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d—=ILKIY-HYyHR-T7 X S. 1.
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— Jd=)LkRr Yy IR - TO0—N)L

CORE IVA T4 R—hrITAUF 10F7FaLlL—ar -RFVT 705 ADKR
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C. A. V.

— d— )L R Yy TR Ta—)L

CORE =/ A7 4 - K—bT7x VA (WIRBVTAVIE) . GSEYIT—F « ARTTV—
(7a = RX) D COERXG L T HIMEREEFIESS T, 20224F 3 A 10H RFl CA T RE/RH
EORPE TWER L LTET, 2, ZhHONER, SHAEREREGEROETDY T A2 G AR

M T
BEEHREEDERAR (20214F 5 A31BIZHE T L1-HR)
A
LSS LRI R 19, 492
Ry TR ERL LIFE 1,143
HFEHEMIZHDH D FEHH 12,097
5 & FE RS $REN 7,020, 982
REER 235, 795
EIEEHRATHRAN 252, 187
BRFEEREN & &L UH—E o o JHREN 654, 547
HEMBHRITHREN 108, 066
FERF 311, 457
BEE $REN 6, 633
BB ERAEN 272, 365
ER 1% SREN 14, 966
Fr T 4REN 49, 269
RIZRE A 7,114
ENRIZ F 32,178
Hi R 2 A 5, 656
SRS HREN 16, 251
RIEE N HREN 14,410
SRR AN 16, 803
ZDithE A 79, 300
9,130, 711
A RERREN R4 (22)
EBREE 9,130, 689

BERAAMEZHEM (20214 5 A31B{RA)

HE AT

I
GEEIL)

BETARIE (%)

ARDEHMEREGIFICEHE STV 2 REEAMIE
L@ —98.38%
F—R+3UTF

1,048, 768 BHP Group Plec. 31,717,013 0.83
2,216,414 Fortescue Metals Group Ltd. 37,927,914 1.00
141,162 JB Hi-Fi Ltd. 5,254,074 0.14
11, 546 Rio Tinto Ltd. 1,099, 100 .03
75,998, 101 2.00

REEE)
712, 470 Arch Capital Group Ltd. 28, 263, 685 0.74

hr4

6, 900 Franco-Nevada Corp. 1,036, 057 0.03
46, 700 Hydro One Ltd. 144A 1,190, 983 0.03
189, 800 Magna International, Inc. 18, 947, 008 0.50
257, 209 Superior Plus Corp. 3,195, 685 0.08
24, 369, 733 0.64
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511 AP Moller — Maersk A/S “A” 1,344,176 0.04
11,248 AP Moller — Maersk A/S “B” 30, 986, 074 0.82
16, 325 DSV Panalpina A/S 3,979,134 0.10
36, 309, 384 0.96
TJ4U5VF
18, 443 Nokian Renkaat 0YJ 739, 966 0.02
22 R
234, 045 BNP Paribas S.A. 15, 953, 272 0.42
74, 699 Compagnie de Saint-Gobain 5,024, 480 0.13
23,129 L'Oreal S.A. 10, 461, 549 0.28
46,812 Publicis Groupe S.A. 3,168, 649 0.08
340, 943 Rexel S.A. 6,924, 652 0.18
216, 159 Schneider Electric S.E. 34, 469, 860 0.91
76, 002, 462 2.00
[
107, 642 adidas AG 39, 180, 783 1.03
11,574 Allianz S.E. 3,068,811 0.08
131, 045 alstria office REIT-AG 2,394,529 0.06
71,054 BASF S.E. 6,299, 328 0.17
115,178 Brenntag S.E. 10, 820, 046 0.28
64, 661 Covestro AG 144A 4,515,274 0.12
604, 847 Deutsche Post AG 40, 956, 091 1.08
232, 591 Deutsche Telekom AG 4,831,799 0.13
63, 262 Henkel AG & Co. KGaA-Preferred 7,302, 093 0.19
33, 695 HUGO BOSS AG 1,888, 895 0.05
29,140 LANXESS AG 2,168, 846 0.06
42,363 Merck KGaA 7,586, 200 0.20
26, 154 Porsche Automobil Holding S.E.-Preferred 2,906, 859 0.08
17, 243 Puma S.E. 1,971,834 0.05
15, 351 Rheinmetal | AG 1,601, 963 0.04
74, 841 RWE AG 2,856, 169 0.08
98, 265 Volkswagen AG-Preferred 21,046, 882 0.7
167, 396, 402 4.4
&
555, 600 AIA Group Ltd. 7,395,998 0.20
86, 500 Techtronic Industries Co., Ltd. 1,632, 063 0.04
9,028, 061 0.24
TAILTUR
37,942 Perrigo Co., Plc. 1,745,712 0.05
1 52)7
915, 415 Banco BPM SpA 3,222, 896 0.08
404, 958 Mediobanca Banca di Credito Finanziario SpA 4,819,116 0.13
40, 282 Prysmian SpA 1,383, 413 0.04
9, 425, 425 0.25
BAR
440, 600 Dai Nippon Printing Co., Ltd. 9,579, 762 0.25
262, 100 Ebara Corp. 12, 893, 158 0.34
3,313,700 ENEOS Holdings, Inc. 13, 686, 706 0.36
207, 000 Fujitsu Ltd. 33,803,910 0.89
2,672,700 Inpex Corp. 18, 258, 864 0.48
175, 600 JFE Holdings, Inc. 2,371,816 0.06
575, 300 Konami Holdings Corp. 37,195, 283 0.98
904, 900 Konica Minolta, Inc. 5,027,570 0.13
1,498, 800 Mitsui & Co., Ltd. 33,237, 020 0.88
366, 800 NEC Corp. 17,164, 899 0.45
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BAR
280, 300 NGK Insulators Ltd. 4,982,757 0.13
513, 300 Nippon Telegraph & Telephone Corp. 13,887,102 0.37
820, 900 Nippon Yusen KK 33,533, 700 0.88
1,422,000 Nomura Holdings, Inc. 7,811,493 0.21
114, 800 NTT Data Corp. 1, 859, 054 0.05
1, 645, 600 ORIX Corp. 29,152,478 0.77
233, 100 SoftBank Group Corp. 17,752, 602 0.47
2,152,300 Sumitomo Corp. 30, 509, 011 0.80
130, 700 Taiheiyo Cement Corp. 3,046, 057 0.08
76, 700 Tokyo Electron Ltd. 33,731, 655 0.89
4,858, 300 Yamada Holdings Co., Ltd. 23, 698, 259 0.63
383, 183, 156 10.10
Lot INY
38, 760 APERAM S. A. 2,130, 393 0.06
200, 789 ArcelorMittal S.A. 6, 490, 248 0.17
264,173 Eurofins Scientific S.E. 28, 194, 625 0.74
36, 815, 266 0.97
r5o4%
63, 707 ASM International NV 19, 755, 442 .52
23, 621 NXP Semiconductors NV 4,981,433 0.13
36, 306 Signify NV 144A 2,241,970 0.06
26,978, 845 0.71
JILT—
477, 658 Golden Ocean Group Ltd. 4,720,190 0.12
1,913,152 Norsk Hydro ASA 12, 496, 768 0.33
17,216, 958 0.45
ARAL Y
3,565, 183 Banco Bilbao Vizcaya Argentaria S.A. 22,163, 201 0.58
84,017 Iberdrola S.A. 1, 156, 005 0.03
23,319, 206 0.61
A I—F
218, 246 Volvo AB “B” 7,341,552 0.19
AR
51,200 Chubb Ltd. 8,708, 096 0.23
22,921 Compagnie Financiere Richemont S.A. 2,778,611 0.07
267,126 Ferrexpo Plc. 1,704, 551 0.04
67, 055 Kuehne & Nagel International AG 22,622,130 0.60
48,549 Lonza Group AG 31,324,022 0.83
7,846 Sika AG 2,525,039 0.07
21,218 Tecan Group AG 10, 627, 844 0.28
80, 290, 293 2.12
KE
245, 963 Anglo American Plc. 10, 928, 061 0.29
1,963, 845 CNH Industrial NV 33, 829, 862 0.89
428, 507 Rio Tinto Plc. -ADR 37, 395, 806 0.99
82, 153, 729 2.17
KE
360, 407 Activision Blizzard, Inc. 35,2176, 637 0.93
473,234 AES Corp. 12,015, 411 0.32
770, 656 Ally Financial, Inc. 41,877, 447 1.10
1,654 Alphabet, Inc. "A” 3,920, 245 0.10
52,378 Alphabet, Inc. “C” 126, 857, 421 3.34
19,194 Amazon. com, Inc. 62,184, 721 1.64
14,114 American Financial Group, Inc. 1, 865, 447 0.05
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125, 106 Anthem, Inc. 49, 805, 950 1.31
84,487 Aon Plc. “A” 21,469, 414 0.57
1,421,383 Apple, Inc. 178, 326, 711 4.70
283, 197 Applied Materials, Inc. 39, 268, 096 1.04
6,679 Archer-Daniels-Midland Co. 446, 291 0.01
977, 211 Axalta Coating Systems Ltd. 31,690, 953 0.84
83,909 Baker Hughes Co. 2,037,310 0.05
304, 155 Bank of New York Mellon Corp. 15,794, 769 0.42
116, 451 Biogen, Inc. 31,410, 328 0.83
25, 430 Camden Property Trust 3,167, 688 0.08
274,165 Capital One Financial Corp. 44,030, 899 1.16
189, 433 Celanese Corp. 31,228, 030 0.82
12,131 Chipotle Mexican Grill, Inc. 16, 522, 058 0.44
114, 860 Cigna Corp. 30, 000, 283 0.79
16, 551 Citigroup, Inc. 1, 296, 605 0.03
58, 827 CMS Energy Corp. 3,685,512 0.10
111, 870 Costco Wholesale Corp. 42,334,964 1.12
44,064 Danaher Corp. 11, 399, 797 0.30
282, 889 Dick’s Sporting Goods, Inc. 27, 955, 091 0.74
151, 803 DocuSign, Inc. 30, 809, 937 0. 81
5,749 Dominion Energy, Inc. 436, 981 0.01
285, 158 DR Horton, Inc. 27,149, 893 0.72
567, 393 Duke Realty Corp. 26, 378, 101 0.70
431, 350 Equity LifeStyle Properties, Inc. 30, 548, 207 0.81
111, 008 Estee Lauder Cos., Inc. “A” 34,072,795 0.90
27,166 Evercore, Inc. "A” 3,957,814 0.10
73, 415 Eversource Energy 5,989, 196 0.16
41, 281 Extra Space Storage, Inc. 6, 134, 357 0.16
297, 484 Facebook, Inc. "A” 98, 190, 544 2.59
240, 584 Fidelity National Information Services, Inc. 35, 861, 451 0.95
53, 001 First American Financial Corp. 3,353,903 0.09
181, 456 First Industrial Realty Trust, Inc. 9,203, 448 0.24
2,557,671 Ford Motor Co. 37,955,927 1.00
524, 683 Gentex Corp. 18, 552, 791 0.49
190, 293 Gilead Sciences, Inc. 12, 605, 008 0.33
220, 515 HCA Healthcare, Inc. 47,051, 286 1.24
87,529 Herbalife Nutrition Ltd. 4,649, 540 0.12
258, 275 Hess Corp. 21,976, 620 0.58
327,914 Hologic, Inc. 20, 793, 027 0.55
114, 796 International Business Machines Corp. 16, 512, 257 0.44
802,918 Invitation Homes, Inc. 28,921,106 0.76
127, 652 IQVIA Holdings, Inc. 30, 590, 525 0.81
877, 582 Jefferies Financial Group, Inc. 27, 819, 349 0.73
358, 325 Johnson & Johnson 60, 929, 583 1.61
51,788 KeyCorp 1,183,615 0.03
8,414 KLA Corp. 2,680, 869 0.07
86, 431 Koh1’s Corp. 4,853,101 0.13
449, 849 L Brands, Inc. 31,066, 572 0.82
78, 496 LKQ Corp. 3,970, 328 0.10
28, 850 Marriott International, Inc. “A” 4,169, 690 0.11
140, 777 MDU Resources Group, Inc. 4,730,107 0.12
26,194 Mettler-Toledo International, Inc. 34,257,299 0.90
427, 859 Micron Technology, Inc. 35,974, 385 0.95
638, 622 Microsoft Corp. 160, 428, 233 4.23
543, 782 News Corp. “A” 14,676, 676 0.39
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9,429 Nexstar Media Group, Inc. “A” 1, 440, 280 0.04
139, 469 NortonLifelLock, Inc. 3,902, 343 0.10
158, 863 0ld Dominion Freight Line, Inc. 41, 842, 926 1.10
16, 043 Omnicom Group, Inc. 1, 316, 649 0.04
49,720 Otis Worldwide Corp. 3,901, 031 0.10
115, 738 Parker-Hannifin Corp. 35, 680, 868 0.94
181, 854 PayPal Holdings, Inc. 47,502, 083 1.25
397, 845 Philip Morris International, Inc. 38, 499, 461 1.01
244, 463 Pinterest, Inc. "A” 16,014, 771 0.42
338,199 Prologis, Inc. 39,910, 864 1.05
5,005 Regeneron Pharmaceuticals, Inc. 2,500, 048 0.07
66, 693 Skechers USA, Inc. “A” 3,144,575 0.08
171,973 State Street Corp. 15, 433, 819 0.41
928, 359 Synchrony Financial 43,837,112 1.16
88, 045 Take-Two Interactive Software, Inc. 16, 464, 415 0.43
69, 836 Teledyne Technologies, Inc. 29,014, 065 0.76
104, 382 TJX Cos., Inc. 7,055,179 0.19
12,930 Toll Brothers, Inc. 835, 666 0.02
58, 561 Torchmark Corp. 6,156,518 0.16
69, 356 Union Pacific Corp. 15, 622, 439 0.41
179, 143 United Parcel Service, Inc. “B” 38,435, 131 1.01
220, 563 Universal Health Services, Inc. “B” 34,959, 235 0.92
80, 650 Vail Resorts, Inc. 26, 373, 356 0.70
193, 635 VeriSign, Inc. 42,853, 362 1.13
119, 300 Vertex Pharmaceuticals, Inc. 25,111, 457 0. 66
138, 953 Visa, Inc. "A” 31,607, 639 0.83
621,419 Voya Financial, Inc. 40, 591, 089 1.07
207, 457 W R Berkley Corp. 16, 096, 589 0.42
327,060 Walmart, Inc. 46, 442, 520 1.22
117,018 Walt Disney Co. 20, 926, 329 0.55
59,921 Wayfair, Inc. "A” 19,133, 974 0.50
95, 463 West Pharmaceutical Services, 33,101, 795 0.87
393, 608 Western Digital Corp. 29, 831, 550 0.79
1,191, 482 Western Union Co. 29, 262, 798 0.77
211,706 Zoetis, Inc. 37,541,825 0.99
2, 646, 646, 360 69. 75
LExAEE (EEM K KL 3,008, 086, 923) 3,733, 224, 296 98.38
AROERMBERBEIATCEHE SN TV SEEEFMAES S5 (REREM K FJL 3,008, 086, 923) 3,733, 224, 296 98.38
TNT 4« TWEI &R < EHEEE (REBRIE K KL 3,008, 086,923) 3,733, 224, 296 98. 38
SHEHBE T HELE1—0. 00%
FiE o = FHiE o = i o2 b *%E*UH L > > || (0o,
HE TR (R) BE A  (EEFAREME SR BATAREE (%)
UsD 643,939 EUR 528, 000 02/06/2021 1, 601 0.00
NEAZFHERGIRERAE 1, 601 0.00

18 —



GSEvYSIT5F—4%2--X+F

C— (Fo—nILERX) DC

RWE 7 AREERAHFOSNEHEFHEE—0.00%

BH Tk (H) BE TRGD  EEFAREME AEBFNE  parases o)
AUD 180,379  JPY 15,186, 283 23/06/2021 950 0.00
CHF 3,650 AUD 5,260 23/06/2021 1 0.00
CHF 12,061  JPY 1,463,518 23/06/2021 90 0.00
EUR 906, 197  AUD 1,428,524 23/06/2021 1,876 0.00
EUR 1,195,789  CHF 1,308, 285 23/06/2021 2,174 0.00
EUR 2,994,857 JPY 397, 487,009 23/06/2021 30,917 0.00
SGD 63,452 AUD 61, 641 23/06/2021 424 0.00
SGD 100,579 CAD 91, 201 23/06/2021 491 0.00
SGD 83,682 CHF 56, 419 23/06/2021 549 0.00
SGD 320,484 EWR 197, 503 23/06/2021 1,729 0.00
SGD 131,841 GBP 69,919 23/06/2021 621 0.00
SGD 2,966 ILS 1,247 23/06/2021 11 0.00
SGD 209,697 JPY 17,150, 887 23/06/2021 2,472 0.00
SGD 32,530 SEK 203, 440 23/06/2021 98 0.00
SGD 2,017,555 USD 1,514, 867 23/06/2021 9,221 0.00
~y SERONE BB FHIG R ERAE 51, 624 0.00
EE nR () B ARG EEEARHNE AEFES  pazasns e
AUD 86,495 CAD 80, 754 23/06/2021 (178) (0. 00)
AUD 71,990 CHF 49, 956 23/06/2021 ) (0. 00)
AUD 275,612 EWR 174, 879 23/06/2021 (413) (0. 00)
AUD 113,415 GBP 61,910 23/06/2021 (223) (0. 00)
AUD 2,551 ILS 6,417 23/06/2021 ® (0. 00)
AUD 4,758 NOK 30, 898 23/06/2021 (36) (0. 00)
AUD 1,883 NZD 2,032 23/06/2021 (22) (0. 00)
AUD 27,981 SEK 180, 137 23/06/2021 (105) (0. 00)
AUD 8,082 SGD 8,318 23/06/2021 (55) (0. 00)
AUD 1,717,024 USD 1,327,029 23/06/2021 (3,676) (0. 00)
CHF 5,786 CAD 1,782 23/06/2021 (15) (0. 00)
CHF 18,435 EWR 16, 853 23/06/2021 (34) (0. 00)
CHF 7,584 GBP 5,966 23/06/2021 (21) (0. 00)
CHF 17 ILS 618 23/06/2021 Q)] (0. 00)
CHF 318 NOK 2,978 23/06/2021 3 (0.00)
CHF 126 NZD 196 23/06/2021 ) (0. 00)
CHF 1,872 SEK 17, 360 23/06/2021 (10 (0.00)
CHF 540 SGD 802 23/06/2021 (6) (0. 00)
CHF 114,792 USD 121, 887 23/06/2021 (384) (0.00)
EUR 1,419,360 CAD 2,088, 208 23/06/2021 (1,021) (0. 00)
EUR 1,856,841 GBP 1,598, 483 23/06/2021 (2,862) (0.00)
EUR 40,852 ILS 162, 058 23/06/2021 (131) (0.00)
EUR 79,039  NOK 809, 274 23/06/2021 (806) (0.00)
EUR 30,161 NzD 51, 309 23/06/2021 (479) (0.00)
EUR 458,190  SEK 4,648,197 23/06/2021 (1,582) (0. 00)
EUR 132,577  SGD 215,124 23/06/2021 (1,156) (0. 00)
EUR 28,357,007 USD 34,531, 251 23/06/2021 (19, 693) (0. 00)
SGD 5,531  NOK 34,896 23/06/2021 ® (0. 00)
SGD 2,188 NZD 2,294 23/06/2021 (10) (0.00)
~y SHNONEAB TR REREX (32,040 (0.00
REFEEE (BRGEM K FL 3, 008,086, 923) 3, 733, 244, 581 98. 38
ZTOMEE - BiE 61,470, 157 1.62
BETEXR 3,794,714, 738 100. 00




GSEWHTF—4 - A rSFS— (Fa—nL#x) DC

RAAT D A )
TUNT 4« TIBIZBR<BREES (BRERM X KL 3,008,086, 923) 3,733,224, 296 98.38
NERETFHEEIRERFIE 1,601 0.00
~y DEHMONEBE T HIG I RKEH & 51, 624 0.00
Ay U BRONEAS TR RRRAL (32, 940) (0.00)
ZOMEE - A 61,4170, 157 1.62
BEXTER 3,794, 714,738 100. 00




GSEWHTF—4 - A rSFS— (Fa—nL#x) DC

O—ILKETY  HyHIOR D7 X -EF—I)o——d—ILKTY Yy HRAUSSYxTY K1)
H—TJX -7V F X FXalkl—3ar - -95A0%KR>

d— ) Ry Py IR Ty X E—x )y ——d— )R Rvwr Py 7RAUSS$SUFy R
PeT X e T R (TANLTY RE) 1. GSEYZF—% - A 557V — (ZFu—#%kR) DC
DGR SR & T HNEREEFEIESRTY, 20224 3 A 10 KF S CATAREREIT ORI A AR L 1
FET, 2B, ZNUHONEIX, WINEREREIEEDORTOY 7RG VIERRTT,

MIEEHMEOBANR (202146 A30B T LR (84 K KL

%P
R & FARE RN 21,506, 387
B REN 1,727,090
EIEREBRITEHRHN 562, 796
REEA 1,146, 080
£ HEREHRATHD 505, 637
A RN 8,626
T 35 20,340
550 900 9, 454
RIXEA 313, 241
Nl Z A 20, 324
Z Dt EA 115, 088
BRAGE 25,935, 063
AR B (4, 329, 086)
ERERAE 21, 605, 977
BRFAMEEZEAM (20214 6 A30BIEE)
#m #ARET R WEEAA/BHA I s
EOEMBRBEIAI- LB L RHb AT CBEIEh (L SR BIARIER
e
700,000,000  United States Cash Management Bill 0.030% 12/10/2021 699, 909, 875 1.93
690, 000, 000 United States Cash Management Bill 0.035% 19/10/2021 689, 884, 039 1.91
221, 200, 000 United States Treasury Bill 0.041% 06/07/2021 227,199, 693 0.63
1,795,400,000  United States Treasury Bill 0.085%  08/07/2021 1,795,393, 608 4.96
472, 590, 000 United States Treasury Bill 0.025% 13/07/2021 472, 588, 615 1.31
35, 500, 000 United States Treasury Bill 0.005% 15/07/2021 35,499, 927 0.10
13,800,000  United States Treasury Bill 0.015% 20/07/2021 13,799, 902 0.04
234,700, 000 United States Treasury Bill 0.015% 22/07/2021 234,697, 857 0.65
1,200, 000, 000 United States Treasury Bill 0.045% 27/07/2021 1,199, 965, 632 3.32
1,376,200,000  United States Treasury Bill 0.015% 29/07/2021 1,376, 184,174 3.80
1,400, 000, 000 United States Treasury Bill 0. 040% 05/08/2021 1,399, 946, 534 3.87
354, 000, 000 United States Treasury Bill 0.020% 10/08/2021 353, 995, 285 0.98
554,000,000  United States Treasury Bill 0.015% 12/08/2021 553, 989, 624 1.53
78, 300, 000 United States Treasury Bill 0.025% 17/08/2021 78,299, 079 0.22
491, 000, 000 United States Treasury Bill 0. 040% 24/08/2021 490, 969, 985 1.36
297,500,000  United States Treasury Bill 0.022% 26/08/2021 297, 490, 929 0.82
468, 713, 500 United States Treasury Bill 0.055% 02/09/2021 468, 6717, 292 1.30
475, 000, 000 United States Treasury Bill 0.025% 09/09/2021 474,956, 134 1.31
537,850,000  United States Treasury Bill 0.025% 16/09/2021 537, 798, 232 1.49
705, 000, 000 United States Treasury Bill 0.045% 23/09/2021 704,917,748 1.95



GSEWHTF—4 - A rSFS— (Fa—nL#x) DC

EE S5 T R 2EAE/AHR B arnEon)
[Eli=
1, 600, 000 United States Treasury Bill 0.050% 02/12/2021 1,599, 646 0.00
250, 000, 000 United States Treasury Bill 0.040% 09/12/2021 249, 942, 235 0.69
960, 000, 000 United States Treasury Bill 0.039% 16/12/2021 959, 764, 800 2.65
521, 500, 000 United States Treasury Bill 0.055% 23/12/2021 521, 362, 262 1.44
8, 500, 000 United States Treasury Bill 0.058% 30/12/2021 8,497,314 0.02
96, 740, 000 United States Treasury Note/Bond 0.121% 15/07/2021 96, 839, 117 0.27
152, 200, 000 United States Treasury Note/Bond 0.069% 31/07/2021 152, 486, 795 0.42
45, 400, 000 United States Treasury Note/Bond 0.110% 15/08/2021 45,519, 654 0.13
42,400, 000 United States Treasury Note/Bond 0.122% 31/08/2021 42,4717, 324 0.12
11, 200, 000 United States Treasury Note/Bond 0.128% 31/08/2021 11,227, 406 0.03
23,639, 100 United States Treasury Note/Bond 0.100% 30/06/2022 23, 644, 641 0.06
68, 400, 000 United States Treasury Note/Bond 0.123% 15/07/2022 69, 567, 609 0.19
EEEE 14, 289, 092, 967 39.50
AROERERMEIFTICEED LLFRNHITIHETHEISh TV S EBEM M S S5 14, 289, 092, 967 39. 50
AROERERIEIFICLED L CIRHHSHETRE Sh TL AL DE B A TS
EEMESNE
200, 000, 000 ABN AMRO Bank NV 0.000% 01/07/2021 199, 999, 664 0.55
314, 742, 000 ABN AMRO Bank NV 0.170% 05/08/2021 314, 694, 468 0.87
200, 000, 000 Bank of Montreal 0.085% 30/07/2021 199, 987, 280 0.55
100, 000, 000 FUJIFILM Holdings Corp 0.150% 14/09/2021 99, 963, 491 0.28
150, 000, 000 FUJIFILM Holdings Corp 0.150% 15/09/2021 149, 944, 196 0.41
79, 000, 000 Industrial & Commercial Bank of China Ltd 0.250% 12/07/2021 79, 000, 868 0.22
190, 000, 000 KBC Bank NV 0.070% 01/07/2021 190, 000, 000 0.53
288, 000, 000 KBC Bank NV 0.140% 07/09/2021 287,923, 841 0.79
192, 500, 000 Mitsubishi UFJ Trust & Banking Corp 0.150% 16/07/2021 192, 500, 785 0.53
187, 000, 000 Mitsubishi UFJ Trust & Banking Corp 0.195% 03/08/2021 186, 976, 507 0.52
100, 000, 000 Mitsubishi UFJ Trust & Banking Corp 0.135% 17/09/2021 99, 969, 068 0.28
130, 000, 000 National Bank of Kuwait 0. 300% 08/07/2021 130, 001, 097 0.36
136, 685, 000 National Bank of Kuwait 0.200% 26/07/2021 136, 685, 000 0.38
72, 000, 000 National Bank of Kuwait 0.290% 20/08/2021 72, 006, 407 0.20
86, 000, 000 National Bank of Kuwait 0.250% 13/09/2021 86, 007, 875 0.24
88, 095, 000 National Bank of Kuwait 0.230% 16/09/2021 88,099, 193 0.24
167, 000, 000 Nor inchukin Bank 0.170% 06/07/2021 167, 000, 386 0.46
190, 750, 000 Sumitomo Mitsui Trust Bank Ltd 0.070% 01/07/2021 190, 750, 000 0.53
243, 750, 000 Sumitomo Mitsui Trust Bank Ltd 0.070% 02/07/2021 243, 750, 000 0.67
339, 400, 000 Sumitomo Mitsui Trust Bank Ltd 0.150% 16/07/2021 339, 402, 905 0.94
EEMTESIESEH 3,454,663, 031 9.55
aAv—I ¥ )l s R—/8—
200, 000, 000 Agence Centrale Des Organismes De Securite Sociale 0. 000% 01/07/2021 199, 999, 494 0.55
272, 246, 000 Agence Centrale Des Organismes De Securite Sociale 0.150% 06/07/2021 272, 240, 046 0.75
93, 000, 000 Agence Centrale Des Organismes De Securite Sociale 0.090% 12/07/2021 92,997, 372 0.26
87, 000, 000 Agence Centrale Des Organismes De Securite Sociale 0.086% 15/07/2021 86,997, 253 0.24
163, 157, 000 Agence Centrale Des Organismes De Securite Sociale 0.195% 15/07/2021 163, 145,510 0.45
65, 099, 000 Agricultural Bank of China Ltd 0.205% 24/08/2021 65, 081, 594 0.18
45,000, 000 Albion Capital LLC 0.100% 02/07/2021 44,999, 750 0.12
43,008, 000 Albion Capital LLC 0.180% 27/07/2021 43,002, 838 0.12
13, 103, 000 Albion Capital LLC 0.130% 23/09/2021 13, 098, 669 0.04
73, 590, 000 Antalis 0.170% 09/07/2021 73, 586, 625 0.20
76, 000, 000 Antalis 0.130% 15/07/2021 75, 996, 357 0.21
30, 280, 000 Antalis 0.180% 15/07/2021 30,277,718 0.08
75, 000, 000 Antalis 0.150% 28/07/2021 74,992, 283 0.21
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31, 450, 000 Antalis 0.170% 04/08/2021 31,444,771 0.09
21,110, 000 Antalis 0.170% 05/08,/2021 21,106, 390 0.06
19, 575, 000 Antalis 0.170% 11/08/2021 19, 571, 666 0.05
217, 000, 000 Antalis 0.190% 12/08/2021 26, 995, 037 0.07
37,041, 000 Antalis 0.170% 12/08/2021 37,034, 986 0.10
200, 000, 000 Barclays Bank Plc 0.190% 08/07/2021 199, 991, 512 0.55
40, 041, 000 Barclays Bank Plc 0.170% 03/08/2021 40, 033, 778 0.11
119, 841, 000 Barclays Bank Plc 0.170% 04/08/2021 119, 818, 749 0.33
165, 000, 000 Barclays Bank Plc 0.155% 13/08/2021 164, 967, 099 0.46
58, 000, 000 Barclays Bank UK Plc 0.150% 26/07/2021 57,994, 096 0.16
79, 250, 000 Bedford Row Funding Corp 0.130% 04/08/2021 79, 240, 674 0.22
58, 000, 000 BNG Bank NV 0.000% 01/07/2021 57,999, 936 0.16
290, 000, 000 BNG Bank NV 0.055% 06/07/2021 289,997, 347 0.80
176, 261, 000 BNG Bank NV 0.050% 15/07/2021 176, 257, 330 0.49
100, 000, 000 BNP Par ibas 0.000% 01/07/2021 99,999, 833 0.28
426, 000, 000 BNP Par ibas 0.090% 06/07/2021 425,993, 610 1.18
170, 000, 000 BNP Par ibas 0.150% 12/07/2021 169, 993, 135 0. 47
165, 000, 000 BNP Par ibas 0.150% 13/07/2021 164,992, 783 0. 46
50, 000, 000 BNZ International Funding Ltd 0.140% 21/07/2021 49,996, 440 0.14
127,000, 000 Caisse D' Amortissement De La Dette Sociale 0.090% 10/09/2021 126, 975, 295 0.35
197, 042, 000 Caisse Des Depots ET Consignations 0. 050% 16,/07/2021 197, 038, 043 0.54
40, 000, 000 Cancara Asset Securitisation LLC 0.120% 06/07/2021 39,999, 200 0.11
14, 800, 000 Cancara Asset Securitisation LLC 0.145% 14/07/2021 14,799, 108 0.04
340, 000, 000 Chesham Finance Ltd - Series 11 0.000% 01/07/2021 339,998, 773 0.94
220, 000, 000 Chesham Finance Ltd - Series 111 0.000% 01/07/2021 219,999, 512 0. 61
68, 000, 000 Chesham Finance Ltd - Series V 0.000% 01/07/2021 67,999, 849 0.19
50, 500, 000 China Construction Bank Corp 0.250% 09/07/2021 50, 497, 044 0.14
234, 356, 000 Citigroup Global Markets Inc 0.130% 02/08/2021 234,331,292 0.65
224, 004, 000 Collateralized Commercial Paper 11 Co LLC 0.150% 16/07/2021 223,989, 072 0. 62
61, 300, 000 Collateralized Commercial Paper Il Co LLC 0.090% 21/07/2021 61, 296, 891 0.17
44,500, 000 Columbia Funding Co LLC 0.160% 07/07/2021 44, 498, 226 0.12
133, 188, 000 DBS Bank Ltd 0.000% 01/07/2021 133,187,515 0.37
127,701, 000 DBS Bank Ltd 0.145% 09/07/2021 127, 696, 765 0.35
95, 000, 000 Dexia Credit Local 0.080% 14/09/2021 94,977,739 0.26
330, 000, 000 DZ Bank AG Deutsche Zentral-Genossenschaftsbank 0.000% 01/07/2021 329,999, 634 0.91
20, 000, 000 Fairway Finance Company LLC 0.121% 02/07/2021 19,999, 965 0. 06
40, 000, 000 Federation Des Caisses Desjardins Du Quebec 0.145% 02/07/2021 39, 999, 739 0.1
170, 000, 000 Federation Des Caisses Desjardins Du Quebec 0.100% 12/07/2021 169, 994, 339 0.47
215, 000, 000 First Abu Dhabi Bank PJSC 0.160% 09/07/2021 214,993, 683 0.59
197,916, 000 First Abu Dhabi Bank PJSC 0.160% 02/08,/2021 197, 895, 132 0.55
194, 350, 000 First Abu Dhabi Bank PJSC 0.150% 19/08/2021 194, 329, 739 0.54
83, 247, 000 Fms Wertmanagement 0.145% 08/07/2021 83, 244, 669 0.23
180, 000, 000 Fms Wertmanagement 0.060% 14/07/2021 179, 995, 948 0.50
94, 000, 000 ING (U.S.) Funding LLC 0.120% 18/08/2021 93,990, 397 0.26
195, 000, 000 lIonic Capital II Trust 0.000% 01/07/2021 194, 999, 052 0.54
57, 000, 000 Tonic Capital II Trust 0.180% 08/07/2021 56,997, 750 0.16
195, 000, 000 Ionic Capital II Trust 0.110% 29/07/2021 194, 983, 872 0.54
200, 000, 000 La Banque Postale SA 0.200% 26/07/2021 199, 980, 942 0.55
30, 000, 000 Liberty Street Funding LLC 0.130% 05/08/2021 29,995, 653 0.08
31,969, 000 Lime Funding LLC 0.140% 13/07/2021 31,967,410 0.09
20, 000, 000 Lime Funding LLC 0.110% 06,/08/2021 19, 997, 867 0.06
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25, 000, 000 Lime Funding LLC 0.150% 13/08/2021 24,996, 287 0.07
80, 750, 000 Macquarie Bank Ltd 0.150% 15/07/2021 80, 744,919 0.22
97, 500, 000 Macquarie Bank Ltd 0.150% 16/07/2021 97,493, 373 0.27
63, 000, 000 Macquarie Bank Ltd 0.140% 18/08/2021 62,990, 477 0.17
50, 000, 000 Managed And Enhanced Tap (Magenta) Funding SAT 0.000% 01/07/2021 49 999, 860 0.14
50, 000, 000 Managed And Enhanced Tap (Magenta) Funding SAT 0.130% 08/07/2021 49,998, 877 0.14
45,000, 000 Managed And Enhanced Tap (Magenta) Funding SAT 0. 150% 02/08/2021 44,994, 186 0.12
132, 000, 000 Managed And Enhanced Tap (Magenta) Funding SAT 0.093% 19/08/2021 131, 983, 681 0.37
20, 000, 000 Managed And Enhanced Tap (Magenta) Funding SAT 0.150% 03/09/2021 19, 995, 720 0.05
75, 000, 000 Matchpoint Finance Plc 0.000% 01/07/2021 74,999, 780 0.21
28, 839, 000 Matchpoint Finance Plc 0.150% 06/07/2021 28, 838, 255 0.08
20, 000, 000 Matchpoint Finance Plc 0.150% 12/07/2021 19, 998, 967 0.06
65, 000, 000 Matchpoint Finance Plc 0.130% 02/08/2021 64,992, 711 0.18
130, 000, 000 Matchpoint Finance Plc 0.160% 20/08/2021 129, 983, 393 0.36
33, 700, 000 Maybank Singapore Ltd 0.170% 02/08/2021 33, 696, 136 0.09
88, 000, 000 Mizuho Bank Ltd 0.155% 26/07/2021 87,989, 761 0.24
200, 000, 000 Mizuho Bank Ltd 0.145% 31/08/2021 199, 943, 182 0.55
225, 000, 000 Nationwide Building Society 0.060% 08/07/2021 224,997, 039 0. 62
51,771, 000 Nationwide Building Society 0.055% 09/07/2021 51,770, 289 0.14
79, 350, 000 Nieuw Amsterdam Receivables Corp 0.150% 22/07/2021 79,342,974 0.22
65, 000, 000 Nieuw Amsterdam Receivables Corp 0.130% 02/08/2021 64,991, 956 0.18
100, 000, 000 Nieuw Amsterdam Receivables Corp 0.140% 16,/08/2021 99, 988, 126 0.28
34, 050, 000 Nieuw Amsterdam Receivables Corp 0.110% 02/09/2021 34,043, 645 0.09
147, 500, 000 NRW Bank 0.040% 06/07/2021 147, 499, 168 0.41
136, 400, 000 NRW Bank 0.080% 13/07/2021 136, 396, 418 0.38
54, 400, 000 NRW Bank 0.070% 29/07/2021 54,396, 979 0.15
88, 315, 000 Regency Markets No. 1 LLC 0.070% 16/07/2021 88,312, 339 0.24
119, 082, 000 Regency Markets No. 1 LLC 0.100% 20/07/2021 119, 075, 386 0.33
57, 000, 000 Ridgefield Funding Co LLC 0.150% 16/08,/2021 56,994, 343 0.16
100, 000, 000 Salisbury Receivables Company LLC 0.160% 06/07/2021 99, 995, 581 0.28
133, 653, 000 Salisbury Receivables Company LLC 0.090% 10/09/2021 133, 586, 375 0.37
10, 000, 000 Satel lite 0.190% 26/07/2021 9,998, 691 0.03
35, 000, 000 Sheffield Receivables Co LLC 0. 140% 02/08/2021 34,995, 351 0.10
135, 000, 000 Sumitomo Mitsui Trust Bank Ltd 0.090% 31/08/2021 134,988, 148 0.37
25,000, 000 Verizon Communications Inc 0. 150% 06/07/2021 24,999, 354 0.07
50, 500, 000 Verizon Communications Inc 0.090% 13/09/2021 50, 487, 901 0.14
10, 000, 000 Victory Receivables Corp 1.337% 07/07/2021 9,999, 728 0.03
70, 000, 000 Victory Receivables Corp 0.140% 27/07/2021 69, 993, 172 0.19
85, 000, 000 Victory Receivables Corp 0.140% 03/08/2021 84,989, 560 0.23
aAv— v )b - R—N\—FFt 10, 715, 976, 884 29. 62
B
300, 000, 000 BNP Paribas Repo 0.050% 01/07/2021 300, 000, 000 0.83
BAEmEI&5 300, 000, 000 0.83
AROERBERMEIATICEED LLFRNHITHETREISA TV S LS OFEEEEEES S5 14, 470, 639, 915 40. 00
ik
EHES
300, 000, 000 Australia & New Zealand Banking Group Ltd 0. 080% 01/07/2021 300, 000, 000 83
1, 150, 000, 000 Canadian Imperial Bank of Commerce 0. 050% 01/07/2021 1,150, 000, 000 18
650, 000, 000 Credit Industriel et Commercial 0.080% 01/07/2021 650, 000, 000 80
900, 000, 000 DNB Bank ASA 0.030% 01/07/2021 900, 000, 000 2.49
500, 000, 000 National Bank of Canada 0.030% 01/07/2021 500, 000, 000 1.38
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1,222,000,000  Skandinaviska Enskilda Banken AB 0.040% 01/07/2021 1,222,000, 000 3.38
1,000,000,000  Societe Generale 0.200%  01/07/2021 1,000, 000, 000 2.76
1,000,000,000  Societe Generale 0.200% 02/07/2021 1,000, 000, 000 2.76
500, 000,000  Svenska Handelsbanken AB 0.030%  01/07/2021 500, 000, 000 1.38
1,200,000,000  Swedbank AB 0.030% 01/07/2021 1,200, 000, 000 3.32
300,000,000  Toronto-Dominion Bank/The 0.070%  01/07/2021 300, 000, 000 0.83
EHEEEE 8,722,000, 000 24. 11
BEaE 8,722,000, 000 24.11
BREEESF 37,481,732, 882 103. 61
maa A Mo
Eff & 14,289, 092, 967 39.50
EEMTAEEEA 3,454, 663, 031 9.55
AT— Sl - R —aE 10,715, 976, 884 29.62
BEM5I&5 300, 000, 000 0.83
EHEEEF 8,722,000, 000 2411
ZTOMEE - B (1,307, 677, 372) (3.61)
ERAIRESMRZBAHRAEICREST SMEE 36, 174, 055, 510 100. 00




