitomo Dainippon Pharma Co., Ltd. ........ ... ... ... .. 2,000 21,949 0.1
Z0CtiS, INC. .o 866 167,701 04
1,094,107 2.7
2,972,769 7.2
INDUSTRIEGUTER
LUFTFAHRT UND VERTEIDIGUNG
ATrbUS SE .o 611 78,012 0.2
Huntington Ingalls Industries, Inc. . ......... ... . i 297 60,707 0.1
138,719 0.3
LUFTFRACHT UND LOGISTIK
Kuehne & Nagel International AG . ......... ... i 170 46,362 0.1
XPO Logistics, INC. . .« .ot 1,070 77,767 0.2
124,129 0.3
BAUPRODUKTE
Cie de Saint-Gobain . . ........ ... 62 3,844 00
Otis Worldwide COrp. . .. .ottt e 2459 192,614 0.5

196.458 0.5

GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF

ADT, INC. .« ottt e 8,556 62,544 0.1
Copart, INC. . . ..o 174 21,381 0.1
MillerKnoll, InC. . ... . 1,130 43935 0.1
TOPPAN, INC. . .t e e e e e e 1,900 37438 0.1

165,298 04

BAU- UND INGENIEURWESEN

AECOM . 880 63,941 0.2
Dycom Industries, Inc. . ... 530 46,142 0.1
Epiroc AB - Class A ...t 646 12,138 0.0

122,221 0.3

ELEKTRISCHE AUSRUSTUNG

NIEC COIP. ottt ettt e e e e e 1,630 141,702 03
Regal Rexnord COrp. .. ...ttt 510 81,778 0.2
Rockwell Automation, INC. . ... ..o 189 50,384 0.1
Vertiv Holdings Co. . ..ot 2,008 26,144 0.1
300,008 0.7
INDUSTRIEKONZERNE
TOshiba COTP. . ..ttt e e e e 900 35,883 0.1
MASCHINEN
AlStOM S A o 4,509 114,709 03
Amada Co., Ltd. ... 5,100 45,190 0.1
DOVET COTP. . o v ettt et e e e e e e 595 93,332 0.2
Mitsubishi Heavy Industries Ltd. ......... .. ... . i 2,200 64,884 0.2
OShKOSh COrp. . . oo 690 76,617 0.2
Parker-Hannifin Corp. . ... ... 328 97216 0.2
Snap-0n, INC. . oot 196 41,195 0.1
Techtronic Industries Co., Ltd. ... ... ... e 2,500 41,890 0.1
Volvo AB - Class B . ... .. e 2,832 54,470 0.1

629,503 1.5

PROFESSIONELLE DIENSTLEISTUNGEN

Booz Allen Hamilton Holding Corp. . ...... ..ot 683 55,111 0.1
Recruit Holdings Co., Ltd. ... ... e 3,310 139,715 03
Robert Half International, Inc. . ... ... .. e 1,006 121,012 0.3
Verisk Analytics, Inc. - Class A . .. ..ottt e 570 101,084 0.3
416,922 1.0
STRASSE UND SCHIENE
NIPPON EXPRESS HOLDINGS, INC. ...\ttt e e e 1,000 60,620 0.2
HANDELSGESELLSCHAFTEN UND VERTRAGSHANDLER
AT LeaSe COTP. . ottt et et e e e e e e e e e 1,600 66,816 02
Ashtead Group PLC . .. ..o 2,727 177,206 04
Ferguson PLC .. ... 459 69,942 0.2
United Rentals, INC. . ... ... e 7 2,251 00



VERZEICHNIS DER ANLAGEWERTE (F ortsetzung) ABFCPI
Dynamic Diversified Portfolio

Anteile Wert Nettover-
(USD) mogen %
WW Grainger, INC. ... .. o 104 $ 49,614 0.1%

365.829 0.9
2,555,590 6.2

INFORMATIONSTECHNOLOGIE
KOMMUNIKATIONSAUSRUSTUNG

Juniper Networks, INC. .. ..o 1,829 61,802 0.2
Telefonaktiebolaget LM Ericsson-Class B ... .. .. . i 1,283 11,806 0.0
73,608 0.2
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN
Arrow Electronics, INC. . ... ... e 488 59477 0.1
IPG Photonics COIp. .. ..ottt e e e e e e e e e 199 25,940 0.1
Murata Manufacturing Co., Ltd. . ... . 1,920 130,493 0.3

215910 0.5

INTERNET-SOFTWARE UND -DIENSTE

eBay, INC. .. 1,040 56,774 0.1
IT-DIENSTLEISTUNGEN
Accenture PLC - Class A ...t e 228 72,052 0.2
Akamai Technologies, InC. . ... .. 892 96,568 0.2
Automatic Data Processing, InC. . .. ... ...t 925 189,107 0.5
Capgemini SE .. ... 1,118 234,030 0.6
Cognizant Technology Solutions Corp.- Class A . ....... ... ... i 1,851 159,427 04
Gartner, INC. ... 212 59,449 0.2
Mastercard, Inc. - Class A . ... ...ttt e 769 277471 0.7
Nihon Unisys Ltd. . . ... 1,700 46,573 0.1
PayPal Holdings, Inc. . ... ... 1,206 134,988 03
Visa, InC. - Class A . ... 1,198 258912 0.6
Western Union Co. (The) - Class W .. ..ot e e 890 16,180 0.0

1,544,757 38

HALBLEITER UND HALBLEITERAUSRUSTUNG

Advanced Micro Devices, INC. ... ... it e 578 71,290 0.2
Applied Materials, Inc. ....... ... 873 117,157 0.3
ASM International NV . ... 110 35,526 0.1
ASML Holding NV . . e e e 323 216,095 0.5
Broadcom, InC. . ... ... e 118 69,318 0.2
Infineon Technologies AG ... ... .. 910 30,791 0.1
Novatek Microelectronics COIP. . .. ...ttt ittt e e et 2.880 47,746 0.1
NVIDIA COTP. - o e e vttt e e et et e e e e e e e e e e e e e 355 86,567 0.2
NXP Semiconductors NV .. ... . 260 49431 0.1
ON Semiconductor COIP. . ... ...ttt e e e e 860 53,845 0.1
QUALCOMM, INC. .« ottt e e e e e e e e e e e e e e e e 471 81,007 0.2
STMicroelectronics NV . ... . e 763 32,029 0.1
Taiwan Semiconductor Manufacturing Co., Ltd. ......... ... ... ... . 2,500 53,749 0.1

944,551 2.3

SOFTWARE

ACTWorldwide, INC. . ..ot e e 1,480 49,610 0.1
AdObe, INC. ... 137 64,072 02
CommVault Systems, InC. .. ... ... 1,221 76,813 0.2
Constellation Software, Inc./Canada . ... ........... ... .. . . 19 32,021 0.1
Fortinet, INnC. .. ... . 130 44,788 0.1
MICTOSOTt COTP. . o v ettt e e e e e e e e e e e e e e e e 2,879 860,217 2.1
NortonLifeLock, INC. .. ... 3,579 103,719 0.2
Oracle COTP. ..ottt e e e e e e e e 1,670 126,870 0.3
S AP SE 1,752 197,633 0.5
ServiceNOW, INC. . .o 121 70,170 02
Trade Desk, Inc. (The) - Class A ... ... it et e 376 32,080 0.1
VMware, Inc. - Class A . ... ... e 491 57,604 0.1

1,715,597 4.2

TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE

APPIe, INC. . .o 2,006 331,231 0.8
NetADPD, INC. . 701 54,944 0.1
Samsung Electronics Co., Ltd. . ... ... 4,541 273,611 0.7
Western Digital COrp. . ... ...t 1,980 100,861 0.2

760,647 1.8
5311844 129

GRUNDSTOFFE

CHEMIKALIEN
Celanese Corp. - Class A . . ..ottt e e e e e 150 20,892 0.1
International Flavors & Fragrances,Inc. ......... ... ... ... ... ... .. . . 879 116,907 0.3
Linde PLC . ... o 345 101,168 0.3
Mitsubishi Chemical Holdings Corp. ........ ...t 5,600 39,781 0.1
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Dynamic Diversified Portfolio

Zinssatz Datum Anteile/Nennwert Wert Nettover-
(=)/(000) (USD) mogen %
Mosaic Co. (The) . .....ouii e 846 $ 44 356 0.1%
Sumitomo Chemical Co.,Ltd. ............................ 11,500 54,904 0.1
TosOh COIp. . oottt 4,400 68,279 0.1
446,287 1.1
METALL UND BERGBAU
ArcelorMittal SA . .. ... .. 2,440 75,710 02
BlueScope Steel Ltd. . ........ ..o 1,515 22,434 0.1
Endeavour Mining PLC . ...... ... ... ... ... .. .. 2,288 60,555 0.1
Fortescue Metals Group Ltd. ....... ... ... ... ... ... ... 475 6,328 00
Norsk Hydro ASA . ... 6,050 57451 0.1
222 478 0.5
PAPIER- UND HOLZPRODUKTE
Oji Holdings Corp. . ....ooiiuii e 3,400 17,371 0.1
686,136 1.7
IMMOBILIEN
AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)
American Tower COrp. .. .....oouiiuiiinii . 451 102,318 02
Americold Realty Trust .. ...... ... ... .. .. 2,340 62,525 0.2
Equity LifeStyle Properties,Inc. . ........... ... ... ... ... 650 48,503 0.1
Iron Mountain,Inc. . ....... ... ... ... . ... . .. . . .. 701 34475 0.1
Prologis, Inc. .. ... o 370 53,965 0.1
Weyerhaeuser Co. ...... ...t 91 3,538 0.0
305,324 0.7
IMMOBILIENENTWICKLUNG
CIFI Holdings Group Co.,Ltd. . ........................... 101,000 70,368 0.2
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
CBRE Group,Inc.-Class A . ..., 978 94,719 0.2
Nomura Real Estate Holdings, Inc. . ............ ... ... ... 2,500 62,247 0.2
156,966 04
532,658 1.3
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
EDP - Energias de Portugal SA . ......... ... ... ... ... ... 19,231 93,894 0.2
Enel SpA ... 10,760 79,290 0.2
Iberdrola SA . ... 4,835 54,856 0.2
NRG Energy,Inc. ...... ... . i 1,139 43,100 0.1
271,140 0.7
GASVERSORGUNGSBETRIEBE
China Resources Gas Group Ltd. ........... ... ... ....... 9,500 43,633 0.1
Kunlun Energy Co., Ltd. . ...... ... ... ... ... ... ... ... 80,000 78,695 0.2
UGLCOIP. ettt e e e 1,279 49,165 0.1
171,493 04
UNABHANGIGE STROM- UND ERNEUERBARE ELEKTRIZITATSPRODUZENTEN
Uniper SE ... oo 351 11,229 0.0
453,862 1.1
21,813,771 53.1
REGIERUNGEN - SCHATZPAPIERE
AUSTRALIEN
Australia Government Bond, Series 142 . .. .................. 04/21/2026 AUD 140 111,737 0.3
Australia Government Bond, Series 144 .. ................... 04/21/2037 95 80,741 0.2
Australia Government Bond, Series 145 . .. .................. 06/21/2035 140 106,692 0.2
Australia Government Bond, Series 150 .. ................... 03/21/2047 140 107,572 0.3
Australia Government Bond, Series 156 . .. .................. 05/21/2041 200 148,591 04
Australia Government Bond, Series 162 .. ................... 06/21/2051 30 17,652 00
Australia Government Bond, Series 163 ... .................. 11/21/2031 235 153,161 04
726,146 1.8
OSTERREICH
Republic of Austria Government Bond .. .................... 02/20/2030 EUR 53 57,389 0.2
Republic of Austria Government Bond .. ................. ... 02/20/2031 120 128,383 0.3
185,772 0.5
KANADA
Canadian GovernmentBond ... ........................... 12/01/2051 CAD 180 138,221 0.3
DEUTSCHLAND
Bundesrepublik Deutschland Bundesanleihe. . ................ 02/15/2032 EUR 67 73,944 0.2
Bundesrepublik Deutschland Bundesanleihe. . ................ 08/15/2050 185 185,135 04
Bundesrepublik Deutschland Bundesanleihe, Series G. . ........ 08/15/2031 26 29,244 0.1
288,323 0.7

19



VERZEICHNIS DER ANLAGEWERTE (Fortsetzung)

ABFCPI

Dynamic Diversified Portfolio

Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
INDONESIEN
Indonesia Treasury Bond, Series FR87 . ..................... 6.50% 02/15/2031 IDR 645,000 $ 44,850 0.1%
IRLAND
Treland GovernmentBond . . .............................. 0.00% 10/18/2031 EUR 111 116,522 0.3
Ireland Government Bond . .. ....... ... ... ... . ... . ... .... 1.35% 03/18/2031 58 69,885 0.2
186,407 0.5
ITALIEN
Italy Buoni Poliennali Del Tesoro . ......................... 0.25% 03/15/2028 230 244 363 0.6
Italy Buoni Poliennali Del Tesoro .. ............. ... .... 0.50% 07/15/2028 83 89,026 0.2
Italy Buoni Poliennali Del Tesoro . ......................... 0.95% 09/15/2027 53 59,182 0.1
Italy Buoni Poliennali Del Tesoro .. ............. ... .... 1.50% 04/30/2045 34 33,094 0.1
425,665 1.0
JAPAN
Japan Government Five Year Bond, Series 133................ 0.10% 09/20/2022 JPY 49,550 431,418 1.1
Japan Government Ten Year Bond, Series 358 ................ 0.10% 03/20/2030 32,300 281,291 0.7
Japan Government Ten Year Bond, Series 360 ................ 0.10% 09/20/2030 11,450 99,511 0.2
Japan Government Thirty Year Bond, Series 65 . .............. 0.40% 12/20/2049 11,350 87,561 0.2
Japan Government Thirty Year Bond, Series 68 . .............. 0.60% 09/20/2050 9,250 75,074 0.2
Japan Government Twenty Year Bond, Series 171 ............. 0.30% 12/20/2039 10,350 85,760 0.2
Japan Government Twenty Year Bond, Series 177 ............. 0.40% 06/20/2041 17,650 146,876 04
Japan Government Two Year Bond, Series 412................ 0.10% 05/01/2022 25450 221,438 0.5
Japan Government Two Year Bond, Series 423................ 0.01% 04/01/2023 35,100 305,525 0.7
Japan Government Two Year Bond, Series 424. . .............. 0.01% 05/01/2023 8,550 74427 0.2
Japan Government Two Year Bond, Series 433................ 0.01% 02/01/2024 8,650 75,305 0.2
Japan Treasury Discount Bill, Series 1051 ................... 0.00% 04/18/2022 13,150 114,397 0.3
1,998,583 49
MALAYSIA
Malaysia Government Bond, Series 310 . .................... 4.50% 04/15/2030 MYR 245 61,359 0.1
SPANIEN
Spain Government Bond .. ..., .. oL L oo 1.00% 07/30/2042 EUR 161 161,764 04
Spain GovernmentBond .. ....... . .. oL o il 1.20% 10/31/2040 18 18,905 0.0
180,669 04
THAILAND
Thailand Government Bond. . . ....... ... ... . ... ... . ...... 1.59% 12/17/2035 THB 1,100 29,889 0.1
VEREINIGTES KONIGREICH
United Kingdom Gilt. ......... ... .. i 0.88% 01/31/2046 GBP 34 38,622 0.1
United Kingdom Gilt. ........ ... . i 1.25% 07/31/2051 33 40,341 0.1
United Kingdom Gilt. ......... ... .. i 1.50% 07/31/2053 12 16,026 0.0
United Kingdom Gilt. ........ ... . i 1.75% 09/07/2037 167 227,643 0.6
322,632 0.8
VEREINIGTE STAATEN
U.S.Treasury Bonds ......... ... ..., 1.13% 08/15/2040 USD 487 402,460 1.0
US.Treasury Bonds . ....... .. ... .. 1.88% 02/15/2051 280 259,612 0.6
U.S.Treasury Bonds .......... ... ..., 2.00% 08/15/2051 140 133,853 0.3
U.S. Treasury NOtes . . . ..o vt 0.13% 03/31/2023 80 79,125 0.2
U.S. Treasury NOtes . . ... ovvvu ettt 0.13% 08/15/2023 782 768,304 1.9
U.S. Treasury NOtes . . ... oot 0.25% 03/15/2024 159 155,075 04
U.S. Treasury NOtes . . . ..o vttt 0.25% 05/31/2025 347 331,439 0.8
U.S. Treasury NOtes . . ... oottt 0.38% 04/15/2024 115 112,323 03
U.S. Treasury NOtes . . . ..o vttt 0.50% 11/30/2023 460 452,956 1.1
U.S. Treasury NOtes . . ... oottt 0.75% 04/30/2026 67 64,372 0.2
U.S. Treasury NOtes . . . ..o vttt 1.25% 08/15/2031 50 47 469 0.1
U.S. Treasury NOtes . . ... oottt 1.38% 11/15/2031 449 430,338 1.0
U.S. Treasury NOtes . . . ..o vttt 1.63% 10/31/2026 90 89,550 0.2
U.S. Treasury NOtes . . ... oottt 2.13% 05/31/2026 180 182,841 04
3,510,217 8.5
8,098,733 19.7
INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT
FINANZINSTITUTE
BANKWESEN
ABNAMROBank NV .. ... .. .. 0.60% 01/15/2027 EUR 100 108,992 0.3
Bancode Creditodel Peru . .......... ... ... ... ... ... 3.13% 07/01/2030 USD 40 37,820 0.1
Banco Santander SA .. ... ... 1.13% 06/23/2027 EUR 100 110,169 0.3
Bank of America Corp. . ...t 2.69% 04/22/2032 USD 61 58,653 0.1
Bank of Nova Scotia (The) ......... ..., 0.25% 11/01/2028 EUR 100 103,215 0.2
Citigroup, Inc. . ... .. 3.98% 03/20/2030 USD 45 47379 0.1
Citigroup, Inc. ... .. 4.08% 04/23/2029 27 28,449 0.1
Credit Suisse AG/London . ........ .. ..., 0.25% 01/05/2026 EUR 100 107,999 03
Danske Bank A/S . .. ... ... 0.75% 06/09/2029 100 105,498 0.2
Goldman Sachs Group, Inc. (The)........... ... ... ....... 2.60% 02/07/2030 USD 28 26,924 0.1
Goldman Sachs Group, Inc. (The).......................... 3.38% 03/27/2025 EUR 45 54,184 0.1
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HSBC Holdings PLC, Series GEN . ........................ 031% 11/13/2026 EUR 100 $ 108,635 0.3%
JPMorgan Chase & CO. . ..ot 1.09% 03/11/2027 100 111,672 0.3
Morgan Stanley . ...t 041% 10/29/2027 100 107,654 0.2
Santander Holdings USA,Inc.. ...... ... .. ... .ot 2.49% 01/06/2028 USD 12 11,656 00
Toronto-Dominion Bank (The) ............................ 0.50% 01/18/2027 EUR 100 108,768 0.3
US Bancorp, Series J(a) . . .« oo v e 5.30% 04/15/2027 USD 27 27,385 0.1
1,265,052 3.1
MAKLER
Charles Schwab Corp. (The), Series I(a) .. ................... 4.00% 06/01/2026 38 36,628 0.1
SURA Asset Management SA . ..., 4.88% 04/17/2024 100 102,644 0.2
139,272 0.3
FINANZEN
AIr Lease COrp. .o vvvei et 2.10% 09/01/2028 3 2,763 0.0
AT Lease CorpP. . oottt e e 3.25% 03/01/2025 2 2,018 0.0
AIr Lease COrp. .o vvvei et 3.63% 04/01/2027 9 9,178 0.0
Aviation Capital Group LLC ... ....... ... .. ... . ... 1.95% 01/30/2026 9 8,570 0.0
Aviation Capital Group LLC . . ...... ... ... ... .. .. 1.95% 09/20/2026 14 13,170 0.0
Aviation Capital Group LLC ... ....... ... .. ... . ... 4.13% 08/01/2025 13 13,350 0.1
Synchrony Financial .......... ... ... .. ... ... ... . ... 2.88% 10/28/2031 27 25,088 0.1
74,137 0.2
REITS
Essential Properties LP ........... .. ... .. ... .. ...... 2.95% 07/15/2031 38 35,002 0.1
GLP Capital LP/GLP Financing I, Inc.. .. ................... 3.25% 01/15/2032 15 14,106 0.0
Host Hotels & Resorts LP, Series T ......................... 3.50% 09/15/2030 10 9,784 00
Host Hotels & Resorts LP, Series J . ........................ 2.90% 12/15/2031 29 26,801 0.1
Office Properties Income Trust ............................ 3.45% 10/15/2031 16 14,663 0.0
VornadoRealty LP. . ... ... . .. i 3.40% 06/01/2031 40 38,697 0.1
139,053 03
1,617,514 3.9
INDUSTRIE
GRUNDSTOFFE
Suzano AustriaGmbH . .. ........ ... .. 3.75% 01/15/2031 12 11,229 0.0
KOMMUNIKATIONSMEDIEN
Charter Communications Operating LLC/
Charter Communications Operating Capital . . . ............. 5.38% 05/01/2047 20 21,033 0.1
Discovery Communications LLC ........... ... ... ....... 4.65% 05/15/2050 9 9,201 0.0
Discovery Communications LLC .......................... 5.20% 09/20/2047 16 17,372 0.0
Discovery Communications LLC ........... ... ... ....... 5.30% 05/15/2049 9 9,955 0.0
ViacomCBS,Inc. . ... oo 5.50% 05/15/2033 25 29,119 0.1
86,680 0.2
KOMMUNIKATION/TELEKOMMUNIKATION
AT&T, INC. . oot e e 4.30% 12/15/2042 23 23,892 0.1
AT&T, INC. . oot e 5.15% 03/15/2042 8 9,252 0.0
British Telecommunications PLC . ......................... 9.63% 12/15/2030 19 26,507 0.1
Corning,Inc. ... 545% 11/15/2079 20 23,153 0.0
82,804 0.2
KONJUNKTURABHANGIGE KONSUMGUTER — KFZ
Harley-Davidson Financial Services,Inc..................... 3.35% 06/08/2025 43 43519 0.1
Volkswagen Bank GmbH. . ........ ... ... ... ... ... ... 1.25% 12/15/2025 EUR 17 19,207 0.1
Volkswagen Financial Services AG......................... 0.88% 01/31/2028 35 38,005 0.1
100,731 0.3
KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE
Las Vegas Sands Corp.. ..., 3.90% 08/08/2029 USD 30 28,712 0.1
MDC Holdings, Inc.. . ... 6.00% 01/15/2043 26 28,098 0.0
56,810 0.1
KONJUNKTURABHANGIGE KONSUMGUTER — EINZELHANDLER
CK Hutchison Finance 16 ITLtd.. . ......................... 0.88% 10/03/2024 EUR 100 113,197 0.3
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Altria Group, Inc.. ... ... 3.13% 06/15/2031 100 113,954 0.2
Amgen,Inc. ... 3.00% 02/22/2029 USD 21 21,266 0.1
BAT Capital COrp. . . oo vttt et e et 491% 04/02/2030 40 42,732 0.1
Sutter Health, Series 20A. .. ... ... . i 2.29% 08/15/2030 27 25,376 0.1
203,328 0.5
ENERGIE
Continental Resources, Inc/OK ........................... 2.88% 04/01/2032 23 21,052 0.1
Continental Resources, Inc/OK . ........ ... ... ... ........ 5.75% 01/15/2031 15 16,729 0.1
Devon Energy Corp. . ... 5.60% 07/15/2041 33 38,577 0.1
Enbridge Energy Partners LP. .. ......... ... ... ... ... . ... 7.38% 10/15/2045 26 36,916 0.1
Energy Transfer LP ....... ... ... . ... . ... . . ..... 6.25% 04/15/2049 45 52,537 0.1
Exxon Mobil Corp. . ....oooi 0.84% 06/26/2032 EUR 100 103,513 03
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Plains All American Pipeline LP/PAA Finance Corp............ 3.55% 12/15/2029 USD 4 3,958 0.0%
Plains All American Pipeline LP/PAA Finance Corp............ 3.80% 09/15/2030 8 8,015 0.0
Suncor Energy,Inc. ....... ... .. o i 6.50% 06/15/2038 9 11,379 0.0
Suncor Energy, Inc. ....... ... 6.85% 06/01/2039 18 23,705 0.1
TransCanada PipeLines Ltd. .............. ... ... ... .... 6.20% 10/15/2037 11 13,896 00
TransCanada PipeLines Ltd. . ......... ... ... ... ... .... 7.63% 01/15/2039 11 15,702 00
Valero Energy Corp.. . ....ovvune it 6.63% 06/15/2037 9 11,568 0.0
357,547 0.9
TECHNOLOGIE
Broadcom,Inc......... ... ... .. 4.11% 09/15/2028 8 8,408 0.0
Dell International LLC/EMC Corp.. ... .oovvvvvne .. 8.35% 07/15/2046 6 9,130 00
Fidelity National Information Services,Inc................... 0.63% 12/03/2025 EUR 100 111,019 0.2
Kyndryl Holdings, Inc. ........ ... ... o i, 2.05% 10/15/2026 USD 23 21,701 0.1
Oracle COrp.. . ...t 3.95% 03/25/2051 29 26,597 0.1
Western Digital Corp. ........ooiiiiii i 2.85% 02/01/2029 6 5,715 00
Western Digital Corp. ........... ... 3.10% 02/01/2032 25 23,220 0.1
205,790 0.5
TRANSPORTWESEN — FLUGGESELLSCHAFTEN
Southwest Airlines Co. Pass-Through Trust, Series 44743 ... . ... 6.15% 08/01/2022 6 6,051 0.0
1,224,167 3.0
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
Enel Finance International NV . ........................... 0.88% 01/17/2031 EUR 100 104,511 03
NextEra Energy Capital Holdings,Inc.................... ... 1.90% 06/15/2028 USD 12 11,408 0.0
115919 0.3
2,957,600 72
GEDECKTE ANLEIHEN
Canadian Imperial Bank of Commerce .. .................... 0.01% 10/07/2026 EUR 100 109,568 0.2
DNB Boligkreditt AS. . ... ... 0.63% 06/19/2025 100 113,199 03
National Australia Bank Ltd. . . ............ .. ... .. ... ... 2.25% 06/06/2025 100 118,924 03
National Bank of Canada. ................................ 0.01% 09/29/2026 100 109,632 0.2
National Westminster Bank PLC........................... 0.50% 05/15/2024 100 112,949 03
Royal Bankof Canada................... . .............. 0.25% 01/29/2024 100 112,639 03
Stadshypotek AB . ........ ... ... . 0.50% 07/11/2025 100 112,799 03
Westpac Banking Corp. ... ...t 0.50% 01/16/2025 100 112,720 0.3
902430 22
INVESTMENTGESELLSCHAFTEN
FONDS UND INVESTMENTTRUSTS
AB SICAV I - Low Volatility Equity Portfolio - Class S1 ....... 20,423 820,202 20
HYPOTHEKEN MIT LAUFENDEN ZINSZAHLUNGEN
FESTVERZINSLICHE STAATSPAPIERE MIT 30-JAHRIGER LAUFZEIT
Federal National Mortgage Association, Series 2012 .. ......... 3.50% 02/01/2042 USD 5 5,580 0.0
Federal National Mortgage Association, Series 2012 .. ......... 3.50% 11/01/2042 57 60,214 0.1
Federal National Mortgage Association, Series 2012 .. ......... 3.50% 01/01/2043 9 9,957 0.0
Federal National Mortgage Association, Series 2013 .. ......... 3.50% 04/01/2043 34 35,158 0.1
Uniform Mortgage-Backed Security Series 2022, TBA ......... 2.50% 03/01/2052 234 230,782 0.6
Uniform Mortgage-Backed Security Series 2022, TBA ......... 3.00% 03/01/2052 225 226,887 0.6
Uniform Mortgage-Backed Security Series 2022, TBA ......... 3.50% 03/01/2052 147 151,213 04
719,791 1.8
BESICHERTE HYPOTHEKENVERPFLICHTUNGEN
RISIKOTEILUNG - VARIABEL VERZINSLICH
Connecticut Avenue Securities Trust
Series 2021-R01,Class IMI(b) ......... .. ... . ......... 0.80% 10/25/2041 7 7,042 00
Series 2021-R01,Class IM2(b) ......................... 1.60% 10/25/2041 10 10,052 0.0
Series 2021-R03, Class IMI(b) ......................... 0.90% 12/25/2041 28 28,017 0.1
Series 2022-R01,Class IM2(b) ......................... 1.95% 12/25/2041 100 97,273 0.2
Series 2022-R02, Class 2M1(b) ......... .. ... . ... ... 1.25% 01/25/2042 100 99,912 03
Eagle RE Ltd. Series 2018-1,Class M1(b) ................... 1.88% 11/25/2028 52 51,517 0.1
Federal Home Loan Mortgage Corp. Structured Agency
Credit Risk Debt Notes
Series 2021-DNA3,Class M2(b) ........................ 2.15% 10/25/2033 17 16,947 00
Series 2021-DNAS, Class M2(b) .............. ... ... .. 1.70% 01/25/2034 13 13,048 0.0
Series 2021-HQA4,Class MI(b) ........................ 1.00% 12/25/2041 31 31,084 0.1
Federal National Mortgage Association Connecticut Avenue
Securities
Series 2014-C03,Class 2M2(b) ............... .. ... 0. 3.09% 07/25/2024 5 4,793 0.0
Series 2014-C04, Class IM2(b) ............... oot 5.09% 11/25/2024 21 22,097 0.1
Series 2014-C04,Class 2M2(b) ............... .. ... ... 5.19% 11/25/2024 4 4,504 0.0
Series 2015-C03,Class 2M2(b) . ...t 5.19% 07/25/2025 0* 157 00
Series 2015-C04,Class IM2(b) ......................... 5.89% 04/25/2028 8 8,628 0.0
Series 2016-C01,Class IM2(b) ............... ... 6.94% 08/25/2028 14 14,199 00
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Series 2016-C02,Class IM2(b) . ......covviiene... 6.19% 09/25/2028 USD 31 $ 32,180 0.1%
Series 2016-C03,Class IM2(b) . ........covviieenn.... 549% 10/25/2028 19 19,906 0.1
Series 2016-C05, Class 2M2(b) ... .ovvieiieii e 4.64% 01/25/2029 42 43,202 0.1
Series 2016-C06, Class IM2(b) . .........ccoiieen.... 4.44% 04/25/2029 76 78,083 0.2
Series 2017-C01,Class IM2(b) . .....oveiiiiin.. 3.74% 07/25/2029 47 47,808 0.1
PMT Credit Risk Transfer Trust
Series 2019-1R, Class A(D) . ..o oo 2.10% 03/27/2024 29 29,384 0.1
659,833 1.6
REGIERUNGEN - STAATSANLEIHEN
FRANKREICH
DexiaCredit Local SA. .. ... .. i 0.50% 01/17/2025 EUR 100 112,916 0.3
DEUTSCHLAND
Landwirtschaftliche Rentenbank . ... ....................... 0.63% 05/18/2027 33 37,463 0.1
INDONESIEN
Indonesia Government International Bond . .................. 1.00% 07/28/2029 100 102,314 0.3
MEXIKO
Mexico Government International Bond . .. .................. 3.38% 02/23/2031 110 127,562 0.3
PANAMA
Panama Government International Bond. .................... 6.70% 01/26/2036 USD 45 55,302 0.1
PERU
Peruvian Government International Bond . .. ................. 3.75% 03/01/2030 EUR 100 123,898 0.3
559455 14
REGIERUNGEN - STAATLICHE BEHORDEN
KANADA
Export Development Canada. . .......... ... ... ... ... ... 0.50% 02/25/2027 100 112,800 0.3
JAPAN
Development Bank of Japan,Inc. ....................... ... 2.30% 03/19/2026 JPY 30,000 283,578 0.7
Development Bank of Japan, Inc., SeriesG .................. 0.01% 10/15/2024 EUR 100 111,229 0.2
394,807 0.9
507,607 1.2
INFLATIONSGEBUNDENE WERTPAPIERE
AUSTRALIEN
Australia Government Bond, Series 30CI .. .................. 2.50% 09/20/2030 AUD 130 147,171 04
VEREINIGTE STAATEN
U.S. Treasury Inflation Index. .. ........... . ... . ...... 0.13% 10/15/2026 USD 143 153,517 04
U.S. Treasury Inflation Index. . .......... ... ... ... ....... 0.13% 01/15/2031 62 67,352 0.1
220,869 0.5
368,040 0.9
GEMEINDEVERWALTUNG - KOMMUNALANLEIHEN
KANADA
Province of British ColumbiaCanada . ...................... 4.25% 11/27/2024 AUD 130 100,353 0.2
Province of Ontario Canada, Series HC ..................... 2.70% 06/02/2029 CAD 95 76,735 0.2
177,088 04
QUASI-STAATLICHE WERTPAPIERE
QUASI-STAATSANLEIHEN
CHINA
State Grid Overseas Investment BVILtd. . ................... 1.25% 05/19/2022 EUR 100 112,461 0.3
GEMEINDEVERWALTUNG - REGIONALANLEIHEN
JAPAN
Japan Finance Organization for Municipalities, Series G . ..... .. 0.01% 02/02/2028 100 107,606 0.3
SUPRANATIONALE UNTERNEHMEN
European Stability Mechanism ............................ 0.00% 12/15/2026 21 23,402 0.0
International Bank for Reconstruction & Development,
SerieS G .ottt 0.00% 01/15/2027 34 37,373 0.1
International Bank for Reconstruction & Development,
Series GDIF . . ... 0.00% 02/21/2030 32 34014 0.1
94,789 0.2
DURCH GEWERBLICHE HYPOTHEKEN BESICHERTE ANLEITHEN
NICHT STAATLICHE FESTVERZINSLICHE CMBS
JPMorgan Chase Commercial Mortgage Securities Trust,
Series 2012-CBX,Class C . ......coiiiiiiiiinann 4.78% 06/15/2045 USD 55 53,457 0.1
ABS-ANLEIHEN
AUTOS - FESTVERZINSLICH
Flagship Credit Auto Trust, Series 2018-3,ClassD ............ 4.15% 12/16/2024 39 40,014 0.1
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INDUSTRIESCHULDVERSCHREIBUNGEN OHNE ANLAGEQUALITAT
FINANZINSTITUTE
BANKWESEN
Goldman Sachs Group, Inc. (The), Series V(a)................ 4.13% 11/10/2026 USD 12 $ 11421 0.0%
38,004,298 925
SONSTIGE UBERTRAGBARE WERTPAPIERE
STAMMAKTIEN
NICHT-BASISKONSUMGUTER
KFZ-BESTANDTEILE
Faurecia SE(C) . ..o v vt 1,760 66,271 0.2
Gesamtanlagen
(Kosten $35,600,034). . . ..ot $ 38,070,569  92.7%
Termineinlagen
ANZ,London(d) ......covuii 021)% - 1,242 0.0
BBH, Grand Cayman(d) ..............iiiiiiinennon.. 0.25 % - 3,149 00
BBH,Grand Cayman(d) ........... ... ... ... oo, 3.00 % - 567 0.0
BNP Paribas, Paris(d) ........... .. ... .. (0.78)% - 589 0.0
BNP Paribas, Paris(d) ..............iiii (0.74)% - 1,757 0.0
BNP Paribas, Paris(d) ........... .. ... .. 0.31)% - 1,017 0.0
BNP Paribas, Paris(d) ......... ... 0.00 % - 5,174 0.0
BNP Paribas, Paris(d) ........... .. ... .. 0.07 % - 22 0.0
BNP Paribas, Paris(d) ......... ... .. 0.08 % - 766 0.0
Credit Suisse AG, Zurich(d) ........... ..., (1.54)% - 6,834 0.0
HSBC Bank PLC,London(d) ................cciuiun... 0.10 % - 594 0.0
JPMorgan Chase, New York(d) ............ ... ... oo uat. 0.01 % - 2,934,993 72
Nordea Bank Abp,Oslo(d) ......... ... ... ... ... ... ... 0.07 % - 712 0.0
Royal Bank of Canada, Toronto(d) . ........................ 0.01 % - 29,101 0.1
SEB, Stockholm(d) ........... ... i 0.31)% - 8,250 0.0
SEB, Stockholm(d) ......... ... i 0.10 % - 3,366 0.0
Sumitomo, London(d) ............. ... ... ... ... ., (0.31)% - 16,172 0.0
Sumitomo, Tokyo(d) . ... (0.78)% - 202,205 0.5
Termineinlagen insgesamt. . .. ........... .. ... . ... ... 3,216,510 7.8
Sonstige Vermogenswerte abziiglich Verbindlichkeiten......................... (218,080) (0.5
NettOVErMOZEN . . . . . .ottt e $ 41,068,999 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Beschreibung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
10 Yr Australian Bond Futures. . .......... ... ... ... ...... 03/15/2022 1 $ 100,868 $ 97,709 % (3,159)
10 Yr Mini Japan Government Bond Futures ................ 03/11/2022 7 924,986 916,670 (8,316)
Euro-Bund Futures . . ....... .. ..o 03/08/2022 4 770,198 749,174 (21,024)
Korea3 YrBond Futures . ............ ... ... v, 03/15/2022 2 207,594 199,609 (7,985)
Long Gilt Futures . .. ...t i 06/28/2022 1 163,958 165,112 1,154
MSCI Emerging Markets Index Futures .................... 03/18/2022 8 497 885 470,200 (27,685)
OMXS30 Index Futures . .. .....oovininn i 03/18/2022 22 513,923 491311 (22,612)
SPI200 FUtUIeS . ..ottt ettt e e e e 03/17/2022 2 261,301 255,855 (5,446)
TOPIX Index Futures . . . ...t 03/10/2022 2 322,185 329,490 7,305
US.T-Note2 Yr (CBT) Futures ..............ccoovvnnn.. 06/30/2022 2 429,352 430453 1,101
U.S.T-Note 10 Yr (CBT) Futures .................c........ 06/21/2022 9 1,137,501 1,146,938 9437
U.S.UltraBond (CBT) Futures . .. ...........coovvinnenn... 06/21/2022 1 183,211 185,938 2,727
Short
10 Yr Canadian Bond Futures . ........................... 06/21/2022 1 107,487 107,826 (339)
EURO STOXX 50 Index Futures. .. ............coouunn... 03/18/2022 9 404,808 393,849 10,959
Euro-BOBL FUtures . .. .....ovii i 03/08/2022 8 1,200,175 1,182,784 17,391
Euro-Schatz Futures . .. ......... ... .. ... 03/08/2022 4 503,172 502,275 897
FTSE 100 IDX FUtures. . .. ..ottt 03/18/2022 6 600,118 596,789 3,329
Hang Seng Index Futures . . ........... ... ... ... 03/30/2022 1 147,122 145,078 2,044
MSCI Singapore IX ETS Futures. . . ..............cooon. . 03/30/2022 2 50,754 49,233 1,521
S&P 500 E-Mini Futures . ........... ..., 03/18/2022 7 1,523,768 1,528,800 (5,032)
S&P/TSX 60 IX FUtures. . .. .ovvveie et 03/17/2022 3 618,382 603,740 14,642
s @)
Wertsteigerung $ 72,507
Wertminderung $ (101,598)
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DEVISENTERMINGESCHAFTE

Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Bank of America, NA. . ... ... . .. RUB 2,041 USD 27 03/02/2022 $ 8,286
Bank of America, NA. . ... .. ... USD 26 INR 1,970 04/07/2022 (192)
Bank of America, NA. . ... ... KRW 199,143 USD 167 04/28/2022 1,858
Bank of America, NA. . ....... ... ... .. .. USD 5 TWD 144 04/28/2022 (102)
Barclays Bank PLC . ...... ... ... .. ... . i INR 1,970 USD 26 04/07/2022 92
Barclays Bank PLC . ....... ... ... .. .. i KRW 8,534 USD 7 04/28/2022 24
Barclays Bank PLC . ...... ... ... .. ... . i TWD 983 USD 35 04/29/2022 300
BNPParibas SA. ... ... USD 8 TWD 209 04/28/2022 (53)
BNPParibas SA . .. ... USD 6 TWD 159 04/28/2022 20
BNPParibas SA. ... ... CNH 2,294 USD 359 05/18/2022 (2,591)
Brown Brothers Harriman & Co.......................... ILS 209 USD 67 03/03/2022 1,760
Brown Brothers Harriman & Co.......................... USD 16 ILS 51 03/03/2022 (17)
Brown Brothers Harriman & Co.. ........................ THB 1,102 USD 33 03/10/2022 (1,025)
Brown Brothers Harriman & Co.. . ....................... GBP 679 USD 926 03/17/2022 16,625
Brown Brothers Harriman & Co.......................... USD 557 GBP 409 03/17/2022 (8,962)
Brown Brothers Harriman & Co.......................... MXN 1,130 USD 55 03/24/2022 (158)
Brown Brothers Harriman & Co.......................... MXN 279 USD 14 03/24/2022 8
Brown Brothers Harriman & Co.. . ....................... NOK 749 USD 85 03/24/2022 85
Brown Brothers Harriman & Co.......................... SEK 3,319 USD 360 03/24/2022 9,388
Brown Brothers Harriman & Co.......................... USD 11 MXN 208 03/24/2022 (52)
Brown Brothers Harriman & Co.......................... USD 156 NOK 1,375 03/24/2022 134
Brown Brothers Harriman & Co.......................... USD 73 SEK 674 03/24/2022 (2,254)
Brown Brothers Harriman & Co.......................... CHF 570 USD 617 04/13/2022 (5,260)
Brown Brothers Harriman & Co.. . ....................... CHF 75 USD 82 04/13/2022 215
Brown Brothers Harriman & Co.......................... USD 274 CHF 251 04/13/2022 325
Brown Brothers Harriman & Co.. . ....................... USD 18 SGD 24 04/21/2022 (111)
Brown Brothers Harriman & Co.......................... USD 26 ZAR 401 04/21/2022 (248)
Brown Brothers Harriman & Co.......................... CAD 358 USD 282 04/22/2022 (939)
Brown Brothers Harriman & Co.......................... USD 228 CAD 288 04/22/2022 (298)
Brown Brothers Harriman & Co.. . ....................... USD 298 CAD 379 04/22/2022 954
Brown Brothers Harriman & Co.......................... AUD 572 USD 407 04/28/2022 (8,807)
Brown Brothers Harriman & Co.. . ....................... JPY 45,048 USD 390 04/28/2022 (1,834)
Brown Brothers Harriman & Co.......................... USD 49 AUD 69 04/28/2022 1,332
Brown Brothers Harriman & Co.......................... USD 646 JPY 74,502 04/28/2022 1,867
Brown Brothers Harriman & Co.......................... PLN 99 USD 23 05/06/2022 (220)
Brown Brothers Harriman & Co.......................... USD 25 PLN 99 05/06/2022 (1,446)
Brown Brothers Harriman & Co.......................... EUR 1,074 USD 1,227 05/12/2022 19,284
Brown Brothers Harriman & Co.......................... USD 356 EUR 312 05/12/2022 (5,139)
Brown Brothers Harriman & Co.......................... USD 41 EUR 37 05/12/2022 384
Brown Brothers Harriman & Co+. .. ..........ooioiun. .. EUR 46 USD 52 03/18/2022 438
Brown Brothers Harriman & Co+. ... .................... USD 3,434 EUR 3,023 03/18/2022 (44.,295)
Citibank, NA . ... BRL 155 USD 30 03/03/2022 80
Citibank, NA . ... . USD 28 BRL 155 03/03/2022 1815
Citibank, NA . ... AUD 1,438 USD 1,015 04/28/2022 (29,828)
Citibank, NA . ... . USD 19 CNH 124 05/18/2022 67
Goldman Sachs Bank USA . ........ ... ... ... . ... ..... BRL 101 USD 20 04/04/2022 247
Goldman Sachs Bank USA . ....... ... ... .. ... ... .... MYR 278 USD 66 06/16/2022 (560)
HSBC Bank USA. ... ... i TWD 792 USD 29 04/29/2022 235
HSBCBank USA. ... ... . i USD 12 CNH 74 05/18/2022 43
JPMorgan Chase Bank, NA . ............................ BRL 155 USD 30 03/03/2022 (180)
JPMorgan Chase Bank, NA . .......... ... ... ... ...... USD 30 BRL 155 03/03/2022 (80)
JPMorgan Chase Bank, NA . ............................ USD 511 SEK 4,656 03/24/2022 (19,024)
Morgan Stanley Capital Services LLC .................... USD 27 RUB 2,041 03/02/2022 (8,331)
Morgan Stanley Capital Services LLC .................... BRL 81 USD 16 03/03/2022 42
Morgan Stanley Capital Services LLC .................... USD 16 BRL 81 03/03/2022 (465)
Morgan Stanley Capital Services LLC .................... BRL 81 USD 16 04/04/2022 465
Morgan Stanley Capital Services LLC .................... TWD 1,446 USD 53 04/28/2022 957
Morgan Stanley Capital Services LLC .................... USD 5 KRW 5987 04/28/2022 (14)
Morgan Stanley Capital Services LLC .................... USD 7 KRW 8,559 04/28/2022 38
Morgan Stanley Capital Services LLC .................... EUR 4,125 USD 4,723 05/12/2022 84,138
Morgan Stanley Capital Services LLC .................... USD 11 CNH 72 05/18/2022 (7)
Royal Bank of Scotland PLC. . .......................... BRL 81 USD 16 03/03/2022 249
Royal Bank of Scotland PLC. . ......... ... ... ... ... .. uUSD 16 BRL 81 03/03/2022 (42)
Standard Chartered Bank . . ............. .. .. .. ... ... ... BRL 121 USD 24 04/04/2022 232
Standard Chartered Bank . . ............. .. ... ... ...... IDR 662,329 uSD 46 04/28/2022 (38)
Standard Chartered Bank . . .......... ... ... ... ... .... JPY 287,656 USD 2,504 04/28/2022 (1,639)
$ 7,776
Wertsteigerung $ 151,987
Wertminderung $ (144 211)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.
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ZENTRAL ABGERECHNETE ZINSSWAPS

Zinsart
Nominal- Vom Fonds Vom Fonds Unrealisierte
betrag Abschluss- geleistete erhaltene Wertsteigerung/
Clearing-Broker/(Borse) (000) datum Zahlungen Zahlungen (-minderung)
Morgan Stanley & Co., LLC/(LCH Group) EUR 100 09/30/2050 6 Month EURIBOR 0.017)% $ (7,032)
Morgan Stanley & Co., LLC/(LCH Group) 100 11/10/2050 6 Month EURIBOR (0.043)% (6,995)
Morgan Stanley & Co., LLC/(LCH Group) NZD 270 11/02/2024 3 Month BKBM 2.503% (2,128)
Morgan Stanley & Co., LLC/(LCH Group) 100 11/01/2024 3 Month BKBM 2.580% (791)
Morgan Stanley & Co., LLC/(LCH Group) EUR 100 11/10/2050 0.022% 6 Month EURIBOR 7,113
Morgan Stanley & Co., LLC/(LCH Group) 100 09/30/2050 0.122% 6 Month EURIBOR 7,283
$ (2,550)
Wertsteigerung ~ $ 14,396
Wertminderung  $ (16,946)
TOTAL-RETURN-SWAPS
Bezahlter/ Nominal- Unrealisierte
Anzahl der Anteile Erhaltener betrag Filligkeits- Wertsteigerung/
Kontrahent & Referenz-Obligation oder Einheiten Zinssatz (000) datum (-minderung)
Gesamtrendite auf Referenz-Obligation erhalten
Morgan Stanley Capital Services LLC
Bloomberg Commodity Index ........................ 4,609 012% USD 1,201 03/15/2022 $ 213,614
JPMorgan Chase Bank, NA
FTSE EPRA/NAREIT Developed Real Estate Index. . . . ... 52 OBEFR Plus 0.50% 341 04/18/2022 (14,627)
UBS AG
FTSE EPRA/NAREIT Developed Real Estate Index. . . . ... 181 OBEFR Plus 0.43% 1,191 09/15/2022 (54913)
Morgan Stanley Capital Services LLC
Swiss Market Index Futures . ......................... 10 0.00% 122 03/18/2022 (4,043)
Insgesamt $ 140,031
Wertsteigerung ~ $ 213,614
Wertminderung  $ (73,583)
Swaps insgesamt $ 137,481

*  Kapitalbetrag geringer als 500.

(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 28. Februar 2022.

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

(d) Tagesgeld.

Wihrungskiirzel:

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

CNH - Chinese Yuan Renminbi (Offshore)
EUR - Euro

GBP - Great British Pound
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
PLN - Polish Zloty

RUB - Russian Ruble
SEK - Swedish Krona
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SGD - Singapore Dollar
THB - Thailand Baht
TWD - New Taiwan Dollar
USD - United States Dollar

ZAR

Glossar:
ADR
BKBM
BOBL
CBT
CMBS
EPRA
ETS
EURIBOR
FTSE
GDR
LCH
MSCI
NAREIT
OBFR
OMXS
REG
REIT
SPI
TBA
TOPIX
TSX

South African Rand

American Depositary Receipt

Bank Bill Benchmark (New Zealand)
Bundesobligationen

Chicago Board of Trade

Commercial Mortgage-Backed Securities
European Public Real Estate Association
Emission Trading Scheme

Euro Interbank Offered Rate

Financial Times Stock Exchange

Global Depositary Receipt

London Clearing House

Morgan Stanley Capital International

National Association of Real Estate Investment Trusts

Overnight Bank Funding Rate
Stockholm Stock Exchange
Registered Shares

Real Investment Trust

Share Price Index

To Be Announced

Tokyo Price Index

Toronto Stock Exchange

Siehe Anmerkungen zum Halbjahresabschluss.
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28. Februar 2022 (ungepriift) Global Equity Blend Portfolio
Anteile Wert Nettover-
(USD) mogen %

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

KOMMUNIKATIONSAUSRUSTUNG
Calix, InC. ... e 20,328 $ 1,104,645 0.9%
Lumentum Holdings, Inc. .. ... ... 15,796 1,561,580 1.3

2,666.225 22

ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN

Flex Ltd. ... 75,706 1,248,397 1.0
IT-DIENSTLEISTUNGEN

Block, Inc. - Class A .. ..ot 6,503 829,071 0.7

Network International Holdings PLC .. ... .. ... ... i 10,043 30,234 00

Nihon Unisys Ltd. . . ... oo e 21,367 585,376 0.5

Visa, InC. - Class A ..o 7426 1,604,997 14

3,049,678 2.6

HALBLEITER UND HALBLEITERAUSRUSTUNG

ASML Holding NV . .. e e 1,319 882,233 0.7
Infineon Technologies AG . .. ... ot 26,548 898,261 0.7
MediaTek, INC. . . ..ot 24,142 954,004 0.8
Novatek Microelectronics COIP. . .. ...ttt ettt et e et 36,166 599,576 0.5
NXP Semiconductors NV .. ... e 8,558 1,627,077 14
ON Semiconductor COTP. . ...ttt et ettt e e e e et 10,590 663,039 0.6
Taiwan Semiconductor Manufacturing Co., Ltd. ...... ... ... ... ... .. ... ... . ... 95.304 2,048,981 1.7
Wolfspeed, INC. . ...t 5,736 589,184 0.5

8,262,355 6.9

SOFTWARE

ACIWorldwide, INC. . ..ot e e 18,570 622,468 0.5
AdODE, INC. .o 2,153 1,007,018 09
CommVault Systems, INC. . . ... ... 15,332 964,542 0.8
Dassault Systemes SE . . ... ..o 23,089 1,113,747 09
MICroSOft COTP. . oo vttt e e e e e e e 4.176 1,247,867 1.1
NortonLifeLock, INC. ... ... 28,293 819,920 0.7
OFaCle COTP.. o vttt e e e e e e e e e e e 20,789 1,579,330 1.3

7,354,892 6.2

TECHNOLOGIE - HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE

Apple, InC. . . 7,646 1,262,469 1.1
Samsung Electronics Co., Ltd. .. ... ... 14,677 884,340 0.7
Western Digital COrp. ... ...ttt 24,785 1,262,572 1.1

3.409.381 29
25990928 218

INDUSTRIEGUTER
LUFTFAHRT UND VERTEIDIGUNG
ATTDUS SE .o 7,586 968,572 0.8
HeXCel COIP. .ottt 15,715 909,906 0.8
1,878,478 1.6
BAUPRODUKTE
OWENS COMMING . . ..ottt ettt e e ettt e e e e e e et e 8,147 759,207 0.6
Trex Co., INC. ..o 10,181 935,007 0.8

1,694,214 14

GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF

ADT, INC. .« ettt e 109,774 802,449 0.7
MillerKnoll, INC. . . ..ot e e e 13,503 524984 04
Tetra Tech, INC. .. ... e 7.079 1,123,961 1.0
TOMRA Systems ASA . . ..t 17,342 816,152 0.7
Waste Management, INC. ... ... ... 10,068 1,453,791 1.2

4,721,337 4.0

BAU- UND INGENIEURWESEN
AECOM . 10,866 789,504 0.7
Dycom Industries, InC. . ... ... 6,702 583,518 0.5

1,373,022 1.2

ELEKTRISCHE AUSRUSTUNG

Regal Rexnord COrp. . ...ttt e 6,459 1,035,660 09
Rockwell Automation, INC. . ... ... ... . e 4,299 1,145,961 1.0
Schneider Electric SE (PariS) . ... ...ttt et e 3,390 525,284 04
Vestas Wind Systems A/S . ... ot 53,650 1,730,025 14

4436930 37
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Anteile Wert Nettover-
(USD) mogen %
MASCHINEN
AlSIOM S A o 16,996 432373 0.4%
Amada Co., Ltd. ... ... 65,133 577,132 0.5
DEere & GO, oottt 3,714 1,337,134 1.1
OShKOSh COTp. . . oot e 8,721 968,348 0.8
SMOC COTP. .+ttt et e e e e e e e e e e 1,912 1,142,310 1.0
Xylem, INC/NY . oo 7,068 628,676 0.5
5,085,973 43
PROFESSIONELLE DIENSTLEISTUNGEN
Recruit Holdings Co., Ltd. ... ... oo 16,640 702,373 0.6
Robert Half International, InC. .. ... ... ... it 9,158 1,101,603 09
1,803,976 1.5
STRASSE UND SCHIENE
XPO Logistics, INC. . .« .ot 13,638 991,193 0.8
HANDELSGESELLSCHAFTEN UND VERTRAGSHANDLER
AT Lease COTP. . o oo vttt ettt e et e e e e 21,278 888,552 0.7
22,873,675 19.2
FINANZWERTE
BANKEN
Bank Leumi Le-Israel BM . .. ... . . 70,858 767,595 0.7
Bank of Ireland Group PLC ... ... . . 180,967 1,200,763 1.0
Erste Group Bank AG . .. ... o 34,039 1,209,970 1.0
Grupo Financiero Banorte SABde CV -Class O . ... 161,067 1,093,046 09
HDFC Bank Ltd. . .. ... e e e e 54.755 1,039,405 0.9
Industrial Bank Co., Ltd. - Class A . ... ...t e 199,924 700410 0.6
KB Financial Group, INC.. . . ...t 17,707 873,589 0.7
Nordea Bank ADD . . ... 85,869 950,017 0.8
SVB Financial GIroup . .. .. ..ottt e e et e e 2,779 1,684,148 14
Wells Fargo & Co. . ..ot 24 424 1,303,521 1.1
10,822,464 9.1
KAPITALMARKTE
B3 SA-Brasil BolsaBalcao . ............ .. 155,777 438,261 04
Deutsche Boerse AG . .. ... i e 4,095 697,047 0.6
London Stock Exchange Group PLC ... .. ... ... ... . 5,922 517,362 04
MSCILINC. - Class A . ..ot e e e e e e e 2,577 1,292,645 1.1
Partners Group Holding AG .. ... .. 817 1,104,324 0.9
4,049,639 34
VERSICHERUNGEN
ARlAC, INC. . oo 15217 929,592 0.8
ATAGroup Ltd. . ..o 64.105 665,654 0.5
Intact Financial COrp.. .. ... ...t 0* 10 0.0
Suncorp Group Ltd. ... .. . 135,307 1,052,518 0.9
2,647,774 2.2
17,519,877 14.7
GESUNDHEITSWESEN
BIOTECHNOLOGIE
Abcam PLC . . . 39,935 667971 0.6
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
ALCON, INC. . oot 13,163 1,016 914 0.8
Becton Dickinson and CO. . ...ttt 5,533 1,501,110 13
Koninklijke Philips NV . ..o 24918 851,159 0.7
Medtronic PLC .. ... o e 10,323 1,083,851 0.9
STERIS PLC . .ot e e e 5,230 1,255,319 1.1
Zimmer Biomet Holdings, Inc. .. ... ... 6,750 858,481 0.7
6,566,834 5.5
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Apollo Hospitals Enterprise Ltd. ......... .. . i 11,815 756,236 0.6
Centene COTP. ..ottt et ettt e e e e e e e e e 10,002 826,346 0.7
1,582,582 1.3
GESUNDHEITSWESEN - TECHNOLOGIE
Change Healthcare, Inc. ... ... ... .. e 40,775 873 .405 0.7
LIFE SCIENCES - HILFSMITTEL UND DIENSTLEISTUNGEN
Bio-Rad Laboratories, Inc. - Class A . ... ... it e 1,727 1,081,161 09
Bruker Corp. . ..ot 12,353 869,264 0.7
Danaher Corp. . . ..ot 4,938 1,354,933 1.1
Gerresheimer AG(a). . ..o vttt e e e 7973 573,250 0.5
West Pharmaceutical Services, INC. . .......... ... 1,476 571,146 0.5
4,449,754 3.7
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Anteile Wert Nettover-
(USD) mogen %
PHARMAZEUTIKA
Roche Holding AG (Genusschein) . ... ........ituetn e 5,175 $ 1,960,127 1.7%
16,100,673 13.5
NICHT-BASISKONSUMGUTER
KFZ-BESTANDTEILE
APV PLC L 6,429 832,173 0.7
Goodyear Tire & Rubber Co. (The) . ....... ..ot e 43,107 667,724 0.5
1,499,897 1.2
KRAFTFAHRZEUGE
BYD Co., Ltd. .ot 33,377 1,034,266 0.9
Stellantis NV ..o 48,693 888,106 0.7
1,922,372 1.6
HOTELS, RESTAURANTS UND FREIZEIT
Entain PLC .. ... 40,865 918,755 0.8
Tongcheng Travel Holdings Ltd. ... ... 271,065 504,844 04
1,423,599 1.2
HAUSHALTSGEBRAUCHSGUTER
PulteGroup, INC. . .. .o 17,606 874,296 0.7
TopBUIld COrp. . ..ottt 5,280 1,133,469 1.0
2,007,765 1.7
EINZELHANDEL — INTERNET UND DIREKTVERTRIEB
eBay, InC. . ..o 12,890 703,638 0.6
SPEZIALISIERTER EINZELHANDEL
AUtOZone, INC. . ... e 385 717,808 0.6
Zhongsheng Group Holdings Ltd. . ... ... .. . e 79,607 555,888 0.5
1,273,696 1.1
TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER
Carter’s, INC. ... 9,254 894,695 0.8
NIKE, Inc. - Class B ... ..o e e e e 8,113 1,107,819 09
Tapestry, INC. . . ..o 23477 960,226 0.8
2,962,740 2.5
11,793,707 9.9
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
EDP - Energias de Portugal SA .. ... .. ... . . 237,588 1,160,013 1.0
Enel SpA .. 135,239 996,566 0.8
NextEra Energy, InC. . ... ..o 14,467 1,132,306 1.0
3,288,885 2.8
GASVERSORGUNGSBETRIEBE
China Resources Gas Group Ltd. ....... ... . . i 118,475 544,154 0.5
Kunlun Energy Co., Ltd. ... ... 994 911 978,677 0.8
1,522,831 1.3
WASSERVERSORGER
American Water Works Co., InC. . ... ... .. .. . e 4281 646,842 0.5
5,458,558 4.6
KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE
Charter Communications, Inc. - Class A . . .. ... . e 2,381 1,433,003 12
Comcast Corp. - Class A . ... 34,957 1,634,572 14
Deutsche Telekom AG (REG) . . . ..ottt e e 48,361 866,848 0.7
3,934423 3.3
UNTERHALTUNG
Electronic Arts, INC. . ... ..ottt 7.350 956,199 0.8
4,890,622 4.1
GRUNDSTOFFE
CHEMIKALIEN
Chr Hansen Holding A/S .. ... 8,776 639,816 0.5
Koninklijke DSM NV ..o 5,665 1,063,599 09
TOSON COIP. . ottt et e e e et e e 53,175 825,175 0.7
2,528,590 2.1
METALL UND BERGBAU
ArcelorMittal SA . ... . 30,640 950,715 0.8
Endeavour Mining PLC ... ... 27,208 720,091 0.6
1,670,806 14
4,199,396 3.5
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Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
VERBRAUCHSGUTER
GETRANKE
Coca-ColaCo.(The) ......... i 17,770 $ 1,105,994 0.9%
LEBENSMITTEL UND MASSENERZEUGNISSE — EINZELHANDEL
Atacadao SA .. ... 155,237 572,226 0.5
LEBENSMITTELPRODUKTE
Hain Celestial Group,Inc. (The) ............ ... .. ... ....... 24,361 885,757 0.7
Nichirei COrp. . .....oouii e 25,385 559,389 0.5
Nomad Foods Ltd. ........... .. ... .. .. .. 0., 24 331 612,654 0.5
Salmar ASA ... 2,897 212,887 0.2
2,270,687 1.9
3,948,907 33
IMMOBILIEN
AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)
Americold Realty Trust .. ......... ... .. ... 29,342 784,006 0.7
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
CIFI Holdings Group Co., Ltd. ...... ... ... ... ... ... ... 1,340,850 934,186 0.8
1,718,192 1.5
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
Shell PLC ... e 58,296 1,544,730 1.3

116,039,265 974

SONSTIGE UBERTRAGBARE WERTPAPIERE
STAMMAKTIEN
NICHT-BASISKONSUMGUTER
KFZ-BESTANDTEILE

Faurecia SE(D) . .. ..ottt 21,991 828,063 0.7
Gesamtanlagen
(Kosten $111,677,983) . . ..o oo it $ 116,867,328  98.1%
Termineinlagen
ANZ,London(C) .. ..vvnen i 0.21)% - 44 0.0
Bank of Nova Scotia, Toronto(c) . . . .........covvreneninen... 0.00 % - 963 0.0
Bank of Nova Scotia, Toronto(¢) . . .. ... oovven ... 001 % - 695,353 0.6
Barclays, London(c). .. ... 0.01 % - 847 0.0
BNP Paribas, Paris(C). . . ... oot (0.74)% - 5,683 0.0
BNP Paribas, Paris(C). . . ... ovt e 0.31)% - 11,417 0.0
BNP Paribas, Paris(C). . . ... oot 0.00 % - 11,686 00
BNP Paribas, Paris(C). . . ... ovt e 0.07 % - 102,675 0.1
Credit Suisse AG, Zurich(c). .. ... (1.54)% - 5,864 0.0
HSBC Bank PLC,Paris(c). . . oo v oo et (0.78)% - 23,554 0.0
JPMorgan Chase, New York(c) ..., 001 % - 1,379,032 12
Sumitomo, London(c) ........... .. ... i 0.10 % - 43375 0.0
Termineinlagen insgesamt. . .. ... ... ... ... .. 2,280,493 1.9
Sonstige Vermogenswerte abziiglich Verbindlichkeiten......................... 930 0.0
NettOVerMOZEN . . . . . ..ottt ettt et e e $ 119,148,751 100.0%

DEVISENTERMINGESCHAFTE

Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/

Gegenpartei (000) (000) datum (-minderung)
Australia and New Zealand Banking Group Ltd. ............ USD 924 AUD 1,308 04/28/2022 $ 27222
Bank of America, NA. . ... ... ... USD 400 GBP 294 03/17/2022 (5,265)
Bank of America, NA. . ... .. .. USD 381 SEK 3,578 03/24/2022 (3,335)
Bank of America, NA. . ... ... ... INR 86,035 USD 1,143 04/07/2022 8,395
Bank of America, NA. . ... .. .. USD 144 CHF 132 04/13/2022 140
Bank of America, NA. . ... ... ... JPY 18,669 USD 162 04/28/2022 (100)
Bank of America, NA. . ... .. .. KRW  1912,164 USD 1,607 04/28/2022 17,839
Bank of America, NA. . ... ... ... USD 132 JPY 15,224 04/28/2022 815
Bank of America, NA. . ... .. .. USD 924 KRW 1,099,819 04/28/2022 (10,261)
Barclays Bank PLC . ....... ... ... ... i USD 181 RUB 13,524 03/02/2022 (55,735)
Barclays Bank PLC . ...... ... ... .. ... . USD 874 GBP 639 03/17/2022 (16,993)
Barclays Bank PLC . ....... ... ... ... i HKD 1,439 USD 185 04/28/2022 459
Barclays Bank PLC . ...... ... ... .. ... . TWD 12,359 USD 451 04/28/2022 9,328
Barclays Bank PLC . ....... ... ... ... i CNH 2,092 USD 328 05/18/2022 (1,308)
BNPParibas SA. ... ... CNH 29,180 USD 4,562 05/18/2022 (32,966)
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Global Equity Blend Portfolio

Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
BNPParibas SA. ... ... USD 1,499 CNH 9,587 05/18/2022 $ 10,831
Brown Brothers Harriman & Co.......................... CHF 122 USD 133 04/13/2022 (482)
Brown Brothers Harriman & Co.. . ....................... USD 92 CHF 84 04/13/2022 3D
Brown Brothers Harriman & Co.......................... EUR 123 USD 140 05/12/2022 1,138
Brown Brothers Harriman & Co.. . .......... ... ... ..... USD 78 EUR 69 05/12/2022 (621)
Brown Brothers Harriman & Co+. .. ..................... EUR 326 USD 368 03/18/2022 1,777
Brown Brothers Harriman & Co+. .. ... iun. .. USD 5913 EUR 5,202 03/18/2022 (76,346)
Citibank, NA .. ... ... o RUB 13,524 uSh 153 03/02/2022 28,265
Citibank, NA ... .. BRL 1,342 USD 261 03/03/2022 688
Citibank, NA .. ... ... o USDh 245 BRL 1,342 03/03/2022 15,713
Citibank, NA ... .. GBP 125 USD 169 03/17/2022 757
Citibank, NA .. ... ... o INR 20,490 uSh 271 04/07/2022 1,034
Citibank, NA ... .. USD 498 INR 37,540 04/07/2022 (2,737)
Citibank, NA .. ... ... o EUR 194 uSh 221 05/12/2022 2,641
Citibank, NA ... .. USD 421 EUR 370 05/12/2022 (4,787)
Citibank, NA .. ... ... .o CNH 1,196 uSh 188 05/18/2022 (642)
Citibank, NA ... .. USD 136 CNH 869 05/18/2022 466
Deutsche Bank AG................ . ... . i ILS 1,072 uSh 342 03/03/2022 8,134
Deutsche Bank AG. . ........ .. ... ... i USD 45 ILS 144 03/03/2022 (47)
Deutsche Bank AG................ . ... . i NOK 6,990 uSh 794 03/24/2022 876
Deutsche Bank AG. . ........ .. ... ... i USD 88 ZAR 1,346 04/21/2022 (1,283)
Goldman Sachs Bank USA .......................... ... GBP 103 uSh 138 03/17/2022 494
Goldman Sachs Bank USA ......... .. ... . ....... ... USD 90 NOK 815 03/24/2022 2012
Goldman Sachs Bank USA .......................... ... CAD 116 uSh 91 04/22/2022 (424)
HSBCBank USA. .. ... ... .. ... i ILS 946 USD 304 03/03/2022 9,124
HSBCBank USA...... ... .. ... . i, USDh 160 ILS 513 03/03/2022 (234)
JPMorgan Chase Bank, NA . ............................ NOK 2,341 USD 264 03/24/2022 (1,895)
JPMorgan Chase Bank, NA . ............................ SEK 3,393 USDh 371 03/24/2022 12,142
JPMorgan Chase Bank, NA . ......... . ... ... ... ....... USD 143 NOK 1,266 03/24/2022 315
JPMorgan Chase Bank, NA . ............................ USDh 323 SEK 3012 03/24/2022 (4,664)
Morgan Stanley Capital Services LLC .................... BRL 1,342 USD 268 03/03/2022 7,699
Morgan Stanley Capital Services LLC .................... USD 261 BRL 1,342 03/03/2022 (688)
Morgan Stanley Capital Services LLC .................... GBP 212 USD 286 03/17/2022 1,277
Morgan Stanley Capital Services LLC .................... USD 215 GBP 157 03/17/2022 (5,048)
Morgan Stanley Capital Services LLC .................... MXN 18,566 USD 900 03/24/2022 (2,589)
Morgan Stanley Capital Services LLC .................... USD 266 BRL 1,342 04/04/2022 (7,704)
Morgan Stanley Capital Services LLC .................... USD 121 ZAR 1,861 04/21/2022 (1,057)
Morgan Stanley Capital Services LLC .................... USD 1,774 CAD 2,256 04/22/2022 5,832
Morgan Stanley Capital Services LLC .................... KRW 112,915 USD 95 04/28/2022 1,018
Morgan Stanley Capital Services LLC .................... TWD 7,778 USD 280 04/29/2022 1,769
Morgan Stanley Capital Services LLC .................... EUR 217 USD 247 05/12/2022 2,868
Morgan Stanley Capital Services LLC .................... USD 560 EUR 501 05/12/2022 3,576
Morgan Stanley Capital Services LLC .................... USD 280 EUR 246 05/12/2022 (3,198)
Morgan Stanley Capital Services LLC .................... USD 327 CNH 2,076 05/18/2022 (188)
Standard Chartered Bank . . ......... ... ... ... ... .... USD 184 HKD 1,439 04/28/2022 (305)
Standard Chartered Bank . . ......................... .. .. USDh 1,339 JPY 153,877 04/28/2022 877
Standard Chartered Bank . . ............................. TWD 26,730 USD 962 04/29/2022 6,081
State Street Bank & Trust Co. ........... ... .. ... ... USDh 99 NOK 879 03/24/2022 695
UBSAG. ... CHF 646 USD 700 04/13/2022 (6,179)
UBSAG. ... EUR 7,120 USD 8,147 05/12/2022 141,820
$ 87,005
Wertsteigerung ~~ $ 334,117
Wertminderung $ (247,112)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.
*  Anteilsbetrag weniger als 0.50.

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

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

Verwaltungsgesellschaft festgelegt werden.
(c) Tagesgeld.

Wihrungskiirzel:

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

32



ABFCPI
Global Equity Blend Portfolio

CNH -
EUR -
GBP -
HKD -
ILS -
INR -
JPY -
KRW -
MXN -
NOK -
RUB -
SEK -
TWD -
uUSh -
ZAR -

Glossar:

REG -
REIT -

Chinese Yuan Renminbi (Offshore)

Euro

Great British Pound
Hong Kong Dollar
Israeli Shekel
Indian Rupee
Japanese Yen

South Korean Won
Mexican Peso
Norwegian Krone
Russian Ruble
Swedish Krona
New Taiwan Dollar
United States Dollar
South African Rand

Registered Shares
Real Estate Investment Trust

Siehe Anmerkungen zum Halbjahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

28. Februar 2022 (ungepriift) Global Value Portfolio
Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE

STAMMAKTIEN

INFORMATIONSTECHNOLOGIE

IT-DIENSTLEISTUNGEN
Nihon Unisys Ltd. . ... ... o 287,033 $ 7,863,617 0.9%
Visa,Inc.- Class A . ... . 61,064 13,197,219 1.6

21,060.836 25
HALBLEITER UND HALBLEITERAUSRUSTUNG

Novatek Microelectronics COIP. . .. .ottt ettt e e e e e 485,834 8,054,382 09
NXP Semiconductors NV . ... 43,632 8,295,314 1.0
ON Semiconductor COIP. . ...ttt ettt et e e e e e e et 142,260 8,906,900 1.1
Taiwan Semiconductor Manufacturing Co., Ltd. ......... ... ... ... . .. 771.564 16,588,285 2.0
41,844,881 5.0
SOFTWARE
ACIWorldwide, INC. . ..ot e e 249 460 8,361,897 1.0
CommVault Systems, INC. . ... ... 205,963 12,957,127 1.6
NortonLifeLock, INC. . ... ... . 380,067 11,014,353 13
OTACLE COTP.. . o o ettt e e e e e e e e e e e e 279,266 21,215,849 2.6
53,549,226 5
TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
Samsung Electronics Co., Ltd. . ... ... . 197,163 11,879,740 14
Western Digital COrp. .. ...ttt e e 332,955 16,960,704 2.1

28.,840.444 35
145295387 175

INDUSTRIEGUTER
LUFTFAHRT UND VERTEIDIGUNG
AIBUS SE .« . oo 101,906 13,011,270 1.6
GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF
ADTLINC. . et e e 1 474 646 10,779,661 13
MilerKnoll, INC. ..ottt e e e e e e e e e 181,387 7052340 0.8

17,832,001 2.1
BAU- UND INGENIEURWESEN

AECOM . 145,964 10,605,764 1.3
Dycom Industries, InC. . ... ... 90,038 7,838,666 0.9

18,444 .430 2.2
ELEKTRISCHE AUSRUSTUNG

Regal Rexnord COrp. .. ...ttt e 86,763 13,912,488 1.7
MASCHINEN

AlSTOM S A L o 228,313 5,808,269 0.7

Amada Co., Ltd. ... ... 874,967 7,152,378 0.9

OShKOSh COTP. .+« oottt 117,149 13,008,257 1.6

26.569.404 32
PROFESSIONELLE DIENSTLEISTUNGEN

Robert Half International, INC. .. ... ... .. it 123,022 14,798,329 1.8
STRASSE UND SCHIENE

XPO Logistics, INC. . . ..o oo 183,202 13,315,139 1.6
HANDELSGESELLSCHAFTEN UND VERTRAGSHANDLER

AT Lease COTP. . oottt e e e e e e e 285,831 11,936,320 14

129,819,381 15.6

FINANZWERTE
BANKEN

Bank Leumi Le-Israel BM .. ... .. e 951,862 10,311,450 13

Bank of Ireland Group PLC ... ... . 2,431,015 16,130,399 2.0

Grupo Financiero Banorte SABde CV -Class O . ...t 2,163,683 14,683,381 1.8

Industrial Bank Co., Ltd. - Class A . ... ... ..t 2,685,676 9,408,926 1.1

KB Financial Group, Inc.. .. ... .. o 237,873 11,735,314 14

Nordea Bank Abp . .. ... oo 1,153,521 12,762,013 1.5

Wells Fargo & Co. . ..ot 328,102 17,510,791 2.1
KAPITALMARKTE

B3 SA-Brasil BolsaBalcao .. ...ttt 2,092,623 5,887,358 0.7
VERSICHERUNGEN

Intact Financial Corp. .. ... .. ot e e 1 133 0.0

Suncorp Group Ltd. ... .. 1,817,643 14,138,958 1.7

14,139,091 1.7
112,568,723  13.6
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Anteile Wert Nettover-
(USD) mogen %
NICHT-BASISKONSUMGUTER
KFZ-BESTANDTEILE
Goodyear Tire & Rubber Co. (The) ........ ..o i i 579,073 $ 8,969,844 1.1%
KRAFTFAHRZEUGE
Stellantis NV . oo 654,119 11,930,328 14
HOTELS, RESTAURANTS UND FREIZEIT
Entain PLC ... . 548,965 12,342,051 1.5
Tongcheng-ELong Holdings Ltd. . ... ... . i 3,641,335 6,781,804 0.8
19,123,855 2.3
HAUSHALTSGEBRAUCHSGUTER
PulteGroup, INC. . . ..ot 236,504 11,744,807 14
EINZELHANDEL — INTERNET UND DIREKTVERTRIEB
eBay, INC. . .. 173,151 9,452,286 1.1
SPEZIALISIERTER EINZELHANDEL
AUtOZoNe, INC. ... 5,175 9,642,640 1.2
Zhongsheng Group Holdings Ltd. . ........ ... e 1,069,393 7467497 0.9
17,110,137 2.1
TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER
Carter’s, INC. ..ot 124316 12,018,852 14
Tapestry, INC. . ... oo 315,383 12,899,148 1.6
24,918,000 3.0
103,249,257 124
GESUNDHEITSWESEN
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
Medtronic PLC .. ... 138,679 14,559,868 1.8
Zimmer Biomet Holdings, Inc. ....... ... . 90,670 11,532,369 14
26,092,237 3.2
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Centene COIP. ..o vttt ettt e ettt e 134,358 11,100,677 1.3
GESUNDHEITSWESEN - TECHNOLOGIE
Change Healthcare, Inc. . ........ . o e 547,152 11,732,844 14
PHARMAZEUTIKA
Roche Holding AG (Genusschein) . ...........oouiiiii i 69,525 26,331,275 3.2
75,257,033 9.1
KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE
Charter Communications, Inc. - Class A . . . ... .. 31,989 19,250,176 23
Comecast Corp. - Class A . ...ttt 469,588 21,957,952 2.7
Deutsche Telekom AG (REG) . .. ..ottt e e e e 649,649 11,644,762 14
52,852,890 64
UNTERHALTUNG
Electronic Arts, INC. . ... o e 98.740 12,845,049 1.5
65,697,939 7.9
VERBRAUCHSGUTER
GETRANKE
Coca-Cola Co. (The) ... ..o e e 238,710 14,857,321 1.8
LEBENSMITTEL UND MASSENERZEUGNISSE - EINZELHANDEL
Atacadao SA ... 2,085,363 7,686,973 0.9
LEBENSMITTELPRODUKTE
Hain Celestial Group,Inc. (The) ... ... .. i e 327,249 11,898,782 14
NIChirei COTP. .. oottt e e e e e e 341,015 7,514,522 09
Nomad Foods Ltd. . ... ... e e 326,849 8,230,058 1.0
Salmar AS A . . o 38,923 2,859,810 04
30,503,172 3.7
53,047,466 64
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
EDP - Energias de Portugal SA ... ... ... 3,191,624 15,582,980 1.9
Enel SPA 1,816,721 13,387,321 1.6
28,970,301 3.5
GASVERSORGUNGSBETRIEBE
China Resources Gas Group Ltd. ....... ... ... i 1,591,525 7,309,864 0.8
Kunlun Energy Co., Ltd. . .. ...t 13,365,089 13,147,019 1.6
20,456,883 24
49,427,184 59
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB FCP1I
Global Value Portfolio

Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
GRUNDSTOFFE
CHEMIKALIEN
TOSON COIP. .« .ottt 714325 $ 11,084,955 1.3%
METALL UND BERGBAU
ArcelorMittal SA ... ... .. 411,600 12,771,393 1.5
Endeavour Mining PLC ....... ... ... ... ... ... . ..., 365,497 9,673,303 1.2
22,444,696 2.7
33,529,651 4.0
IMMOBILIEN
AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)
Americold Realty Trust .. ...t 394,158 10,531,914 1.3
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
CIFI Holdings Group Co.,Ltd. . ........... . ... .. ...... 18,012,250 12,549,342 1.5
23,081,256 2.8
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE

Shell PLC ... .o 783,112 20,751,056 2.5
811,724333  97.7

SONSTIGE UBERTRAGBARE WERTPAPIERE
STAMMAKTIEN
NICHT-BASISKONSUMGUTER
KFZ-BESTANDTEILE

FaureciaSE(a) . ....... ... 295,420 11,123,746 14
Gesamtanlagen
(Kosten $804,314,976). . . ..ot $ 822848079 99.1%
Termineinlagen
ANZ,London(b) . ... 0.21)% - 597 0.0
Bank of Nova Scotia, Toronto(b). . . ..........co i, 0.00 % - 12,941 0.0
Bank of Nova Scotia, Toronto(b). . . ........................ 001 % - 9,341,495 1.1
BBH, Grand Cayman(b) . .............oiiiiniinnennno.. 3.00 % - 325 0.0
BNP Paribas, Paris(b) ..............0o i (0.74)% - 478 0.0
BNP Paribas, Paris(b) ......... ...t 0.31)% - 3,782 0.0
BNP Paribas, Paris(b) ..............0o i 0.00 % - 80,976 0.0
BNP Paribas, Paris(b) ......... ...t 0.07 % - 4275 0.0
Credit Suisse AG, Zurich(b) ........ ... ... i, (1.54)% - 1,732 0.0
HSBC Bank PLC, Paris(b). ... ..ot (0.78)% - 80,501 0.0
SEB, Stockholm(b) ........ ... ..o 0.01 % - 3,636 0.0
SEB, Stockholm(b) ........ ... .. 0.10 % - 1,342 0.0
Sumitomo, London(b) . ............ ... ... ... ... .. ... 0.10 % - 386,134 0.0
Termineinlagen insgesamt. . .. ........ ... . . ... L 9918214 1.1
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. ........................ (2,054,225) (0.2)
NettOVErMOZEN . . . . . ..ottt ettt e e e $ 830,712,068 100.0%

DEVISENTERMINGESCHAFTE

Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/

Gegenpartei (000) (000) datum (-minderung)
Bank of America, NA. . ... .. .. . KRW 25,686,963 USD 21,587 04/28/2022 $ 239,643
BNPParibas SA . .. ... CNH 391,993 USD 61,283 05/18/2022 (442 847)
Brown Brothers Harriman & Co.......................... USD 1,052 EUR 928 05/12/2022 (8,336)
Brown Brothers Harriman & Co+. . ...................... AUD 2,440 USD 1,752 03/18/2022 (20,501)
Brown Brothers Harriman & Co+. .. ... un. .. CAD 453 USD 355 03/18/2022 (2472)
Brown Brothers Harriman & Co+. . .......... ... oot EUR 35 USD 39 03/18/2022 383
Brown Brothers Harriman & Co+. .. ... n... EUR 18 USD 20 03/18/2022 (183)
Brown Brothers Harriman & Co+. . .......... ... oot GBP 746 USD 1012 03/18/2022 11,769
Brown Brothers Harriman & Co+. . ............coooiun. .. GBP 350 USD 466 03/18/2022 (3912)
Brown Brothers Harriman & Co+. . ..............oooon. .. SGD 314 USD 233 03/18/2022 1,786
Brown Brothers Harriman & Co+. . ............coon... SGD 151 USD 111 03/18/2022 (351)
Brown Brothers Harriman & Co+. .. ..................... USD 26,601 AUD 37,099 03/18/2022 350,856
Brown Brothers Harriman & Co+. ... .................... USD 4,849 CAD 6,155 03/18/2022 7,553
Brown Brothers Harriman & Co+. . ...................... USD 1,175 EUR 1,033 03/18/2022 (15,145)
Brown Brothers Harriman & Co+. ... .................... USD 25,650 GBP 18,896 03/18/2022 (298,129)
Brown Brothers Harriman & Co+. . ...................... USD 6,500 SGD 8,736 03/18/2022 (57,405)
Brown Brothers Harriman & Co+. ... .................... USD 5,613 ZAR 85,012 03/18/2022 (96,074)
Brown Brothers Harriman & Co+. .. ..................... ZAR 3,308 USD 219 03/18/2022 3,843
Brown Brothers Harriman & Co+. .. ... un. .. ZAR 1,488 USD 96 03/18/2022 (610)
Citibank, NA . ... . EUR 2,611 USD 2971 05/12/2022 35482
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Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Citibank, NA . ... .. USD 5,652 EUR 4,970 05/12/2022 $ (64311)
Citibank, NA ... .. . USD 1,832 CNH 11,673 05/18/2022 6,266
Deutsche Bank AG. . ...t ILS 14,395 USD 4,593 03/03/2022 109,269
Deutsche Bank AG. . ...... ... i USD 604 ILS 1,938 03/03/2022 (635)
HSBC Bank USA. .. ... . i ILS 12,707 USD 4,080 03/03/2022 122,566
HSBC Bank USA. ... ... ... USD 2,148 ILS 6,885 03/03/2022 (3,137)
Morgan Stanley Capital Services LLC .................. MXN 249,401 USD 12,094 03/24/2022 (34,784)
Morgan Stanley Capital Services LLC .................. EUR 2914 USD 3,315 05/12/2022 38,523
Morgan Stanley Capital Services LLC .................. USD 7,523 EUR 6,734 05/12/2022 48,043
Morgan Stanley Capital Services LLC .................. USD 3,762 EUR 3,308 05/12/2022 (42.957)
Morgan Stanley Capital Services LLC .................. USD 4,393 CNH 27,882 05/18/2022 (2,522)
Standard Chartered Bank . . ......... ... ... ... ... ... TWD 359,077 USD 12,921 04/29/2022 81,684
UBS AG . .o EUR 40015 USD 45,789 05/12/2022 797,073
$ 760,428
Wertsteigerung ~ $ 1,854,739
Wertminderung  $ (1,094 311)

+  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

CAD - Canadian Dollar

CNH - Chinese Yuan Renminbi (Offshore)
EUR - Euro

GBP - Great British Pound

ILS - Israeli Shekel

KRW - South Korean Won

MXN - Mexican Peso

SGD - Singapore Dollar

TWD - New Taiwan Dollar

USD - United States Dollar

ZAR - South African Rand
Glossar:

REG - Registered Shares

REIT - Real Estate Investment Trust

Siehe Anmerkungen zum Halbjahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

28. Februar 2022 (ungepriift) Emerging Markets Growth Portfolio
Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN

INFORMATIONSTECHNOLOGIE

ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN

Samsung SDI Co., Ltd. .. ..o e 40,360 $ 18,599,517 3.1%
Sinbon Electronics Co., Ltd. . ... ... .. 1,609,000 15,468 409 2.6
34,067,926 5.7
IT-DIENSTLEISTUNGEN
BT COrD. .ottt et e e 166,568 683,203 0.1
GDS Holdings Ltd. . ... ..o e 2,671,480 14,629,295 24
Network International Holdings PLC(a) . ... ..ottt 136,821 411,903 0.1

15,724,401 2.6

HALBLEITER UND HALBLEITERAUSRUSTUNG

Broadcom, InC. . ... ... . 14,060 8,259,406 14
MediaTek, INC. . . . ..ot 466,000 18,414,385 3.1
Realtek Semiconductor COIp. ... ...ttt e 92,000 1,516,893 0.2
Taiwan Semiconductor Manufacturing Co., Ltd. ........ ... ... ... . ... .. .. .... 2.634.000 56,629,837 9.5

84,820,521 _14.2

TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
Samsung Electronics Co., Ltd. . ... ... 50,110 3,019,298 0.5

137,632,146 230

FINANZWERTE

BANKEN
AlRajhi Bank ... ... 178,670 7,665,249 1.3
Bandhan Bank Ltd. ... ... ... 467,383 1,908,172 0.3
Bank for Foreign Trade of Vietnam JSC . ... ... ... .. . i 3,227.807 11,957 461 20
Bank Mandiri Persero TBK PT . ... . e 34,007,000 18,385,596 3.1
Grupo Financiero Banorte SABde CV-Class O . ....... ..., 1,192,970 8,095,840 13
HDFC Bank Ltd. . .. ...t e e e e e e e e e 1.161.697 22,052,216 3.7

70.064.534 117

FINANZWESEN - VERBRAUCHER

Manappuram Finance Ltd. . ... ... .. . 1,851,303 2,838,089 0.5
Muangthai Capital PCL ... ... 3,408,700 5,372,549 09
Muthoot Finance Ltd. ... ... ... e 174.465 3,160,861 0.5
11,371,499 1.9
VERSICHERUNGEN
ATAGroup Ltd. . . ..o 1.838.600 19,091,737 32
Max Financial Services Ltd. . ... ... .. e 746,394 8,336,500 14

27428237 4.6

SPARKONTEN UND HYPOTHEKENFINANZIERUNG
Housing Development Finance Corp., Ltd. .......... ... ... ... ... .. ... ...... 723,677 22,872,399 39

131,736,669 _22.1

NICHT-BASISKONSUMGUTER

KRAFTFAHRZEUGE
NIO,INC. (ADR) . o\ttt e e e e e e 375,310 8,572,080 14
HOTELS, RESTAURANTS UND FREIZEIT
Despegar.com COIP. . ...ttt ettt e e 1,150,020 13,236,730 22
Galaxy Entertainment Group Ltd. . . ... .. ... 1,014,000 5,655,313 1.0
MakeMyTrip Ltd. . . ... 474,940 13,336,315 2.2
OP A S A L 1,230,219 17,930,109 3.0

50,158.467 8.4

EINZELHANDEL — INTERNET UND DIREKTVERTRIEB

Alibaba Group Holding Ltd. .. ... ... .. 396,200 5,215,528 09
JD.com,Inc. - Class A ... 687,103 24,542,939 4.1
Meituan - Class B .. ... o 272,200 6,046,966 1.0

35,805.433 6.0

SPEZIALISIERTER EINZELHANDEL

China Tourism Group Duty Free Corp., Ltd. - Class A ......... ... ... .. ... 236,400 7,635,463 1.3
TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER

ANTA Sports Products Ltd. . ... ... 394,800 6,029,865 1.0

Samsonite International SA . . ... ... e 6,241,500 13,975,209 24

20.005.074 34
122,176,517 205

KOMMUNIKATIONSDIENSTLEISTUNGEN

UNTERHALTUNG
NCSOft COTP. .o e ettt e e e 9,920 3,674.814 0.6
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ABFCPI
Emerging Markets Growth Portfolio

Anteile Wert Nettover-
(USD) mogen %

INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN
NAVER COrp. ..ottt e 74,750 $ 19,917,694 3.3%

Tencent Holdings Ltd. .......... ... ... o it 847,500 45,732,221 7.1
65,649915 11.0
69,324,729 11.6
INDUSTRIEGUTER
LUFTFRACHT UND LOGISTIK
INPOSt SA(Q). . .ot 884,030 5459425 0.9
GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF
Sunny Friend Environmental Technology Co.,Ltd. ............ 1,459,000 10,380,738 1.7
BAU- UND INGENIEURWESEN
Sinopec Engineering Group Co.,Ltd.-ClassH . .............. 20,694,500 9,899,956 1.7
STRASSE UND SCHIENE
Globaltrans Investment PLC (Sponsored GDR) ............... 1,018,823 1,935,764 0.3
27,675,883 4.6
GESUNDHEITSWESEN
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
AK Medical Holdings Ltd.(a) . ......... ..., 538,800 371,092 0.1
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Universal Vision Biotechnology Co.,Ltd. ................... 1,143,000 11,104,747 1.8
PHARMAZEUTIKA
Genomma Lab Internacional SABde CV-ClassB ............ 14,465,696 13,186,590 2.2
24,662.429 4.1
GRUNDSTOFFE
CHEMIKALIEN
Sociedad Quimica y Minera de Chile SA (Sponsored ADR) .. ... 96,260 6,370,487 1.1
METALL UND BERGBAU
Freeport-McMoRan,Inc. ......... ... .. .. . .. .. .. ... 270,700 12,709,365 2.1
19,079,852 3.2
IMMOBILIEN
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
A-Living Smart City Services Co.,Ltd.-ClassH ............. 3,079,750 5,520,520 0.9
China Overseas Property Holdings Ltd. .................. ... 1,305,000 1,416,884 0.2
Country Garden Services Holdings Co.,Ltd. ................. 1,772,000 10,600,029 1.8
17,537.433 2.9
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
Equatorial Energia SA .. ... .. ... .. 3,182,500 15,738,405 2.6
VERBRAUCHSGUTER
LEBENSMITTEL UND MASSENERZEUGNISSE - EINZELHANDEL
Dino Polska SA . ... .. 86,370 6,073,269 1.0
571,637,332 95.6
AKTIENANLEIHEN
INFORMATIONSTECHNOLOGIE
IT-DIENSTLEISTUNGEN
FPT Corp. Macquarie Bank Ltd., expiring 03/31/2023.......... 3,431,394 14,035,469 2.3
NICHT-BASISKONSUMGUTER
SPEZIALISIERTER EINZELHANDEL
Mobile World Investment Corp. Macquarie Bank Ltd.,
expiring 03/31/2023 . ... oot 865,939 5,162,985 0.9
19,198,454 3.2
Gesamtanlagen
(Kosten $593,033,453). . o oot it $ 590,835,786 98.8%
Termineinlagen
ANZ,London(b) . ...t 0.21)% 4,570 0.0
Bank of Nova Scotia, Toronto(b). . .. ........ ... ..., 0.01 % 113 0.0
BBH,Grand Cayman(b) ........... ... ..., 3.00 % 72,152 00
BNP Paribas, Paris(b) ............. ..o 0.31)% 96 0.0
BNP Paribas, Paris(b) .......... ... .0t 0.01 % 291,521 0.1
BNP Paribas, Paris(b) ............. ..o 0.08 % 50,603 0.0
Credit Suisse AG, Zurich(b) ........ ... ... i, (1.54)% 1,150 0.0
SEB, Stockholm(b) ........... ... .. .. . (0.78)% 61916 0.0
SEB, Stockholm(b) ........ ... ..o 0.10 % 184,707 0.1
Sumitomo, Tokyo(b) . ... 001 % 10,763,607 1.8
Termineinlagen insgesamt. ... ............. ... ... .. i 11,430,435 2.0
Sonstige Vermogenswerte abziiglich Verbindlichkeiten......................... (4,552,370) (0.8)
NettOVErMOZEI . . . . . .ottt ettt e e e e e $ 597,713,851 100.0%
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung)

ABFCPI

Emerging Markets Growth Portfolio

DEVISENTERMINGESCHAFTE

Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Brown Brothers Harriman & Co+. . ...................... AUD 235 USD 169 03/18/2022 $ (1,596)
Brown Brothers Harriman & Co+. .. ..............ooon... PLN 59 USD 15 03/18/2022 468
Brown Brothers Harriman & Co+. . ...................... PLN 15 USD 3 03/18/2022 (33)
Brown Brothers Harriman & Co+. .. ..............ooon... SGD 2 USD 2 03/18/2022 8
Brown Brothers Harriman & Co+. . ...................... SGD 0* USD 0* 03/18/2022 [€))]
Brown Brothers Harriman & Co+. .. ...........ooovnn... USD 2,791 AUD 3,893 03/18/2022 36,905
Brown Brothers Harriman & Co+. .. ..................... USD 301 PLN 1,191 03/18/2022 (17,087)
Brown Brothers Harriman & Co+. .. ... inn. .. USD 31 SGD 41 03/18/2022 (272)
18,392
Wertsteigerung ~ $ 37,381
Wertminderung ~ $ (18,989)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.
*  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 N.

(b) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar
PLN - Polish Zloty

SGD - Singapore Dollar
USD - United States Dollar

Glossar:

ADR - American Depositary Receipt
GDR - Global Depositary Receipt
JSC - Joint Stock Company

Siehe Anmerkungen zum Halbjahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

28. Februar 2022 (ungepriift) Asia Ex-Japan Equity Portfolio
Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE

STAMMAKTIEN

FINANZWERTE

BANKEN
Bank Negara Indonesia Persero Tbk PT ... ... ... . i 19,838,500 $ 11,046,704 32%
Bank of the Philippine Islands . ....... ... .. ... . 1,659,770 3,237,312 09
BOC Hong Kong Holdings Ltd. . ....... ... e 876,500 3,151,748 09
China Construction Bank Corp.-Class H ........ ... ... ... .. .. 11,048,000 8,284,657 24
Dah Sing Financial Holdings Ltd. . ......... ... . i 416,200 1,344,797 04
Hana Financial Group, Inc. . ... . . . 340,200 13,779 465 39
Industrial Bank Co., Ltd. - Class A . .. ... e 1,914,000 6,687,243 1.9
KB Financial Group,Inc.. ... ... 318,530 15,815,895 4.5
Metropolitan Bank & Trust Co. ... ... oot 2,909,280 3,240,099 09
Ping An Bank Co., Ltd. - Class A (Nth SZ-SEHK) ......... ... . ... i, 1,789,900 4,462,849 13
State Bank of India .. ... ... . 772402 4,953,378 14
United Bank Ltd./PaKiStan ... ...........iintt et 1,136,200 954,575 0.3

76.958,722 220

DIVERSIFIZIERTE FINANZDIENSTLEISTUNGEN
Metro Pacific Investments COIP. . ... ..ottt e e ettt 23,378,000 1,760,076 0.5

78,718,798 225

INFORMATIONSTECHNOLOGIE
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN

E Ink Holdings, InC. ... ..o oo e 254,000 1,336,365 04
Tong Hsing Electronic Industries Ltd. . ....... .. ... . . . 40,000 410915 0.1
1,747,280 0.5
IT-DIENSTLEISTUNGEN
Vnet Group, Inc. (ADR) .. ... 352,000 2,770,240 0.8
HALBLEITER UND HALBLEITERAUSRUSTUNG
Himax Technologies, Inc. (ADR)(Q) . .. ... .ot e 136,970 1,521,737 04
King Yuan Electronics Co., Ltd. . ... ... . 1.646.000 2,553,986 0.7
Novatek Microelectronics COIP. . .. ...ttt ittt e e e 309,000 5,031,514 14
Powerchip Semiconductor Manufacturing Corp. ............couiiiinineiennnneen... 931,783 1,771,501 0.5
SK HyNIX, INC. oot 29,490 3,029,080 0.9
Taiwan Semiconductor Manufacturing Co., Ltd. ........ ... . ... .. ... .. ...... 1.106.000 23828215 6.8
United Microelectronics COIP. . ... ...ttt e e e et 6,319,000 11,743,175 34

49479208 _14.1

TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
Asia Vital Components Co., Ltd. ... .. . 451,000 1,769,574 0.5

55,766,302 159

NICHT-BASISKONSUMGUTER

KRAFTFAHRZEUGE
Astra International TbK PT . ... ... e 9,910,000 4,000,696 1.1
Dongfeng Motor Group Co.,Ltd.-Class H ....... ... . ... . . i i 2,528,000 2,170,665 0.6
Great Wall Motor Co.,Ltd. - Class H . ... ... ... . . i 2,246,000 4,673,299 13
Hyundai Motor Co. ... ... e 20,510 2,985,196 0.9
Kia COTp. oottt 119,840 7,355,755 2.1
Maruti Suzuki India Ltd. . .. ... o 73,184 8,075,420 2.3

29,261,031 83

HOTELS, RESTAURANTS UND FREIZEIT
Galaxy Entertainment Group Ltd. . .. ... . 841,000 4,676,049 13
Tongcheng Travel Holdings Ltd. ...... ... ... . . 691,200 1,282,522 04

5,958,571 1.7

EINZELHANDEL — INTERNET UND DIREKTVERTRIEB
Alibaba Group Holding Ltd. .. ... ... 420,900 5,612,287 1.6
JD.com,Inc. - Class A . ... i 8,395 299937 0.1

5912224 1.7

MULTILINE-EINZELHANDEL

Matahari Department Store Tbk PT ... ... . . i 5,213,500 1,658,362 0.5
SPEZIALISIERTER EINZELHANDEL

Zhongsheng Group Holdings Ltd. . ..... ... . ... . . . i 764,500 5,321,936 1.5
TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER

Samsonite International SA . . ... ... e 2,184,900 4,864,902 14

52977026  15.1

VERSORGUNG
STROMVERSORGUNGSBETRIEBE

Power Grid Corp.of India Ltd. .. ... ... 2,270,616 6,277,173 1.8
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung)

ABFCPI
Asia Ex-Japan Equity Portfolio

Anteile Wert Nettover-
(USD) mogen %
GASVERSORGUNGSBETRIEBE
ENN Energy Holdings Ltd. . .. ... .. e 53,800 780,708 0.2%
GAIL India Ltd. . ... e e 3,088,300 5,934,979 1.7
Kunlun Energy Co., Ltd. . .. ... 5,916,000 5,783,820 1.6
12,499,507 3.5
UNABHANGIGE STROM- UND ERNEUERBARE ELEKTRIZITATSPRODUZENTEN
China Datang Corp. Renewable Power Co.,Ltd.(a) ......... ... ... ... .. 12,918,000 4,876,526 14
China Longyuan Power Group Corp.,Ltd.-ClassH . ............................... 4,624,000 9,467,407 2.7
China Yangtze Power Co., Ltd. - Class A .. ... ...t i e 1,452,200 5,328,964 1.5
Xinyi Energy Holdings Ltd. .. ... .. ... . 3,228,000 1,652,292 0.5
21,325,189 6.1
40,101,869 114
IMMOBILIEN
AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)
CapitaLand Integrated Commercial Trust ... ......... .t 2,480,600 3,860,785 1.1
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
AyalaLand, INC. ... ... 6,037,900 4,592,902 1.3
China Resources Land Ltd. . . ... ... . e 1,246,000 6,058915 1.7
CIFI Holdings Group Co., Ltd. . . ... o e 5,579,100 3,883,795 1.1
Longfor Group Holdings Ltd. .. ... ... . 1,072,500 5,736,762 1.6
Megaworld COTp. ..ottt e 31,599,000 1,972,241 0.6
Midea Real Estate Holding Ltd.(a) . .......ooitnt i e 1,482,600 2,170,417 0.6
Poly Developments and Holdings Group Co.,Ltd.-Class A . ......................... 2,365,800 5,924 987 1.7
Times China Holdings Ltd. .. ... . e 2,749,000 889,997 0.3
31,230,016 8.9
35,090,801 10.0
GRUNDSTOFFE
CHEMIKALIEN
Hansol Chemical Co., Ltd. . ... ...t 31,090 5,546 476 1.6
LB Group Co., Ltd. - Class A . ... oo e 449 800 1,883,423 0.5
7.429,899 2.1
BAUMATERIAL
Gansu Shangfeng Cement Co., Ltd. - Class A . ... ... i 523,600 1,765,559 0.5
METALL UND BERGBAU
Baoshan Iron & Steel Co., Ltd. - Class A . .. .. ... e 1,261,100 1441417 04
China Hongqiao Group Ltd. ...... ... . . . 1,898,500 2,638,357 0.8
Hindalco Industries Ltd. . ... ... ... 363,545 2,768,293 0.8
POSCO .o 15,780 3,740,425 1.1
10,588,492 3.1
19,783,950 5.7
KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE
Telkom Indonesia Persero Thk PT ... ... .. e et 15,233,000 4,601,602 1.3
UNTERHALTUNG
International Games System Co., Ltd. ........ ... ... . 116,000 2,846,727 0.8
INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN
Tencent Holdings Ltd. . . ... ... 170,900 9,211,358 2.6
MEDIEN
Media Nusantara Citra TBK PT . ... ... e 26,879,000 1,627,670 0.5
18,287,357 5.2
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
China Oilfield Services Ltd. - Class H . ... ... . e 5,984,000 6,769,196 2.0
OL, GAS UND VERBRAUCHSBRENNSTOFFE
PetroChina Co., Ltd. - Class H ... ... ... i e e e 15,266,000 8,146,191 2.3
14,915,387 43
INDUSTRIEGUTER
ELEKTRISCHE AUSRUSTUNG
NARI Technology Co., Ltd. - Class A ... ...t e 1,189,720 6,657,897 1.9
INDUSTRIEKONZERNE
AYAla COTP. .ottt e 114,530 1,898,781 0.5
8,556,678 24
GESUNDHEITSWESEN
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Shanghai Pharmaceuticals Holding Co.,Ltd.-Class H . .......... ... ... ... ... .... 2,066,200 3,722,788 1.1
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ABFCPI
Asia Ex-Japan Equity Portfolio

Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
VERBRAUCHSGUTER
LEBENSMITTELPRODUKTE
WHGroup Ltd. ... . 1,670,148 $ 1,164,782 0.3%
329,085,738 939
AKTIENANLEIHEN
INFORMATIONSTECHNOLOGIE
IT-DIENSTLEISTUNGEN
FPT Corp., Macquarie Bank Ltd., expiring 03/31/2023 ......... 1,996,824 8,167,631 24
IMMOBILIEN
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
Vincome Retail, Macquarie Bank Ltd., expiring 03/31/2023 .. ... 4,067,560 5,975,148 1.7
Vinhomes JSC, Macquarie Bank Ltd., expiring 06/06/2022 . . . . .. 526,800 1,789,873 0.5
7,765,021 2.2
FINANZWERTE
BANKEN
Military Commercial Joint Stock Bank, Macquarie Bank Ltd.,
expiring 03/31/2023 . .. ... 922,827 1,391,725 04
NICHT-BASISKONSUMGUTER
SPEZIALISIERTER EINZELHANDEL
Mobile World Investment Corp., Macquarie Bank Ltd.,
expiring 03/31/2023 . .. . 229,950 1,371,030 04
18,695,407 54
Gesamtanlagen
(Kosten $332,750,583). . . oo o it $ 347,781,145 99.3%
Termineinlagen
ANZ,London(b) . ... ..ot 0.21)% - 210 0.0
BBH,Grand Cayman(b) ........... ... ... ... i, 0.25 % - 2 0.0
BBH, Grand Cayman(b) ...........c..oouiiiiniinennno... 3.00 % - 3,588 0.0
BNP Paribas, Paris(b) ..............oo i 0.01 % - 11,936 0.0
Hong Kong & Shanghai Bank, Singapore(b) ................. 0.08 % - 35,126 0.0
HSBC Bank PLC, Paris(b). . .. ...ovviieie e (0.78)% - 1 0.0
Sumitomo, London(b) . .......... ... .. 0.10 % - 28 0.0
Termineinlagen insgesamt. . . ............ .. ... . ... i 50,891 0.0
Sonstige Vermogenswerte abziiglich Verbindlichkeiten......................... 2,507,175 0.7
NettOVErMOZEI . . . . . .ottt et e e $ 350,339,211  100.0%
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Brown Brothers Harriman & Co+. .. ..................... CNH 6 USD 1 03/04/2022 $ 3)
Brown Brothers Harriman & Co+. .. ..................... USD 18 CNH 112 03/04/2022 87
Brown Brothers Harriman & Co+. .. ..................... AUD 3461 USD 2,496 03/18/2022 (18.,444)
Brown Brothers Harriman & Co+. ... ....... ... .. oo CAD 424 USD 333 03/18/2022 (1,584)
Brown Brothers Harriman & Co+. . .............. ... .. EUR 20 USD 23 03/18/2022 104
Brown Brothers Harriman & Co+. ... ....... ... .. oo GBP 86 USD 116 03/18/2022 1,225
Brown Brothers Harriman & Co+. . ...................... GBP 116 USD 155 03/18/2022 (353)
Brown Brothers Harriman & Co+. .. ..................... NZD 85 USD 57 03/18/2022 37
Brown Brothers Harriman & Co+. . ...................... NZD 312 USD 209 03/18/2022 (2,194)
Brown Brothers Harriman & Co+. .. ..................... SGD 5 USD 3 03/18/2022 10
Brown Brothers Harriman & Co+. . ........ ... ... .. USD 32412 AUD 45,203 03/18/2022 427493
Brown Brothers Harriman & Co+. ... ....... ... ... ...... USD 5,889 CAD 7475 03/18/2022 8,961
Brown Brothers Harriman & Co+. .. ..................... USD 555 EUR 488 03/18/2022 (7,159)
Brown Brothers Harriman & Co+. .. ..................... USD 1 GBP 1 03/18/2022 2
Brown Brothers Harriman & Co+. ... .................... USD 5,655 GBP 4,166 03/18/2022 (65,734)
Brown Brothers Harriman & Co+. ... ....... ... ... ...... USD 4,169 NZD 6,263 03/18/2022 67,560
Brown Brothers Harriman & Co+. . ............ .. .. ... USD 1 NZD 1 03/18/2022 0
Brown Brothers Harriman & Co+. .. ..................... USD 84 SGD 113 03/18/2022 (744)
Brown Brothers Harriman & Co+. .. ..............oun... USD 15,828 ZAR 239,706 03/18/2022 (271,628)
Brown Brothers Harriman & Co+. ... ....... ... ... ...... ZAR 11,688 USD 770 03/18/2022 11,127
$ 148,763
Wertsteigerung $ 516,606
Wertminderung $ (367,843)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.
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VERZEICHNIS DER ANLAGEWERTE (F ortsetzung) ABFCPI
Asia Ex-Japan Equity Portfolio

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

Wihrungskiirzel:

AUD - Australian Dollar

CAD - Canadian Dollar

CNH - Chinese Yuan Renminbi (Offshore)
EUR - Euro

GBP - Great British Pound

NZD - New Zealand Dollar

SGD - Singapore Dollar

USD - United States Dollar

ZAR - South African Rand

Glossar:

ADR - American Depositary Receipt
JSC - Joint Stock Company

REIT - Real Estate Investment Trust

Siehe Anmerkungen zum Halbjahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

28. Februar 2022 (ungepriift) Japan Strategic Value Portfolio
Anteile Wert Nettover-
JPY) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN

NICHT-BASISKONSUMGUTER

KFZ-BESTANDTEILE

NGK Spark Plug Co., Ltd. . ... 49,100 ¥ 101,538,800 1.4%

Sumitomo Electric Industries, Ltd. .. ........ ... . 111.900 170,367,750 24

TOYO Tire COTP. « v v vttt et et e e e e e e e e e e e e e e e e e 103,900 157,824,100 22

TS Tech Co., Ltd. ...t e e e e 35,200 54,419,200 0.7
484,149,850 6.7

KRAFTFAHRZEUGE
Honda Motor Co., Ltd. .. ... e e e et 65,900 232,297,500 32
SUZUKE MOtOr COTP. vttt ettt e e e e e e e e e e e e e e e 39,300 179,718,900 2.5

412,016,400 5.7

DIVERSIFIZIERTE VERBRAUCHERDIENSTE

Benesse Holdings, Inc. ... ... . . 50,500 118,069,000 1.6
HAUSHALTSGEBRAUCHSGUTER

Panasonic COIp. . .. ..ottt 57.800 68,782,000 09

SONY Group COIP. . o vttt ettt e e e e e e e 18,700 220,847,000 3.1

289,629,000 40

EINZELHANDEL — INTERNET UND DIREKTVERTRIEB

ASKUL COrp. ..o 76,300 126.429.100 1.8
SPEZIALISIERTER EINZELHANDEL

ABC-Mart, Inc. .. ... o 13,100 65,238,000 0.9

1,495,531,350 20.7

INDUSTRIEGUTER
GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF

Park24 Co., Ltd. ... . 50,500 86,456,000 1.2
ELEKTRISCHE AUSRUSTUNG

Fuji Electric Co., Ltd. ... .. . 20,700 121,302,000 1.7
INDUSTRIEKONZERNE

Hitachi Ltd. .. ... .o 27,500 155,375,000 2.1
MASCHINEN

THICorp. ..o oo 20.600 54,754,800 0.8

Toyota Industries COIp. . . ... ..ottt e e 13.700 119,738,000 1.6

174492800 24

PROFESSIONELLE DIENSTLEISTUNGEN

Outsourcing, INC. . . . .ot 82,300 115,878,400 1.6
UT Group Co., Ltd. . ..ot e e 36,800 127,880,000 1.8
243,758 400 34
STRASSE UND SCHIENE
East Japan Railway Co. .. .. ... 18,900 128,709,000 1.8
Sankyu, INC. ..o 28,000 111,580,000 1.5

240,289,000 33

HANDELSGESELLSCHAFTEN UND VERTRAGSHANDLER
Mitsubishi COIP. . ...ttt e e e e e 55.000 212,905,000 29

1,234,578.200 _17.0

INFORMATIONSTECHNOLOGIE
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN

Oki Electric Industry Co., Ltd. ... 144 400 121,873,600 1.7
IT-DIENSTLEISTUNGEN

Fujitsu Ltd. ... o 6.900 114,298,500 1.6

NEC Networks & System Integration COrp. . ...ttt 57,600 101,145,600 14

Nihon Unisys Ltd. . ... .. 33,700 105,312,500 14

OtSUKA COTP. .« .ottt e e e e e e e e 29,700 131,719,500 1.8

452 476,100 6.2

HALBLEITER UND HALBLEITERAUSRUSTUNG

ROTZE COIP. oottt et e e e e e 7,000 74,900,000 1.0
SCREEN Holdings Co., Ltd. . ... e 18,000 200,160,000 2.8
275,060,000 3.8
SOFTWARE
Oracle Corp.,Japan . .. ... ... 4,500 36,720,000 0.5
886,129,700 12.2
VERBRAUCHSGUTER
GETRANKE
Asahi Group Holdings Ltd. . . ... 18,636 86,545,584 12
Coca-Cola Bottlers Japan Holdings, Inc. ......... ... ... .. i 35,100 51,526,800 0.7
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) ABFCPI
Japan Strategic Value Portfolio

Zinssatz Datum Anteile Wert Nettover-
JPY) mogen %
Kirin Holdings Co.,Ltd. ....... ... ... ... ... ... ... . ... 31,300 ¥ 59,704,750 0.8%

197,777,134 2.7

LEBENSMITTEL UND MASSENERZEUGNISSE - EINZELHANDEL

Seven & i Holdings Co.,Ltd.(a) ... .. 32,900 183,943,900 2.5
Sundrug Co., Ltd. ... 27,000 84,240,000 1.2
268,183,900 3.7
LEBENSMITTELPRODUKTE
Morinaga & Co.,Ltd/Japan ........ ... ... ... ... . ... 12,000 44 880,000 0.6
Nichirei COrp. .. .ovvt ittt e 53,000 134,249,000 1.9
179,129,000 2.5
KORPERPFLEGEPRODUKTE
Pola Orbis Holdings, Inc. ......... .. ... . ... .. ...... 53,800 96,624,800 13
TABAK
Japan Tobacco,Inc. ...... ... .. i 15,700 33,284,000 0.5

774.998.834 _10.7

KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE

Nippon Telegraph & Telephone Corp. ...................... 106,400 350,375,200 4.8
UNTERHALTUNG

Konami Holdings Corp. . ..., 28,400 184.,032.,000 2.6
INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN

DIp COrp. .ttt 21,100 71,529,000 1.0

605,936,200 84

FINANZWERTE
BANKEN

Mitsubishi UFJ Financial Group,Inc............. ... ... ... 341,800 243,635,040 34

Sumitomo Mitsui Financial Group,Inc. ..................... 49,500 203,989,500 2.8

447,624,540 6.2

DIVERSIFIZIERTE FINANZDIENSTLEISTUNGEN
ORIX COIp. .o vi i 60,800 138.806.400 19

586,430,940 8.1

GRUNDSTOFFE

CHEMIKALIEN
AirWater, InC. . . ... .. 70,200 117,374,400 1.6
ToSON COIP. . oottt e e 75,500 134,994,000 19
ZeON COTP. ottt et e et 71,900 96,705,500 1.3

349,073,900 4.8

CONTAINER UND VERPACKUNGEN

Rengo Co., Ltd. ... 125,000 107,500,000 1.5
METALL UND BERGBAU
Sumitomo Metal Mining Co.,Ltd. .......... ... ... ... ... 17,200 98,831,200 14
555,405,100 7.7
GESUNDHEITSWESEN
PHARMAZEUTIKA
Nippon Shinyaku Co., Ltd. ........ ... ... .. ... .. ...... 28,300 210,835,000 29
Santen Pharmaceutical Co., Ltd. . ....... ... ... ... ........ 76,600 99,886,400 14
310,721,400 4.3
IMMOBILIEN
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
Daito Trust Construction Co.,Ltd. ......................... 7,000 89,040,000 12
Mitsui Fudosan Co.,Ltd. .......... ... ... ... i, 78,300 200,213,100 2.8
289,253,100 4.0
ENERGIE
OL, GAS UND VERBRAUCHSBRENNSTOFFE
ENEOS Holdings, Inc. ........ ... ... 458,700 208,158,060 2.9
Gesamtanlagen
(Kosten ¥6,915,640,429) . .. ..ot ¥ 6947,142.884 96.0%
Termineinlagen
ANZ,London(b) .. .....cooii 0.21)% - 35,180 0.0
BBH, Grand Cayman(b) ........... ... ..., 0.08 % - 2 0.0
BBH, Grand Cayman(b) . ..........c..coiiiiniinennnon.. 0.25 % - 20,752 0.0
BBH, Grand Cayman(b) . ..........c..uuuiiiiinnneeennnn.. 3.00 % - 161,073 0.0
BNP Paribas, Paris(b) ................ it 0.31)% - 364,914,251 5.1
SEB, Stockholm(b) ........ ... ... i 0.01 % - 2,109,969 0.0
Termineinlagen insgesamt. . .. ......... ... .. ... L 367,241,227 5.1
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. ........................ (76,787,600) (1.1)
NettOVErMOZEN . . . . ...ttt ettt et e e ¥ 7,237,596,511 100.0%

46



ABFCPI
Japan Strategic Value Portfolio

DEVISENTERMINGESCHAFTE

Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Brown Brothers Harriman & Co+. .. ..................... AUD 194 JPY 16,139 03/18/2022 ¥ (27,652)
Brown Brothers Harriman & Co+. . ..............ooou... CZK 16 JPY 82 03/18/2022 2,324
Brown Brothers Harriman & Co+. .. ..................... EUR 23 JPY 2,976 03/18/2022 29,745
Brown Brothers Harriman & Co+. .. ..................... JPY 437,763 AUD 5,288 03/18/2022 3,690,131
Brown Brothers Harriman & Co+. .. ..................... JPY 2,228 CZK 416 03/18/2022 (103,878)
Brown Brothers Harriman & Co+. . ...................... JPY 58,606 EUR 447 03/18/2022 (1,008,559)
Brown Brothers Harriman & Co+. .. ..................... JPY 54,666 NZD 711 03/18/2022 641,248
Brown Brothers Harriman & Co+. . ...................... JPY 844 SGD 10 03/18/2022 (11,270)
Brown Brothers Harriman & Co+. .. ..................... JPY 787,316 USD 6,820 03/18/2022 (3,580,681)
Brown Brothers Harriman & Co+. . ...................... JPY 37,609 ZAR 4937 03/18/2022 (791,646)
Brown Brothers Harriman & Co+. .. ..................... NZD 9 JPY 685 03/18/2022 (8,239)
Brown Brothers Harriman & Co4. . ... ont.. NZD 26 JPY 1,999 03/18/2022 3,791
Brown Brothers Harriman & Co+. ... .................... SGD 0* JPY 31 03/18/2022 241
Brown Brothers Harriman & Co+. .. ..................... USD 10 JPY 1,149 03/18/2022 (193)
Brown Brothers Harriman & Co+. .. ..................... USD 511 JPY 58918 03/18/2022 147,506
Brown Brothers Harriman & Co+. .. ..................... ZAR 244 JPY 1,857 03/18/2022 37218
¥ (979914)

Wertsteigerung ¥ 4,552,204
Wertminderung ¥ (5,532,118)

Zum Zweck der Absicherung von Anteilklassen benutzt.
*  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 N.
(b) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar
CZK - Czech Koruna
EUR - Euro

JPY - Japenese Yen

NZD - New Zealand Dollar
SGD - Singapore Dollar
USD - United States Dollar
ZAR - South African Rand

Siehe Anmerkungen zum Halbjahresabschluss.

47



VERZEICHNIS DER ANLAGEWERTE ABFCPI

28. Februar 2022 (ungepriift) China Low Volatility Equity Portfolio
Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN
NICHT-BASISKONSUMGUTER

KRAFTFAHRZEUGE
Great Wall Motor Co.,Ltd.-Class H . ... .. ... .. . . . i 545,000 $ 1,133,993 0.8%
XPeng, Inc. (ADR) . ... 38,370 1,395,517 1.0

2,529,510 1.8

HOTELS, RESTAURANTS UND FREIZEIT
Jiumaojiu International Holdings Ltd.(a). ... ... ... ... o i 981,000 2,189,317 1.6
Tongcheng Travel Holdings Ltd. . ... ... .. . e 1,375,600 2,552.428 1.9

4,741,745 35

EINZELHANDEL — INTERNET UND DIREKTVERTRIEB

Alibaba Group Holding Ltd. .. ... ... 395,560 5,274,403 3.8
JD.com,Inc. - Class A . ..o i 83,776 2,993,148 22
Meituan - Class B .. ... o 91,900 2,025,079 1.5

10,292,630 7.5

SPEZIALISIERTER EINZELHANDEL
Topsports International Holdings Ltd. . ....... .. ... . . i 1,074,000 1,111,850 0.8
Zhongsheng Group Holdings Ltd. ......... ... . ... . . . . . 277,000 1,928,288 14

3,040,138 22

TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER

Bosideng International Holdings Ltd.(a) . ... ... ..o i 3,082,000 1,751,092 13
LiNing Co., Ltd. . ... 253,000 2,513,942 1.8
LVMH Moet Hennessy Louis Vuitton SE .. ... ... 1,960 1,450,229 1.0
Samsonite International SA . . ... ... e 528,900 1,177,649 09
Shenzhou International Group Holdings Ltd. .......... ... ... ... ... . . .. 89.000 1,495,368 1.1
Stella International Holdings Ltd. . ....... ... . i 1,642,000 1,668,349 1.2

10,056.629 73
30,660,652 223

FINANZWERTE
BANKEN
Agricultural Bank of China Ltd. - Class H ......... .. ... .. i 4,584,000 1,736,319 1.2
Bank of Hangzhou Co.,Ltd. - Class A .. ... ...ttt 963,200 2,183,546 1.6
China Construction Bank Corp.-Class H ....... ... . .. i 9,642,100 7,230,403 52
China Merchants Bank Co., Ltd.-Class H . . .. ....... ... ... . . . . . .. 321,500 2,707,074 20
Industrial Bank Co., Ltd. - Class A . . ... ... . i et e 827,900 2,892,565 2.1
Ping An Bank Co., Ltd. - Class A(Nth SZ-SEHK) ......... ... ... ... 869,236 2,167,310 1.6
18,917,217 13.7
KAPITALMARKTE
CITIC Securities Co., Ltd. - Class H . ... ... .. i 547 400 1,326,716 1.0
Haitong Securities Co., Ltd. - Class H . ....... .. ... i 837,600 720,277 0.5
2,046,993 1.5
VERSICHERUNGEN

Ping An Insurance Group Co.of ChinaLtd.-Class H . ......... ... ... ... ... ...... 394,000 3,045.274 22
24,009,484 174

KOMMUNIKATIONSDIENSTLEISTUNGEN

UNTERHALTUNG
G-bits Network Technology Xiamen Co.,Ltd.-Class A ........ ... ... ... ..., 37,600 2,081,905 1.5
INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN
Tencent Holdings Ltd. . . ... ..o 217,900 11,744,616 8.5
MEDIEN
Chinese Universe Publishing and Media Group Co.,Ltd. ....... ... ... ... ... ...... 867,700 1,597,542 1.2
15,424,063 11.2
VERBRAUCHSGUTER
GETRANKE
Anhui Yingjia Distillery Co., Ltd. - Class A ... ... e 186,100 2,179,828 1.6
China Resources Beer Holdings Co.,Ltd. ........ ... ... ... ... ... .. ... ... .. 172,000 1,361,324 1.0
Kweichow Moutai Co., Ltd. - Class A(Nth SSE-SEHK) .. .......... ... ... ... ...... 5,000 1,417,173 1.0
Shanxi Xinghuacun Fen Wine Factory Co.,Ltd. - Class A ........... ... ... ... ...... 31,500 1,457,264 1.1
Tsingtao Brewery Co.,Ltd. - Class H . . ... ... . e 180,000 1,726,384 12
Wauliangye Yibin Co., Ltd. - Class A(Nth SZ-SEHK) ........ ... ... .. ... .. ...... 37,200 1,118,921 0.8

9.260.894 6.7

LEBENSMITTEL UND MASSENERZEUGNISSE - EINZELHANDEL

Taiwan FamilyMart Co., Ltd./Taiwan . . ... ... e 206,000 1,634,921 1.2
LEBENSMITTELPRODUKTE

Nestle SA(REG) . ..o oottt e e e e e e e e e 15,440 2,016,577 1.5
KORPERPFLEGEPRODUKTE

L’Occitane International SA . ... ... . e 581,250 2,008,260 14

14,920,652 _10.8

52



ABFCPI

China Low Volatility Equity Portfolio

Zinssatz Anteile Wert Nettover-
(USD) mogen %
VERSORGUNG
GASVERSORGUNGSBETRIEBE
ENN Energy Holdings Ltd. .. ....... ... ... ... ... ... ... 90,000 $ 1,306,017 0.9%
Kunlun Energy Co., Ltd. . ...... ... i 4,370,000 4,272.362 3.1
5,578,379 4.0
UNABHANGIGE STROM- UND ERNEUERBARE ELEKTRIZITATSPRODUZENTEN
China Datang Corp. Renewable Power Co.,Ltd.(a) ............ 3,713,000 1,401,652 1.0
China Yangtze Power Co.,Ltd.-Class A .................... 747,300 2,742.277 2.0
Huaneng Lancang River Hydropower, Inc. - Class A
(Nth SSE-SEHK) . ... ... 2,442 300 2,381,676 1.7
Xinyi Energy Holdings Ltd.(a) .......... ... ... ... ... ... 3,086,000 1,579,607 1.2
8,105,212 59
13,683,591 9.9
INDUSTRIEGUTER
ELEKTRISCHE AUSRUSTUNG
Contemporary Amperex Technology Co., Ltd. - Class A
(Nth SZ-SEHK) ... ..o 16,200 1,367,849 1.0
NARI Technology Co.,Ltd.-Class A ...................... 604,146 3,380,915 24
4,748,764 34
INDUSTRIEKONZERNE
GuocoGroup Ltd. ... .. ... .. 91,000 995,637 0.7
MASCHINEN
Wuxi Lead Intelligent Equipment Co., Ltd. - Class A .......... 122,500 1,303,773 1.0
7,048,174 5.1
IMMOBILIEN
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
China Resources Land Ltd. .. ....... ... ... ... ... ........ 354,000 1,721,394 13
KWG Living Group Holdings Ltd. . ........................ 323,600 133,753 0.1
Longfor Group Holdings Ltd. . .......... ... ... ... ....... 521,500 2,789,484 2.0
Midea Real Estate Holding Ltd.(a) ......................... 682,000 998,398 0.7
Poly Developments and Holdings Group Co., Ltd. - Class A . . . .. 513,300 1,285,525 0.9
6,928,554 5.0
INFORMATIONSTECHNOLOGIE
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN
GoerTek, Inc. - Class A (Nth SZ-SEHK) .................... 297,700 2,063,277 1.5
IT-DIENSTLEISTUNGEN
GDS Holdings Ltd. ........ .. ... 393,560 2,163,054 1.6
Vnet Group,Inc. (ADR) . ... .. ... 51,290 403,652 0.3
2,566,706 1.9
HALBLEITER UND HALBLEITERAUSRUSTUNG
Taiwan Semiconductor Manufacturing Co.,Ltd. .............. 71,000 1,529,659 1.1
6,159,642 4.5
GESUNDHEITSWESEN
BIOTECHNOLOGIE
Chongqing Zhifei Biological Products Co., Ltd. - Class A . ... ... 30,700 628,308 0.5
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
Shenzhen Mindray Bio-Medical Electronics Co., Ltd. .......... 26,100 1,351,566 1.0
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Shanghai Pharmaceuticals Holding Co.,Ltd.-ClassH ......... 671,800 1,210,419 0.9
PHARMAZEUTIKA
Yunnan Baiyao Group Co., Ltd. - Class A (Nth SZ-SEHK) . ... .. 111,000 1,585,890 1.1
4,776,183 3.5
ENERGIE
OL, GAS UND VERBRAUCHSBRENNSTOFFE
PetroChina Co.,Ltd.-ClassH ............................ 5,626,000 3,002,127 2.2
GRUNDSTOFFE
CHEMIKALIEN
Shanghai Putailai New Energy Technology Co., Ltd. - Class A
(Nth SSE-SEHK) . ... .. 54,200 1,248,261 0.9
Gesamtanlagen
(Kosten $128,409,543). . . ..o it $ 127,861,383  92.8%
Termineinlagen
ANZ,London(b) .. ...t 021)% 1,241 0.0
Barclays, London(b) .......... ... .. i 001 % 11,918,586 8.7
BBH, Grand Cayman(b) ........... ... ... ... ... ... ... 0.01 % 1 0.0
BBH, Grand Cayman(b) ..............coiiiiiininno... 0.08 % 1 00
BBH, Grand Cayman(b) ........... ... ... ... ... ... ... 0.25 % 566 0.0



VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB FCP1
China Low Volatility Equity Portfolio

Zinssatz Datum Wert Nettover-
(USD) mogen %
BBH, Grand Cayman(b) ........... ... ... ... ... ....... 3.00 % - $ 153,746 0.1%
BNP Paribas, Paris(b) ........... ... ... . 0.31)% - 740 0.0
Credit Suisse AG, Zurich(b) ......... .. .. . ... (1.54)% - 15,484 0.0
Hong Kong & Shanghai Bank, Hong Kong(b) ................ 0.01 % - 12,533 0.0
HSBC Bank PLC, Paris(b). ... ..o (0.78)% - 21,904 0.0
SEB, Stockholm(b) ......... ... 0.10 % - 4,494 0.0
Termineinlagen insgesamt. . . .............. ... . ... ... 12,129,296 8.8
Sonstige Vermogenswerte abziiglich Verbindlichkeiten......................... (2,176,179) (1.6)
NettOVErmMOZEN . . . . . .ottt e e $ 137,814,500 100.0%
DEVISENTERMINGESCHAFTE
Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Brown Brothers Harriman & Co+. .. ...t CNH 5 USD 0* 03/04/2022 $ 2)
Brown Brothers Harriman & Co+. . ..............oooa... USD 8 CNH 53 03/04/2022 40
Brown Brothers Harriman & Co+. .. ...t CNH 4 USD 0* 03/14/2022 (1)
Brown Brothers Harriman & Co+. . ..............oooa... USD 8 CNH 54 03/14/2022 78
Brown Brothers Harriman & Co+. .. ...t AUD 1,276 USD 920 03/18/2022 (6,286)
Brown Brothers Harriman & Co+. . ...................... CAD 97 USD 76 03/18/2022 (363)
Brown Brothers Harriman & Co+. .. ..........ovvunon... EUR 15 USD 17 03/18/2022 103
Brown Brothers Harriman & Co+. . .......... ... oo... GBP 33 USD 45 03/18/2022 449
Brown Brothers Harriman & Co+. .. ...t GBP 20 USD 27 03/18/2022 61)
Brown Brothers Harriman & Co+. .. ......... ..ot .. NZD 45 USD 30 03/18/2022 19
Brown Brothers Harriman & Co+. .. ...t NZD 63 USD 42 03/18/2022 (452)
Brown Brothers Harriman & Co+. .. ......... ..ot .. PLN 77 USD 19 03/18/2022 506
Brown Brothers Harriman & Co+. .. ... on... SGD 2 USD 2 03/18/2022 6
Brown Brothers Harriman & Co+. .. ......... ..ot .. USD 13,463 AUD 18,776 03/18/2022 177,049
Brown Brothers Harriman & Co+. .. ... on... USD 1,034 CAD 1,312 03/18/2022 1,509
Brown Brothers Harriman & Co+. .. ..................... USD 299 EUR 262 03/18/2022 (3,842)
Brown Brothers Harriman & Co+. .. ..., USD 1,089 GBP 803 03/18/2022 (12,650)
Brown Brothers Harriman & Co+. ... .................... USD 912 NZD 1,370 03/18/2022 14,773
Brown Brothers Harriman & Co+. .. ...t USD 333 PLN 1,324 03/18/2022 (18,608)
Brown Brothers Harriman & Co+. .. ..................... USD 21 SGD 28 03/18/2022 (186)
Brown Brothers Harriman & Co+. .. ...........coounn... USD 17,581 ZAR 266,296 03/18/2022 (298,529)
Brown Brothers Harriman & Co+. ... .................... ZAR 17,086 USD 1,126 03/18/2022 17,823
$ (128,625)
Wertsteigerung ~ $ 212,355

Wertminderung ~ $ (340,980)
+  Zum Zweck der Absicherung von Anteilklassen benutzt.
*  Die Anzahl der Kontrakte betrigt weniger als 500.
(a) Stellt samtliche oder einen Teil der verliehenen Wertpapiere dar. Informationen zur Wertpapierleihe finden Sie in Anmerkung N.
(b) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar
CAD - Canadian Dollar
CNH - Chinese Yuan Renminbi (Offshore)
EUR - Euro

GBP - Great British Pound
NZD - New Zealand Dollar
PLN - Polish Zloty

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

Glossar:

ADR - American Depositary Receipt
REG - Registered Shares

Siehe Anmerkungen zum Halbjahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

28. Februar 2022 (ungepriift) Short Duration Bond 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 139 ... .................. 3.25% 04/21/2025 AUD 56,889 $ 43,426,718 8.3%
KANADA

Canadian Government Bond, Series AS5 . ................... 8.00% 06/01/2023 CAD 22,155 18,933,562 3.6
ITALIEN

Italy Buoni Poliennali Del Tesoro . ................ooounn... 4.50% 03/01/2024 EUR 4,460 5448 453 1.0

Italy Buoni Poliennali Del Tesoro .. .............coovvun.... 4.50% 03/01/2026 17,741 22,908,540 44

Italy Buoni Poliennali Del Tesoro . ................ooounn... 5.00% 03/01/2025 6,036 7,695,780 1.5

36,052,773 6.9

JAPAN

Japan Government Twenty Year Bond, Series 70 .............. 240% 06/20/2024 JPY 562,634 5,167,770 1.0

Japan Government Twenty Year Bond, Series 71 .............. 2.20% 06/20/2024 1,986,053 18,162,214 3.5

23,329,984 4.5

NEUSEELAND

New Zealand Government Bond, Series 425. .. ............... 2.75% 04/15/2025 NZD 25,462 17,342,336 33
SPANIEN

Spain Government Bond . ...... ... ... il 4.80% 01/31/2024 EUR 4,161 5,109,054 1.0
VEREINIGTE STAATEN

U.S. Treasury Bonds . ......... ..., 7.13% 02/15/2023 USD 29,303 30,950,930 59

U.S.Treasury Bonds .......... .. . ... 7.25% 08/15/2022 8,730 8,982,658 1.7

U.S. Treasury Bonds . ......... ..., 7.50% 11/15/2024 34,068 39,423,483 7.6

U.S. Treasury NOtes . . . ..o vttt 2.88% 11/30/2023 22,353 22,925,955 44

102,283,026 _19.6
246477453 472

INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT

FINANZINSTITUTE

BANKWESEN
ABNAMROBank NV ... o o il 1.25% 05/28/2025 EUR 1,561 1,774 416 0.3
Banco Bilbao Vizcaya Argentaria SA, Series G ............... 1.38% 05/14/2025 1,464 1,665,351 0.3
Banco Santander SA ..... ... ool 2.75% 09/12/2023 GBP 1,854 2,507,722 0.5
Bank of America Corp. .........oviiiiiniiiiiii 1.38% 02/07/2025 EUR 2,069 2,357,932 0.5
Barclays PLC. ... 0.75% 06/09/2025 1,153 1,288,889 02
Barclays PLC ... ... 3.38% 04/02/2025 585 690,796 0.1
BNPParibas SA. .. ... 1.13% 08/28/2024 1,854 2,105,820 04
CaixaBank SA ... ... ... 0.63% 10/01/2024 1,756 1,957,588 04
Canadian Imperial Bank of Commerce .. .................... 1.88% 01/27/2026 GBP 1,525 2,018,930 04
Citigroup, Inc. ... .. 2.01% 01/25/2026 USD 2,084 2,053,800 04
Credit Suisse Group AG. . ........... ... i il 1.25% 07/17/2025 EUR 1,747 1,960,600 04
Danske Bank A/S. ... ... 1.63% 03/15/2024 1,733 1,984,547 04
Deutsche Bank AG. ........ ... ... ... . il 3.88% 02/12/2024 GBP 1,073 1,471,877 0.3
Goldman Sachs Group, Inc. (The).......................... 1.76% 01/24/2025 USD 2,083 2,060,746 04
HSBCHoldings PLC......... ... ... ... ... .. .. ... 1.65% 04/18/2026 2,117 2,041,687 04
INGGroep NV. ..o 1.13% 02/14/2025 EUR 1,756 1,986,837 04
Intesa Sanpaolo SpA ... ... ... 5.25% 01/12/2024 USD 1475 1,552,744 0.3
JPMorgan Chase & CO. ... ovviiii e 2.60% 02/24/2026 2,078 2,083,667 04
Lloyds Banking Group PLC ......... ... ... ... 2.44% 02/05/2026 2,061 2,044 464 04
Mitsubishi UFJ Financial Group,Inc........................ 0.98% 10/09/2023 EUR 1,763 2,001,118 04
Mizuho Financial Group Cayman 3 Ltd...................... 4.60% 03/27/2024 USD 1,241 1,293,002 02
Morgan Stanley . ...t 2.63% 02/18/2026 2,078 2,080,025 04
Santander UK Group Holdings PLC ........................ 3.63% 01/14/2026 GBP 894 1,245,555 0.2
Standard Chartered PLC .......... ... ... .. ... .. ..... 2.82% 01/30/2026 USD 1,538 1,529,430 03
Swedbank AB........ ... .. .. ... 0.25% 10/09/2024 EUR 1,630 1,805,179 03
Toronto-Dominion Bank (The) ............................ 0.38% 04/25/2024 2,059 2,303,343 04
UBSGroupAG .. .. ..o 1.01% 07/30/2024 USD 790 778,951 0.2
UBSGroupAG . ...ttt 2.13% 03/04/2024 EUR 1,122 1,300,279 0.2
UniCredit SpA . ... ... 3.75% 04/12/2022 USD 1420 1,423,116 0.3

51,368,411 9.8

FINANZEN
AerCap Ireland Capital DAC/AerCap Global Aviation Trust . . . . . 1.65% 10/29/2024 2,119 2,057,740 04
AirLease Corp. .. ..ot 3.88% 07/03/2023 1,268 1,293,712 03
Aircastle Ltd. . ... ... 5.25% 08/11/2025 1,185 1,255,819 0.2
Aviation Capital Group LLC . ................... . ........ 4.38% 01/30/2024 759 778,970 0.2
Aviation Capital Group LLC ... ... 5.50% 12/15/2024 485 515,807 0.1
JABHoldings BV ... ... .. . 1.25% 05/22/2024 EUR 1,756 1,992,164 04
Synchrony Financial ....... ... ... . ... . ... ... 4.50% 07/23/2025 USD 1,199 1,257,687 0.2

9.151.899 1.8
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VERSICHERUNGEN
Berkshire Hathaway, Inc.. ......... ... ... ... ... ... ... 0.00% 03/12/2025 EUR 1,855 $ 2,043,201 0.4%
Metropolitan Life Global Funding I, Series G................. 2.63% 12/05/2022 GBP 1,142 1,545,747 0.3
3,588,948 0.7
REITS
Digital Dutch FincoBV........ ... ... . . . 0.63% 07/15/2025 EUR 1,771 1,953,956 04
Heimstaden Bostad Treasury BV........ ... ... ... ... ... 0.25% 10/13/2024 528 582,105 0.1
Host Hotels & Resorts LP,SeriesE. ........................ 4.00% 06/15/2025 USD 1,247 1,291,145 03
VornadoRealty LP. . ... .. ... ... 3.50% 01/15/2025 1,243 1,268,626 0.2
5,095,832 1.0
69,205,090 133
INDUSTRIE
INVESTITIONSGUTER
Johnson Controls International PLC . ....................... 1.00% 09/15/2023 EUR 1,748 1,982,310 04
Parker-Hannifin Corp. . ........ ... .. i 1.13% 03/01/2025 1,771 2,008,289 04

3,990,599 0.8

KOMMUNIKATION/TELEKOMMUNIKATION
AT&T, INC. . oot e 2.75% 05/19/2023 1,317 1,523,469 0.3
British Telecommunications PLC . ......................... 4.50% 12/04/2023 USD 1,996 2,066,324 04

3,589,793 0.7

KONJUNKTURABHANGIGE KONSUMGUTER - KFZ

American Honda Finance Corp. ......... ... ... ... ... ... 2.63% 10/14/2022 GBP 839 1,135,358 0.2
BMWFinance NV .. ... ... . i 0.50% 02/22/2025 EUR 749 840,660 0.2
General Motors Financial Co.,Inc. .......... ... ... ... ..... 1.69% 03/26/2025 1,105 1,263,158 0.2
Harley-Davidson Financial Services,Inc..................... 3.35% 06/08/2025 USD 1,244 1,259,142 0.2
Hyundai Capital America. .. ..., 1.25% 09/18/2023 526 518,584 0.1
Hyundai Capital America. .. ..., 2.85% 11/01/2022 1,544 1,553,976 0.3
Toyota Motor Credit COrp.. . ... vvvvu et 0.63% 11/21/2024 EUR 1,140 1,285,263 0.3
Toyota Motor Finance Netherlands BV...................... 0.00% 10/27/2025 721 789,243 0.2
Volkswagen Financial Services AG......................... 0.25% 01/31/2025 966 1,066,990 0.2
Volkswagen Leasing GmbH. . ............................. 1.13% 04/04/2024 908 1,033,199 0.2

10,745,573 2.1

KONJUNKTURABHANGIGE KONSUMGUTER — EINZELHANDLER

PVH COIp. . oottt e e e e 4.63% 07/10/2025 USD 1,190 1,257,418 0.2
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
AbbVie, INC.. .. .o 1.38% 05/17/2024 EUR 1,522 1,741,444 0.3
Anheuser-Busch InBev SA/NV, SeriesE .................... 9.75% 07/30/2024 GBP 1,282 2,033,096 04
Asahi Group Holdings Ltd. . .............. ... ............. 0.16% 10/23/2024 EUR 1,961 2,173,814 04
AstraZeneca PLC. ... ... ... ... i 0.75% 05/12/2024 1,090 1,233,798 0.2
Baxter International, Inc.. . .. ............ .. ... .. ... ...... 0.40% 05/15/2024 1,302 1,458,068 03
Baxter International, Inc. . ... ....... ... . ... ... . ... . ... 1.30% 05/30/2025 376 429376 0.1
Becton Dickinsonand Co. . .............. ..., 0.00% 08/13/2023 734 820,027 0.2
Biogen,Inc. . ... 4.05% 09/15/2025 USD 1,981 2,070,760 04
Cargill, InC. . ..ot 2.50% 02/15/2023 EUR 1,161 1,331,332 0.3
DH Europe Finance Il Sarl ............... .. ... ... ..... 0.20% 03/18/2026 1,843 2,008,120 04
Diageo Finance PLC .......... ... ittt 0.13% 10/12/2023 1,356 1,522,168 0.3
Heineken NV . ... o 3.40% 04/01/2022 USD 1,464 1,466,979 0.3
Medtronic Global Holdings SCA. . ......................... 0.00% 10/15/2025 EUR 1,817 1,986,516 04
Reynolds American,Inc. ......... ... i 4.45% 06/12/2025 USD 1,204 1,260,682 0.2
Thermo Fisher Scientific Finance IBV ...................... 0.00% 11/18/2025 EUR 608 663,590 0.1
22,199,770 43
ENERGIE
BP Capital Markets PLC . ........... ... 1.88% 04/07/2024 1,810 2,086,926 04
Cenovus Energy,Inc....... ... ... ... ... i 5.38% 07/15/2025 USD 1,168 1,265,119 0.2
Devon Energy Corp. . ....oouiii i 5.25% 09/15/2024 1,948 2,074,003 04
Exxon Mobil Corp. .....oouuii i 0.14% 06/26/2024 EUR 2,044 2,278,405 04
ONEOK,INC. . . oottt 2.20% 09/15/2025 USD 1,289 1,272,122 0.3
Repsol International Finance BV........................... 0.13% 10/05/2024 EUR 1,464 1,628,657 0.3
Shell International Finance BV . ........................... 0.38% 02/15/2025 1,791 1,995,616 04
TotalEnergies Capital International SA . ..................... 2.13% 03/15/2023 1,854 2,125,651 04
14,726,499 2.8
DIENSTLEISTUNGEN

Expedia Group,Inc....... ... ... .. ... i i 6.25% 05/01/2025 USD 1,148 1,259,172 0.2
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TECHNOLOGIE
Baidu,Inc. ... .o 2.88% 07/06/2022 USD 1,405 $ 1,409 464 0.3%
Fidelity National Information Services,Inc................... 0.75% 05/21/2023 EUR 1,988 2,243,582 04
Fiserv,InC. . ..ot 0.38% 07/01/2023 1,225 1,374,615 0.2
Honeywell International, Inc. ....... ... ... ... ... ....... 0.00% 03/10/2024 1,832 2,041,442 04
Oracle Corp.. ..o vttt e e 2.50% 04/01/2025 USD 518 516,328 0.1
Oracle COrp.. ..o vvit et e 3.13% 07/10/2025 EUR 1,234 1,480,704 0.3
9,066,135 1.7
66,834,959 12.8
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
EON SE. .. 0.00% 08/28/2024 315 350,722 0.1
EDPFinance BV, SeriesE......... .. ... .. ... ... ... ... 8.63% 01/04/2024 GBP 927 1,393.434 0.2
Electricite de France SA. .. ... ... ... i 4.63% 09/11/2024 EUR 1,610 1,988,958 04
Enel Finance International NV . ........................... 0.00% 06/17/2024 549 609,183 0.1
Enel Finance International NV . ........... .. ... ... ...... 0.00% 05/28/2026 825 884,864 0.2
Enel Finance International NV .. ....... ... ... ... ........ 2.65% 09/10/2024 USD 655 658,616 0.1
Engie SA ... 0.38% 02/28/2023 EUR 2,049 2,303,405 04
Scottish Power UK PLC .......... ... ... .. i, 6.75% 05/29/2023 GBP 1,015 1,444,651 03
Western Power Distribution East Midlands PLC. .............. 5.25% 01/17/2023 1,475 2,038,993 04
11,672,826 2.2
ERDGAS
Southern Gas Networks PLC.............. ... ... ..covon.. 4.88% 10/05/2023 1,156 1,620,923 0.3
SONSTIGE VERSORGUNGSBETRIEBE
Thames Water Utilities Finance PLC. ....................... 1.88% 01/24/2024 344 461,300 0.1
13,755,049 2.6
149,795,098  28.7
GEDECKTE ANLEIHEN
Australia & New Zealand Banking Group Ltd.. . .............. 045% 11/22/2023 EUR 2,625 2,966,907 0.6
Bank of Nova Scotia (The) ............. ... ... ... 0.01% 03/18/2025 2,312 2,569,677 05
BPCE SFH SA . .. 0.13% 03/31/2025 2,342 2,612,199 0.5
CaixaBank SA . ... ... 2.63% 03/21/2024 488 575,103 0.1
Commonwealth Bank of Australia. . ........................ 0.38% 04/11/2024 1,885 2,125,375 04
Credit Agricole Home Loan SFHSA. . ........... ... ... ... 0.38% 09/30/2024 1,561 1,759,317 03
Credit Agricole Home Loan SFHSA. . ...................... 4.00% 07/16/2025 195 245,650 0.0
Danske Mortgage Bank PLC . ....... ... ... ... ... ... ... 0.01% 11/24/2026 182 200,239 0.0
DNB Boligkreditt AS. . ... i 0.63% 06/19/2025 2,030 2,297,516 04
Korea Housing Finance Corp. . .......... ... ... 0.10% 06/18/2024 1,859 2,075,076 04
National Australia Bank Ltd. . . .......... ... ... ... ....... 0.75% 01/30/2026 1,734 1,963,999 04
National Bank of Canada. . ............................... 0.38% 01/15/2024 285 321,660 0.1
National Bank of Canada. ................................ 0.75% 03/13/2025 609 691,737 0.1
National Westminster Bank PLC .. ........... ... ... ....... 0.50% 05/15/2024 2,710 3,060,632 0.6
Nordea Kiinnitysluottopankki Oyj. ......................... 0.63% 05/23/2025 1,789 2,027,316 04
Royal Bankof Canada . ........ ... ... ... ... ... ... 0.25% 01/29/2024 2,257 2,542.223 05
Skandinaviska Enskilda Banken AB ........................ 0.38% 02/09/2026 293 327,641 0.1
Societe Generale SFH SA ....... ... .. ... ... ... 0.01% 12/02/2026 976 1,070,596 0.2
Stadshypotek AB ... ... . 0.50% 07/11/2025 2,193 2473204 0.5
Sumitomo Mitsui Banking Corp............. ... ... ....... 0.55% 11/06/2023 1,888 2,133,049 04
Swedbank Hypotek AB . ...... ... . ... i 0.05% 05/28/2025 543 602,847 0.1
Westpac Banking COrp. .. ... 0.50% 01/16/2025 541 609,344 0.1
Westpac Banking Corp.,Series G . ......................... 0.50% 05/17/2024 2,159 2,439,788 0.5
37,691,095 7.2
BESICHERTE HYPOTHEKENVERPFLICHTUNGEN
RISIKOTEILUNG - VARIABEL VERZINSLICH
Bellemeade Re Ltd.
Series 2018-3A,Class MIB(@) .. ....oooviienn e 2.04% 10/25/2028 USD 527 525433 0.1
Series 2019-3A,Class MIB(@) .. ..o 1.79% 07/25/2029 532 531,318 0.1
Connecticut Avenue Securities Trust
Series 2021-RO1,Class IMI(@). . ......ovvvniennann. 0.80% 10/25/2041 59 58,562 0.0
Series 2021-RO1,Class IM2(a). . .. ..o vei e 1.60% 10/25/2041 77 75,059 0.0
Series 2021-R03, Class IMI(a). . ......covuvinenenenann. 0.90% 12/25/2041 712 704,836 0.1
Eagle Re Ltd.
Series 2021-2,Class MTIA(Q) ... .ovveiiin i 1.60% 04/25/2034 146 145,202 0.0
Series 2021-2,Class MIB(a). . .. ..o oo eie i 2.10% 04/25/2034 296 291,363 0.1
Federal Home Loan Mortgage Corp.
Structured Agency Credit Risk Debt Notes
Series 2014-DN3,Class M3(a) .. ..o oo v oo 4.19% 08/25/2024 379 382,990 0.1
Series 2014-HQ2,Class M3(a) . . ..o oo oo i eie e 3.94% 09/25/2024 640 655,908 0.1
Series 2015-DNA2,Class M3(a). . . .« o oo i 4.09% 12/25/2027 113 113,453 0.0
Series 2021-DNAS, Class M2(a). .. o oo oo e i e 1.70% 01/25/2034 314 310,549 0.1
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Series 2021-DNAG6,Class M1(a). .. ..o ovvivini i 0.85% 10/25/2041 USD 56 $ 55,018 0.0%
Series 2021-DNA6, Class M2(@). . . .« oo oo i 1.55% 10/25/2041 793 764 480 0.1
Series 2021-HQA4,Class M1(a). .. ... .covvvii i 1.00% 12/25/2041 786 786,043 0.2
Federal National Mortgage Association Connecticut
Avenue Securities
Series 2014-C04,Class IM2(a). . .. .o o vvvii v 5.09% 11/25/2024 760 786,989 0.2
Series 2014-C04, Class 2M2(a). . .. oo v e oo e ie e 5.19% 11/25/2024 268 271,394 0.1
Series 2015-C03,Class 2M2(a). . . oo o v e 5.19% 07/25/2025 6 6,176 0.0
Series 2016-C02,Class IM2(a). . ..o ovvvevieie e 6.19% 09/25/2028 545 564,622 0.1
Series 2016-C03,Class IM2(a). . .. .o ovovvi v 549% 10/25/2028 741 770,827 0.1
Series 2016-C05, Class 2M2(a). . .. oo v vve e eie e eeans 4.64% 01/25/2029 765 790,303 0.2
Series 2016-C06, Class IM2(a). . .. .. ovvvvivin i 4.44% 04/25/2029 1,293 1,336,126 03
Home Re Ltd., Series 2019-1,Class M1(a)................... 1.84% 05/25/2029 673 672,626 0.1
PMT Credit Risk Transfer Trust, Series 2019-2R, Class A(a). . . .. 2.86% 05/27/2023 499 495 544 0.1
Radnor Re Ltd., Series 2019-2,Class M1B(a) ................ 1.94% 06/25/2029 1,610 1,608,260 03
Triangle Re Ltd., Series 2021-3, Class M1A(a) ............... 1.95% 02/25/2034 732 725,232 0.1
13,428,313 2.6
INFLATIONSGEBUNDENE WERTPAPIERE
AUSTRALIEN
Australia Government Bond, Series 25CI . ................... 3.00% 09/20/2025 AUD 4,902 5,304,177 1.0
VEREINIGTE STAATEN
U.S. Treasury Inflation Index. . . ......... ... ... ... ... ... 0.13% 10/15/2026 USD 4,928 5,296,459 1.0
10,600,636 2.0
GEMEINDEVERWALTUNG - KOMMUNALANLEIHEN
KANADA
Province of British ColumbiaCanada . .. .................... 4.25% 11/27/2024 AUD 4,557 3,517,681 0.7
Province of Ontario Canada, Series HC ..................... 9.50% 07/13/2022 CAD 2,927 2,384,549 04
Province of Ontario Canada, SeriesHP. .. ................... 8.10% 09/08/2023 2,098 1,818,940 0.3
Province of Quebec Canada. ....................ovvuion.. 9.38% 01/16/2023 2,830 2,392,259 0.5
10,113,429 1.9
BESICHERTE KREDITVERPFLICHTUNGEN
CLO - VARIABEL VERZINSLICH
AGL CLO 12 Ltd., Series 2021-12A,Class Al(a) ............. 1.41% 07/20/2034 USD 1,606 1,596,512 03
AGL CLO Ltd., Series 2021-16A,ClassD(a). . .. ............. 3.35% 01/20/2035 244 239,260 0.0
Bain Capital Credit CLO Ltd., Series 2021-4A, Class Al(a) .. ... 1.30% 10/20/2034 1,116 1,109,584 0.2
Ballyrock CLO Ltd., Series 2021-16A, Class Al(a) . .. ......... 1.38% 07/20/2034 1,080 1,071,000 0.2
Neuberger Berman Loan Advisers CLO 42 Ltd.,
Series 2021-42A,Class A(@) . .« oo v e o e 1.34% 07/16/2035 1,399 1,387,604 03
Neuberger Berman Loan Advisers CLO 43 Ltd.,
Series 2021-43A,Class A(2) . . .o v v e 1.37% 07/17/2035 1,632 1,619,604 03
New Mountain CLO Ltd., Series CLO-3A, Class A(a).......... 1.31% 10/20/2034 993 985,135 0.2
8,008,699 1.5
SUPRANATIONALE UNTERNEHMEN
Nordic Investment Bank . ................................ 0.50% 11/03/2025 EUR 2,194 2.481,329 0.5
Nordic Investment Bank . ........... .. ... .. .. ... ... 4.75% 02/28/2024 AUD 3,234 2,498,387 0.5
4979.716 1.0
QUASI-STAATLICHE WERTPAPIERE
QUASI-STAATSANLEIHEN
CHINA
Export-Import Bank of China (The) ........................ 0.75% 06/08/2022 EUR 1,771 1,988,012 04
SUDKOREA
Korea Development Bank (The) ............ ... ... ... ... 0.00% 07/10/2024 492 547403 0.1
Korea Development Bank (The) ........................... 1.50% 08/29/2024 AUD 1,952 1,397,750 0.2
1,945,153 0.3
3,933,165 0.7
REGIERUNGEN - STAATLICHE BEHORDEN
JAPAN
Development Bank of Japan, Inc., SeriesG .................. 0.01% 10/15/2024 EUR 2425 2,697,105 0.5
REGIERUNGEN - STAATSANLEIHEN
INDONESIEN
Indonesia Government International Bond .. ................. 2.15% 07/18/2024 1,327 1,511,494 0.3
PHILIPPINEN
Philippine Government International Bond. . ................. 0.00% 02/03/2023 1,000 1,115277 0.2
2,626,771 0.5

58




ABFCPI
Short Duration Bond Portfolio

Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
DURCH GEWERBLICHE HYPOTHEKEN BESICHERTE ANLEIHEN
NICHT STAATLICHE VARIABEL VERZINSLICHE CMBS
MSCG Trust, Series 2018-SELF, Class A(a). . ... ..oovvvvnnn .. 1.09% 10/15/2037 USD 1349 § 1,337,573 0.3%
NICHT STAATLICHE FESTVERZINSLICHE CMBS
JPMorgan Chase Commercial Mortgage Securities Trust,
Series 2012-C8,Class B ....... ... ... .. ... L 3.98% 10/15/2045 1,079 1,081,584 0.2
2419,157 0.5
HYPOTHEKEN MIT LAUFENDEN ZINSZAHLUNGEN
FESTVERZINSLICHE STAATSPAPIERE MIT 30-JAHRIGER LAUFZEIT
Federal National Mortgage Association, Series 1999 ........... 7.00% 09/01/2029 1 576 0.0
Federal National Mortgage Association, Series 1999 .. ......... 7.00% 10/01/2029 1 1,631 0.0
Federal National Mortgage Association, Series 2000 ........... 7.00% 12/01/2030 1 883 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 05/01/2031 0* 256 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 09/01/2031 8 9455 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 11/01/2031 3 3,522 00
Federal National Mortgage Association, Series 2001 ........... 7.00% 12/01/2031 7 8,110 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 01/01/2032 1 1,633 00
Federal National Mortgage Association, Series 2002 ........... 7.00% 02/01/2032 2 1,901 0.0
27,967 0.0
492,798,604 943
SONSTIGE UBERTRAGBARE WERTPAPIERE
REGIERUNGEN - SCHATZPAPIERE
SCHATZPAPIERE
Spain Government Bond . ....... .. ..o i 0.00% 05/31/2024 EUR 8,990 10,093,997 19
BESICHERTE KREDITVERPFLICHTUNGEN
CLO - VARIABEL VERZINSLICH
Black Diamond CLO Ltd. Series 2019-2A, Class AlA(a) ....... 1.69% 07/23/2032 USD 1,436 1,426,850 0.3
11,520,847 22
Gesamtanlagen
(Kosten $532,304,890). . . ..o o vviii i $ 504319451 96.5%
Termineinlagen
ANZ,London(b) . ... ...t 021)% - 53,164 0.0
Bank of Nova Scotia, Toronto(b). . .. ..., 0.00 % - 52,801 0.0
Barclays, London(b) .......... ... .. i 001 % - 8,954,529 1.7
BBH, Grand Cayman(b) ...........c...oiiiiiiinennna... 0.25 % - 79,738 0.0
BBH,Grand Cayman(b) ........... ... ..., 3.00 % - 1 0.0
BNP Paribas, Paris(b) ... 0.07 % - 3,324 0.0
BNP Paribas, Paris(b) ......... ... .. . i 0.08 % - 164 0.0
HSBC Bank PLC, Paris(b). .. ............. .. ..., (0.78)% - 1,682 0.0
JPMorgan Chase, New York(b) . ........... ... ... ... ..., 001 % - 5,523 00
SEB, Stockholm(b) ........ .. ... .. ... 0.10 % - 108,207 0.0
Sumitomo, Tokyo(b) . ..... ... ... i (0.78)% - 259,954 0.1
Termineinlagen insgesamt. . . .......... ... ... ... L 9,519,087 1.8
Sonstige Vermogenswerte abziiglich Verbindlichkeiten......................... 8,748,092 1.7
NettOVErMOZEN . . . . . ..ottt ettt e e e e e $ 522,586,630 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Beschreibung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
Korea3 YrBond Futures . ............... ... ....coiu... 03/15/2022 84 $ 7,597,096 $ 7537771 % (59,325)
Short
Euro-BOBL Futures . . ........coouuiiii i 03/08/2022 283 42,652,633 41,837,447 815,186
Euro-Schatz Futures . .. ... .. ... i 03/08/2022 473 59,458,328 59,425,806 32,522
US.T-Note SYr (CBT) Futures ................. ... 06/30/2022 74 8,721,242 8,771,647 (50.,405)
$ 737978
Wertsteigerung $ 847,708
Wertminderung $ (109,730)
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DEVISENTERMINGESCHAFTE

Vertrige zur Im Austausch Unrealisierte

Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Australia and New Zealand Banking Group Ltd. ............ USD 8,398 EUR 7,388 04/14/2022 $ (99.434)
Australia and New Zealand Banking Group Ltd. ............ AUD 77,551 USD 54,758 04/28/2022 (1,613,767)
Australia and New Zealand Banking Group Ltd. ............ USD 2,713 EUR 2,360 05/12/2022 (59,479)
Bank of America, NA. . ... ... .. . RUB 101,453 USD 1,327 03/02/2022 387,997
Bank of America, NA. . ... ... ... .. USD 1,091 RUB 83431 03/02/2022 (318,916)
Bank of America, NA. . ... ... .. . CLP 784,987 USD 979 03/25/2022 (792)
Bank of America, NA. . ... ... ... .. JPY 597,554 USD 5,234 04/14/2022 30,614
Bank of America, NA. . ... ... .. . USD 5,174 JPY 597,554 04/14/2022 28,612
Bank of America, NA. . ... ... ... .. KRW 4,340,023 USD 3,647 04/28/2022 40,490
Barclays Bank PLC . ...... ... ... .. .. i GBP 14,983 USD 20,501 03/17/2022 398,541
Barclays Bank PLC . ....... ... ... i JPY 1,612,136 USD 14,190 03/18/2022 162,478
BNPParibas SA. . ... USD 2,839 GBP 2,092 03/17/2022 (31,601)
BNP Paribas SA. ... ... NZD 2,703 USD 1,795 03/18/2022 (33,488)
BNPParibas SA. . ... COP 10,301,978 USD 2,609 03/25/2022 (1,176)
BNPParibas SA . .. ... Ccop 6,497,613 USD 1,658 03/25/2022 11,957
BNPParibas SA. .. ... USD 4226 COP 16,799,591 03/25/2022 29,964
BNPParibas SA. ... ... JPY 271,269 USD 2,345 04/28/2022 (17,666)
BNPParibas SA. . ... USD 2,610 TWD 72402 04/29/2022 (20,724)
BNPParibas SA . .. ... EUR 9403 USD 10,776 05/17/2022 201,849
BNPParibas SA. .. ... CNH 16,526 USD 2,592 05/18/2022 (10,560)
Brown Brothers Harriman & Co.......................... GBP 137 USD 184 03/17/2022 67)
Brown Brothers Harriman & Co.......................... GBP 1,283 USD 1,728 03/17/2022 6,623
Brown Brothers Harriman & Co.......................... NZD 4,827 USD 3,182 03/18/2022 (83,826)
Brown Brothers Harriman & Co.......................... USD 5,041 JPY 584,536 03/18/2022 45272
Brown Brothers Harriman & Co.......................... USD 3,088 EUR 2,714 04/14/2022 (39,636)
Brown Brothers Harriman & Co.......................... AUD 4875 USD 3,518 04/28/2022 (25,267)
Brown Brothers Harriman & Co.......................... JPY 768,512 USD 6,757 04/28/2022 63312
Brown Brothers Harriman & Co.......................... EUR 20,470 USD 23,188 05/12/2022 172,668
Brown Brothers Harriman & Co.......................... USD 1,681 EUR 1,467 05/12/2022 (31,673)
Brown Brothers Harriman & Co.......................... JPY 627,059 USD 5,458 05/16/2022 (5,585)
Brown Brothers Harriman & Co+. . ...................... AUD 289 USD 208 03/18/2022 (2,118)
Brown Brothers Harriman & Co+. .. ...t CAD 147 USD 116 03/18/2022 (254)
Brown Brothers Harriman & Co+. .. ..................... EUR 40 USD 45 03/18/2022 (55)
Brown Brothers Harriman & Co+. ... .................... EUR 129 USD 145 03/18/2022 1,127
Brown Brothers Harriman & Co+. .. ......... ..ot .. GBP 191 USD 260 03/18/2022 3,183
Brown Brothers Harriman & Co+. .. ...........cooun.t. NZD 19 USD 12 03/18/2022 (212)
Brown Brothers Harriman & Co+. .. ..................... USD 13,385 AUD 18,651 03/18/2022 165,342
Brown Brothers Harriman & Co+. ... .................... USD 7,367 CAD 9,352 03/18/2022 11,939
Brown Brothers Harriman & Co+. . ..............ooooo. .. USD 7915 EUR 6,963 03/18/2022 (102,122)
Brown Brothers Harriman & Co+. ... .................... USD 8,108 GBP 5973 03/18/2022 (93,941)
Brown Brothers Harriman & Co+. . ...................... USD 567 NZD 852 03/18/2022 9,242
Brown Brothers Harriman & Co+. ... .................... USD 907 SGD 1,219 03/18/2022 (8,016)
Citibank, NA . ... . RUB 407,646 USD 5,460 03/02/2022 1,685,445
Citibank, NA . ... . USD 1,313 RUB 101971 03/02/2022 (369,185)
Citibank, NA . ... . CLP 2,174,600 USD 2,638 03/25/2022 (75,262)
Citibank, NA . ... . USD 2,709 CLP 2,174,600 03/25/2022 4322
Citibank, NA . ... . INR 194,339 USD 2,566 04/07/2022 2,866
Citibank, NA . ... . USD 2,552 INR 192,692 04/07/2022 (10,498)
Citibank, NA . ... . CHF 2,409 USD 2,622 04/13/2022 (9,986)
Citibank, NA . ... . CAD 6,643 USD 5,205 04/22/2022 (36,481)
Citibank, NA . ... . USD 2,620 CAD 3,323 04/22/2022 2,799
Credit Suisse International . . ............................ NOK 22,752 USD 2,570 03/24/2022 (10,620)
Credit Suisse International . . . ........................... USD 2,553 NOK 22,752 03/24/2022 27410
Credit Suisse International . . ............................ CHF 2414 USD 2,610 04/13/2022 (26,856)
Credit Suisse International . .. ........................... USD 2,605 CHF 2414 04/13/2022 32,116
Goldman Sachs Bank USA . ............................ MXN 53,186 USD 2,588 03/24/2022 1,886
Goldman Sachs Bank USA . ........ ... ... ... ... ..... SEK 24373 USD 2,586 03/24/2022 10,982
Goldman Sachs Bank USA ............................. USD 2,592 MXN 53,186 03/24/2022 (5,077)
Goldman Sachs Bank USA . ........ ... ... ... ... ..... USD 2,632 SEK 24373 03/24/2022 (57,246)
HSBCBank USA. ... ... ... i USD 2,554 SEK 23,265 03/24/2022 (96,518)
HSBC Bank USA. ... ... e CLP 2,185,464 USD 2,720 03/25/2022 (6,546)
HSBCBank USA. ... ... ... i CLP 2,076,056 USD 2,603 03/25/2022 12,929
HSBC Bank USA. ... ... e COP 10,222,158 USD 2,565 03/25/2022 (24,773)
HSBCBank USA. ... ... ... i JPY 903,904 USD 7,897 03/25/2022 30,128
HSBC Bank USA. ... ... e USD 5,288 CLP 4,261,520 03/25/2022 28,615
HSBCBank USA. ... ... ... i USD 1,641 COP 6,452,105 03/25/2022 (6,638)
HSBCBank USA. ... ... .. USD 955 COP 3,770,053 03/25/2022 275
HSBCBank USA. ... ... ... i USD 7,823 JPY 903,904 03/25/2022 43,445
HSBCBank USA. ... ... .. EUR 32,952 USD 37,238 03/28/2022 247,249
HSBCBank USA. ... ... ... i USD 5212 SGD 7,022 04/21/2022 (33471)
HSBC Bank USA. ... ... e KRW 3,135,462 USD 2,617 04/28/2022 11,188
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Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
HSBCBank USA. ... ... . i USD 2,574 IDR 37,109,086 04/28/2022 $ (3,556)
HSBCBank USA. ... ... .. USD 2,569 IDR 37,207,902 04/28/2022 8,133
HSBCBank USA. ... ... . i USD 2,610 KRW 3,135461 04/28/2022 4,013)
HSBCBank USA. . ... .. .. EUR 33451 USD 38,258 04/29/2022 666,655
JPMorgan Chase Bank, NA . .......... ... ... ... ...... EUR 29,392 USD 33,673 03/17/2022 696,289
JPMorgan Chase Bank, NA . .......... ... ... ... ...... NZD 5,245 USD 3477 03/18/2022 (70,791)
JPMorgan Chase Bank, NA . .......... ... ... ... ...... USD 2,629 NZD 4013 03/18/2022 85,719
JPMorgan Chase Bank, NA . .......... ... ... ... ...... MXN 51,966 USD 2,504 03/24/2022 (23,320)
JPMorgan Chase Bank, NA . .......... ... ... ... ...... MXN 1,419 USD 69 03/24/2022 134
JPMorgan Chase Bank, NA . .......... ... ... ... ...... NOK 22,790 USD 2,588 03/24/2022 3,405
JPMorgan Chase Bank, NA . .......... ... ... ... ...... SEK 23247 USD 2,551 03/24/2022 94,984
JPMorgan Chase Bank, NA . .......... ... ... ... ...... USD 2,617 MXN 53,386 03/24/2022 (20,817)
JPMorgan Chase Bank, NA . .......... ... ... ... ...... USD 2,574 NOK 22,790 03/24/2022 10,385
JPMorgan Chase Bank, NA . .......... ... ... ... ...... USD 2,467 SEK 23,247 03/24/2022 (10,603)
JPMorgan Chase Bank, NA . .......... ... ... ... ...... EUR 47,724 USD 53,898 04/14/2022 291,650
JPMorgan Chase Bank, NA . .......... ... ... ... ...... SGD 3455 USD 2,551 04/21/2022 3,148
Morgan Stanley & Co.,Inc......... .. ... o ... USD 1,132 EUR 991 03/17/2022 (20,307)
Morgan Stanley & Co.,Inc......... ... ... ... ... ..... NZD 25,305 USD 17,120 03/18/2022 2,014
Morgan Stanley & Co.,Inc......... .. ... o ... MXN 52422 USD 2,554 03/24/2022 4,545
Morgan Stanley & Co.,Inc......... ... ... ... ... ..... USD 2,542 MXN 52422 03/24/2022 7311
Morgan Stanley & Co.,Inc......... .. ... .. EUR 2,901 USD 3,287 03/28/2022 30,907
Morgan Stanley & Co.,Inc.......... ... ... ... ... ..... CAD 29,684 USD 23,346 04/22/2022 (76,749)
Morgan Stanley & Co.,Inc......... .. ... oL JPY 612,086 USD 5,331 04/28/2022 448
Morgan Stanley & Co.,Inc.......... ... ... ... ... ..... USD 5,302 JPY 612,086 04/28/2022 29,210
Morgan Stanley & Co.,Inc......... .. ... oL USD 2,607 KRW 3,129,194 04/28/2022 (6,588)
Morgan Stanley & Co.,Inc.......... ... ... ... ... ..... PLN 10,779 USD 2,704 05/06/2022 148,629
Morgan Stanley & Co.,Inc......... ... ... .. EUR 3,687 USD 4,195 05/31/2022 46,335
Standard Chartered Bank . .. ......... .. .. .. .. .. ... .... IDR 36,931,312 USD 2,560 04/28/2022 1,764
Standard Chartered Bank . .. ........... ... .. ... .. ... .... TWD 72,123 USD 2,584 04/29/2022 4,693
UBS AG . .o RUB 276,933 USD 3,572 03/02/2022 1,007,981
UBS AG . .. USD 7,502 RUB 600,630 03/02/2022 (1,940,498)
UBS AG . .o RUB 398,422 USD 4,749 03/24/2022 1,060,397
UBS AG . .. USD 2,553 MXN 527395 03/24/2022 (5,363)
UBS AG . .o USD 4473 RUB 371489 03/24/2022 (1,034,032)
UBS AG . .. CHF 2414 USD 2,605 04/13/2022 (32,259)
UBS AG . .o CHF 2,347 USD 2,568 04/13/2022 3,740
UBS AG . .. USD 5,171 CHF 4,761 04/13/2022 31,073
UBS AG . .o JPY 2,103,960 USD 18,222 04/28/2022 (101,822)
UBS AG . .. USD 18,211 JPY 2,103,960 04/28/2022 112,957
$ 1,545,122

Wertsteigerung ~ $ 8,265,371
Wertminderung ~ $ (6,720,250)

+ Zum Zweck der Absicherung von Anteilklassen benutzt.

ZENTRAL ABGERECHNETE ZINSSWAPS

Zinsart
Nominal- ‘Vom Fonds ‘Vom Fonds Unrealisierte
betrag Abschluss- geleistete erhaltene Wertsteigerung/
Clearing-Broker/(Borse) (000) datum Zahlungen Zahlungen (-minderung)
Citigroup Global Markets, Inc./(LCH Group) NZD 5,136 11/01/2024 3 Month BKBM 2.580% $ (25,249)
Citigroup Global Markets, Inc./(LCH Group) 13,736 11/02/2024 3 Month BKBM 2.503% (86,736)
Citigroup Global Markets, Inc./(LCH Group) 12,636 11/10/2024 3 Month BKBM 2.448% (92,648)
China 7-Day
Citigroup Global Markets, Inc./(LCH Group) CNY 43910 05/07/2025 Reverse Repo Rate 1.830% (107,018)
China 7-Day
Citigroup Global Markets, Inc./(LCH Group) 75311 07/21/2025 Reverse Repo Rate 2.585% 92,183
China 7-Day
Citigroup Global Markets, Inc./(LCH Group) 41,900 07/22/2025 Reverse Repo Rate 2.510% 34,819
China 7-Day
Morgan Stanley & Co. LLC/(LCH Group) 42485 09/01/2025 Reverse Repo Rate 2.748% 88,436
Insgesamt $ (96.213)

Wertsteigerung ~ $ 215438
Wertminderung ~ $ (311,651)

*  Kapitalbetrag geringer als 500.
(a) Variabel verzinsliches Wertpapier. Der angegebene Zinssatz galt am 28. Februar 2022.
(b) Tagesgeld.
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Wihrungskiirzel:

AUD - Australian Dollar
CAD - Canadian Dollar
CHF - Swiss Franc

CLP - Chilean Peso

CNH - Chinese Yuan Renminbi (Offshore)
CNY - Chinese Yuan Renminbi
COP - Colombian Peso
EUR - Euro

GBP - Great British Pound
IDR - Indonesian Rupiah
INR - Indian Rupee

JPY - Japanese Yen

KRW - South Korean Won
MXN - Mexican Peso

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

RUB - Russian Ruble

SEK - Swedish Krona
SGD - Singapore Dollar
TWD - New Taiwan Dollar
USD - United States Dollar

Glossar:

BKBM - Bank Bill Bench Market rate

BOBL - Bundesobligationen

CBT - Chicago Board of Trade

CLO - Collateralized Loan Obligations

CMBS - Commercial Mortgage-Backed Securities
LCH - London Clearing House

REIT - Real Estate Investment Trust

Siehe Anmerkungen zum Halbjahresabschluss.
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Global High Yield Portfolio

Zinssatz Datum Nennwert Wert Nettover-
(USD) mogen %
UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
INDUSTRIESCHULDVERSCHREIBUNGEN OHNE ANLAGEQUALITAT
INDUSTRIE
GRUNDSTOFFE
Advanced Drainage Systems,Inc........................... 5.00% 09/30/2027 USD 2804 $ 2,820,313 0.0%
ASP Unifrax Holdings, Inc.. . ........ ... .. ... o iia... 5.25% 09/30/2028 3,109 2,992,308 0.0
ASP Unifrax Holdings, Inc.. . ....... ... ... ... ... oo, 7.50% 09/30/2029 4318 3,941,024 0.0
AVIENE COTP.. . o vttt ettt 5.75% 05/15/2025 7,156 7,333,703 0.1
Axalta Coating Systems LLC . .......... ... ... ... ... 3.38% 02/15/2029 3,163 2,903,041 0.0
Big River Steel LLC/BRS Finance Corp. .................... 6.63% 01/31/2029 20,800 21,803,548 0.1
Cleveland-Cliffs, Inc.. ... ... 4.63% 03/01/2029 8,053 7,788,433 0.1
Cleveland-Cliffs, Inc.. ... ... e 4.88% 03/01/2031 8,434 8,227,249 0.1
Cleveland-Cliffs, Inc.. ... ... 6.75% 03/15/2026 2,020 2,128,253 0.0
Cleveland-Cliffs, Inc.. ... ... e 9.88% 10/17/2025 14,805 16,486,787 0.1
CVR Partners LP/CVR Nitrogen Finance Corp................ 6.13% 06/15/2028 14,545 14,592,266 0.1
Diamond BCBV .. ... . 4.63% 10/01/2029 10,161 9,210,053 0.1
FMG Resources August 2006 Pty Ltd. ...................... 4.38% 04/01/2031 1,000 964,402 0.0
FMG Resources August 2006 Pty Ltd. ...................... 4.50% 09/15/2027 3,648 3,646,031 0.0
Glatfelter Corp. . ..ot 4.75% 11/15/2029 11,574 11,030,266 0.1
Graham Packaging Co.,Inc. ......... ... .. ... . ... 7.13% 08/15/2028 6,383 6,143,675 0.0
Hecla Mining Co.. . ..o vt 7.25% 02/15/2028 25,670 26,953,738 0.2
Illuminate Buyer LLC/Illuminate Holdings IV, Inc. ............ 9.00% 07/01/2028 19,086 20,119,750 0.1
Ingevity COrp. . oottt 3.88% 11/01/2028 1,000 941,526 0.0
Intelligent Packaging Ltd. Finco, Inc./

Intelligent Packaging Ltd. Co-Issuer LLC ................. 6.00% 09/15/2028 29,516 28,731,118 0.2
Joseph T Ryerson & Son,Inc. ......... ... ... ... ... ... 8.50% 08/01/2028 7,758 8,393,431 0.1
Mercer International, Inc. . ............................... 5.13% 02/01/2029 20,091 19,657,515 0.1
OlNCOrp. ..ot 5.00% 02/01/2030 1,000 1,012,516 0.0
OlN COIP. .« ottt e e e 5.63% 08/01/2029 19,555 20,385,784 0.1
PIC AU Holdings LLC/PIC AU Holdings Corp................ 10.00% 12/31/2024 1,871 1,927,130 0.0
PMHCILINC. ..ot e e e e 9.00% 02/15/2030 55,708 54,111,498 03
SCIL IV LLC/SCIL USA Holdings LLC. .................... 438% 11/01/2026 EUR 5,856 6,396,539 0.0
SCIL IV LLC/SCIL USA Holdings LLC. .. .................. 5.38% 11/01/2026 USD 21,559 21,535,567 0.1
Valvoline, InC. . ...t 3.63% 06/15/2031 1,000 898,896 0.0
Valvoline,Inc. . ... . o 4.25% 02/15/2030 25,506 24,177,050 0.1
WR Grace Holdings LLC . ....... ... ... 4.88% 06/15/2027 21,036 20,949,597 0.1

378,203,007 2.2
INVESTITIONSGUTER
ARD Finance SA(a). . .. ..ottt 5.00% 06/30/2027 EUR 14,174 15,159,671 0.1
ARD Finance SA(a). . ... oottt 6.50% 06/30/2027 USD 15,519 14,887,514 0.1
Ardagh Metal Packaging Finance USA LLC/

Ardagh Metal Packaging Finance PLC.................... 4.00% 09/01/2029 1,000 937,800 0.0
Ardagh Packaging Finance PLC/Ardagh Holdings USA,Inc. ....  4.13% 08/15/2026 1,000 969,979 0.0
Ardagh Packaging Finance PLC/Ardagh Holdings USA,Inc. ....  525% 08/15/2027 1,000 928,350 0.0
Bombardier,Inc. .......... ... 7.50% 12/01/2024 16,280 16,860,003 0.1
Bombardier,Inc. ....... ... .. . 7.50% 03/15/2025 37,769 38,161,741 0.2
Bombardier,Inc. .......... ... 7.88% 04/15/2027 541 548,460 0.0
Clean Harbors, Inc. ....... ... . i 5.13% 07/15/2029 2,611 2,668,780 0.0
Cleaver-Brooks,Inc. .......... .. ... . .. 7.88% 03/01/2023 13,689 13,213,041 0.1
Colfax COrp.. .. oottt 6.38% 02/15/2026 705 726,556 0.0
Eco Material Technologies,Inc. ........................... 7.88% 01/31/2027 22,209 22469478 0.1
EnerSys ..o 4.38% 12/15/2027 18,085 17,904,985 0.1
F-Brasile SpA/F-Brasile US LLC, Series XR .. ............... 7.38% 08/15/2026 20,200 19,527,355 0.1
Gates Global LLC/Gates COrp. ... ..ovvvininnnen.. 6.25% 01/15/2026 25,892 26,476,641 0.2
GFL Environmental,Inc.................. ... ..., 3.50% 09/01/2028 1,000 955,571 0.0
GFL Environmental,Inc........... ... ... .. . . i, 4.75% 06/15/2029 18,492 17,650,981 0.1
Granite US Holdings Corp. ... ..o 11.00% 10/01/2027 27,965 29,872,820 0.2
Griffon Corp. .. ..ot 5.75% 03/01/2028 28,956 28,821,472 0.2
JELD-WEN,INC. . ..ot e e 4.63% 12/15/2025 2,036 1,998,577 0.0
Madison TAQLLC. ... ... 5.88% 06/30/2029 41,603 37,736,581 0.2
MOOZ, INC. . oot 4.25% 12/15/2027 7,075 6,954 444 0.0
Renk AG/Frankfurtam Main. ............... ... .. ......... 5.75% 07/15/2025 EUR 8,798 9,915,555 0.1
Summit Materials LLC/Summit Materials Finance Corp.. .. ..... 5.25% 01/15/2029 USD 3,336 3,354,850 0.0
Tervita COTp. ..o vttt e 11.00% 12/01/2025 16,302 18,749,892 0.1
TK Elevator HoldcoGmbH . .. ............................ 7.63% 07/15/2028 7,893 8,032,027 0.0
TK Elevator US Newco,Inc........... ... ... ... oL, 525% 07/15/2027 15,684 15,635,274 0.1
Triumph Group,Inc. ....... ... . 6.25% 09/15/2024 7,229 7,187,191 0.0
Triumph Group,Inc. ....... .. ... . 7.75% 08/15/2025 8,167 8,210,552 0.1
Triumph Group,Inc. ....... ... . 8.88% 06/01/2024 13,567 14,479,194 0.1
Trivium Packaging Finance BV........ ... ... ... ... ..., 3.75% 08/15/2026 EUR 1,566 1,679,376 0.0
Wesco Distribution, Inc.. . ......... .. ... .. .. ... 7.13% 06/15/2025 USD 31,560 33,031,574 0.2
Wesco Distribution, Inc.. . ... i 7.25% 06/15/2028 10,669 11,456,984 0.1

447,163,269 2.6
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Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
KOMMUNIKATIONSMEDIEN

Advantage Sales & Marketing, Inc.. ........................ 6.50% 11/15/2028 USD 36,810 $ 37,089,112 0.2%
Altice Financing SA. ... ... i 5.75% 08/15/2029 73,220 66,665,335 04
Arches Buyer,Inc......... ... i 6.13% 12/01/2028 8,568 8,025,980 0.1
Banijay Entertainment SASU . ............ . ... .. ..., 5.38% 03/01/2025 6,056 6,015,086 0.0
CCO Holdings LLC/CCO Holdings Capital Corp. ............. 4.25% 01/15/2034 22,642 20,812,179 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. ............. 4.50% 08/15/2030 21,000 20,235,035 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. ............. 4.75% 02/01/2032 17,214 16,734,584 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. ............. 5.00% 02/01/2028 1,000 1,006,073 0.0
Clear Channel Worldwide Holdings, Inc. .................... 5.13% 08/15/2027 21,181 21,154,154 0.1
CSCHoldings LLC . .. ..o 5.00% 11/15/2031 18,328 15,272,407 0.1
CSCHoldings LLC . . ..ot 5.38% 02/01/2028 1,000 972,745 0.0
CSCHoldings LLC . .. ..o 5.50% 04/15/2027 6,197 6,207,764 0.0
CSCHoldings LLC . . ..ot e 5.75% 01/15/2030 24512 21,687,290 0.1
CSCHoldings LLC . .. ..o 6.50% 02/01/2029 1,000 1,012,259 0.0
CSCHoldings LLC . . ..ot e 7.50% 04/01/2028 17,996 17,974,205 0.1
DISHDBS COrp. .« v vttt e 5.00% 03/15/2023 36,424 36,808,763 0.2
DISHDBS COIp. .« .ottt e 5.25% 12/01/2026 27,259 26,589,133 0.2
DISHDBS COrp. .« v vttt e 5.75% 12/01/2028 30,009 28,733,816 0.2
DISHDBS COIp. .« .ottt e 5.88% 11/15/2024 4,019 4,019,633 0.0
Gray Escrow II,Inc.. ... i 5.38% 11/15/2031 31,385 30,211,206 0.2
Gray Television, Inc. .......... .. i 5.88% 07/15/2026 2,000 2,044,828 0.0
Gray Television,Inc. ....... .. .. o i 7.00% 05/15/2027 1,000 1,051,340 0.0
iHeartCommunications,Inc. . ............................. 4.75% 01/15/2028 6,435 6,224,037 0.1
iHeartCommunications,Inc. ........... ... ... ... ... ...... 5.25% 08/15/2027 5,448 5,428,953 00
iHeartCommunications,Inc. . ............................. 6.38% 05/01/2026 2,630 2,711,845 0.0
iHeartCommunications,Inc. ........... ... ... ... ... ...... 8.38% 05/01/2027 4,768 4,965,737 00
Lamar Media Corp. . ... vvu it 4.88% 01/15/2029 2,301 2,311,146 0.0
LCPR Senior Secured Financing DAC ...................... 6.75% 10/15/2027 20,019 20,546,345 0.1
Liberty Interactive LLC(b) ......... ..., 3.75% 02/15/2030 11,923 8,530,509 0.1
Liberty Interactive LLC. .. ... ..o 8.25% 02/01/2030 3,000 2,947,507 0.0
McGraw-Hill Education,Inc. ............................. 5.75% 08/01/2028 38,388 36,404,300 0.2
McGraw-Hill Education,Inc. ............................. 8.00% 08/01/2029 20,010 17,958,975 0.1
National CineMedia LLC ......... ... ... ... .couiiinaon.. 5.75% 08/15/2026 6,800 4,895,734 0.0
National CineMedia LLC .......... ... ... ..., 5.88% 04/15/2028 12,566 11,126,296 0.1
Outfront Media Capital LLC/Outfront Media Capital Corp.. .. ... 4.63% 03/15/2030 10,335 9,808,976 0.1
Scripps Escrow IL Inc.. ... ..o 3.88% 01/15/2029 1,000 939,342 0.0
Scripps Escrow II,Inc.. .. ... i 5.38% 01/15/2031 9,519 9,050,045 0.1
Scripps Escrow,Inc.. . ... i 5.88% 07/15/2027 12,381 12,379,429 0.1
Sinclair Television Group,Inc. .......... ... ... ... ....... 5.50% 03/01/2030 23,135 20,434,553 0.1
Sinclair Television Group,Inc. ...... ... ... ... ... ....... 5.88% 03/15/2026 895 888,472 00
Sirius XM Radio,Inc. ....... ... .. .. 4.00% 07/15/2028 58,351 56,089,899 03
Sirius XM Radio, Inc. ......... ... . 5.50% 07/01/2029 1,000 1,022,555 0.0
Summer BCBidcoBLLC.............. ..., 5.50% 10/31/2026 6,800 6,559,697 0.1
Summer BCHoldcoBSARL . .......... ..., 5.75% 10/31/2026 EUR 19,048 21,505,296 0.1
TEGNA,INC. ..ot e e e 4.75% 03/15/2026 USD 4,806 4,836,548 0.0
TEGNA,INC. .ottt e e 5.00% 09/15/2029 18,735 18,736,631 0.1
Univision Communications,Inc............................ 4.50% 05/01/2029 5371 5,108,189 0.0
Univision Communications, Inc.. .......................... 5.13% 02/15/2025 1,681 1,693,100 00
Univision Communications,Inc............................ 6.63% 06/01/2027 29,088 30,346,080 0.2
Univision Communications, Inc.. .......................... 9.50% 05/01/2025 13,167 13,873 464 0.1
UPCHolding BV ... ... e 5.50% 01/15/2028 52,055 51,048,585 03
Urban One, InC. .. ... oot 7.38% 02/01/2028 49,053 49,209,009 03
Virgin Media Secured Finance PLC ........................ 4.50% 08/15/2030 4,000 3,775,196 0.0
Virgin Media Secured Finance PLC ........................ 5.00% 04/15/2027 GBP 2,000 2,702,235 0.0
Virgin Media Secured Finance PLC ........................ 5.50% 05/15/2029 USD 1,952 1,938,200 00
Virgin Media Vendor Financing Notes IVDAC ............... 5.00% 07/15/2028 2,300 2,179,250 0.0
ZiggoBond Co. BV .. ... 5.13% 02/28/2030 4,484 4,178,845 0.0
ZiggoBond Co. BV ... ... ... 6.00% 01/15/2027 2,820 2,852,758 0.0

845,531,165 4.8

KOMMUNIKATION/TELEKOMMUNIKATION

Altice France SA/France . ..........c..uuuiueinenennenann.. 8.13% 02/01/2027 8,421 8,880,061 0.1
Argiva Broadcast Finance PLC ... ................ ... ...... 6.75% 09/30/2023 GBP 6,698 9,007,260 0.1
Connect Finco SARL/Connect US FincoLLC ................ 6.75% 10/01/2026 USD 40,626 41,133,825 0.2
Consolidated Communications,Inc. ........................ 5.00% 10/01/2028 5,735 5,454,786 00
Consolidated Communications,Inc. .. ...................... 6.50% 10/01/2028 24,110 24,058,421 0.1
DKTFIinance ApS . . ...ttt 7.00% 06/17/2023 EUR 8,954 10,045,293 0.1
DKT Finance ApS . .. ..ot 9.38% 06/17/2023 USD 23,497 23,540,959 0.1
Embarq Corp.. .« oottt 8.00% 06/01/2036 32,601 32,409,325 0.2
Frontier Communications Holdings LLC .................... 5.88% 10/15/2027 16,401 16,624,578 0.1
Frontier Communications Holdings LLC .................... 6.75% 05/01/2029 12,000 11,655,858 0.1
Hughes Satellite Systems Corp.. ................ooooiiaa... 6.63% 08/01/2026 13,000 13,543,865 0.1
Iliad Holding SASU. . .. ... 6.50% 10/15/2026 11,478 11,470,376 0.1
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Iliad Holding SASU . . . ... 7.00% 10/15/2028 USD 8,644 $ 8,600,137 0.0%
Intelsat Jackson Holdings SA(C) . ....... ... 5.50% 08/01/2023 33,777 14,443 277 0.1
Kaixo Bondco Telecom SA . ........ ... ..o, 5.13% 09/30/2029 EUR 18,989 19,781,019 0.1
Level 3 Financing,Inc. ........ ... ... .. ... . i, 4.25% 07/01/2028 USD 7,061 6,525,266 0.0
Level 3 Financing,Inc. ........... . ... . ... . ... 4.63% 09/15/2027 10,761 10,382,722 0.1
Lumen Technologies, Inc. ......... ... ... ... ... .. 5.63% 04/01/2025 1,000 995,247 00
Lumen Technologies, Inc., Series T. . ....................... 5.80% 03/15/2022 1,492 1,492,841 00
Lumen Technologies, Inc., Series P. . .................... ... 7.60% 09/15/2039 1,567 1,379,127 0.0
Nexstar Media, Inc. . .......... . i 5.63% 07/15/2027 11,783 12,047,392 0.1
Sprint Capital Corp.. . ....ooit 8.75% 03/15/2032 455 631,053 0.0
Sprint Corp. ... oot 7.13% 06/15/2024 1,000 1,083,292 0.0
SPrint Corp. . oottt 7.63% 02/15/2025 3,000 3,324,692 0.0
Sprint Corp. ... oot 7.63% 03/01/2026 8,328 9,497,573 0.1
SPrint Corp. . oottt 7.88% 09/15/2023 25,000 26,866,471 0.1
Telecom Italia Capital SA . ....... .. ... o it 6.00% 09/30/2034 2,000 1,901,440 0.0
Telecom Italia Capital SA . ...... .. ... ... 7.20% 07/18/2036 31,658 32,122,354 0.1
Telecom Italia Capital SA . ....... .. ... o it 7.72% 06/04/2038 13,001 13,419,703 0.1
Vmed O2 UK Financing IPLC ...... ... ... ... ... ... ... 4.75% 07/15/2031 42248 40,021,965 0.2
Zayo Group Holdings, Inc. ....... ... ... ... ... oot 6.13% 03/01/2028 17,177 15,951,196 0.1
428,291,374 24

KONJUNKTURABHANGIGE KONSUMGUTER - KFZ
Allison Transmission,Inc.. .. ............ ... ... .......... 5.88% 06/01/2029 7,094 7.450,139 0.0
American Axle & Manufacturing,Inc. ........... ... ... ... 6.25% 03/15/2026 4,000 4,053,779 00
American Axle & Manufacturing,Inc. ........... ... ... ... 6.50% 04/01/2027 1,890 1,932,486 0.0
American Axle & Manufacturing,Inc. ........... ... ... ... 6.88% 07/01/2028 15,455 15,918,650 0.1
Aston Martin Capital Holdings Ltd. ..................... ... 10.50% 11/30/2025 33,751 35,349,496 0.2
Aston Martin Capital Holdings Ltd.(a) ...................... 15.00% 11/30/2026 28,658 31,555,783 0.2
Clarios Global LP/Clarios US Finance Co.................... 4.38% 05/15/2026 EUR 3,111 3,428,508 0.0
Clarios Global LP/Clarios US Finance Co.................... 6.25% 05/15/2026 USD 5,621 5,812,339 0.0
Clarios Global LP/Clarios US Finance Co.................... 8.50% 05/15/2027 37,834 39,490,886 0.2
Dana, InC... ..ot 5.38% 11/15/2027 232 236,640 0.0
Dana,Inc.. ... 5.63% 06/15/2028 3,358 3,444 476 0.0
Dealer Tire LLC/DT Issuer LLC ... ... ..., 8.00% 02/01/2028 34435 34,461,312 0.2
Ford Motor Credit Co.LLC. . ......... ..., 4.38% 08/06/2023 500 507,374 0.0
Goodyear Tire & Rubber Co. (The)......................... 5.00% 07/15/2029 6,459 6,366,931 0.0
Goodyear Tire & Rubber Co. (The). ........................ 5.25% 07/15/2031 5,865 5,707,369 0.0
IHO Verwaltungs GmbH(a) . . . ....... ..., 3.75% 09/15/2026 EUR 1,111 1,229,946 0.0
THO Verwaltungs GmbH(a) . .. ..., 6.00% 05/15/2027 USD 15,335 15,684,334 0.1
IHO Verwaltungs GmbH(a) . . . ....... ..., 6.38% 05/15/2029 15,335 15,954,003 0.1
Jaguar Land Rover Automotive PLC........................ 2.20% 01/15/2024 EUR 3,000 3,272,050 0.0
Jaguar Land Rover Automotive PLC. . .......... ... ... .... 5.50% 07/15/2029 USD 10,597 10,060,548 0.1
Jaguar Land Rover Automotive PLC........................ 5.88% 11/15/2024 EUR 8,244 9,543,768 0.1
Jaguar Land Rover Automotive PLC. . .......... ... ... .... 5.88% 01/15/2028 USD 28,297 27,791,036 0.2
Jaguar Land Rover Automotive PLC........................ 7.75% 10/15/2025 24,649 25,971,105 0.2
Mclaren Finance PLC . ......... ... ... ..., 7.50% 08/01/2026 40,320 40,092,829 0.2
Meritor, INC. . .. oot 6.25% 06/01/2025 7,776 8,083,522 0.1
PM General Purchaser LLC. ........ ... ... ..., 9.50% 10/01/2028 28,314 27,019,807 0.2
Tenneco,InC. .. ..ot 5.00% 07/15/2026 31,522 31,470,895 0.2
Tenneco, INC. . ..ot 5.13% 04/15/2029 3,375 3,379,775 0.0
Tenneco,InC. .. ..ot 7.88% 01/15/2029 6,003 6,341,497 0.0
Titan International, Inc. . . ......... ... ... ... .. 7.00% 04/30/2028 24,723 25,569,270 0.1
ZF North America Capital,Inc............. ... ... ... .... 4.75% 04/29/2025 26,379 26,883,391 0.2
474,063,944 2.7
KONJUNKTURABHANGIGE KONSUMGUTER — UNTERHALTUNG
Carnival Corp. . ..ot 4.00% 08/01/2028 15,210 14,506,538 0.1
Carnival Corp. . ..ottt 5.75% 03/01/2027 29,310 28,476,130 0.2
Carnival Corp. . ..ot 9.88% 08/01/2027 13,439 15,102,076 0.1
Carnival Corp. . ..ottt 10.13% 02/01/2026 EUR 12,307 15,248,142 0.1
Carnival Corp. . ..ot 10.50% 02/01/2026 USD 1,000 1,123,750 0.0
Cedar Fair LP. . ... ... .. e 5.25% 07/15/2029 2,000 1,998 479 0.0
Cedar Fair LP/Canada’s Wonderland Co./

Magnum Management Corp./Millennium Op. .............. 5.50% 05/01/2025 41,998 43,164,120 0.2
Lindblad Expeditions LLC ......... ... ... ... ... ... ... 6.75% 02/15/2027 9,468 9,558,033 0.1
Mattel, INC.. . .. ..ot 5.88% 12/15/2027 3,598 3,812,588 0.0
Motion Bondco DAC. .. ... .. 4.50% 11/15/2027 EUR 13,300 13,791,203 0.1
NCL Corp., Ltd. . . ..o 5.88% 03/15/2026 USD 29,640 28,526,921 0.2
Royal Caribbean Cruises Ltd. . ...... ... ... ... ... ....... 5.38% 07/15/2027 16,520 16,189,600 0.1
Royal Caribbean Cruises Ltd. .......... ... ... ... ... .... 5.50% 04/01/2028 13,254 12,955,785 0.1
Royal Caribbean Cruises Ltd. . .......... ... ... ... ....... 10.88% 06/01/2023 25951 27,788,071 0.1
SeaWorld Parks & Entertainment,Inc. ...................... 8.75% 05/01/2025 19,206 20,203,516 0.1
Six Flags Theme Parks,Inc.......... ... ... ... ... ... ... 7.00% 07/01/2025 8,239 8,609,959 0.0
Vail Resorts, InC. .. ...t e 6.25% 05/15/2025 6,640 6,890,887 0.0
Viking Cruises Ltd. . ....... .. .. 5.88% 09/15/2027 29,535 27,424,043 0.1
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Viking Cruises Ltd. . ....... . .. 7.00% 02/15/2029 USD 11973 $ 11,318,599 0.1%
Viking Cruises Ltd. . ....... .. .. 13.00% 05/15/2025 12,492 13,905,495 0.1

320,593,935 1.8

KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE

Adams Homes, Inc. . ... 7.50% 02/15/2025 16,531 16,803,019 0.1
Beazer Homes USA,INC.. ...t 6.75% 03/15/2025 21,605 21,899.454 0.1
Boyd Gaming COrp.. ... vvu et 8.63% 06/01/2025 4,195 4423687 0.0
Brookfield Residential Properties, Inc./

Brookfield Residential USLLC ......................... 4.88% 02/15/2030 26,127 23,917,848 0.1
Brookfield Residential Properties, Inc./

Brookfield Residential USLLC ......................... 6.25% 09/15/2027 19,888 20,017,491 0.1
Caesars Entertainment, Inc.. . .......... ... . ... ... ... .... 6.25% 07/01/2025 22,343 23,167,183 0.1
Churchill Downs,Inc. ... 5.50% 04/01/2027 2,000 2,027,458 0.0
CPAtlas Buyer,Inc.. . ....... ..o 7.00% 12/01/2028 14,319 12,900,319 0.1
Empire Communities COrp.............ooviiiineeennn... 7.00% 12/15/2025 6,172 6,119,790 00
Everi Holdings, Inc.. . ...... ..o o 5.00% 07/15/2029 3,865 3,789,181 0.0
Five Point Operating Co. LP/Five Point Capital Corp........... 7.88% 11/15/2025 32,611 33,375,269 0.2
Forterra Finance LLC/FRTA Finance Corp. .................. 6.50% 07/15/2025 5,954 6,181,784 00
Hilton Domestic Operating Co.,Inc......................... 5.38% 05/01/2025 5,320 5,483,493 0.0
Hilton Domestic Operating Co.,Inc......................... 5.75% 05/01/2028 5,733 5,991,277 00
Hilton Grand Vacations Borrower Escrow LLC/

Hilton Grand Vacations Borrower Esc .. .................. 4.88% 07/01/2031 16,956 16,171,769 0.1
Hilton Grand Vacations Borrower Escrow LLC/

Hilton Grand Vacations Borrower Esc .. .................. 5.00% 06/01/2029 14,836 14,637,388 0.1
Installed Building Products,Inc. . .......................... 5.75% 02/01/2028 5,705 5,695,303 0.0
International Game Technology PLC ....................... 5.25% 01/15/2029 512 517,726 0.0
International Game Technology PLC ....................... 6.25% 01/15/2027 9,125 9,746,671 0.1
International Game Technology PLC ....................... 6.50% 02/15/2025 23261 24,585,736 0.1
KBHOME . ...t e 4.80% 11/15/2029 5,544 5,545 472 0.0
KBHOME. ... 7.50% 09/15/2022 7,596 7,811,260 0.1
Marriott Ownership Resorts, Inc.. .. ........................ 4.50% 06/15/2029 9,893 9,439,379 0.1
Marriott Ownership Resorts, Inc.. . .......... ... ... ... ... 6.13% 09/15/2025 6,973 7,208,703 0.1
Mattamy Group COIp. . .. oottt et 4.63% 03/01/2030 28,097 26,408,286 0.2
MGM Resorts International . . .......... ... ... ... ... .... 7.75% 03/15/2022 2,370 2,375.925 00
Premier Entertainment Sub LLC/

Premier Entertainment Finance Corp...................... 5.63% 09/01/2029 20,595 18,710,927 0.1
Premier Entertainment Sub LLC/

Premier Entertainment Finance Corp...................... 5.88% 09/01/2031 20,595 18,689,963 0.1
Scientific Games International, Inc.. .. ...................... 3.38% 02/15/2026 EUR 1,111 1,236,515 0.0
Scientific Games International, Inc.. .. ...................... 5.00% 10/15/2025 USD 6,488 6,563,660 00
Scientific Games International, Inc.. .. ...................... 7.00% 05/15/2028 7,525 7,808,363 0.1
Scientific Games International, Inc.. .. ...................... 8.25% 03/15/2026 11,000 11,488,786 0.1
Shea Homes LP/Shea Homes Funding Corp. ................. 4.75% 02/15/2028 10,577 10,179,713 0.1
Shea Homes LP/Shea Homes Funding Corp. ................. 4.75% 04/01/2029 14,461 13,751,633 0.1
Standard Industries, Inc/NJ. . ....... ... ... ... .. 4.38% 07/15/2030 1,000 944248 0.0
Standard Industries, Inc/NJ. . ... ... ... 5.00% 02/15/2027 1,000 1,006,787 00
Sugarhouse HSP Gaming Prop Mezz LP/

Sugarhouse HSP Gaming Finance Corp.................... 5.88% 05/15/2025 22,618 22,399,935 0.1
Taylor Morrison Communities, Inc.. .. ...................... 5.75% 01/15/2028 14,127 14,666,834 0.1
Taylor Morrison Communities, Inc.. ............ ... ... .... 5.88% 06/15/2027 11,351 11913419 0.1
Taylor Morrison Communities, Inc./

Taylor Morrison Holdings I, Inc............. ... ... .... 5.88% 04/15/2023 15,712 16,006,600 0.1
Travel + Leisure Co. ... oottt 4.50% 12/01/2029 16,710 16,037,465 0.1
Travel + Leisure Co. ..ottt e 4.63% 03/01/2030 15,276 14,543,222 0.1
Travel + Leisure Co. ... oottt 6.00% 04/01/2027 4,000 4,173,093 0.0
Travel + Leisure Co. ..ottt e 6.63% 07/31/2026 29,164 31,216,175 0.2
Victors Merger COIp. . . ..o v ettt e 6.38% 05/15/2029 38,070 32,981,170 0.2
Wynn Las Vegas LLC/Wynn Las Vegas Capital Corp. . ......... 4.25% 05/30/2023 1,667 1,672,633 0.0
Wynn Las Vegas LLC/Wynn Las Vegas Capital Corp. .......... 5.25% 05/15/2027 3,000 2,983,148 0.0
Wynn Las Vegas LLC/Wynn Las Vegas Capital Corp. . ......... 5.50% 03/01/2025 14,263 14,368,432 0.1
‘Wynn Resorts Finance LLC/Wynn Resorts Capital Corp......... 5.13% 10/01/2029 6,690 6,490,992 0.0
Wynn Resorts Finance LLC/Wynn Resorts Capital Corp.. . ... ... 7.75% 04/15/2025 9,543 9,972,595 0.1

606,047,179 35

KONJUNKTURABHANGIGE KONSUMGUTER — RESTAURANTS

IRB Holding Corp.. .. ..oviit i 6.75% 02/15/2026 43,629 43,891,039 0.2
IRB Holding Corp.. . ..o v ittt 7.00% 06/15/2025 10,678 11,163,541 0.1
Papa John’s International, Inc.. . . ........ ... ... ... ... ... 3.88% 09/15/2029 5437 5,065,968 0.0
Yum! Brands,Inc. ......... ... 7.75% 04/01/2025 8,625 8,990,169 0.1

69,110,717 04
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KONJUNKTURABHANGIGE KONSUMGUTER — EINZELHANDLER

ATKO COTP. . oot 5.13% 11/15/2029 USD 18,547 $ 17,131,747 0.1%
Asbury Automotive Group,Inc.. . ........ ... ... ... ... ... 4.63% 11/15/2029 16,345 15,943,023 0.1
Asbury Automotive Group,Inc........... ... ... ... L. 5.00% 02/15/2032 7,235 7,058,553 0.1
Bath & Body Works, Inc.. ......... ... i, 5.25% 02/01/2028 3,551 3,698,216 0.0
Bath & Body Works, Inc........ ... o i 6.63% 10/01/2030 5,689 6,143,285 0.0
Bath & Body Works, Inc.. ......... ... i, 6.75% 07/01/2036 11,880 12,947,110 0.1
Bath & Body Works, Inc.............. o i 6.88% 11/01/2035 13,781 15,235,899 0.1
Bath & Body Works, Inc.. ............. .. i, 6.95% 03/01/2033 13,864 14,649,659 0.1
Bath & Body Works, Inc........ ... oo i 7.50% 06/15/2029 5,283 5,788,788 0.0
Bath & Body Works, Inc.. ............. .. i, 7.60% 07/15/2037 4421 4,826,149 0.0
Bath & Body Works, Inc........ ... oo i 9.38% 07/01/2025 1,656 1,937,622 0.0
BCPE Ulysses Intermediate, Inc.(a) ........................ 7.75% 04/01/2027 19,207 17,972,538 0.1
DufryOne BV .. ... 2.50% 10/15/2024 EUR 17,530 19,063,875 0.1
FirstCash,InC. .. ... .. i e 4.63% 09/01/2028 USD 1,000 943,665 0.0
FirstCash,Inc. ...... . o i 5.63% 01/01/2030 21,145 20,900,921 0.1
Foundation Building Materials,Inc. ........................ 6.00% 03/01/2029 5,396 5,036,467 0.0
Gap,Inc. (The). ... 3.63% 10/01/2029 5,357 4,857,626 0.0
Gap,Inc. (The). . ... e 3.88% 10/01/2031 4852 4,353,791 0.0
Kontoor Brands, Inc. ....... ... ... . .. . . . . 4.13% 11/15/2029 23,553 22,290,971 0.1
LBM Acquisition LLC. .. ... ... 6.25% 01/15/2029 7,137 6,609,487 0.1
Michaels Cos,Inc. (The) . ..., 7.88% 05/01/2029 55,224 48,004,988 03
Murphy Oil USA,INC. . .. oot 3.75% 02/15/2031 1,000 931,862 0.0
Murphy Oil USA,Inc. .. ..o e 5.63% 05/01/2027 1441 1,479,877 0.0
NMG Holding Co., Inc./Neiman Marcus Group LLC. . ......... 7.13% 04/01/2026 14,261 14,679,586 0.1
PetSmart, Inc./PetSmart Finance Corp....................... 4.75% 02/15/2028 6,641 6,622,099 0.1
PetSmart, Inc./PetSmart Finance Corp....................... 7.75% 02/15/2029 38,041 39,981,982 0.2
Rite Aid COTp. .. oot 7.50% 07/01/2025 22,144 21,253,137 0.1
Rite Aid COTpP. .« vttt 8.00% 11/15/2026 21,400 20,385,051 0.1
Specialty Building Products Holdings LLC/SBP Finance Corp....  6.38% 09/30/2026 19,813 19,956,014 0.1
SRS Distribution, Inc. ......... ... 6.13% 07/01/2029 6,009 5,724,598 0.0
Staples, InC. .. ... 7.50% 04/15/2026 656 647,959 0.0
Staples, INC. .. ...t 10.75% 04/15/2027 43,095 40,224,630 0.2
TPro Acquisition COrp. . .......ouuuiini i 11.00% 10/15/2024 16,176 17,405,867 0.1
White Cap Buyer LLC. ... ... i 6.88% 10/15/2028 29,658 29,519,557 0.2
White Cap Parent LLC(a) ......... ..., 8.25% 03/15/2026 7,186 7,239,463 0.1
William Carter Co. (The). . ... 5.50% 05/15/2025 15,769 16,252,479 0.1

497,698,541 2.8

NICHT KONJUNKTURABHANGIGE KONSUMGUTER

AdaptHealth LLC. .. ... ... . e 4.63% 08/01/2029 1,000 902,545 0.0
AdaptHealth LLC. .. ... .. . . 5.13% 03/01/2030 24,648 22914474 0.1
AdaptHealth LLC. .. ... ... . . 6.13% 08/01/2028 5430 5413,644 0.0
AHP Health Partners,Inc. .......... ... ... ... ..., 5.75% 07/15/2029 20,045 18,915,927 0.1
Albertsons Cos., Inc./Safeway, Inc./New Albertsons LP/

Albertsons LLC . ... ..ot 4.63% 01/15/2027 12,062 12,125,058 0.1
Albertsons Cos., Inc./Safeway, Inc./New Albertsons LP/

Albertsons LLC . ... ..ot 4.88% 02/15/2030 7,984 8,001,957 0.1
Albertsons Cos., Inc./Safeway, Inc./New Albertsons LP/

Albertsons LLC . ... ..ot 5.88% 02/15/2028 1,000 1,038,660 0.0
Albertsons Cos., Inc./Safeway, Inc./New Albertsons LP/

Albertsons LLC . ... ..ot 7.50% 03/15/2026 5,667 6,005,792 0.0
Bausch Health Americas,Inc. ............................. 8.50% 01/31/2027 15514 15,709,780 0.1
Bausch Health Americas,Inc. ............................. 9.25% 04/01/2026 5,000 5,173,455 00
Bausch Health Cos.,Inc. . .......... ... ..., 5.75% 08/15/2027 3475 3476443 0.0
Bausch Health Cos.,Inc. . .......... ... .. 6.13% 04/15/2025 3,258 3,290,972 0.0
Bausch Health Cos.,Inc. .......... ... .. 6.25% 02/15/2029 9,519 8,111,625 0.1
Bausch Health Cos.,Inc. . .......... ... .. 7.25% 05/30/2029 9,800 8,566,438 0.1
Bausch Health Cos.,Inc. .......... ... ., 9.00% 12/15/2025 6,654 6,919,198 0.0
CD&R Smokey Buyer,Inc......... ..., 6.75% 07/15/2025 11,430 11,804,853 0.1
Charles River Laboratories International, Inc.. . ............... 3.75% 03/15/2029 1,000 960,789 0.0
CHS/Community Health Systems,Inc....................... 5.63% 03/15/2027 7,408 7,466,504 0.1
CHS/Community Health Systems,Inc.................... ... 6.00% 01/15/2029 7,082 7,122,739 0.0
CHS/Community Health Systems,Inc....................... 6.13% 04/01/2030 17,452 16,230,103 0.1
CHS/Community Health Systems, Inc....................... 6.88% 04/01/2028 2,000 1,847,003 0.0
CHS/Community Health Systems,Inc....................... 6.88% 04/15/2029 33,534 32,461,503 0.2
DaVita,InC. ... ..ot 4.63% 06/01/2030 2,000 1,917 449 0.0
Elanco Animal Health,Inc. ........ ... ... ... ... ... .... 5.77% 08/28/2023 1,000 1,030,767 0.0
Elanco Animal Health,Inc. ............................... 6.40% 08/28/2028 2,000 2,167,227 0.0
Endo Luxembourg Finance Co.I SARL/Endo US,Inc. ......... 6.13% 04/01/2029 2,000 1,884,149 00
Global Medical Response, Inc. ............. ... ... ... .... 6.50% 10/01/2025 29,645 29,091,131 0.2
Grifols Escrow Issuer SA. . ... ...t 4.75% 10/15/2028 12,153 11,447,997 0.1
Kronos Acquisition Holdings, Inc/KIK Custom Products, Inc. . . . 7.00% 12/31/2027 55,853 47,281,877 0.3
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Lamb Weston Holdings, Inc. .. .......... ... ... ... ....... 4.13% 01/31/2030 USD 1,000 $ 966,824 0.0%
Legacy LifePoint Health LLC .. ........................... 4.38% 02/15/2027 1,000 954,364 0.0
Legacy LifePoint Health LLC . .......... ... ... .. ... ....... 6.75% 04/15/2025 1,667 1,726,484 0.0
LifePoint Health,Inc.. . . ........ ... ... ... . .. 5.38% 01/15/2029 3,000 2,816,251 0.0
Mallinckrodt International Finance SA/Mallinckrodt CB LLC(c) . 5.50% 04/15/2025 3,859 1,945,225 0.0
Mallinckrodt International Finance SA/Mallinckrodt CB LLC(c) . 5.63% 10/15/2023 5,298 2,637,316 00
ModivCare Escrow Issuer,Inc. . ........................... 5.00% 10/01/2029 3,999 3,766,279 0.0
ModivCare, InC.. ... ot 5.88% 11/15/2025 3,735 3,745,034 0.0
Mozart Debt Merger Sub,Inc........ ... ... ... ... ... ... 3.88% 04/01/2029 23,239 22,068,559 0.1
Mozart Debt Merger Sub,Inc.............. . ... o ... 5.25% 10/01/2029 40,404 38,710,491 0.2
Option Care Health,Inc. . .......... ... ... ... ... ....... 4.38% 10/31/2029 26,265 25,214,505 0.2
Organon & Co./Organon Foreign Debt Co-Issuer BV........... 5.13% 04/30/2031 18,518 18,495,762 0.1
Par Pharmaceutical,Inc. .............. .. .. ... .. ... ...... 7.50% 04/01/2027 6,263 6,271,685 0.0
Post Holdings, Inc.. . . ... o i 5.50% 12/15/2029 26,783 27,002,817 0.2
Post Holdings, InC.. . ...ttt 5.63% 01/15/2028 3,097 3,119,010 0.0
Radiology Partners, Inc.. .......... .. ... . i ... 9.25% 02/01/2028 36,585 36,520,663 0.2
RegionalCare Hospital Partners Holdings, Inc./

LifePoint Health,Inc. .......... ... ... ... ... ... . ... 9.75% 12/01/2026 47,895 50,253,453 0.3
RPEscrow Issuer LLC. . ...... ...t 5.25% 12/15/2025 9,009 8,870,919 0.1
Tempur Sealy International, Inc. . .......... ... ... ... .... 3.88% 10/15/2031 1,000 898,633 00
Tenet Healthcare COrp. . .......coouiiineniien.n 6.25% 02/01/2027 5,000 5,141,392 0.0
Triton Water Holdings, Inc. .. .......... ... ..o it 6.25% 04/01/2029 16,820 15,507,610 0.1
US Acute Care Solutions LLC. . ........................... 6.38% 03/01/2026 14,091 13,855,031 0.1
USFoods, INC. . ..ot e 4.63% 06/01/2030 20,566 19,954,633 0.1
USRenal Care,INC. . ...t 10.63% 07/15/2027 35,766 35,749,357 0.2
Vizient, InC. .. ... o 6.25% 05/15/2027 4262 4413295 0.0
WASH Multifamily Acquisition, Inc. ........... ... ... .... 5.75% 04/15/2026 5,687 5,722,175 0.0

655,607,826 3.7

ENERGIE

Antero Resources Corp.. . ....ovuiin i 5.00% 03/01/2025 4,000 4,050,000 00
Antero Resources Corp.. . ...vvu et 7.63% 02/01/2029 2,486 2,693,632 0.0
Antero Resources Corp.. . ....ovuiin i 8.38% 07/15/2026 13,544 14,874 459 0.1
ApPache COorp. . . oottt 4.25% 01/15/2030 10,000 9,968,704 0.1
Athabasca Ol Corp.. . ... vvvv i 9.75% 11/01/2026 24,824 25,946,045 0.2
Berry Petroleum Co. LLC . ... ... .o 7.00% 02/15/2026 18,888 18,653,012 0.1
Blue Racer Midstream LLC/Blue Racer Finance Corp. ......... 6.63% 07/15/2026 5,384 5,553,656 00
Blue Racer Midstream LLC/Blue Racer Finance Corp. ......... 7.63% 12/15/2025 14,861 15,605,868 0.1
Callon Petroleum Co.. . ..o oottt 8.00% 08/01/2028 24,696 25,578,724 0.1
Callon Petroleum, Co. ... ..ot 8.25% 07/15/2025 6,693 6,670,773 0.0
Callon Petroleum, Co. ... ..ot 9.00% 04/01/2025 6,226 6,667,495 0.0
CITGO Petroleum COorp. . .o .vvvn et 6.38% 06/15/2026 11,351 11,262,890 0.1
CITGO Petroleum COrp. . ..o oottt 7.00% 06/15/2025 37,747 37,843,748 0.2
Civitas Resources, Inc.. . .. ....... ... .. 5.00% 10/15/2026 5,264 5,189,932 0.0
Civitas Resources, InC.. . ........ .. i 7.50% 04/30/2026 968 963,323 0.0
CNX Resources COorp. . ..o v et ettt eeen 6.00% 01/15/2029 15,392 15,729,480 0.1
CNX Resources COorp. .. .vvvneu et 7.25% 03/14/2027 3,321 3,511,530 00
Comstock Resources, Inc. ............. ... ... ... ........ 5.88% 01/15/2030 7,503 7264367 00
Comstock Resources, InC. .......... .. .. 6.75% 03/01/2029 14,500 14,765,673 0.1
Comstock Resources, Inc. ............. ... ... ... ........ 7.50% 05/15/2025 3,753 3,830,008 00
CQP Holdco LP/BIP-V Chinook HoldcoLLC ................ 5.50% 06/15/2031 24,829 24,706,213 0.1
Crescent Energy Finance LLC. ............................ 7.25% 05/01/2026 22,728 22,675,442 0.1
Diamond Foreign Asset Co./Diamond Finance LLC(a) ......... 9.00% 04/22/2027 2,012 2,010,340 00
Encino Acquisition Partners Holdings LLC .................. 8.50% 05/01/2028 35,107 35,528,550 0.2
EnLink Midstream LLC. . .......... ... ... ..iiiiin.... 5.63% 01/15/2028 23,392 23,784,262 0.1
EnLink Midstream Partners LP . .. ......................... 4.15% 06/01/2025 1,667 1,673,088 0.0
EnLink Midstream Partners LP . . ........... ... ... ........ 4.40% 04/01/2024 1,257 1,280,869 00
EnLink Midstream Partners LP . .. ......................... 5.05% 04/01/2045 12,856 10,636,432 0.1
EnLink Midstream Partners LP . . ........... ... ... ........ 5.45% 06/01/2047 8,848 7,517,029 00
EnLink Midstream Partners LP . .. ......................... 5.60% 04/01/2044 10,151 8,757,164 0.1
EQT COrp. « vttt e e e e e e 3.90% 10/01/2027 10,000 10,114,567 0.1
Genesis Energy LP/Genesis Energy Finance Corp.............. 5.63% 06/15/2024 10,368 10,259,037 0.1
Genesis Energy LP/Genesis Energy Finance Corp.............. 6.25% 05/15/2026 6,765 6,545,065 0.0
Genesis Energy LP/Genesis Energy Finance Corp.............. 6.50% 10/01/2025 13,124 12,955,928 0.1
Genesis Energy LP/Genesis Energy Finance Corp.............. 7.75% 02/01/2028 20,791 20515471 0.1
Genesis Energy LP/Genesis Energy Finance Corp.............. 8.00% 01/15/2027 16,614 16,797,068 0.1
Global Partners LP/GLP Finance Corp.. ..................... 6.88% 01/15/2029 8,328 8,449,233 0.1
Global Partners LP/GLP Finance Corp.. .. ................... 7.00% 08/01/2027 9,867 10,017,516 0.1
Gulfport Energy Corp. .. ...ooviiii i 8.00% 05/17/2026 23416 24,732,925 0.1
Harbour Energy PLC .. ... .. ... i 5.50% 10/15/2026 13,616 13,333,137 0.1
Hess Midstream Operations LP .. ........ ... ... ... ....... 4.25% 02/15/2030 13,259 12,808,675 0.1
Hess Midstream Operations LP . ... ........................ 5.63% 02/15/2026 10,815 11,064,586 0.1
Hilcorp Energy I LP/Hilcorp Finance Co..................... 5.75% 02/01/2029 9,328 9,365,221 0.1
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Hilcorp Energy I LP/Hilcorp Finance Co..................... 6.00% 02/01/2031 USD 12,329 § 12,520,146 0.1%
Ithaca Energy North SeaPLC ....... ... ... ... ... ... ... 9.00% 07/15/2026 8,054 8,088,848 0.0
ITTHoldings LLC . . ... ..o 6.50% 08/01/2029 42,848 40,162,990 0.2
Moss Creek Resources Holdings, Inc............. ... ... ... 7.50% 01/15/2026 58,760 51,852,954 0.3
Nabors Industries Ltd. . . ......... .. ... ... ... ... ... ... 725% 01/15/2026 20,063 19,541,650 0.1
Nabors Industries Ltd. .. ......... . i 7.50% 01/15/2028 20,724 19,837,993 0.1
Nabors Industries, Inc.. . ....... .. ... ... .. ... 7.38% 05/15/2027 27,206 28,182,400 0.2
Neptune Energy BondcoPLC ....... ... ... ... ... ... ... 6.63% 05/15/2025 2425 2,432,706 00
New Fortress Energy,Inc. ........ ... .. .. . ... ... 6.75% 09/15/2025 35,027 33,653,713 0.2
NGL Energy Operating LLC/NGL Energy Finance Corp. .. ..... 7.50% 02/01/2026 48,515 48,711,519 0.3
NGL Energy Partners LP/NGL Energy Finance Corp. .......... 6.13% 03/01/2025 2,000 1,730,182 0.0
Occidental Petroleum Corp.. . ....... ..., 2.70% 02/15/2023 16,135 16,136,539 0.1
Occidental Petroleum Corp.. .. .........cooiiiiinenno... 3.40% 04/15/2026 1,329 1,331,086 0.0
Occidental Petroleum Corp.. . ....... ..., 5.50% 12/01/2025 5,236 5,621,596 00
Occidental Petroleum Corp.. .. .........cooiiiiinenno... 5.88% 09/01/2025 4,883 5,245,078 0.0
Occidental Petroleum Corp.. . ....... ..., 6.13% 01/01/2031 7,692 8,742,008 0.1
Occidental Petroleum Corp.. .. .........cooiiiiinenno... 8.00% 07/15/2025 7,644 8,042,318 0.1
Occidental Petroleum Corp.. . ....... ... ..., 8.50% 07/15/2027 3,851 4,643,325 00
Occidental Petroleum Corp.. .. .........cooiiiiinenn... 8.88% 07/15/2030 8,851 11,408 482 0.1
PBF Holding Co. LLC/PBF Finance Corp.................... 9.25% 05/15/2025 21,954 22,336,476 0.1
PDC Energy, InC. ... ..o 5.75% 05/15/2026 16,387 16,663,809 0.1
PDC Energy, Inc....... .o 6.13% 09/15/2024 6,662 6,733,029 0.0
Range Resources Corp. .. ...t 5.00% 03/15/2023 6,864 6,941,533 0.0
Range Resources COrp. . ......ooiiiiiniin .. 8.25% 01/15/2029 11,437 12,509,451 0.1
Renewable Energy Group,Inc. .......... ... ... ... ....... 5.88% 06/01/2028 6,198 6,093971 0.0
SMEnNergy Co.. ..ot 6.50% 07/15/2028 8,778 8,989,856 0.1
SMERNErgy Co.. oottt e e e 6.63% 01/15/2027 2,000 2,029,707 0.0
SMEnNergy Co.. ..ot 6.75% 09/15/2026 17,000 17,234,342 0.1
Southwestern Energy Co.. ..., 5.38% 02/01/2029 18,012 18,524,496 0.1
Southwestern Energy Co.. ..., 8.38% 09/15/2028 9,087 9,921,391 0.1
Summit Midstream Holdings LLC/

Summit Midstream Finance Corp. ....................... 8.50% 10/15/2026 18,457 18,279,800 0.1
Sunnova Energy Corp.......... ... i 5.88% 09/01/2026 12,285 11,244,510 0.1
Sunoco LP/Sunoco Finance Corp................ ... ... ... 5.88% 03/15/2028 26,261 26,720,568 0.2
Talos Production,Inc. .. .......... .. ... .. .. ..., 12.00% 01/15/2026 19,483 20,607,592 0.1
Transocean Phoenix 2 Ltd.. . ........ .. ... ... 7.75% 10/15/2024 10,405 10,547,697 0.1
Transocean Poseidon Ltd. . ............................... 6.88% 02/01/2027 938 914,008 0.0
Transocean, IncC.. . ... ... 7.25% 11/01/2025 72 56,057 00
Transocean,Inc.. ... ....... ... . . .. i 7.50% 01/15/2026 27,681 21,435,384 0.1
Transocean, Inc.......... . 8.00% 02/01/2027 4,000 2,964,897 0.0
Transocean,Inc.. ... ....... ... . . .. i 11.50% 01/30/2027 5,345 5,344,811 00
Venture Global Calcasieu Pass LLC . ....................... 4.13% 08/15/2031 4979 4,930,150 00
W&T Offshore, InC.. . ... oo 9.75% 11/01/2023 23,933 23,503,753 0.1
Weatherford International Ltd.. . . ........... ... ... ........ 11.00% 12/01/2024 117 121,095 0.0

1,145,885,053 6.5

SONSTIGE INDUSTRIEWERTE

Interface,InC.. ... ... 5.50% 12/01/2028 4,882 4917,767 0.0
KAR Auction Services,Inc.. . ........ ... .. i 5.13% 06/01/2025 1,160 1,175.421 00
Ritchie Bros Holdings, Inc. ......... ... ... ... ... oo i... 4.75% 12/15/2031 5,695 5,666,537 0.1

11,759,725 0.1

DIENSTLEISTUNGEN

ADT Security Corp. (The) . . ..o o vet . 4.13% 08/01/2029 1,000 945,955 0.0
Allied Universal Holdco LLC/Allied Universal Finance Corp. ...  6.00% 06/01/2029 13,593 12,710,644 0.1
Allied Universal Holdco LLC/Allied Universal Finance Corp. ...  6.63% 07/15/2026 22,051 22,596,704 0.1
Allied Universal Holdco LLC/Allied Universal Finance Corp. ...  9.75% 07/15/2027 20,978 22,028,487 0.1
ANGIGroup LLC . ..ot 3.88% 08/15/2028 1,000 895,286 0.0
APCOA Parking Holdings GmbH . .. ....................... 4.63% 01/15/2027 EUR 8,760 9,331,042 0.1
APHM COIP. . . ottt e e 7.75% 06/15/2025 USD 34,041 28,970,653 0.2
APX Group,Inc. ... o 5.75% 07/15/2029 41,964 37,695,012 0.2
APX Group, InC. .. ..ot 6.75% 02/15/2027 8,465 8,694,196 0.0
Aramark Services,Inc.......... ... .. 6.38% 05/01/2025 20,566 21,293,272 0.1
Cars.com, INC. . ... o 6.38% 11/01/2028 16,622 16,778,196 0.1
CWT Travel Group,Inc. ...... ... ... 8.50% 11/19/2026 21,705 21,918,340 0.1
Garda World Security Corp.. .. .....ocoiiiiiinii .. 4.63% 02/15/2027 2,000 1,936,866 0.0
Garda World Security Corp.. . ..., 6.00% 06/01/2029 15,311 14,030,735 0.1
Garda World Security Corp.. .. ... 9.50% 11/01/2027 21,365 22,127,887 0.1
ION Trading Technologies SARL . ......................... 5.75% 05/15/2028 8,833 8,714,033 0.1
KornFerry .. ..o 4.63% 12/15/2027 17,280 17,020,300 0.1
Millennium Escrow Corp. ... ....ovviinniiii ... 6.63% 08/01/2026 30,817 30,046,879 0.2
MoneyGram International, Inc. .. .......... ... ... ... ..., 5.38% 08/01/2026 12,901 13,469,363 0.1
MPH Acquisition Holdings LLC .. ......................... 5.50% 09/01/2028 23,935 23,148,307 0.1
MPH Acquisition Holdings LLC . . ............ ... ... .... 5.75% 11/01/2028 59,950 54,091,754 03
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Nielsen Finance LLC/Nielsen Finance Co. .. ................. 5.63% 10/01/2028 USD 10,955 $ 10,599,047 0.1%
Nielsen Finance LLC/Nielsen Finance Co. ................... 5.88% 10/01/2030 11,761 11,394 424 0.1
Prime Security Services Borrower LLC/Prime Finance, Inc. . . . .. 5.75% 04/15/2026 3,000 3,082,712 00
Prime Security Services Borrower LLC/Prime Finance, Inc. . . . .. 6.25% 01/15/2028 51,628 49,830,707 0.3
Sabre GLBL, Inc... ... ... 7.38% 09/01/2025 17,465 18,105,129 0.1
Sabre GLBL,InC.. . .....o i 9.25% 04/15/2025 12,443 14,037,469 0.1
TripAdvisor,Inc. ....... .. 7.00% 07/15/2025 15,163 15,776,875 0.1
Verisure Midholding AB . ....... .. ... ... ... . . 5.25% 02/15/2029 EUR 21,242 22,393,513 0.1
Verscend Escrow Corp. ...........ooo i 9.75% 08/15/2026 USD 57,645 60,424,399 03
ZipRecruiter, Inc.. .. ... . . 5.00% 01/15/2030 25,440 25,069,141 0.1
619,158,327 3.5

TECHNOLOGIE

Ahead DB Holdings LLC . ... ... . ... oo, 6.63% 05/01/2028 21,260 20,138,436 0.1
Austin BidCo,Inc........ .o 7.13% 12/15/2028 17,654 17,345,069 0.1
Avaya,Inc...... .. . 6.13% 09/15/2028 45,942 44 397,623 0.3
BoxerParent Co.,Inc. ......... ... ... ... i 7.13% 10/02/2025 14,476 14,986,375 0.1
Cablevision Lightpath LLC . ... ... ... .o ... 5.63% 09/15/2028 16,278 14,838,652 0.1
Clarivate Science Holdings Corp. .. ..., 4.88% 07/01/2029 9,245 8,702,388 0.0
CommScope,Inc.. ... ... 4.75% 09/01/2029 5,241 4,924 865 0.0
CommScope, InC.. . ... 6.00% 03/01/2026 15,921 16,303,564 0.1
CommScope,Inc.. ... ... 8.25% 03/01/2027 6,325 6,292,058 0.0
Dell International LLC/EMC COrp.. . ... vvvvvieiiaee e 5.85% 07/15/2025 9,315 10,237,931 0.1
LogMeln,Inc. ... ... 5.50% 09/01/2027 13,368 12,726,000 0.1
Minerva Merger Sub,Inc. ......... ... ... . i 6.50% 02/15/2030 46,108 44 369,124 0.2
NCR COIP. . o ettt e e e e e e 5.00% 10/01/2028 3,000 2,948,791 0.0
NCR COIP. . o ettt et e e e e e e e e e 5.75% 09/01/2027 11,568 11,747 822 0.1
NCR COIP. . o ettt e e e e e e 6.13% 09/01/2029 11,508 11,945,498 0.1
Playtika Holding Corp. ....... ... 4.25% 03/15/2029 1,000 947,705 0.0
Presidio Holdings, Inc.. . ......... .o i 4.88% 02/01/2027 11,848 11,910,652 0.1
Presidio Holdings, Inc.. .. ...... ... .. o i 8.25% 02/01/2028 35,003 35,840,327 0.2
Rackspace Technology Global,Inc.. ........................ 3.50% 02/15/2028 1,000 907,732 0.0
Science Applications International Corp. .................... 4.88% 04/01/2028 2,038 1,990,439 0.0
Seagate HDD Cayman. ............ ..., 4.09% 06/01/2029 25,862 24,898,131 0.1
Seagate HDD Cayman. .. .........c.uiiuneiineinnennnen.. 4.88% 06/01/2027 11,014 11,371,950 0.1
Veritas US, Inc./Veritas Bermuda Ltd.. .. .................... 7.50% 09/01/2025 72,383 71,605,992 04

401,377,124 23

TRANSPORTWESEN — FLUGGESELLSCHAFTEN

AlrCanada. ...t 3.88% 08/15/2026 8,507 8,271,558 0.1
American Airlines, Inc/AAdvantage Loyalty IPLtd............ 5.50% 04/20/2026 23831 24421929 0.1
American Airlines, Inc./AAdvantage Loyalty IPLtd............ 5.75% 04/20/2029 20,260 20,705,313 0.1
Hawaiian Brand Intellectual Property Ltd./

HawaiianMiles Loyalty Ltd. . .. ....... .. ... .. ... ... 5.75% 01/20/2026 13,097 13,298,159 0.1
Spirit Loyalty Cayman Ltd./Spirit IP Cayman Ltd.. . ........... 8.00% 09/20/2025 20,443 22,231,798 0.1
United Airlines, Inc......... ... . . 4.63% 04/15/2029 7072 6,905,369 0.1

95.834,126 0.6

TRANSPORTWESEN — DIENSTLEISTUNGEN

AerCap Global Aviation Trust . . ... ...covieeinnee .. 6.50% 06/15/2045 5371 5,633,043 0.0
Albion Financing 1 SARL/Aggreko Holdings,Inc. ............ 5.25% 10/15/2026 EUR 19,265 21,260,725 0.1
Albion Financing 1 SARL/Aggreko Holdings, Inc. ............ 6.13% 10/15/2026 USD 14,925 14,512,110 0.1
Avis Budget Car Rental LLC/Avis Budget Finance, Inc. ........ 5.38% 03/01/2029 16,633 16,352,870 0.1
Avis Budget Car Rental LLC/Avis Budget Finance, Inc. ........ 5.75% 07/15/2027 32,463 32,743,774 0.2
BCPV Modular Services . ... ..ovvvieein i 6.75% 11/30/2029 EUR 31,430 32,254,154 0.2
BCP V Modular Services Finance IPLC . ................... 4.75% 11/30/2028 3,116 3,321,518 00
Herc Holdings, Inc. ........ ... ..o . 5.50% 07/15/2027 USD 17,323 17,813,346 0.1
PROG Holdings, Inc.. ... 6.00% 11/15/2029 31813 30,541,363 0.2
United Rentals North America,Inc.......................... 4.00% 07/15/2030 2,000 1,965,164 0.0

176,398,067 1.0
7,172,723.379 409

FINANZINSTITUTE

BANKWESEN
Alliance Data Systems Corp.. . .........ooviiiineeenna... 4.75% 12/15/2024 24,532 24,468,185 0.1
Alliance Data Systems COrp.. .. ...oovvuneeinnneeenn... 7.00% 01/15/2026 11,510 11,812,138 0.1
Ally Financial, Inc., Series C(d) ......... ..., 4.70% 05/15/2028 16,427 15,236,042 0.1
Banco Bilbao Vizcaya Argentaria SA(d) . . ................... 5.88% 05/24/2022 EUR 16,000 17,994,647 0.1
Banco Bilbao Vizcaya Argentaria SA, Series 9(d). .. ........... 6.50% 03/05/2025 USD 41,600 41,723,224 0.2
Banco Santander SA(d) .. ...t 6.75% 04/25/2022 EUR 39,400 44,494 421 0.3
Bank of Ireland, Series E. .. .......... ... ... ... ... ..., 10.00% 12/19/2022 15,000 18,041,288 0.1
CaixaBank SA(d). . ...t 5.88% 10/09/2027 200 237,425 0.0
Citizens Financial Group, Inc., Series B(d) .. ................. 6.00% 07/06/2023 USD 8,895 8,666,464 0.0
Credit Suisse Group AG(d) ... ..o vvii i 6.25% 12/18/2024 31464 32,247,408 0.2
Credit Suisse Group AG(d) ... ..covvii e 7.50% 07/17/2023 35,155 35,958,236 0.2
Credit Suisse Group AG(d) ... ..o vvii i 7.50% 12/11/2023 10,650 11,159,576 0.1
Intesa Sanpaolo SpA . ... .. ... 5.02% 06/26/2024 206 211,721 0.0
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Intesa Sanpaolo SpA . ... .. .. 5.71% 01/15/2026 USD 11,463 $ 12,120,827 0.1%
Societe Generale SA(d) .. ... 8.00% 09/29/2025 44,504 48,428,168 03
UniCredit SPA(d). . ..o o v 9.25% 06/03/2022 EUR 21,339 24,341,638 0.1
347,141,408 2.0
MAKLER
Advisor Group Holdings, Inc. . ......... ... ... ... ... .... 10.75% 08/01/2027 USD 18,913 20,621,758 0.1
Jane Street Group/JSG Finance,Inc............. ... ... .... 4.50% 11/15/2029 17,256 16,815,501 0.1
NEP COIp. .« ottt e e 6.88% 08/15/2028 54,445 50,585,278 0.3
88,022,537 0.5
FINANZEN
Aircastle Ltd.(d) . . ..o oot 5.25% 06/15/2026 24,017 23,084,114 0.1
Castlelake Aviation Finance DAC .. ........................ 5.00% 04/15/2027 10,157 9,650,578 0.1
CNG Holdings, Inc.. . ... 12.50% 06/15/2024 17,033 16,097,221 0.1
Compass Group Diversified Holdings LLC................... 5.25% 04/15/2029 17,385 16,815,552 0.1
Curo Group Holdings Corp.. . ..., 7.50% 08/01/2028 49,329 43,780,148 03
Enova International, Inc. ................ .. ... .. .......... 8.50% 09/01/2024 6,350 6,339,748 0.0
Enova International, Inc. . .......... ... ... ... .. ... ... .... 8.50% 09/15/2025 32,666 32,498,190 0.2
goeasy Ltd.. .. ... 5.38% 12/01/2024 14,674 14,820,740 0.1
HighTower Holding, LLC .......... ... ... ... ... ... ... 6.75% 04/15/2029 29,639 29,544 832 0.2
ILFC E-Capital Trust I(€). . . ..o oo 3.37% 12/21/2065 9,500 7,787,319 0.0
Jefferies Finance LLC/JFIN Co-Issuer Corp. ................. 5.00% 08/15/2028 28,217 277227224 0.2
Navient Corp.. ..o vttt et e e e 5.00% 03/15/2027 3,200 3,105,929 0.0
Navient Corp.. .. oottt e 5.88% 10/25/2024 1,000 1,034,393 0.0
Navient Corp.. ..o vvn ettt et e 7.25% 09/25/2023 182 190,936 0.0
OneMain Finance Corp.. . ... .. 6.88% 03/15/2025 6,000 6,402,226 0.0
Springleaf Finance Corp............. ... ... 7.13% 03/15/2026 3,000 3,253278 0.0
241,632,428 14
VERSICHERUNGEN
Acrisure LLC/Acrisure Finance,Inc.. . ...................... 6.00% 08/01/2029 2,239 2,028,863 0.0
Acrisure LLC/Acrisure Finance,Inc.. . ...................... 7.00% 11/15/2025 25,698 25,546,714 0.2
Acrisure LLC/Acrisure Finance,Inc.. . ...................... 10.13% 08/01/2026 19,929 21,121,128 0.1
Alliant Holdings Intermediate LLC/Alliant Holdings Co-Issuer. ..  6.75% 10/15/2027 35,347 34,574,943 0.2
AmWINS Group,Inc. ... 4.88% 06/30/2029 8,871 8,488,299 0.1
Ardonagh Midco 2PLC(a) . ....oovvvinnniiiii .. 11.50% 01/15/2027 36,941 40,106,006 0.2
AssuredPartners, Inc.. .. ... ... . . 5.63% 01/15/2029 35,614 32,770,492 0.2
HUB International Ltd. .. .......... ... ... ... ... ... ... 7.00% 05/01/2026 5,000 5,058,882 0.0
USLINC/NY .o e 6.88% 05/01/2025 2,000 2,010,401 0.0
171,705,728 1.0
SONSTIGE FINANZWERTE
Altice France Holding SA .. ... ... ... i ... 10.50% 05/15/2027 16,348 17,115,566 0.1
Asteroid Private Merger Sub,Inc......... ... ... ... ... . ... 8.50% 11/15/2029 31,547 30,435,666 0.1
Intrum AB ... 3.50% 07/15/2026 EUR 16915 17,922,816 0.1
Intrum AB . ... 4.88% 08/15/2025 10,509 11,761,702 0.1
77,235,750 04
REITS
Brookfield Property REIT, Inc./BPR Cumulus LLC/

BPR Nimbus LLC/GGSI SellcoLL ...................... 4.50% 04/01/2027 USD 26418 24,636,250 0.1
Brookfield Property REIT, Inc./BPR Cumulus LLC/

BPR Nimbus LLC/GGSI SellcoLL ...................... 5.75% 05/15/2026 8,837 8,745,762 0.1
Diversified Healthcare Trust . ............. ... ... ..., 4.75% 02/15/2028 3,000 2,720,899 0.0
Diversified Healthcare Trust ... .......... .. ... ..., 9.75% 06/15/2025 23,996 25,375,319 0.1
Iron Mountain UK PLC . ......... ... ... .. 3.88% 11/15/2025 GBP 1,000 1,332,488 0.0
Tron Mountain,Inc. ......... ... ..., 4.88% 09/15/2027 USD 1,028 1,026,957 0.0
Iron Mountain, Inc. ......... .. .. ... 4.88% 09/15/2029 13,788 13,305,420 0.1
Tron Mountain,Inc. ......... ... ..., 5.00% 07/15/2028 10,641 10,550,776 0.1
Iron Mountain, Inc. ......... .. .. ... 5.25% 03/15/2028 2,653 2,656,420 0.0
MGM Growth Properties Operating Partnership LP/

MGP Finance Co-Issuer,Inc. ............. ... .. ... ...... 4.63% 06/15/2025 4985 5,161,741 0.0
MGM Growth Properties Operating Partnership LP/

MGP Finance Co-Issuer,Inc. ............. ... .. ... ...... 5.63% 05/01/2024 3,667 3,813,685 0.0
MGM Growth Properties Operating Partnership LP/

MGP Finance Co-Issuer,Inc. ............. ... .. ... ...... 5.75% 02/01/2027 2493 2,702,127 0.0
Park Intermediate Holdings LLC/PK Domestic Property LLC/

PK Finance Co-Issuer . ......... ... iiiiiinnnn.. 4.88% 05/15/2029 9,031 8,709,648 0.1
VICI Properties LP/VICI Note Co.,Inc. . .................... 4.13% 08/15/2030 3,000 2,980,088 0.0

113,717,580 0.6
1,039,455431 59
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
Calpine Corp. . . oo vttt e 4.50% 02/15/2028 1,000 975,930 0.0
Calpine Corp.. .. oo vttt 4.63% 02/01/2029 1,000 929,891 0.0
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Calpine Corp.. ..o oottt 5.00% 02/01/2031 USD 4000 $ 3,693,016 0.0%
Calpine Corp.. ..o vttt e 5.13% 03/15/2028 17,753 17,120,018 0.1
Calpine Corp.. ..o oottt 5.25% 06/01/2026 661 672,267 0.0
NRG Energy,Inc.. ... 6.63% 01/15/2027 334 345956 0.0
Talen Energy Supply LLC .. ... .. .. i 6.50% 06/01/2025 30,480 12,797,321 0.1
Talen Energy Supply LLC ... ... o i 7.25% 05/15/2027 6,399 5,727,742 0.0
Talen Energy Supply LLC .. ... .. .. i 10.50% 01/15/2026 58,233 26,814,868 0.1
Vistra Corp.(d) . ..o v 7.00% 12/15/2026 14,856 14,746,997 0.1
Vistra Corp.(d) . ..o vt 8.00% 10/15/2026 17,732 18,247,062 0.1
102,071,068 0.5
SONSTIGE VERSORGUNGSBETRIEBE
Solaris Midstream Holdings LLC .......................... 7.63% 04/01/2026 11,409 11,669,961 0.1
113,741,029 0.6
QUASI-STAATSANLEIHEN
ENERGIE
Citgo Holding, Inc. ....... ... .. i, 9.25% 08/01/2024 31,077 31,074,302 0.2
WANDELANLEIHEN
KOMMUNIKATIONSMEDIEN
DISH Network Corp.(b). . . oo ve e 3.38% 08/15/2026 6,494 5,921,190 0.0
8,362,915331 47.6
SCHWELLENMARKTE - HARTE WAHRUNG
STAATSANLEIHEN
ANGOLA
Angolan Government International Bond . ................... 8.00% 11/26/2029 61,420 60,345,150 0.3
Angolan Government International Bond . ................... 8.25% 05/09/2028 28,770 28,698,075 0.2
Angolan Government International Bond . ................... 9.13% 11/26/2049 56,178 52,105,095 0.3
Angolan Government International Bond . ................... 9.38% 05/08/2048 10,509 9,931,005 0.1
151,079,325 0.9
ARGENTINIEN
Argentine Republic Government International Bond ........... 0.50% 07/09/2030 82,924 26,452,677 0.1
Argentine Republic Government International Bond ........... 1.00% 07/09/2029 20,068 6,012,248 0.0
Argentine Republic Government International Bond ........... 1.13% 07/09/2035 218,948 64,918,035 04
Argentine Republic Government International Bond ........... 2.00% 01/09/2038 24 411 9,031,993 0.1
Argentine Republic Government International Bond ........... 2.50% 07/09/2041 30,585 10,398.870 0.1
117,413,823 0.7
KOLUMBIEN
Colombia Government International Bond .. ................. 5.63% 02/26/2044 17,589 15,778,432 0.1
Colombia Government International Bond .. ................. 6.13% 01/18/2041 9,337 9,023,627 0.0
Colombia Government International Bond .. ................. 7.38% 09/18/2037 13,795 15,289,171 0.1
40,091,230 0.2
COSTA RICA
Costa Rica Government International Bond .. ................ 6.13% 02/19/2031 32,771 32,439,194 0.2
DOMINIKANISCHE REPUBLIK
Dominican Republic International Bond . . ................... 5.50% 01/27/2025 3,775 3,926,000 00
Dominican Republic International Bond . .................... 5.88% 01/30/2060 14,092 11,857,537 0.1
Dominican Republic International Bond . . ................... 5.95% 01/25/2027 27913 29,029,520 0.1
Dominican Republic International Bond . .................... 6.00% 07/19/2028 63,400 65,412,950 04
Dominican Republic International Bond . .................... 6.50% 02/15/2048 7,709 7,235,860 00
Dominican Republic International Bond . . ................... 6.88% 01/29/2026 9,441 10,290,690 0.1
Dominican Republic International Bond . .................... 7.45% 04/30/2044 17,877 18,729,509 0.1
Dominican Republic International Bond . .................... 8.63% 04/20/2027 16,359 18,362,978 0.1
164,845,044 0.9
ECUADOR
Ecuador Government International Bond . ................... 0.00% 07/31/2030 5,863 3,447.225 00
Ecuador Government International Bond .................... 0.50% 07/31/2040 16,709 10,393,757 0.1
Ecuador Government International Bond . ................... 1.00% 07/31/2035 92,884 65,500,516 04
Ecuador Government International Bond .................... 5.00% 07/31/2030 27,255 23,972,260 0.1
103,313,758 0.6
AGYPTEN
Egypt Government International Bond ...................... 3.88% 02/16/2026 5,392 4,670,820 0.0
Egypt Government International Bond ...................... 5.88% 02/16/2031 1,655 1,282,625 00
Egypt Government International Bond ...................... 6.20% 03/01/2024 28,900 29,044,500 0.2
Egypt Government International Bond ...................... 6.59% 02/21/2028 7,360 6,550,400 00
Egypt Government International Bond ...................... 7.30% 09/30/2033 3,437 2,809,748 0.0
Egypt Government International Bond ...................... 7.50% 01/31/2027 15,058 14,455,680 0.1
Egypt Government International Bond ...................... 7.60% 03/01/2029 16,788 15,067,230 0.1
Egypt Government International Bond ...................... 7.63% 05/29/2032 43,364 36,208,940 0.2
Egypt Government International Bond ...................... 8.50% 01/31/2047 7,580 5,836,600 0.0
Egypt Government International Bond ...................... 8.70% 03/01/2049 10,320 8,075,400 0.1
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Egypt Government International Bond . ..................... 8.88% 05/29/2050 USD 22855 $ 17,998,312 0.1%
142,000,255 0.8
EL SALVADOR
El Salvador Government International Bond. . ................ 5.88% 01/30/2025 19,017 11,455,365 0.1
El Salvador Government International Bond. . ................ 6.38% 01/18/2027 8,560 4,674,830 00
El Salvador Government International Bond. . ................ 7.12% 01/20/2050 34,297 16,736,936 0.1
El Salvador Government International Bond. .. ............... 7.63% 02/01/2041 7,141 3,582,997 0.0
El Salvador Government International Bond. . ................ 7.65% 06/15/2035 1,843 963,313 0.0
37413441 0.2
GABUN
Gabon Government International Bond. .. ................... 6.63% 02/06/2031 28,288 25,720,864 0.2
Gabon Government International Bond. . .. .................. 6.95% 06/16/2025 17,720 17,878,373 0.1
43,599,237 0.3
GHANA
Ghana Government International Bond . .. ................... 7.63% 05/16/2029 17,955 12,119,625 0.1
Ghana Government International Bond . . .................... 7.75% 04/07/2029 16,009 10,846,097 0.1
Ghana Government International Bond . .. ................... 7.88% 03/26/2027 20,893 14,938,495 0.1
Ghana Government International Bond. .. ................... 8.13% 01/18/2026 10,000 7,750,000 00
Ghana Government International Bond . .. ................... 8.13% 03/26/2032 31,733 21,261,110 0.1
Ghana Government International Bond . . .................... 8.63% 04/07/2034 11,455 7,588,938 0.0
Ghana Government International Bond. . .................... 8.63% 06/16/2049 25,866 16,748 235 0.1
Ghana Government International Bond . . .................... 8.95% 03/26/2051 6,050 3,932,500 0.0
Ghana Government International Bond . .. ................... 10.75% 10/14/2030 11,717 11,365,490 0.1
106,550,490 0.6
HONDURAS
Honduras Government International Bond .. ................. 6.25% 01/19/2027 29,458 26,526,929 0.1
Honduras Government International Bond ... ................ 7.50% 03/15/2024 13,637 13,064,246 0.1
39,591,175 0.2
IRAK
Iraq International Bond . ........... ... ... .. ... ... 5.80% 01/15/2028 20,383 19,539414 0.1
ELFENBEINKUSTE
Ivory Coast Government International Bond. . ................ 4.88% 01/30/2032 EUR 43,563 41,588,476 0.3
Ivory Coast Government International Bond. .. ............... 5.13% 06/15/2025 3,272 3,874,637 00
Ivory Coast Government International Bond. . ................ 6.13% 06/15/2033 USD 6,219 5,985,010 00
Ivory Coast Government International Bond. . ................ 6.38% 03/03/2028 44268 45,299,998 0.3
Ivory Coast Government International Bond. . ................ 6.88% 10/17/2040 EUR 39,053 39,828,082 0.2
136,576,203 0.8
JAMAIKA
Jamaica Government International Bond. . ................... 6.75% 04/28/2028 USD 4,743 5,227,082 0.0
KENIA
Republic of Kenya Government International Bond . ........... 6.88% 06/24/2024 30,874 31,954,590 0.1
Republic of Kenya Government International Bond . . .......... 7.00% 05/22/2027 16,016 15,295,280 0.1
Republic of Kenya Government International Bond . ........... 7.25% 02/28/2028 9,643 9,112,635 0.1
56,362,505 0.3
LIBANON
Lebanon Government International Bond, Series G(¢) ... ....... 6.60% 11/27/2026 10,759 1,264,182 0.0
Lebanon Government International Bond(c).................. 6.65% 04/22/2024 4315 507,013 00
Lebanon Government International Bond(c). .. ............... 6.85% 03/23/2027 5,606 658,705 0.0
2,429,900 0.0
NIGERIA
Nigeria Government International Bond . .................... 6.13% 09/28/2028 12918 11,915,240 0.1
Nigeria Government International Bond . .................... 6.38% 07/12/2023 8,691 8,930,003 0.1
Nigeria Government International Bond . .................... 6.50% 11/28/2027 4.404 4,183,800 00
Nigeria Government International Bond . .................... 7.14% 02/23/2030 24,937 23,253,752 0.1
Nigeria Government International Bond . .................... 7.63% 11/21/2025 31,750 33,655,000 0.1
Nigeria Government International Bond . . ................... 7.63% 11/28/2047 15,679 12,660,793 0.1
Nigeria Government International Bond . .................... 7.70% 02/23/2038 14,105 11,918,725 0.1
Nigeria Government International Bond . .................... 7.88% 02/16/2032 43,612 40,068,525 0.2
146,585,838 0.8
PAKISTAN
Pakistan Government International Bond .. .................. 6.00% 04/08/2026 15,032 13,718,354 0.1
Pakistan Government International Bond . ................... 6.88% 12/05/2027 918 849,035 00
Pakistan Government International Bond .. .................. 7.38% 04/08/2031 25,092 21,519,150 0.1
36,086,539 0.2
SUDAFRIKA
Republic of South Africa Government International Bond . . . . . .. 4.30% 10/12/2028 21,899 21,013,459 0.1
Republic of South Africa Government International Bond . . ... .. 4.85% 09/30/2029 20,001 19,504,725 0.1
Republic of South Africa Government International Bond . . . . . .. 5.65% 09/27/2047 8,663 7422026 0.1

73



VERZEICHNIS DER ANLAGEWERTE (Fortsetzung)

ABFCPI
Global High Yield Portfolio

Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
Republic of South Africa Government International Bond . . ... .. 5.75% 09/30/2049 USD 103,528 $ 89,150,549 0.5%
Republic of South Africa Government International Bond . . . . . .. 6.30% 06/22/2048 1,684 1,571,698 0.0
138,662,457 0.8
UKRAINE
Ukraine Government International Bond. . ................... 7.25% 03/15/2033 37,766 12,085,120 0.1
Ukraine Government International Bond. .. .................. 7.38% 09/25/2032 24077 7,704,640 0.1
Ukraine Government International Bond. . ................... 7.75% 09/01/2023 45,102 18,040,800 0.1
Ukraine Government International Bond. .. .................. 7.75% 09/01/2024 38,721 12,390,720 0.1
Ukraine Government International Bond. .. .................. 7.75% 09/01/2025 10,000 3,200,000 0.0
Ukraine Government International Bond. .. .................. 7.75% 09/01/2027 13,037 4,171,840 0.0
Ukraine Government International Bond. .................... 9.75% 11/01/2028 9,111 2,915,520 0.0
60,508,640 04
VENEZUELA
Venezuela Government International Bond(c). ... ............. 9.00% 05/07/2023 4,270 234 850 0.0
Venezuela Government International Bond(¢). ................ 9.25% 09/15/2027 57,269 3,149,795 0.0
3,384,645 0.0
1,583,700,195 9.0
INDUSTRIE
GRUNDSTOFFE
Braskem Idesa SAPI . ...... ... ... .. i 6.99% 02/20/2032 8,549 8,164,295 0.0
Braskem Idesa SAPI ....... ... .. .. 0., 745% 11/15/2029 24,763 24,589,659 0.1
Braskem Netherlands Finance BV.......................... 4.50% 01/10/2028 10,931 10,985,108 0.1
Braskem Netherlands Finance BV. ......................... 4.50% 01/31/2030 32,575 32,086,375 0.2
Cia de Minas Buenaventura SAA ........... ... ... ........ 5.50% 07/23/2026 10,002 9,873,224 0.1
CSN INova Ventures. . .. ...ove ettt 6.75% 01/28/2028 14,737 15,296,221 0.1
CSN ReSOUICES SA ..ottt e 7.63% 04/17/2026 12,983 13,537,881 0.1
Eldorado Gold Corp. . ... oot 6.25% 09/01/2029 20,939 20,939,000 0.1
First Quantum Minerals Ltd. . . ............................ 6.88% 10/15/2027 33,725 35,693,528 0.2
First Quantum Minerals Ltd. . .. ........................... 7.25% 04/01/2023 13,290 13,310,766 0.1
First Quantum Minerals Ltd. . . ............................ 7.50% 04/01/2025 10,621 10,836,739 0.1
HTA Group Ltd/Mauritius . ........ ..., 7.00% 12/18/2025 14,504 14,649,040 0.1
Indika Energy Capital IVPte Ltd. . .. ............... . ..... 8.25% 10/22/2025 30,464 29,854,720 0.1
JSWSteel Ltd. . . ..o 3.95% 04/05/2027 4,086 3,881,700 0.0
JSW Steel Ltd. . ..o oo 5.95% 04/18/2024 9,640 9,917,150 0.1
Nexa Resources SA . ... ... i 6.50% 01/18/2028 22,620 23,557,316 0.1
OCP S A 3.75% 06/23/2031 7,803 6,837,379 0.0
Sasol Financing USALLC. ....... . .. i, 5.88% 03/27/2024 9,655 9,809 480 0.1
Stillwater Mining Co.. .. ...ttt 4.00% 11/16/2026 10,431 9,987,683 0.1
Stillwater Mining Co.. . ... oottt 4.50% 11/16/2029 9,575 8,809,000 0.1
Suzano AustriaGmbH . .. ...... ... ... ... ... 7.00% 03/16/2047 4,960 5,648,200 0.0
Vedanta Resources Finance IPLC ......................... 13.88% 01/21/2024 40,014 40,664,227 0.2
Volcan Cia Minera SAA. . ... ..ot 4.38% 02/11/2026 47778 4,538,503 0.0
363,467,194 2.1
INVESTITIONSGUTER
Cemex SABdAe CV ... e 3.88% 07/11/2031 1,023 910,470 0.0
Cemex SABde CV(d) . ..ot 5.13% 06/08/2026 17,508 16,720,140 0.1
Cemex SABdAe CV ... e 7.38% 06/05/2027 10,634 11,365,619 0.1
Embraer Netherlands Finance BV .......................... 5.40% 02/01/2027 26,390 26,340,519 0.2
Embraer Netherlands Finance BV ......................... 6.95% 01/17/2028 23,369 24,286,233 0.1
IHSHolding Ltd. . ... ... .o e 5.63% 11/29/2026 7,892 7,714 430 0.1
THSHolding Ltd. . . ... ..ot e 6.25% 11/29/2028 3,321 3,229,673 0.0
Klabin AustriaGmbH . ...... ... ... .. ... .. . 7.00% 04/03/2049 6,722 6,923,660 0.0
97,490,744 0.6
KOMMUNIKATIONSMEDIEN
Globo Comunicacao e Participacoes SA . .................... 4.88% 01/22/2030 6,730 5,995,623 0.0
VTR Finance NV .. ... .. i 6.38% 07/15/2028 2,602 2,615,010 0.0
8,610,633 0.0
KOMMUNIKATION/TELEKOMMUNIKATION
C&W Senior Financing DAC . ....... ... .o i, 6.88% 09/15/2027 25,208 26,061,567 0.2
CT TrUSE . ettt e e e e e e e e et 5.13% 02/03/2032 2,789 2,796,134 0.0
Digicel International Finance Ltd./
Digicel international Holdings Ltd.. .. ........ ... ... .... 8.75% 05/25/2024 4359 4,385,699 0.0
MTN Mauritius Investments Ltd. .......................... 6.50% 10/13/2026 3,770 4,013,401 0.0
OiMovel SA ... . 8.75% 07/30/2026 16,489 16,837,330 0.1
54,094,131 0.3
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BREGMbH . ... ... . 4.35% 09/29/2026 USD 6,109 $ 6,012,783 0.1%
BRE SA . 4.88% 01/24/2030 2,443 2,319,812 0.0
BRE SA . 5.75% 09/21/2050 2,952 2,630,379 0.0
Central American Bottling Corp./CBC Bottling Holdco SL/
BelivHoldcoSL ... ... o 5.25% 04/27/2029 2,741 2,776,085 0.0
CoSan SA . oo 5.50% 09/20/2029 13,818 13,742,865 0.1
Ulker Biskuvi Sanayi AS . ......... .. 6.95% 10/30/2025 5,581 5,098,941 0.0
32,580,865 0.2
ENERGIE
Ecopetrol SA . ... 4.63% 11/02/2031 8,355 7471459 0.0
Ecopetrol SA . ... 5.88% 11/02/2051 6,407 5,373,551 0.0
Ecopetrol SA . ... 6.88% 04/29/2030 23,645 24,697,202 0.1
Empresa Electrica Cochrane SpA .. ...... ... ... ... ... .... 5.50% 05/14/2027 2,885 2,840,048 0.0
Gran Tierra Energy, Inc.. .. ... . o i 7.75% 05/23/2027 9,261 8,408,022 0.1
HPCL-Mittal Energy Ltd. .......... ... ... .. ... 5.45% 10/22/2026 3,062 3,073,482 0.0
Hunt Oil Co. of Peru LLC Sucursal Del Peru . ................ 6.38% 06/01/2028 1,737 1,683,989 00
Investment Energy Resources Ltd. ......................... 6.25% 04/26/2029 8915 9,182,450 0.1
Kosmos Energy Ltd. ....... . ... i 7.50% 03/01/2028 13,719 12,792,967 0.1
Medco Platinum Road Pte Ltd. . ........................... 6.75% 01/30/2025 15,289 15,353,978 0.1
MV24 Capital BV ... o 6.75% 06/01/2034 11,005 10,660,911 0.1
Oleoducto Central SA .. ... ... .. i 4.00% 07/14/2027 3463 3,271,020 0.0
Peru LNG SRL. . ... 5.38% 03/22/2030 22,893 19,756,659 0.1
Petrobras Global Finance BV ............................. 5.60% 01/03/2031 38,275 38,144,674 0.2
Petrobras Global Finance BV ............................. 6.75% 01/27/2041 18,520 18,841,137 0.1
Petrobras Global Finance BV ............................. 7.38% 01/17/2027 25478 28,503,512 0.2
Petrobras Global Finance BV ............................. 8.75% 05/23/2026 12,234 14,354 305 0.1
Raizen Fuels Finance SA. . ....... ... .. .. .. i .. 5.30% 01/20/2027 7,683 7,999,348 0.0
SEPLAT Energy PLC. ... ... . .. i 7.75% 04/01/2026 17,384 16,949,400 0.1
SierraCol Energy Andina LLC. .......... ... ... ... ....... 6.00% 06/15/2028 11,029 10,019,957 0.1
259,378,071 1.5
DIENSTLEISTUNGEN
Bidvest Group UK PLC (The). ..., 3.63% 09/23/2026 7,895 7,539,725 0.1
StoneCo Ltd. ... ... 3.95% 06/16/2028 5,172 4,101,396 0.0
11,641,121 0.1
TECHNOLOGIE
Baidu,Inc. ... .o 3.43% 04/07/2030 304 307,654 0.0
CAMagnum Holdings . . ... ... 5.38% 10/31/2026 36,561 36,606,701 0.2
36,914,355 0.2
TRANSPORTWESEN — DIENSTLEISTUNGEN
Acu Petroleo Luxembourg SARL .. ........................ 7.50% 01/13/2032 9,100 8,350,160 0.0
Aeropuertos Dominicanos Siglo XXISA .................... 6.75% 03/30/2029 10,660 10,606,700 0.1
JSW Infrastructure Ltd. . ......... ... ... i 4.95% 01/21/2029 2,678 2,594 815 0.0
21,551,675 0.1
885,728,789 5.1
FINANZINSTITUTE
BANKWESEN
AbsaGroup Ltd.(d) . ... 6.38% 05/27/2026 6,561 6413378 0.0
BBVA Bancomer SA/TeXas . . oo vvneeieeieeieeeennn. 5.88% 09/13/2034 3,720 3,663,270 0.0
Fidelity Bank PLC . . ... ... .. 10.50% 10/16/2022 11,480 11,600,540 0.1
21,677,188 0.1
FINANZEN
Huarong Finance 2017 Co., Ltd. . ........ ... .. ... ... ... 3.75% 04/27/2022 750 750,000 0.0
Huarong Finance 2017 Co.,Ltd. ... ...... ... ... ... ... ... 4.75% 04/27/2027 4249 4,100,285 0.0
Huarong Finance 2019 Co., Ltd. . ........ ... .. ... ... ... 3.25% 11/13/2024 2,492 2,367,400 0.0
Huarong Finance 2019 Co., Ltd. . ........ ... ... ... ....... 3.75% 05/29/2024 1,330 1,296,750 0.0
Huarong Finance 2019 Co., Ltd. . ........ ... ... ... ... ... 4.50% 05/29/2029 6,073 5,678,255 0.1
Huarong Finance II Co.,Ltd.. . ...... ... ... ... ... ... ... 4.63% 06/03/2026 5,895 5,685,727 0.1
Huarong Finance Il Co.,Ltd......... ... ... .. ... ... ... 4.88% 11/22/2026 2,841 2,762,873 0.0
Huarong Finance II Co.,Ltd.. . ...... ... ... ... ... ... ... 5.50% 01/16/2025 20,581 20,632,452 0.1
43,273,742 0.3
SONSTIGE FINANZWERTE
OEC Finance Ltd.(a) . ...... ... 4.38% 10/25/2029 3,166 129,797 0.0
OECFinance Ltd.(a) . ......ovti it 5.25% 12/27/2033 3,612 148,080 0.0
OEC Finance Ltd.(a) . ...... ... 7.13% 12/26/2046 34251 1,329,992 0.0
1,607,869 0.0
REITS
Agile Group Holdings Litd. . .............. .. ... .. ..... 5.50% 05/17/2026 944 349,280 0.0
Central ChinaReal Estate Ltd.. . .. ......................... 7.25% 04/24/2023 943 518,650 0.0

75



VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) ABFCPI
Global High Yield Portfolio

Zinssatz Datum Nennwert Wert Nettover-

(000) (USD) mogen %

Central China Real Estate Ltd.. . . .......................... 7.25% 07/16/2024 USD 1354 $ 609,300 0.0%
Central China Real Estate Ltd.. . . .......................... 7.25% 08/13/2024 3,686 1,658,700 0.0
Central China Real Estate Ltd.. . . .......................... 7.50% 07/14/2025 2,305 1,014,200 0.0
Central ChinaReal Estate Ltd.. . . .......................... 7.75% 05/24/2024 3475 1,563,750 0.0
Central China Real Estate Ltd.. . . .......................... 790% 11/07/2023 237 111,390 0.0
China Aoyuan Group Ltd.(¢) . ... ... oo 5.38% 09/13/2022 206 38,110 0.0
China Aoyuan Group Ltd.(c) . .. ... 5.88% 03/01/2027 6,458 1,130,150 0.0
China Aoyuan Group Ltd.(¢) . . . ... .o 5.98% 08/18/2025 1,187 207,725 0.0
China Aoyuan Group Ltd.(c) . .. ... 7.95% 02/19/2023 1,954 351,720 0.0
China Evergrande Group(C). .. .....c.oviueinnennennnen.. 7.50% 06/28/2023 2,122 307,690 00
China Evergrande Group(c). .. .........ooviinniinenn... 11.50% 01/22/2023 15,594 2,261,130 0.1
China Evergrande Group(C). .. .....c.oviiieinenennne.. 12.00% 01/22/2024 905 131,225 0.0
China SCE Group Holdings Ltd............................ 5.95% 09/29/2024 2,832 1,784,160 0.0
China SCE Group Holdings Ltd............. ... ... ... ... 6.00% 02/04/2026 3014 1,687,840 0.0
China SCE Group Holdings Ltd............................ 7.00% 05/02/2025 2,558 1,483,640 0.0
CIFI Holdings Group Co., Ltd. ...... ... ... ... ... ... ... 4.80% 05/17/2028 220 162,250 0.0
Kaisa Group Holdings Ltd.(¢c) .. .......oooviiii ... 9.38% 06/30/2024 1,744 388,040 0.0
Kaisa Group Holdings Ltd.(¢) .. ...t 9.95% 07/23/2025 8471 1,902,269 0.0
Kaisa Group Holdings Ltd.(¢) .. ... ... 10.50% 01/15/2025 673 148,060 0.0
Kaisa Group Holdings Ltd.(¢) .. ...t 11.50% 01/30/2023 3,996 899,100 0.0
Kaisa Group Holdings Ltd.(¢) .. ... ... 11.65% 06/01/2026 1,453 325,381 0.0
Kaisa Group Holdings Ltd.(¢) . ..., 11.70% 11/11/2025 552 123,613 0.0
KWG Group Holdings Ltd. . . ........ ... oo, 5.95% 08/10/2025 3,346 1,338,400 0.0
KWG Group Holdings Ltd. .. ....... ... ... ... oo, 6.00% 08/14/2026 548 219,299 0.0
KWG Group Holdings Ltd. . . ........ ... .o oo, 740% 01/13/2027 1,138 449510 0.0
Logan Group Co., Ltd......... ... i 4.50% 01/13/2028 234 65,520 0.0
Logan Group Co., Ltd.. ... ... i 5.25% 10/19/2025 200 57,448 0.0
Logan Group Co., Ltd......... ... i 5.75% 01/14/2025 210 62,296 0.0
Powerlong Real Estate Holdings Ltd. ....................... 4.90% 05/13/2026 869 391,050 00
Powerlong Real Estate Holdings Ltd. ....................... 5.95% 04/30/2025 788 378,240 0.0
Powerlong Real Estate Holdings Ltd. ....................... 6.25% 08/10/2024 738 391,140 0.0
Ronshine China Holdings Ltd.. .. ........ ... ... ... ... ... 6.75% 08/05/2024 1,275 280,500 0.0
Ronshine China Holdings Ltd.. . ........................... 7.10% 01/25/2025 7,341 1,578,315 0.0
Ronshine China Holdings Ltd.. . ............ ... ... ... ... 8.10% 06/09/2023 2,968 727,160 0.0
Scenery Journey Ltd.(c)......... ... .. 11.50% 10/24/2022 9,136 867,920 00
Scenery Journey Ltd.(c). ... 12.00% 10/24/2023 3,890 369,550 0.0
Seazen Group Ltd. . ..... ... .. 4.45% 07/13/2025 2,790 1,478,700 0.0
Seazen Group Ltd. ... ... ... 6.00% 08/12/2024 230 124,200 0.0
Shimao Group Holdings Ltd.. .. .............. . ... . .... 5.20% 01/16/2027 600 168,000 0.0
Shimao Group Holdings Ltd.. ........ ... ... .. ... ...... 5.60% 07/15/2026 200 58,000 0.0
Sunac China Holdings Ltd. ........... .. ... . ... . .... 5.95% 04/26/2024 1,090 425,100 0.0
Sunac China Holdings Ltd. .......... ... ... .. ... ... .. 6.50% 01/10/2025 3,385 1,286,300 0.0
Sunac China Holdings Ltd. ........... .. ... . ... . .... 6.50% 01/26/2026 1,306 489,750 0.0
Sunac China Holdings Ltd. .......... ... ... .. ... ... .. 6.65% 08/03/2024 436 167,860 0.0
Sunac China Holdings Ltd. .......... ... ... . ............ 6.80% 10/20/2024 1,276 491,260 0.0
Sunac China Holdings Ltd. .......... ... ... .. ... ... .. 7.00% 07/09/2025 338 128,440 0.0
Times China Holdings Ltd. . .............. .. ... .. ...... 5.55% 06/04/2024 2,944 1,148,160 0.0
Times China Holdings Ltd. ......... ... ... ... ... ... . ... 5.75% 01/14/2027 2,691 914,940 0.0
Times China Holdings Ltd. . ........ .. ... . ... . ....... 6.20% 03/22/2026 328 114,800 0.0
Times China Holdings Ltd. ......... ... ... ... ... ... . ... 6.60% 03/02/2023 200 90,000 0.0
Times China Holdings Ltd. . ........ .. ... . ... . ....... 6.75% 07/08/2025 2,003 721,080 0.0
Trust FibraUno . ... i 4.87% 01/15/2030 23,243 22,908,882 0.2
Trust FibraUno .. ... e 6.39% 01/15/2050 726 742,789 0.0
Trust FibraUno . ... e 6.95% 01/30/2044 3,173 3,464,123 0.1
Yango Justice International Ltd. ............ ... ... ... . ... 7.50% 04/15/2024 1,669 211,546 00
Yango Justice International Ltd. .......... ... ... ... ... .. 7.50% 02/17/2025 8,149 1,059,370 0.0
Yango Justice International Ltd. ............ ... ... ... . ... 7.88% 09/04/2024 4,671 607,230 00
Yango Justice International Ltd. .......... ... ... ... ... .. 8.25% 11/25/2023 1,088 141 440 00
Yango Justice International Ltd. ............ ... ... ... . ... 9.25% 04/15/2023 200 26,000 00
Yuzhou Group Holdings Co., Ltd...... ... ... ... ... ... .. 6.35% 01/13/2027 5,192 830,720 0.0
Yuzhou Group Holdings Co.,Ltd........................... 7.38% 01/13/2026 1,008 175014 0.0
Yuzhou Group Holdings Co., Ltd.......... ... ... ... ... .. 7.710% 02/20/2025 218 34 880 0.0
Yuzhou Group Holdings Co.,Ltd........................... 7.85% 08/12/2026 3,334 533,440 0.0
Yuzhou Group Holdings Co., Ltd...... ... ... ... ... ... .. 8.38% 10/30/2024 957 153,120 0.0
Zhenro Properties Group Ltd. . ...... ... ... ... ... ... 6.63% 01/07/2026 7,585 834,350 0.0
Zhenro Properties Group Ltd. . ...... ... .. ... .o 6.70% 08/04/2026 365 40,150 0.0
Zhenro Properties Group Ltd. . ...... ... ... ... ... ... 7.10% 09/10/2024 1,140 134,980 00
Zhenro Properties Group Ltd. . ...... ... .. ... .o 7.35% 02/05/2025 1,109 121,990 0.0

66,160,335 04
132,719,134 0.8

VERSORGUNGSBETRIEBE

ELEKTRIZITAT
AES Andes SA . ... o 6.35% 10/07/2079 10,186 10,198,733 0.1
AES El Salvador Trust IT. ... ... ..o 6.75% 03/28/2023 5470 5,108,638 0.0
Cemig Geracao e Transmissao SA. . ......... ... ........... 9.25% 12/05/2024 31,570 34,419,192 0.1
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India Clean Energy Holdings. ............................. 4.50% 04/18/2027 USD 11,748 $ 11,131,230 0.1%
JSWHydro Energy Ltd.. . ... i 4.13% 05/18/2031 386 356,085 0.0
Light Servicos de Eletricidade SA/Light Energia SA ........... 4.38% 06/18/2026 14,120 13,375,876 0.1
Star Energy Geothermal Wayang Windu Ltd. . ................ 6.75% 04/24/2033 12,161 12,908,301 0.1
87,498,055 0.5
SCHWELLENMARKTE — STAATLICHE WERTPAPIERE
SENEGAL
Senegal Government International Bond. .................... 6.25% 05/23/2033 53,439 49,297 477 03
Senegal Government International Bond. .................... 6.75% 03/13/2048 30,851 26,007,393 0.1
75,304,870 04
QUASI-STAATSANLEIHEN
GRUNDSTOFFE
GUSAPIIILP ... e 4.25% 01/21/2030 7,373 7,328,283 0.0
2,772,279,326 15.8
INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT
FINANZINSTITUTE
BANKWESEN
Ally Financial,Inc. ........ ... ... .. i, 8.00% 11/01/2031 29,736 38,992,639 03
Bank of America Corp., Series AA(d) ... ..., 6.10% 03/17/2025 14,150 14,857,500 0.1
Bank of America Corp., Series X(d) ........................ 6.25% 09/05/2024 7,260 7,569,046 0.0
Bank of America Corp., Series DD(d)....................... 6.30% 03/10/2026 29,824 32,284,069 0.2
Bank of America Corp., Series Z(d) ........................ 6.50% 10/23/2024 808 861,820 0.0
Bank of America Corp.,Series B........................... 8.05% 06/15/2027 32,004 38,455,255 0.2
Barclays Bank PLC(d) . .. ... 6.86% 06/15/2032 1,667 2,137,240 0.0
Barclays PLC(d). . ... oo e 7.13% 06/15/2025 GBP 13,922 19,390,605 0.1
Barclays PLC(d). ... oo 7.25% 03/15/2023 5,167 7,065,172 0.0
BNP Paribas SA(d) .......ooii 6.75% 03/14/2022 USD 15,725 15,750,703 0.1
Citigroup, Inc.(d) . .. ..ot 3.88% 02/18/2026 8,826 8,394,014 0.1
Citigroup, Inc., Series W(d) . . .. ... 4.00% 12/10/2025 7,221 6,943,234 0.0
Citigroup, Inc., Series Y(d) . ..., 4.15% 11/15/2026 14,900 14,225,501 0.1
Citigroup, Inc., Series V(d) .. ... 4.70% 01/30/2025 8,408 8,241,890 0.1
Citigroup, Inc.(d) . .. ..ot 5.95% 01/30/2023 33,515 34,162,052 0.2
Citigroup, Inc., Series T(d) ........ ..., 6.25% 08/15/2026 5,672 6,119,032 0.0
Commerzbank AG ... .. ...t 8.13% 09/19/2023 1,629 1,752,431 0.0
Credit Agricole SA(d) ...t 8.13% 12/23/2025 14,131 15,932,702 0.1
Credit Agricole SA. . ... . 8.13% 03/23/2170 21,632 24.391,136 0.1
DNB Bank ASA(d) ... 6.50% 03/26/2022 48,000 48,141,107 0.3
Dresdner Funding Trust . ....... . ... ... i .. 8.15% 06/30/2031 5,173 6,851,715 00
Erste Group Bank AG(d) . ... ... 6.50% 04/15/2024 EUR 10,600 12,393,968 0.1
First-Citizens Bank & Trust Co. ..., 3.93% 06/19/2024 USD 6,749 6,880,346 0.0
Goldman Sachs Group, Inc. (The), Series P(d) . .. ............. 5.00% 11/10/2022 39,485 37,912,384 0.2
Goldman Sachs Group, Inc. (The), Series O(d). .. ............. 5.30% 11/10/2026 3,702 3,852,243 00
HSBC Holdings PLC, Series E(d) . .. ..., 4.75% 07/04/2029 EUR 9,250 10,530,303 0.1
HSBC Holdings PLC(d) . ..., 6.00% 09/29/2023 6,504 7,646,829 0.1
HSBC Holdings PLC(d) ..., 6.38% 03/30/2025 USD 5,220 5415,750 0.0
INGGroep NV(d) .. oovii e 6.50% 04/16/2025 24907 25,859,368 0.2
INGGroep NV(d) ..ot 6.75% 04/16/2024 5,795 6,047,437 0.0
JPMorgan Chase & Co.,Series R(d) .. .......... ... ... .... 6.00% 08/01/2023 15,000 15,386,613 0.1
Lloyds Banking Group PLC . ............. . ...... . ...... 3.37% 12/14/2046 4,061 3,542,876 0.0
Lloyds Banking Group PLC(d) . ......... ... ... ... ... 7.50% 06/27/2024 6,268 6,655,620 0.0
Natwest Group PLC, Series U(d)(f). . ......... ... . ..., 2.54% 03/31/2022 15,100 15,099,856 0.1
Regions Bank/Birmingham AL ............................ 6.45% 06/26/2037 28,048 36,702,668 0.2
Skandinaviska Enskilda Banken AB(d)...................... 5.63% 05/13/2022 4,000 4,001,652 0.0
Standard Chartered PLC(d)(f) .. ......... ..., 1.81% 01/30/2027 16,000 14,048,661 0.1
Standard Chartered PLC(d) ... ..., 7.75% 04/02/2023 13,945 14,489,227 0.1
Swedbank AB(d) .. ...oooi 6.00% 03/17/2022 5,800 5,801,966 0.0
UBS Group AG(d) . .. ovv et 7.00% 01/31/2024 49,607 51,591,280 0.3
UBS Group AG(d) . . . oo et 7.00% 02/19/2025 32,133 34,181,479 0.2
670,559,889 3.8
MAKLER
Charles Schwab Corp. (The), Series G(d) . .. ................. 5.38% 06/01/2025 26,176 27,636,218 0.2
FINANZEN
AerCap Ireland Capital DAC/AerCap Global Aviation Trust . . . . . 3.30% 01/30/2032 13,452 12,733,781 0.1
AerCap Ireland Capital DAC/AerCap Global Aviation Trust . . . . . 3.88% 01/23/2028 6,059 6,154,175 00
AerCap Ireland Capital DAC/AerCap Global Aviation Trust . . . . . 6.50% 07/15/2025 3,386 3,731,552 00
Aircastle Ltd. . ... ... 2.85% 01/26/2028 5,211 4975,626 0.0
Aircastle Ltd. . . ... ..o 4.25% 06/15/2026 648 667,008 0.0
Aircastle Ltd. . . ... ..o 5.25% 08/11/2025 42255 44,795,543 0.3
Aviation Capital Group LLC ... ... ... ... i 1.95% 01/30/2026 1,558 1483471 0.0
Aviation Capital Group LLC ... ... ... .o i 3.50% 11/01/2027 5,788 5,720,840 0.0
Aviation Capital Group LLC ... ... ... ... i 4.13% 08/01/2025 7,715 7922853 0.1
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Aviation Capital Group LLC ... ... ... i 4.88% 10/01/2025 USD 5387 $ 5,646,022 0.0%
93,830,871 0.5
VERSICHERUNGEN
Allstate Corp. (The) . . ..o vt e 6.50% 05/15/2057 39,949 49,927,805 03
AON COTPu vttt ettt e e e 8.21% 01/01/2027 13915 16,696,839 0.1
Hartford Financial Services Group, Inc. (The), Series ICON(f) . . . 2.63% 02/12/2047 10,000 8,900,000 0.1
Liberty Mutual Group,Inc. ........ ... ... .o ... 3.63% 05/23/2059 EUR 1,111 1,237,930 0.0
Liberty Mutual Group,Inc. ......... ... ... ... .. 7.80% 03/15/2037 USD 36,487 48,463,393 03
MetLife Capital Trust IV .. ... i 7.88% 12/15/2037 7,000 8,872,432 0.1
MetLife, InC. .. ..o 10.75% 08/01/2039 16,185 25,176,413 0.1
Nationwide Financial Services,Inc. ........................ 6.75% 05/15/2037 3,000 3,425,304 00
Nationwide Mutual Insurance Co.(f) .. ...................... 2.49% 12/15/2024 5,000 4,998,900 0.0
Nationwide Mutual Insurance Co...................covn... 9.38% 08/15/2039 22,662 37,217,402 0.2
Transatlantic Holdings, Inc............ ... ... ... ... ... 8.00% 11/30/2039 14,148 20,977,095 0.1
225,893,513 1.3
SONSTIGE FINANZWERTE
AerCap Ireland Capital DAC/AerCap Global Aviation Trust . . . . . 4.45% 04/03/2026 1,974 2,061,723 0.0
REITS
MPT Operating Partnership LP/MPT Finance Corp............. 4.63% 08/01/2029 3,685 3,709,494 0.1
MPT Operating Partnership LP/MPT Finance Corp............. 5.00% 10/15/2027 2,644 2,704,564 0.0
6,414,058 0.1
1,026,396,272 59
INDUSTRIE
GRUNDSTOFFE
ArcelorMittal SA .. ... ... . 6.75% 03/01/2041 14,928 18,126,677 0.1
ArcelorMittal SA .. ... .. 7.00% 10/15/2039 11,517 14,183,498 0.1
ATCONIC COTP.. . vttt et 6.00% 05/15/2025 20,000 20,737,787 0.1
CF Industries, Inc. ... ... e 4.95% 06/01/2043 20,942 22,572,613 0.1
CF Industries, INC. . .. .ot e 5.38% 03/15/2044 14,106 15917371 0.1
Freeport-McMoRan, Inc.. . ......... ... o 540% 11/14/2034 11,724 13,317,205 0.1
Freeport-McMoRan, Inc.......... .. .. . .. . .. L. 545% 03/15/2043 16,385 18,836,407 0.1
123,691,558 0.7
INVESTITIONSGUTER
General Electric Co., Series D(d)(f) ........... ... ... ... ... 3.53% 06/15/2022 30,828 29,278,249 0.2
KOMMUNIKATIONSMEDIEN
Netflix, InC. . ... .o 4.88% 06/15/2030 1,000 1,090,291 0.0
Netflix, InC. ... 5.88% 11/15/2028 33,984 38,411,332 0.2
39,501,623 0.2
KONJUNKTURABHANGIGE KONSUMGUTER — KFZ
General Motors CO. .. oo v et e e 6.25% 10/02/2043 2,398 2,907,839 0.0
General Motors CO. ..o v v et 6.80% 10/01/2027 3,641 4,291,336 0.0
General Motors Financial Co.,Inc. ......................... 5.65% 01/17/2029 11,876 13,347,782 0.1
Lear Corp. ..ottt 3.50% 05/30/2030 12,304 12,364,852 0.1
32,911,809 0.2
KONJUNKTURABHANGIGE KONSUMGUTER - SONSTIGE
MDC Holdings, Inc.. . ... ..o 6.00% 01/15/2043 31,126 33,637,923 0.2
OWens COMMING ..o vttt ettt e et e e 7.00% 12/01/2036 2,898 3,811,036 0.0
PulteGroup,Inc........ ... . o i 6.00% 02/15/2035 615 739,072 0.0
PulteGroup,Inc.. ... ... ... 6.38% 05/15/2033 10,924 13,474,404 0.1
PulteGroup,Inc........ ... . o i 7.88% 06/15/2032 27955 37,782,663 0.2
89,445,098 0.5
ENERGIE
Cenovus Energy, Inc............. o i 6.75% 11/15/2039 5,144 6,453,525 00
Continental Resources, Inc/OK ........................... 5.75% 01/15/2031 19,163 21,372,024 0.1
Energy Transfer LP . ....... ... ... ... .. i 6.25% 04/15/2049 1,000 1,167.478 00
Energy Transfer LP ........ .. ... .. .. ... 8.25% 11/15/2029 8,521 10,968,308 0.1
Hess COTp. . oottt e e e e 7.30% 08/15/2031 2,953 3,760,620 0.0
Kinder Morgan, Inc.,Series G.............. ... ... ....... 7.75% 01/15/2032 4518 5,982,402 00
Kinder Morgan, Inc.,Series G. . ......... ... ..., 7.80% 08/01/2031 18,933 25,019,235 02
Plains All American Pipeline LP/PAA Finance Corp............ 4.50% 12/15/2026 6,690 7,133,590 0.1
Western Midstream Operating LP .. ............ ... ... .... 3.60% 02/01/2025 12,908 12,938,589 0.1
Western Midstream Operating LP . ......... ... ... ... . ... 3.95% 06/01/2025 4,301 4,348,908 00
Western Midstream Operating LP .. ............ ... ... .... 4.00% 07/01/2022 5,337 5,338,895 0.0
Western Midstream Operating LP . ......... ... ... ... . ... 4.50% 03/01/2028 13,423 13,893,642 0.1
Western Midstream Operating LP .. ............ ... ... .... 4.75% 08/15/2028 3,831 3,976,896 00
Western Midstream Operating LP .. ......... .. ... ... . ... 5.45% 04/01/2044 5,469 5,608,373 0.0
127,962 485 0.7
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TECHNOLOGIE
Dell International LLC/EMC COrp.. . ... vvvvviiiiiaa e 8.35% 07/15/2046 USD 2,305 3,507,612 0.0%
NOKIa OYj. . v ve e 6.63% 05/15/2039 2,000 2,400,296 0.0
5,907,908 0.0
TRANSPORTWESEN - FLUGGESELLSCHAFTEN
Delta Air Lines, Inc.. ... ... 7.00% 05/01/2025 27,353 30,371,109 0.2
Delta Air Lines, Inc./SkyMiles IPLtd. ...................... 4.75% 10/20/2028 17,879 18,570.917 0.1
Mileage Plus Holdings LLC/
Mileage Plus Intellectual Property Assets Ltd. .. ............ 6.50% 06/20/2027 48,950 51,645,162 0.3
100,587,188 0.6
549,285918 3.1
1,575,682,190 9.0
REGIERUNGEN - SCHATZPAPIERE
VEREINIGTE STAATEN
U.S. Treasury Bonds(g) . . ... ovvviii e 1.38% 08/15/2050 179,875 147,553,711 0.8
U.S. Treasury Bonds(g) . ...« .vooveiii i 6.00% 02/15/2026 172,260 200,521,372 1.2
U.S. Treasury Bonds(g) . . ... ovvviii e 6.13% 11/15/2027 62,738 77.472,001 0.5
U.S. Treasury Bonds(g) . ...« .vooieiii i 6.25% 05/15/2030 83,300 111,400,739 0.6
US.Treasury Bonds . ......... ... .. 6.63% 02/15/2027 55,285 67,939,956 04
U.S. Treasury Bonds(g) . ...« vooviiii i 6.75% 08/15/2026 212,755 258,231,381 1.5
U.S. Treasury NOtes(Z) - .. vvvver et 0.38% 04/30/2025 5,100 4,899,984 0.0
U.S. Treasury NOtes . . ... oottt 0.63% 08/15/2030 200 181,281 0.0
U.S. Treasury NOtes(Z) - .. vvvver et 1.13% 02/15/2031 114,128 107,547 813 0.6
U.S. Treasury NOtes(g) .. .cvvverniiniiii i 1.38% 10/31/2028 237,834 231,144 919 1.3
1,206,893,657 6.9
BESICHERTE HYPOTHEKENVERPFLICHTUNGEN
RISIKOTEILUNG - VARIABEL VERZINSLICH
Bellemeade Re Ltd.
Series 2018-3A,Class M2(f). . .. ... 2.94% 10/25/2028 14,474 14,324,193 0.1
Series 2019-4A,Class M2(f) . .. ..o oo 3.04% 10/25/2029 9,310 9,139,301 0.1
Series 2018-1A,Class BI1(f) .......... ... ... . .. 4.44% 04/25/2028 3,894 3,856,633 0.0
Connecticut Avenue Securities Trust,
Series 2018-R07,Class 1BI(f) ............ ... ... ... 4.54% 04/25/2031 8,645 8,817,502 0.1
Eagle RE Ltd.
Series 2019-1,Class MIB(f) . .. ... 1.99% 04/25/2029 894 888,246 0.0
Series 2020-1,Class M2(f) .. ... ..o 2.19% 01/25/2030 10,952 10,557,642 0.1
Series 2019-1,Class M2(f) ... ... 3.49% 04/25/2029 3,654 3,657,064 0.0
Federal Home Loan Mortgage Corp.,
Series 2019-DNA1,Class BI(f) . .......... ..., 4.84% 01/25/2049 3,365 3,433,037 0.0
Federal Home Loan Mortgage Corp.
Structured Agency Credit Risk Debt Notes
Series 2019-FTR2,Class M2(f) . .........ciiiinnan. 2.34% 11/25/2048 6,650 6,510,999 0.0
Series 2018-DNA2,Class BI(f) ........... ..., 3.89% 12/25/2030 5,829 5,878,961 0.0
Series 2014-DN3,Class M3(f) .. ..., 4.19% 08/25/2024 951 961,007 0.0
Series 2017-DNA3,Class BI(f) ........... ... ... ... 4.64% 03/25/2030 33,677 35,213,636 0.2
Series 2017-HQA3,Class BI(f) . ....... ... ... .. .. ... 4.64% 04/25/2030 4415 4,590,647 0.0
Series 2017-HQA2,Class BI(f) . .......... ... ... 4.94% 12/25/2029 9,130 9,629,392 0.1
Series 2017-DNA2,Class BI(f) .......... .. ... oot 5.34% 10/25/2029 24511 26,378,058 0.2
Series 2015-DNA2,Class B(f) . ..., 7.74% 12/25/2027 48,155 50,370,943 03
Series 2015-HQ2,Class B(f). . .. ... .ot 8.14% 05/25/2025 1424 1,442,023 0.0
Series 2016-DNA4, Class B(f) ............ ..., 8.79% 03/25/2029 8,694 9,156,592 0.1
Series 2016-HQA4,Class B(f) .. ....... ... ... .. ... ... 8.94% 04/25/2029 2,293 2434228 0.0
Series 2015-HQA1,Class B(f) . ..., 8.99% 03/25/2028 19,291 20,262,407 0.1
Series 2015-DNAIL,Class B(f) ......... ... ... it 9.39% 10/25/2027 32,013 36,016,624 0.2
Series 2015-DNA3,Class B(f) ........ ..., 9.54% 04/25/2028 15,263 16,704,098 0.1
Series 2015-HQA2,Class B(f) .. ....... ... ... .. .. ... .. 10.69% 05/25/2028 10435 11,607,924 0.1
Series 2015-HQI1,Class B(f). ... ... 10.94% 03/25/2025 6,668 6,784,101 0.0
Series 2016-DNA3,Class B(f) ......... ... ... .. ... ..... 11.44% 12/25/2028 7232 8,388,865 0.0
Series 2015-DN1,Class B(f). ... ... 11.69% 01/25/2025 1,324 1,342,254 0.0
Series 2016-HQA2,Class B(f) ........... .. ... ... ...... 11.69% 11/25/2028 13,641 15,937,727 0.1
Series 2016-HQA1,Class B(f) ............ ..., 12.94% 09/25/2028 16,424 19,830,892 0.1
Federal National Mortgage Association Connecticut
Avenue Securities
Series 2014-C03,Class 2M2(f) . . .. oo oo v i 3.09% 07/25/2024 406 409411 0.0
Series 2018-C01,Class 1BI(f) ........ ... ..., 3.74% 07/25/2030 24,895 24,895,092 0.1
Series 2017-C05,Class IB1(f) .......... ..., 3.79% 01/25/2030 11,946 12,070,144 0.1
Series 2017-C06, Class 1BI(f) ........ ... ... ..., 4.34% 02/25/2030 8,320 8,775,110 0.1
Series 2014-CO1,Class M2(f) . .. .o oo i 4.59% 01/25/2024 1415 1471,239 0.0
Series 2017-C03,Class 1BI(f) ........ ... ..., 5.04% 10/25/2029 14,858 15,607,195 0.1
Series 2014-C04,Class IM2(f) . . .. ... oo 5.09% 11/25/2024 16,184 16,768,795 0.1
Series 2015-C03, Class IM2(f) . ... ... ooveiiii 5.19% 07/25/2025 683 700,681 0.0
Series 2015-C03,Class 2M2(f) . . .. oo oe i 5.19% 07/25/2025 69 69,334 0.0
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Series 2017-C04, Class 2B1(f) . ......................... 5.24% 11/25/2029 USD 4454 § 4,764,139 0.0%
Series 2017-C02,Class 2B1(f) ............... ... ... .. 5.69% 09/25/2029 1,584 1,706,785 0.0
Series 2015-C04, Class IM2(f). . ..., 5.89% 04/25/2028 7,121 7,511,846 00
Series 2016-C01, Class IM2(f). . .............. .. ... .. 6.94% 08/25/2028 15,990 16,762,510 0.1
Series 2016-C06,Class IB(f) ........................... 9.44% 04/25/2029 21,185 22,970,540 0.1
Series 2016-C07,Class 2B(f) ........... ... . ... 9.69% 05/25/2029 27,684 29,781,958 0.2
Series 2016-C04,Class IB(f) ......................o..n. 10.44% 01/25/2029 46,155 50,517,634 03
Series 2016-C05,Class 2B(f) ........... ... . ... .. 11.24% 01/25/2029 36,055 38,831,127 0.2
Series 2016-CO1,Class IB(f) ........................... 11.94% 08/25/2028 39,194 43,388,618 02
Series 2016-C03,Class 1B(f) ................. . ... .. 11.94% 10/25/2028 7,786 8,796,997 0.1
Series 2016-C02,Class IB(f) ........................... 12.44% 09/25/2028 21442 24.363,924 0.1
Series 2016-C03,Class 2B(f) ................. .. ... ... 12.94% 10/25/2028 18,476 21,623,599 0.1
Home Re Ltd., Series 2018-1, Class M2(f) . .................. 3.19% 10/25/2028 14,423 14,358,072 0.1
Oaktown Re III Ltd., Series 2019-1A, Class M2(f). . ........... 2.74% 07/25/2029 2,222 2,182,451 0.0
Radnor Re Ltd.
Series 2019-2,Class MIB(f) . . ......... ... .l 1.94% 06/25/2029 356 355,105 0.0
Series 2020-1, Class M2A(f). .. ... 2.19% 01/25/2030 11,179 10,756,085 0.1
Series 2020-1,Class M2B(f) . .. ......... ... il 2.44% 01/25/2030 9,514 9,154,663 0.1
Series 2018-1,Class M2(f) . ....................... 2.89% 03/25/2028 2,721 2,711 477 00
Series 2019-1,Class M2(f) . .............. it 3.39% 02/25/2029 2,254 2,239.454 0.0
Traingle Re Ltd., Series 2020-1, Class M2(f) ................. 5.79% 10/25/2030 7,900 8,047,873 00
745.706.854 4.2
FESTVERZINSLICHE STAATSPAPIERE
Federal Home Loan Mortgage Corp. REMICs
Series 5011, Class MI(h)............. . ... . .. 3.00% 09/25/2050 11,534 1,823,321 00
Series 5008, Class ALCh) ....... .. ... ... .. ... .. 3.50% 09/25/2050 12,014 1,871,328 0.0
Series 5030, Class EI(h) .............. ... .. ... .. 3.50% 10/25/2050 4,494 854,474 00
Series 5040, Class ALCh) ....... .. ... . ... .. ... .. 3.50% 11/25/2050 1,712 283,925 0.0
Series 5049, Class CI(h) ............. ... .. ... .. 3.50% 12/25/2050 20,611 2,973,883 00
Series 5036, Class IT(h) .............. .. ... ... 0. 4.00% 03/25/2050 6,055 982,643 0.0
Series 5015, Class BIth) ............. ... ... ... .. 4.00% 09/25/2050 20,240 3,356,588 00
Series 5013, Class JI(h) . ....... .. ... o i i 4.00% 09/25/2050 21,141 2,839,440 0.0
Series 5018, Class AIh) .............. ... .. ... .. 4.00% 10/25/2050 11,002 1,931,758 00
Series 5024, Class DI(h) ......... ... .. ... o .. 4.00% 10/25/2050 4,791 782,380 00
Series 5040, Class CIth) .............. ... ...t 4.00% 11/25/2050 21,385 3,198,476 00
Series 5052, Class IK(h) ......... ... ... .o .. 4.00% 12/25/2050 18,369 3,028,921 00
Series 4976, Class MI(h).............. ... ... ... .. 4.50% 05/25/2050 26,592 4,879,625 0.1
Series 4987, Class IC(h) ....... .. ... .. ... o ... .. 4.50% 06/25/2050 95,523 14,688,976 0.1
Series 5018, Class GI(h) .............. ... ... ... .. 4.50% 10/25/2050 14,781 2,392,837 00
Series 4981, Class MI(h).......... ... .. ... o .. 5.00% 06/25/2050 42,989 8,111,429 0.1
Series 4993, Class LI(h) .............. . ... . ... 5.00% 07/25/2050 11,890 1,779 454 0.0
Series 5043, Class IO(h) ......... ... ... o .. 5.00% 11/25/2050 13,057 2,644,110 00
Series 4398, Class IOCh) .............. ... .. ... ... 6.00% 10/15/2037 23,384 4,721,864 0.1
Federal National Mortgage Association REMICs
Series 2020-96,Class KI(h) ............................ 2.50% 01/25/2051 5,945 758,103 0.0
Series 2021-18,Class IT(h). . ..... ... .. ... . . .. 3.00% 04/25/2051 12,112 1,647,710 0.0
Series 2020-76,Class GIth) ............................ 4.00% 11/25/2050 13,465 1,922,458 0.0
Series 2020-89,Class KI(h) ............. ... ... ...... 4.00% 12/25/2050 61,271 9,419,696 0.1
Series 2015-49,Class LI(h). ........... ... .. ... .. 5.00% 07/25/2045 12,456 2,024,673 0.0
Series 2016-26,ClassIOCh) ........... ... ... ... ... .. 5.00% 05/25/2046 12,713 2,129,240 0.0
Series 2010-109,Class IQ(h) ................. ... ... .. 5.50% 08/25/2040 4,741 515443 0.0
Series 2019-4,Class AI(h). . ....... ... ... it 6.00% 08/25/2038 21,727 4,281,765 0.0
Series 2013-66,Class LI(h). . ................. . ... .. 7.00% 07/25/2043 13,219 2,546,643 0.0
Government National Mortgage Association,
Series 2021-41,Class Ulth) ............................ 3.50% 03/20/2051 23,770 3212467 0.0
91.603.630 0.5
VARIABEL VERZINSLICHE STAATSPAPIERE
Federal Home Loan Mortgage Corp. REMICs
Series 4248, Class SL()(1) . ...t 5.86% 05/15/2041 17,321 2,532,044 0.0
Series 4954, Class SL()({) .. ..ot 5.86% 02/25/2050 20,033 3,414,030 00
Series 4981, Class HS()(1) .. ...t 5.91% 06/25/2050 62,504 9,997,557 0.1
Series 4981, Class JS()(A) . . .« oo oo e e 5.91% 06/25/2050 98,728 17,778,949 0.1
Series 4701, Class NS()(1) .. ...t 5.96% 08/15/2039 6,679 1,221,178 0.0
Series 4125, Class SA()() .. ... 5.96% 11/15/2042 5,730 1,023,540 00
Series 4736, Class LS()(d) ............ ..o 6.01% 12/15/2047 24,687 5,062,055 0.1
Series 4736, Class SM()() . . ..« oo v v 6.01% 12/15/2047 50,217 9,495,339 0.1
Series 4774, Class BS()(1) .. ... 6.01% 02/15/2048 24,050 4,097,076 0.0
Federal National Mortgage Association REMICs
Series 2012-70, Class HS()3) .......... ...t 5.81% 07/25/2042 3,493 632,089 0.0
Series 2016-64, Class SP()(i). ... ...t 5.81% 09/25/2046 17,796 3,203,114 00
Series 2016-89, Class SH(f)3) ................ .. ... .. 5.81% 12/25/2046 12,713 2,312,102 0.0
Series 2019-38,Class SM()(1) -« + oo v v 5.86% 07/25/2049 4,956 1,042,623 00
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Series 2019-65,Class SY()(d) .. ..covvvvnini it 5.86% 11/25/2049 USD 10,374 $ 2,010,008 0.0%
Series 2013-15,Class SA(H)(A) ...t 5.96% 03/25/2043 15,409 2,982,623 0.0
Series 2017-97,Class SW()(i) . . ..o oo 6.01% 12/25/2047 28,924 5,656,762 0.1
Series 2018-43, Class SB(f)(i). ... ...t 6.01% 06/25/2048 7,182 1,267,140 0.0
Series 2018-36,Class SG()() .. .....oovvuiiiit. 6.01% 06/25/2048 12,640 2,550,304 0.0
Series 2015-26, Class SH(f)3) ................ ... ... .. 6.26% 05/25/2045 4,883 995,403 0.0
Series 2005-91, Class SD()(A) .. ...covvvvnie it 6.51% 10/25/2035 5,287 916,844 0.0

Government National Mortgage Association

Series 2015-3,Class DS()(1) ... oovvvviini it 544% 11/20/2041 15,942 871,440 0.0
Series 2020-47, Class SG(H)d) .......... ...t 5.84% 02/20/2049 11,739 1,836,222 0.0
Series 2009-76, Class SB(f)(i). . . oo vvvvine 5.97% 09/16/2039 6,297 978,709 00
Series 2017-134, Class MS()() ... ...t 6.04% 09/20/2047 6,751 1,132,117 0.0
Series 2017-161, Class CS()(A). « oo v v i 6.09% 10/20/2047 13,875 2,258,513 0.0

85.267,781 0.5

NICHT STAATLICH FESTVERZINSLICH
Alternative Loan Trust

Series 2006-24CB, Class A16. . ..., 5.75% 08/25/2036 1,465 1,070,192 0.0

Series 2007-15CB, Class A19 . ... ... . ... o ... .. 5.75% 07/25/2037 1,495 1,163,402 0.0

Series 2006-28CB, Class A18 .. ...............ooiinna.. 6.00% 10/25/2036 838 565,590 00

Series 2007-16CB, Class 1A7........... ... . ... .. 6.00% 08/25/2037 3,227 3,005,868 0.0

Series 2006-42,Class 1A6 . ....... ..., 6.00% 01/25/2047 2,696 2,004,388 0.0

Series 2006-26CB,Class A6 . ........... ... oL 6.25% 09/25/2036 671 450,731 0.0

Series 2006-26CB, Class A8 . .. ...... ..., 6.25% 09/25/2036 2,539 1,705 458 0.0

Series 2006-28CB, Class Al4 . ... ... .. ... . ........ 6.25% 10/25/2036 2,379 1,652,824 0.0

Series 2006-J5,Class 1AL, ... .. ..., 6.50% 09/25/2036 1,837 1,398,175 0.0
Bear Stearns ARM Trust,

Series 2007-4, Class 22A1 ... ..., 3.25% 06/25/2047 6,610 6,563,278 0.1
ChaseFlex Trust,

Series 2007-1,Class 1A3 ... ... ... 6.50% 02/25/2037 4392 2,197,773 0.0
CHL Mortgage Pass-Through Trust

Series 2007-HY4,Class TAL...... ..., 2.93% 09/25/2047 1,838 1,750,476 0.0

Series 2007-3,Class A30. ... ... 5.75% 04/25/2037 1,195 766,737 00
Citigroup Mortgage Loan Trust,

Series 2007-AR4, Class IATA ... ... . ... .. ........ 3.17% 03/25/2037 1,131 1,123,833 00
CitiMortgage Alternative Loan Trust,

Series 2007-A3,Class A4 .. ... ... . ... . 5.75% 03/25/2037 506 500,260 00
Countrywide Home Loan Mortgage Pass-Through Trust,

Series 2006-13,Class IA19 ...... ... .. ... .. ... 6.25% 09/25/2036 603 366,965 00
First Horizon Alternative Mortgage Securities Trust,

Series 2006-AA3,Class Al....... ... ... L 2.54% 06/25/2036 1,655 1,481,655 00
Morgan Stanley Mortgage Loan Trust,

Series 2007-6XS,Class 2A5S ... ... ... ... oL 6.00% 02/25/2047 3,941 1,996,579 00
Residential Accredit Loans, Inc. Trust

Series 2005-QA10,Class A31........... ... ... 3.81% 09/25/2035 3,843 3,233,965 0.1

Series 2005-QS14,Class 3A1 .. ..., 6.00% 09/25/2035 931 916,118 0.0
Residential Asset Securitization Trust

Series 2006-A8,Class 3A4 . ... .. ... . 6.00% 08/25/2036 2,369 1,571,702 0.0

Series 2007-A1,Class A8 ... ... . ... i 6.00% 03/25/2037 3,830 1,884,567 00

Series 2007-A5,Class 2A3 ... ... ... 6.00% 05/25/2037 1,045 786,978 0.0
Washington Mutual Mortgage Pass-Through Certificates Trust,

Series 2006-3,Class 3CB4 . ...... ... ... 6.00% 04/25/2036 451 445336 0.0

38.602.850 0.2

NICHT STAATLICH VARIABEL VERZINSLICH

Alternative Loan Trust, Series 2007-7T2, Class A3(f) .......... 0.79% 04/25/2037 6421 1,903,128 0.0
Countrywide Home Loan Mortgage Pass-Through Trust,

Series 2007-13,Class A7(f). . ... ..o oviiii i 0.79% 08/25/2037 2,200 878,931 00
First Horizon Alternative Mortgage Securities Trust,

Series 2007-FA2, Class IAG(f)(1) « ... ovvvvvineentn 5.36% 04/25/2037 1,649 369,855 00
Impac Secured Assets Corp.,

Series 2005-2,Class A2D(f) . ... 1.05% 03/25/2036 1,360 1,243 361 00
Lehman XS Trust

Series 2007-16N, Class 2A2(f) ... ...t 1.04% 09/25/2047 1911 1,955,868 0.1

Series 2007-10H, Class 2AIO(f)({) . . ... oovvviiiiiiiinn 6.89% 07/25/2037 2,999 466,219 0.0
PHH Alternative Mortgage Trust,

Series 2007-2, Class 1A3(f) . ..., 0.85% 05/25/2037 1,271 1,252,587 0.0
RBSGC Mortgage Loan Trust,

Series 2007-B, Class TA4(f) ..., 0.64% 01/25/2037 909 341,264 0.0
Residential Accredit Loans, Inc. Trust,

Series 2006-QS18, Class 2A2(f)(i) . . ..o oovvoiiiiiiiin 6.36% 12/25/2036 6474 947,180 0.0

9,358,393 0.1
970,539,508 55
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Zinssatz Datum Anteile/Nennwert Wert Nettover-
(-)/(000) (USD) mogen %
INVESTMENTGESELLSCHAFTEN
FONDS UND INVESTMENTTRUSTS
AB SICAV I - Asia Income Opportunities Portfolio - Class ZT . . . 2,002,791 $ 187,080,696 1.1%
AB SICAV I - Emerging Market Corporate Debt Portfolio -
Class S oo 4,017,647 103,012,468 0.6
AB SICAV I - Emerging Market Local Currency Debt Portfolio -
Class ZT oo 4,441,642 45,748,908 0.2
AB SICAV I - Euro High Yield Portfolio - Class S ............ 5,216,996 182,389,180 1.0
AB SICAV I - Financial Credit Portfolio - Class ZT ........... 1,297,938 141,423,282 0.8
AB SICAV I - US High Yield Portfolio - Class ZT ............ 4,445,135 64,454,454 04

724,108,988 4.1

QUASI-STAATLICHE WERTPAPIERE
QUASI-STAATSANLEIHEN

BAHRAIN
Oil and Gas Holding Co. BSCC (The). . ..................... 7.50% 10/25/2027 USD 4,456 4,623,100 0.0
INDONESIEN
Indonesia Asahan Aluminium Persero PT .................... 4.75% 05/15/2025 1,131 1,153,744 0.0
Indonesia Asahan Aluminium PerseroPT . ................... 5.45% 05/15/2030 1,209 1,275,722 0.0
2,429 466 0.0
MEXIKO
Comision Federal de Electricidad .. ........................ 4.69% 05/15/2029 11,134 11,147917 0.1
Petroleos Mexicanos .. ...........ouuuin .. 5.95% 01/28/2031 90,503 84,163,265 0.5
Petroleos MeXicanos . ... .......ueiriein e, 6.70% 02/16/2032 19,401 18,624,960 0.1
Petroleos Mexicanos .. ...........ouuuin .. 6.75% 09/21/2047 45,907 37,799,824 0.2
Petroleos MeXicanos . ... .......ueiriein e, 6.95% 01/28/2060 23,631 19,509,754 0.1
171,245,720 1.0
PANAMA
Aeropuerto Internacional de Tocumen SA. ................... 4.00% 08/11/2041 3,367 3,081,437 0.1
Aeropuerto Internacional de Tocumen SA. ................... 5.13% 08/11/2061 2,883 2,613,259 0.0
5,694,696 0.1
SUDAFRIKA
Eskom Holdings SOCLtd. .......... ... .o i, 431% 07/23/2027 4,162 3,891,470 0.0
Eskom Holdings SOCLtd. ..., 6.35% 08/10/2028 7,156 7,272,285 0.0
Eskom Holdings SOCLtd. .......... ... .o i, 7.13% 02/11/2025 7482 7324410 0.1
Transnet SOCLtd. . . ... ..ottt 4.00% 07/26/2022 1,939 1,919,610 0.0
20,407,775 0.1
TRINIDAD & TOBAGO
Trinidad Generation UnLtd.. . .......... ... ... ... ..., 5.25% 11/04/2027 441 443 205 0.0
UKRAINE
NAK Naftogaz Ukraine via Kondor Finance PLC ............. 7.38% 07/19/2022 10,054 3,016,200 00
State Savings Bank of Ukraine Via SSB#1 PLC .............. 9.63% 03/20/2025 3,289 1,480,027 0.0
4,496,227 0.0
VENEZUELA
Petroleos de Venezuela SA(C) .. ... 5.38% 04/12/2027 61,738 2,315,168 0.0
211,655,357 1.2
INDUSTRIE
BAHRAIN
Oil and Gas Holding Co. BSCC (The). . ..................... 7.63% 11/07/2024 17,099 17,868,455 0.1
Oil and Gas Holding Co. BSCC (The). .. ..., 8.38% 11/07/2028 14,848 16,068,505 0.1

33,936,960 0.2

VEREINIGTE ARABISCHE EMIRATE

DP World Crescent Ltd.. ................................. 3.88% 07/18/2029 899 918,553 00
DP World Ltd./United Arab Emirates ....................... 5.63% 09/25/2048 3,782 4,221,658 0.0
DP World Salaam(d) .................... .. ... ... ... 6.00% 10/01/2025 21915 22,887.478 0.1

28,027,689 0.1
61,964,649 0.3

STAATSANLEIHEN

UKRAINE
State Agency of Roads of Ukraine. ......................... 6.25% 06/24/2028 35,107 10,532,100 0.1

284,152,106 1.6

SCHWELLENMARKTE - INDUSTRIESCHULDVERSCHREIBUNGEN
INDUSTRIE

GRUNDSTOFFE
Consolidated Energy Finance SA .......................... 5.00% 10/15/2028 EUR 6,188 6,385,701 0.1
Consolidated Energy Finance SA .......................... 6.50% 05/15/2026 USD 5,585 5.586.864 0.0

11,972,565 0.1
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KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE
Melco Resorts Finance Ltd. . . ............................. 5.38% 12/04/2029 USD 1875 $ 1,621,125 0.0%
Melco Resorts Finance Ltd.. . ........... ... ... ... ....... 5.63% 07/17/2027 10,154 9,447,536 0.1
MGM China Holdings Ltd. .. ....... ... ... .. oo, 5.25% 06/18/2025 5,982 5,672,805 0.0
MGM China Holdings Ltd. .. ........ ... .. ... .o ... 5.38% 05/15/2024 8,461 8,187,604 0.0
MGM China Holdings Ltd. .. ....... ... ... .. oo, 5.88% 05/15/2026 6,242 5,962,280 0.0
Studio City Co., Ltd. ... ..o 7.00% 02/15/2027 3,664 3,615,635 0.0
Studio City Finance Ltd. .. ......... ... . ... ... ... ...... 5.00% 01/15/2029 2,548 1,970,400 0.0
Studio City Finance Ltd. . ...... ... . ... .. ... .o ..., 6.00% 07/15/2025 9,535 8,818,683 0.1
Studio City Finance Ltd. .. ......... ... . ... ... ... ...... 6.50% 01/15/2028 10,680 9,345,000 0.1
Wynn Macau Ltd.. .. ... 4.88% 10/01/2024 1,000 923,938 0.0
Wynn Macau Ltd.. . ... .o 5.13% 12/15/2029 3,667 3,098,615 0.0
Wynn Macau Ltd.. .. ... 5.50% 01/15/2026 16,527 14,963,546 0.1
Wynn Macau Ltd.. . ... .o 5.50% 10/01/2027 12,252 10,650,664 0.1
Wynn Macau Ltd.. .. ... 5.63% 08/26/2028 10,091 8,701,469 0.0
92,979,300 0.5
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Teva Pharmaceutical Finance Netherlands IIIBV. ............. 4.75% 05/09/2027 20,440 19,469,100 0.1
Teva Pharmaceutical Finance Netherlands III BV.............. 5.13% 05/09/2029 20,440 19,468,845 0.1
Teva Pharmaceutical Finance Netherlands IIIBV. ............. 7.13% 01/31/2025 21,515 22,590,750 0.1
61,528,695 0.3
ENERGIE
Leviathan Bond Ltd. ........ ... ... .. .. ... .. ... o o... 5.75% 06/30/2023 7973 8,000,906 0.1
Leviathan Bond Ltd. . ......... ... ... ... ... ... 6.13% 06/30/2025 7,639 7,743 371 0.0
Leviathan Bond Ltd. ........ ... ... .. .. ... .. ... o o... 6.50% 06/30/2027 13,968 14,222 266 0.1
29,966,543 0.2
196,447,103 1.1
FINANZINSTITUTE
VERSICHERUNGEN
Highlands Holdings Bond Issuer Ltd./
Highlands Holdings Bond Co-Issuer,Inc.(a) ............... 7.63% 10/15/2025 7,602 7,830,547 0.1
204,277,650 1.2
STAMMAKTIEN
Avaya Holdings Corp. .. ... 377,239 5,194,581 00
Berry Corp. ..ottt 2,589,382 25,893,820 0.2
Civitas Resources, InCc. . ........ ... . ... 90,161 4,550426 00
Denbury,Inc. ... ... o 286,004 20,781,051 0.1
Gulfport Energy Operating Corp. .. .........c.covviunenno... 853,777 58,893,537 0.3
iHeartMedia, Inc.- Class A .. ....... ... ... .. 542,779 11,642,609 0.1
SandRidge Energy,Inc. . ....... ... ... .. i 3,888 51,983 0.0
Whiting Petroleum Corp. . ...........oi i 207,753 15,342,559 0.1
WillScot Mobile Mini Holdings Corp. ...................... 323,192 11,483,012 0.1
153,833,578 0.9
SCHWELLENMARKTE — STAATLICHE WERTPAPIERE
BAHRAIN
Bahrain Government International Bond. .. .................. 5.45% 09/16/2032 USD 2,327 2,140,840 0.0
Bahrain Government International Bond. . ................... 5.63% 09/30/2031 28,000 26,369,000 0.2
Bahrain Government International Bond. .. .................. 6.75% 09/20/2029 17,385 17,806,586 0.1
Bahrain Government International Bond. . ................... 7.00% 10/12/2028 36,120 38,196,900 0.2
Bahrain Government International Bond. .. .................. 7.38% 05/14/2030 6,009 6,365,033 0.0
CBB International Sukuk Programme Co. WLL............... 6.25% 11/14/2024 6,455 6,839,476 0.1
97,717,835 0.6
OMAN
Oman Government International Bond .. .................... 4.13% 01/17/2023 7,000 7,035,000 0.1
Oman Government International Bond ... ................... 4.75% 06/15/2026 7017 6,999 458 0.0
Oman Government International Bond .. .................... 6.25% 01/25/2031 32,548 33,605,810 0.2
Oman Government International Bond ... ................... 7.00% 01/25/2051 4424 4,357,640 0.0
51,997,908 0.3
149,715,743 0.9
DURCH GEWERBLICHE HYPOTHEKEN BESICHERTE ANLEITHEN
NICHT STAATLICHE FESTVERZINSLICHE CMBS
225 Liberty Street Trust, Series 2016-225L,ClassE. .. ......... 4.65% 02/10/2036 11,700 11,460,070 0.1
CCUBS Commercial Mortgage Trust,
Series 2017-C1,Class XA(h) . ... 0.99% 11/15/2050 5,649 209,538 0.0
CFCRE Commercial Mortgage Trust,
Series 2017-C8,Class XA(h) . ..., 1.49% 06/15/2050 7972 490,127 0.0
Citigroup Commercial Mortgage Trust
Series 2018-C6,Class XA(h) . ... 0.77% 11/10/2051 3,175 142,734 0.0
Series 2017-P8,Class XA(h). ... ..o ovii i 0.89% 09/15/2050 46,628 1,901,570 0.0
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Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
Series 2015-GC29,Class XA(h) . . ..o ovvvviiee it 1.02% 04/10/2048 USD 28252 $ 753,969 0.0%
Series 2013-GC11,Class XA(h) . ........ ... ot 1.35% 04/10/2046 22,800 252,339 0.0
Series 2014-GC23,Class D. ...t 4.48% 07/10/2047 15,574 15,159,216 0.1
Commercial Mortgage Trust
Series 2014-CR15,Class XAh) .. ...t 0.65% 02/10/2047 41,527 487,607 0.0
Series 2016-DC2,Class XA(h) .. ...t 0.95% 02/10/2049 35,398 1,097,534 0.0
Series 2014-CR20, Class XA(h) .. ...t 0.98% 11/10/2047 47,524 1,001,915 00
Series 2017-COR2, Class XA(h). . ........ ... .. ... ... 1.16% 09/10/2050 17,855 956,788 0.0
Series 2013-LC6,Class XA(h) .. ....oovviiiniit 1.26% 01/10/2046 35,725 186,094 00
Series 2012-CRS,Class XA(h) . ...t 1.49% 12/10/2045 48,213 303,522 0.0
Series 2012-CR3,Class XA(h) .. ...t 1.83% 10/15/2045 62,198 215,852 00
Series 2010-C1,Class F ....... . ... ... . o L 4.00% 07/10/2046 3,049 2,521,275 0.0
Series 2012-CR2,Class G. . ......ooviiiiinn e 4.25% 08/15/2045 4,120 2,273,828 00
Series 2012-CR3,Class F........ ... . ... .. ... .. 4.75% 10/15/2045 3,626 909,023 0.0
Series 2014-CR16,Class D........... ... it 4.92% 04/10/2047 20,000 18,759,714 0.1
GS Mortgage Securities Trust
Series 2017-GS7,Class XA(h) .. ...t 1.11% 08/10/2050 57378 2,568,623 0.0
Series 20