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BRIEF AN DIE ANTEILINHABER

ABFCPI

20. September 2022
Sehr geehrte Anteilinhaber,

der vorliegende Bericht bietet Ihnen eine aktuelle Ubersicht
iiber AB FCP I (der ,,Fonds®) fiir den Jahresberichtszeitraum
zum 31. August 2022.

In dem Zwolfmonatszeitraum zum 31. August 2022 haben
US-Aktien, internationale Aktien und Schwellenmarkt-Aktien
an Boden verloren. Anfangs iiberlagerte die positive Ertrags-
dynamik die Bedenken im Zusammenhang mit Coronavirus-
Varianten und Unterbrechungen der Lieferkette. Die Volati-
litdt nahm zu, da die anhaltend hohe Inflation fiir eine welt-
weite Straffung der Geldpolitik sorgte, angefiihrt durch die
US-Notenbank (die ,,Fed*). Die durch Russlands Invasion in
der Ukraine ausgeloste eskalierende Energiekrise in Europa
und die anhaltende Schwéche Chinas trugen zur Furcht vor
einem schweren, weltweiten konjunkturellen Abschwung bei.

Die Fed erhohte die Zinssitze in diesem Zeitraum viermal,
darunter waren zwei aufeinander folgende Zinsschritte in Hohe
von 0.75%. Die Aktienmirkte erholten sich kurz, da einige
Wirtschaftsdaten schwicher ausfielen als erwartet und auf eine
etwas niedrigere Inflation in den USA hindeuteten. Dies sorgte
fiir Zuversicht, dass die Leitzinsen ihren Hochststand auf einem
niedrigeren Niveau erreichen konnten. Aktien fielen drastisch,
nachdem der Vorsitzende der Fed, Jerome Powell, verlauten
lie, dass die Fed bereit wire, eine Rezession zu riskieren, um
die Inflation zu senken.

Vor dem Hintergrund steigender Zinsen gerieten Wachs-
tumswerte im nahezu gesamten Zeitraum unter Druck. Auf
den Large-Cap-Mirkten gaben sowohl Wachstums- als auch

Substanzwerte in absoluten Zahlen nach, doch schnitten Subs-
tanzwerte deutlich besser ab als Wachstumsaktien. Large-Cap-
Aktien schlugen Small-Cap-Aktien auf relativer Basis, gaben
aber absolut gesehen nach.

Die Renditen an den Mirkten fiir festverzinsliche Staatsan-
leihen stiegen rapide an, und die Anleihekurse waren in allen
entwickelten Mirkten riickldufig. Die meisten groen Zentral-
banken begannen mit der Straffung ihrer Geldpolitik, indem
sie die kurzfristigen Zinssitze erhohten und die Anleihekéufe
beendeten, um die hohe und anhaltende Inflation zu bekdmpfen.

In den Kreditsektoren blieben Unternehmensanleihen mit
Investment-Grade-Rating hinter Staatsanleihen zuriick und
lieferten in den USA gegeniiber US-Staatsanleihen eine Under-
performance, wihrend sie in der Eurozone gegeniiber Staats-
anleihen aus der Eurozone eine Outperformance erzielten.
Hochverzinsliche Unternehmensanleihen iibertrafen die jewei-
ligen Markte fiir Staatsanleihen in den USA und der Eurozone.
Verbriefte Vermogenswerte entwickelten sich im Allgemeinen
besser als Unternehmensanleihen. Anleihen aus Schwellenlidn-
dern hinkten hinterher, da der US-Dollar gegeniiber den meis-
ten Wihrungen von Industrie- und Schwellenldndern fiel. Die
Brent-Roholpreise legten aufgrund der erhohten Nachfrage und
der begrenzten Produktionssteigerungen der grofen Olprodu-
zenten zu.

Wir danken Thnen fiir Thre Anlage in den Fonds.

Mit freundlichen Griilen

AllianceBernstein (Luxembourg) S.arl., die Verwaltungsge-
sellschaft des Fonds (die ,,Verwaltungsgesellschaft®)



WERTENTWICKLUNG DER ANTEILE ABFCPI

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Dynamic Diversified Portfolio

Klasse
A -10.07% -16.30% 18.95% 35.20%
AEUR. .. 0.35% -1.66% 20.21% 94.04%
AEURH. ... .. -11.44% -17.92% 17.57% 16.07%
AX -10.08% -16.30% 19.03% 63.00%
AXEUR ... 0.33% -1.62% 20.22% 106.19%
AXSGD ... -7.29% -12.98% 17.59% 32.51%
BX . -10.52% -17.08% 17.78% 36.60%
BX SGD ... -7.69% -13.77% 16.45% 11.68%
C o -10.21% -16.56% 18.58% 31.33%
CEUR. .. 0.15% -2.00% 19.83% 88.46%
CEURH. ... .. e -11.75% -18.33% 17.17% 12.60%
CX -10.21% -16.52% 18.61% 55.33%
) -9.77% -15.74% 19.78% 4527%
TEUR ... 0.65% -1.00% 21.00% 108.46%
TEURH ... . e -11.12% -17.32% 18.36% 24.73%
DX -9.76% -15.69% 19.83% 83.07%

Global Equity Blend Portfolio

Klasse
A -14.36% -21.74% 34.67% 130.70%
AEUR. .. -4.41% -8.05% 36.08% 170.44%
AEURH. ... ... -16.07% -23.68% 33.00% 34.73%
ASGD. .. -11.71% -18.65% 33.08% 55.07%
B o -14.78% -22.53% 33.35% 90.80%
B SGD. .. -12.15% -19.46% 31.77% 30.77%
C o -14.53% -22.09% 34.11% 78.57%
CEUR. .. -4.51% -9.73%(1) 35.59% -9.73%
L -13.99% 21.11% 35.78% 169.40%
TEUR .. -4.05% -7.33% 37.19% 215.67%
SHKD ... e -13.08% -19.45% 37.70% 151.20%
1 -13.76% -20.73% 36.26% 159.95%
STEUR . ... e -3.78% -6.88% 37.70% 221.78%
SIGBP . ... e -043% -6.19% 32.45% 268.41%
ST SGD . .. e -11.09% -17.61% 34.64% 87.25%

Global Value Portfolio

Klasse
A -13.90% -18.42% 33.86% 80.30%
AEUR. .. -3.96% -4.22% 35.26% 60.23%
ASGD. .. -11.30% -15.23% 32.30% -2.89%
ASGDH. ... .. -14.37% -18.85% 33.39% 20.80%
AD . -13.95% -18.48% 33.96% 24 .83%
ADAUDH. ... ... . -15.08% -19.70% 32.30% 19.19%
ADCADH. ... ... . -14.46% -19.03% 32.80% 16.35%
ADEURH ... ... . -15.32% -20.18% 32.18% 8.91%
ADGBPH ... ... .. -14.87% -19.40% 32.52% 12.22%
ADHKD. ... .. -13.54% -17.70% 34.43% 27.08%
ADZARH ... .. -13.03% -1547% 39.20% 77.24%
B o -14.38% -19.26% 32.58% 45.90%
C o -14.12% -18.79% 33.29% 70.27%
CEUR. .. -4.19% -4.64% 34.63% 97.60%
) -13.56% -17.78% 34.97% 112.30%
TEUR ... -3.52% -3.34% 36.37% 81.22%
IGBP .. -0.14% 2.47%((2) - -2.47%
ISGD .. -10.89% -14.54% 33.36% 10.13%
S -13.17% -17.05% 36.20% 66.29%
SGBP ... 0.28% -1.82% 32.47% 161.70%
SGBPH ... .. -14.07% -17.95% 34.87% 29.47%



ABFCPI
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6 Monate* 12 Monate Vorjahr Seit Auﬂe%

Global Value Portfolio (Fortsetzung)

Klasse
Sl -13.46% -17.64% 35.26% 80.55%
STEUR . ... -3.47% -3.22% 36.66% 140.91%
SIGBP ... -0.10% -2.53% 31.47% 204.75%
S e -13.17% -17.06% 36.22% 46.48%

Emerging Markets Growth Portfolio

Klasse
A e -11.91% -23.98% 16.77% 324.60%
AAUDH ... e -13.14% -25.39% 15.32% 22.07%
AEUR. ... -1.72% -10.68% 17.96% 156.93%
AHKD ... e -11.53% -23.28% 17.19% 27.00%
APLNH. ... ... -11.97% -23.96% 15.02% -5.22%
ASGD. .. -9.22% -20.98% 15.39% 39.45%
ASGDH. ... ... e -12.29% -24.38% 16.28% -3.87%
AD. e -11.90% -23.97% 16.73% 18.40%
B o -12.35% -24.73% 15.61% 217.20%
C o e -12.11% -2431% 16.25% 122.46%
CEUR. ... e -1.95% -11.10% 17.48% 126.82%
ED . .o e -12.34% -24.69% 15.60% -16.56%
PP -11.55% -23.36% 17.71% 192.69%
TAUDH ... e -12.68% -24.69% 16.26% 33.20%
TEUR .. -1.33% -9.98% 18.94% 205.97%
N o -12.12% -24.33% 16.28% 38.73%
Sl e -11.50% -23.24% 17.92% 165.20%
STEUR . ... -1.21% -9.75% 19.14% 241.75%
SIGBP ... 2.27% -9.08% 14.67% 322.49%

Asia Ex-Japan Equity Portfolio

Klasse
A e -16.51% -20.72% 32.23% 45.93%
AAUDH ... -17.39% -21.81% 30.35% 44 .40%
AEUR. ... -6.89% -6.89% 33.60% 117.92%
AHKD ... -16.15% -19.99% 32.70% 47.80%
ASGDH. ... .. -16.76% -21.00% 31.52% 4.60%
AD . -16.54% -20.75% 32.29% 45.97%
ADAUDH. ... -17.44% -21.86% 30.38% 44.60%
ADCADH. ... -16.95% -21.36% 31.11% 3.66%
ADEUR ... -6.91% -6.86% 33.66% 118.05%
ADEURH ... ... -17.80% -22.32% 30.32% 4.57%
ADGBPH ... . -17.26% -21.63% 30.89% 16.48%
ADHKD. ... -16.15% -19.98% 32.75% 47.89%
ADNZD H ... o -17.02% -21.20% 30.89% 37.08%
ADRMBH. ... .. -16.25% -19.38% 34.60% 44.23%
ADZARH ... e -15.54% -18.06% 36.93% 96.73%
AY JPY e 0.88% 0.12% 37.36% 119.11%
B . . -16.90% -21.46% 30.90% 28.53%
BDAUDH . ... e -17.87% -22.68% 29.07% 28.64%
BDHKD. ... ..o -16.55% -20.75% 31.40% 30.20%
BY JPY . e 0.64% -0.35% 36.73% 108.28%
C o -16.72% -21.08% 31.61% 37.80%
CEUR. ... -7.09% -7.22% 3291% 105.91%
ED . . e -16.97% -21.50% 30.91% -12.99%
EDAUDH ... .. -6.36%(3) - - -6.36%
PP -16.18% -20.07% 33.30% 61.67%
TAUDH ... -17.07% -21.18% 31.40% 62.27%
TEUR .. -6.47% -6.11% 34.70% 141.54%
IGBP .. -3.18% -541% 29.65% 56.33%
S -15.73% -19.23% 34.74% 85.67%



WERTENTWICKLUNG DER ANTEILE (Fortsetzung) ABFCPI

6 Monate* 12 Monate Vorjahr Seit Auﬂegung

Asia Ex-Japan Equity Portfolio (Fortsetzung)

Klasse
SHKD ... -15.37% -18.49% 35.24% 63.51%
Sl -16.11% -19.96% 33.56% 65.20%
STEUR . ... -6.41% -5.95% 34.95% 146.85%
S e -15.74% -19.23% 34.75% 50.78%

Japan Strategic Value Portfolio

Klasse
A 3.98% 3.04% 22.36% 20.31%
ACZKH. .. 5.93% 6.03% 21.36% 0.98%
AEUR. .. -3.99% -4.17% 19.12% 19.98%
AEURH. ... . 3.40% 1.92% 21.13% 84.27%
A PLN .. -3.66% 0.12% - -1.22%
ASGD. . -11.30% -15.19% 1631% -12.07%
ASGDH. ... .. 441% 3.41% 22.31% 15.27%
AUSD. . -13.95% -18.40% 17.90% 0.85%
AUSDH. ... 4.57% 3.63% 22.52% 128.53%
AD. e 3.99% 3.04% 22.32% 49.19%
ADAUDH. ... 3.87% 2.66% 21.29% 51.22%
ADNZDH . ... 4.26% 3.30% 21.85% 61.03%
ADUSDH ... 4.57% 3.65% 22.50% 44 .49%
ADZARH ... 6.57% 8.05% 27.68% 129.56%
C o 3.53% 2.28% 21.69% 12.04%
CEUR. .. e -4.42% -4.84% 18.52% 19.75%
CEURH. ... . 291% 1.18% 20.61% 72.07%
CUSD. . -14.33% -19.01% 17.29% -5.97%
PP 4.41% 3.89% 23.26% 37.60%
TEUR .. -3.57% -3.32% 20.03% 47.06%
TEURH ... 3.82% 2.73% 22.12% 103.07%
ISGD .. -10.94% -14.51% 17.21% -0.21%
TUSD .. -13.60% -17.74% 18.80% 15.45%
TUSDH ... 4.97% 4.44% 23.47% 149.07%
SEURH. ... .. 4.17% 3.68% 23.60% 103.07%
STEUR . ... -3.56% -3.12% 20.65% 44.95%
ST USD . . -13.55% -17.54% 19.41% 21.78%
SD 4.81% 4.81% 24 .80% 80.75%

China Low Volatility Equity Portfolio

Klasse
A e -14.81% -25.97% -4.08% 376.80%
AEUR. ... -4.95% -13.02% -3.09% 188.39%
AHKD ... -14.44% -25.30% -3.73% 20.25%
APLNH ... . -13.61% -24.96% -5.05% -1943%
AD. e -14.78% -25.96% -4.05% 25.49%
ADAUDH. ... e -15.58% -27.00% -4.96% 17.65%
ADCADH. ... -15.26% -26.67% -4.60% 14.97%
ADEURH ... ... -16.27% -27.63% -521% 6.87%
ADGBPH ... . -15.55% -26.86% -4.62% 12.53%
ADHKD. ... -14.43% -25.30% -3.71% 28.15%
ADNZD H ... -15.06% -26.34% -4.83% 23.77%
ADSGDH ... . -15.05% -26.26% -4.32% 17.60%
ADZARH ... e -14.07% -24.07% -041% 72.32%
B o -1523% -26.71% -5.01% 271.90%
BEUR. .. -542% -13.89% -4.02% 140.57%
BDNZDH ... -15.48% -27.11% -5.71% 14.09%
C o -15.01% -26.32% -4.51% 8.78%
CEUR. ... -5.17% -13.43% -3.51% 40.85%
N -14.45% -25.38% -3.31% 479.60%
TEUR .. -4.55% -12.33% -2.30% 233.16%



ABFCPI
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6 Monate* 12 Monate Vorjahr Seit Auﬂe%

China Low Volatility Equity Portfolio (Fortsetzung)

Klasse
S -14.02% -24.61% -2.31% 151.77%
S -14.34% -25.17% -3.05% 113.07%
STEUR . ..o -4.41% -12.08% -2.02% 194.81%

Short Duration Bond Portfolio

Klasse
A -2.16% -3.93% 0.11% 110.97%
AEUR. . 9.13% 12.85% 1.24% 32.43%
A -2.10% -3.85% 0.05% 70.09%
A2EUR .. 9.28% 12.99% 1.10% 32.19%
A2EURH. ... -3.10% -5.18% -0.82% -8.47%
A2HKD ... -1.67% -2.98% 0.45% 29.95%
A A -2.08% -3.84% 0.05% -0.14%
AAAUDH . ... -2.36% -4.18% -0.34% 3.38%
AACADH ... .. -2.15% -3.90% -0.10% -2.28%
AAGBPH ... .. . -2.35% -4.11% -0.28% -5.99%
AAHKD. ... . -1.67% -2.98% 0.47% 1.08%
AASGDH ... -2.07% -3.84% -0.03% -1.58%
Al -2.04% -3.72% 0.29% 88.48%
AT -2.16% -3.94% -0.02% 52.88%
ATAUDH ... -2.43% -4.26% -0.34% 19.58%
AT CADH ... . -2.08% -3.88% -0.06% 3.60%
AT EUR. ... 9.29% 13.03% 1.09% 73.35%
ATEURH. ... .. -3.06% -5.18% -091% -9.32%
ATGBPH. ... ... . -2.41% -4.18% -0.21% -3.09%
ATHKD ... -1.67% -2.97% 0.37% 29.86%
ATNZDH .. -2.01% -3.60% -0.02% 9.70%
AT SGDH. ... .. -2.14% -3.85% 0.01% -2.49%
AX -2.03% -3.62% 0.13% 176.59%
B o 2.51% -4.76% -0.90% 62.64%
C o -2.22% -4.20% -0.34% 51.06%
G -2.28% -4.27% -0.33% 47.22%
C2EURH. ... .. -3.28% -5.53% -1.22% -13.47%
) -1.73% -3.23% 0.55% 138.40%
TEUR .. 9.60% 13.69% 1.66% 49.93%
e -1.75% -3.23% 0.60% 39.46%
I2EUR .. 9.56% 13.64% 1.62% 77.21%
I2EURH ... -2.71% -4.61% -0.19% -2.00%
e -1.74% -3.24% 0.59% 4.18%
N -2.36% -4.34% -0.41% -6.07%
N . -2.32% -4.28% -0.49% -6.14%
S -1.56% -2.82% 1.08% 0.45%
ST 2 -1.68% -3.08% 0.84% 9.07%
ST2EUR ... e 9.70% 13.93% 1.85% 35.55%
S A -1.55% -2.81% 1.14% 11.06%

Global High Yield Portfolio

Klasse
A -8.53% -13.42% 10.64% 212.81%
AEUR. . 1.67% 1.71% 11.68% 180.68%
A -8.75% -13.50% 10.63% 241.31%
A2CHFH. ... -10.07% -15.15% 9.19% -5.93%
A2EUR .. 1.76% 1.62% 11.78% 199.60%
A2EURH. ... . -10.00% -15.02% 9.52% 42.13%
A2HKD .. -8.37% -12.74% 11.06% 171.80%
A2PLNH. ... e -7.52% -11.86% 9.94% -4.22%
A2SGD .o -6.00% -10.12% 9.29% 53.19%
A2SGD H. ... -9.04% -13.76% 10.49% 30.80%



WERTENTWICKLUNG DER ANTEILE (Fortsetzung) ABFCPI

6 Monate* 12 Monate Vorjahr Seit Auﬂegung
Global High Yield Portfolio (Fortsetzung)
Klasse

A -8.72% -13.48% 10.53% 14.54%
AAAUDH ... o -9.62% -14.44% 10.08% 13.25%
AACADH ... -9.02% -13.80% 10.29% 5.06%
AAEURH ... -9.99% -15.03% 9.45% -4.34%
AAGBPH ... -947% -14.32% 10.18% 1.06%
AAHKD . .. -8.37% -12.73% 10.96% 12.34%
AANZDH .. -9.17% -13.84% 10.29% 13.85%
AARMBH. ... . -8.38% -12.04% 13.03% 29.17%
AASGDH ... o -9.09% -13.73% 10.45% 9.41%
AAZARH ... -7.39% -10.03% 15.46% 67.01%
AR -8.77% -13.47% 10.56% 18.61%
AKEUR ... 1.81% 1.56% 11.74% 53.56%
AKEURH ... o -10.08% -15.06% 9.46% 2.20%
AREURH ... .. -10.01% -15.05% 9.53% -2.86%
AT -8.92% -13.61% 10.42% 280.57%
ATAUDH ... -9.55% -14.38% 9.97% 74.53%
ATCADH ... -9.02% -13.90% 10.35% 31.19%
ATEUR. . . 1.66% 1.69% 11.41% 149.97%
ATEURH. ... oo -9.96% -15.00% 9.44% 4143%
ATGBPH. ... ... -9.46% -14.29% 10.19% 32.81%
ATHKD .. -8.37% -12.72% 10.90% 172.21%
ATNZDH .. -9.25% -13.81% 10.22% 31.92%
ATRMBH ... -8.40% -12.06% 13.04% 63.00%
AT SGD. . . -591% -10.04% 9.27% 86.19%
ATSGDH. ... . -8.99% -13.75% 10.57% 30.64%
B o -9.06% -14.35% 9.56% 140.08%
B -9.24% -14.39% 9.55% 207.32%
BA . -9.22% -14.38% 9.57% 511%
BAAUDH ... -10.17% -15.38% 9.05% 3.73%
BT . -921% -14.40% 9.56% 138.05%
BTAUDH ... -9.98% -1521% 8.97% 54.48%
BTHKD . ... -8.85% -13.61% 9.86% 138.03%
BTNZDH ... -9.46% -14.44% 9.20% 20.71%
C o -8.81% -13.88% 10.15% 164.27%
CEUR. .. 1.74% 1.22% 11.19% 148.28%
G -9.03% -13.99% 10.07% 111.50%
C2EUR. .. 1.54% 1.11% 11.22% 171.96%
C2EURH. ... -10.24% -1545% 8.97% 11.67%
CK -8.99% -13.93% 10.08% 13.41%
CKEURH ... .. -10.18% -1545% 8.98% -1.96%
CT e -9.03% -13.96% 10.03% 26.21%
EA -9.03% -13.98% 10.08% -3.19%
EAAUDH . ... -9.86% -14.90% 9.55% -9.37%
EAZARH ... -7.65% -10.50% 14.82% 6.81%
PP -8.52% -12.93% 11.24% 261.44%
TEUR .. 1.94% 2.25% 12.28% 215.99%
PP -8.57% -13.07% 11.14% 94.98%
I2AUDH . ... -9.32% -13.99% 10.66% 72.60%
I2CHFH ... -9.90% -14.77% 9.76% -2.27%
I2EUR . .o 2.01% 2.11% 12.35% 164.66%
I2EURH ... -9.77% -14.62% 10.05% 51.47%
I2SGD ..o -5.76% -9.65% 9.79% 60.14%
I2SGDH ... -8.82% -13.36% 11.06% 13.73%
TIAAUDH. ... -942% -14.03% 10.59% 18.53%
QD . -8.59% -13.15% 11.21% 43.42%
IQDEUR ... 2.11% 2.25% 12.35% 100.42%
DT -8.49% -13.09% 11.22% 22.61%
ITAUDH. ... .o e -9.34% -14.03% 10.62% 23.79%
ITCADH . ... . e -8.84% -13.39% 10.85% 18.02%
ITEURH ... -9.80% -14.62% 10.03% -9.80%



ABFCPI

6 Monate* 12 Monate Vorjahr Seit Auﬂe%

Global High Yield Portfolio (Fortsetzung)

Klasse
ITGBPH ... e 921% -13.77% 10.70% 14.14%
ITHKD. ... e -8.14% -12.30% 11.59% 23.90%
ITRMBH. ... ... . i -8.13% -11.60% 13.64% 40.82%
T -9.29% -14.47% 9.58% 148.45%
N e -9.03% -14.02% 9.99% 16.13%
N . -9.02% -13.96% 9.94% 16.29%
Sl -8.47% -12.95% 11.30% 74 .27%
STEUR . ... 2.16% 2.32% 12.47% 111.20%
S D . -8.49% -12.94% 11.33% 43.67%
S A -8.03% -12.14% 12.33% 30.01%
SHK .. -8.02% -12.12% 12.27% 29.00%
SK -8.33% -12.72% 11.62% 134.73%
W -8.40% -12.87% 11.11% -3.48%
WEUR ... 2.16% 2.28% 12.28% 6.39%
W e -8.47% -12.97% 11.35% 0.20%
W2CHFH ... ... . -9.78% -14.56% 9.82% -10.80%
W2EURH ... . -9.82% -14.61% 10.33% -8.80%
W -8.48% -12.99% 11.21% 0.18%
WTAUDH. ... ... . i 931% -13.94% 10.75% -5.60%
WTCADH. ... .. . -8.75% -13.25% 10.99% -5.95%
WTEURH. ... ... .. -9.69% -14.48% 10.03% -9.77%
WTGBPH ... ... 9.15% -13.66% 10.84% -7.32%
WTRMBH ... . -8.03% -11.44% 13.72% 0.53%

American Income Portfolio

Klasse
A -8.60% -13.08% 431% 348.96%
AEUR. .. 1.92% 1.97% 5.40% 124.15%
A -8.62% -13.15% 4.39% 220.45%
A2CHFH. ... -991% -14.83% 3.12% -2.40%
A2DURPH . ... . -2.23% -4.61% 5.42% 19.93%
A2EUR .. 1.94% 2.01% 5.46% 122.34%
A2EURH. ... -9.81% -14.66% 3.38% 16.47%
A2HKD ... -8.23% -12.37% 4.77% 95.93%
A2PLNH. ... -7.06% -11.26% 3.94% -2.43%
A2 SGD .. -5.83% -9.75% 3.15% 40.82%
A2SGDH. ... -8.82% -13.32% 4.25% 28.87%
A A -8.60% -13.19% 4.41% 18.15%
AAAUDH . ... -9.25% -13.83% 4.01% 19.45%
AACADH . ... -8.86% -13.38% 4.16% 9.27%
AADURPH. ... ... -2.22% -4.63% 5.42% 19.01%
AAEURH ... . -9.84% -14.66% 3.37% -1.83%
AAGBPH ... . -9.14% -13.77% 4.06% 4.64%
AAHKD. ... -8.24% -12.38% 4.76% 14.99%
AANZDH . ... -8.87% -13.30% 4.16% 18.42%
AARMBH. ... ... -8.23% -11.68% 6.73% 32.83%
AASGDH ... -8.87% -13.38% 4.37% 12.94%
AAZARH ... . -7.07% -9.43% 9.13% 75.54%
AK . -8.63% -13.16% 4.38% 17.14%
AKEUR ... 1.97% 2.06% 5.37% 51.75%
AKEURH ... .. -9.72% -14.62% 3.38% 1.44%
AREUR ... 1.90% 1.99% 5.53% 25.60%
AREURH ... ... . -9.80% -14.60% 3.38% -3.52%
AT -8.60% -13.19% 4.46% 147.00%
ATAUDH ... -9.24% -13.87% 3.99% 57.28%
AT CADH ... -8.93% -13.47% 421% 30.53%
ATDURPH . ... . . -2.26% -4.62% 541% 19.85%
AT EUR. . .. 1.92% 2.12% 5.42% 138.95%
ATEURH. ... .. -9.76% -14.63% 3.41% 18.13%



WERTENTWICKLUNG DER ANTEILE (Fortsetzung) ABFCPI

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

ATGBPH. ... ... -9.19% -13.70% 397% 19.00%
ATHKD .. -8.23% -12.38% 4.79% 95.87%
ATNZDH .. -8.84% -13.27% 4.09% 27.98%
ATRMBH ... -8.23% -11.68% 6.75% 51.95%
AT SGD. . . -5.84% -9.73% 3.18% 58.00%
ATSGDH. ... . -8.85% -13.36% 4.29% 28.77%
B o -8.98% -13.75% 3.58% 264.87%
B -8.94% -13.76% 3.66% 167.86%
B2HKD ... -8.55% -12.98% 4.04% 78.31%
BA . -8.96% -13.78% 3.72% 11.29%
BAAUDH ... -9.48% -14.40% 3.19% 12.22%
BT . -8.89% -13.73% 3.60% 117.02%
BTAUDH ... -9.55% -14.43% 3.26% 45.11%
BTCADH ... -9.16% -13.93% 3.39% 18.74%
BTEURH ... -10.12% -15.23% 2.60% 841%
BTGBPH. ... ..o -941% -14.32% 3.32% 10.94%
BTHKD . ... -8.55% -12.98% 4.01% 78.37%
BTNZDH ... -9.15% -13.85% 3.44% 19.79%
C o -8.84% -13.52% 3.84% 280.97%
CEUR. .. 1.83% 1.65% 4.92% 100.31%
G -8.82% -13.55% 3.90% 280.18%
C2DURPH ... -243% -5.01% 4.97% 15.00%
C2EUR. .. 1.72% 1.54% 5.00% 101.05%
C2EURH. ... -9.99% -15.02% 2.95% 10.53%
G e -8.88% -13.56% 3.87% 17.66%
EA -8.90% -13.64% 3.90% -3.16%
EAAUDH ... . -9.44% -14.28% 342% -7.94%
EAZARH ... -7.31% -9.92% 8.72% 9.17%
PP -831% -12.55% 4.88% 247.55%
TEUR .. 2.20% 2.53% 5.96% 151.60%
PP -8.35% -12.70% 4.98% 103.33%
I2AUDH . ... -9.00% -13.42% 4.60% -0.20%
I2CHFH ... -9.71% -14.37% 3.62% 2.93%
I2DURPH . ... -1.94% -4.05% 5.98% 24.67%
I2EUR . .o 2.22% 2.59% 6.00% 160.80%
I2EURH ... -9.55% -14.16% 3.99% 26.87%
I2HKD . .o -7.98% -11.90% 5.35% 19.23%
I2SGD ..o -5.52% -921% 3.69% 4931%
I2SGDH ... -8.62% -12.88% 4.83% 15.93%
LA -8.38% -12.70% 4.93% 19.46%
TIAAUDH. ... -8.95% -13.38% 4.60% 16.34%
DT -8.37% -12.66% 4.92% 23.54%
ITAUDH. ... .o e -8.99% -13.42% 4.57% 24.05%
ITCADH . ... .o e -8.63% -12.88% 4.64% 14.44%
ITEURH ... e -9.48% -14.13% 3.96% 4.15%
ITGBPH ... .. -8.88% -13.28% 4.64% 10.47%
ITHKD. .. e -7.97% -11.89% 531% 24.44%
TPy . 10.73% 10.27% 9.00% 68.57%
ITIPY H. .. -9.44% -13.89% 4.37% 5.60%
ITNZDH ... e -8.62% -12.83% 4.78% 18.95%
ITRMBH. ... -7.98% -11.20% 7.27% 2.62%
ITSGD ..o -5.53% -9.23% 3.70% 15.93%
ITSGDH ... -8.57% -12.83% 4.87% 22.88%
T -9.02% -13.77% 3.60% 174.35%
L -8.49% -12.95% 4.64% -5.87%
LT -8.49% -12.94% 4.68% -5.87%
N -8.88% -13.67% 3.80% 11.53%
N -8.84% -13.62% 3.77% 11.57%
S -8.03% -12.05% 5.69% 32.80%
S -8.28% -12.51% 5.19% 47.73%



ABFCPI

American Income Portfolio (Fortsetzung)

Klasse

W

WTEURH....... ...
WTGBPH ... ... .

6 Monate* 12 Monate
2.32% 2.80%
-8.29% -12.51%
-8.27% -12.50%
-8.03% -12.06%
-8.03% -12.03%
-8.28% -12.50%
-8.30% -12.56%
-9.64% -14.22%
-9.44% -13.97%
-8.26% -12.53%
-8.89% -13.25%
-9.47% -14.02%
-8.89% -13.17%
-7.91% -11.75%
-8.50% -12.74%
-8.87% -13.13%

-18.25% -26.03%
-8.78% -13.14%
-8.87% -13.38%
-5.99% -9.69%

-18.23% -26.05%
-7.64% -11.73%
-8.73% -13.09%
-8.26% -12.45%
-8.12% -12.24%
-71.28% -10.18%
-7.84% -11.91%
-7.69% -11.77%
-8.77% -13.17%
-8.75% -13.14%
-8.87% -13.26%
-8.26% -12.48%
-71.82% -11.91%

-18.25% -26.12%
-7.69% -11.78%

-18.48% -26.52%
-9.05% -13.75%

-18.52% -26.60%
-8.58% -13.03%
-8.02% -12.35%
-9.08% -13.76%
-8.65% -13.03%
-8.06% -12.44%
-8.95% -13.41%

-18.35% -26.31%
-8.95% -13.52%

-18.42% -26.40%
-7.86% -12.14%
-8.96% -13.51%
-71.93% -12.22%
-8.59% -12.62%

-17.96% -25.55%
-8.54% -12.67%
-8.06% -12.01%
-8.56% -12.90%

-17.95% -25.63%

Vorjahr Seit Auﬂe%
6.29% 100.45%
5.20% 35.25%
5.19% -7.92%
5.72% 29.22%
5.67% 22.80%
5.06% 5.16%
5.12% 5.33%
3.80% -6.27%
4.14% -4.73%
5.15% 5.39%
4.71% 0.69%
4.14% -7.33%
4.80% -5.60%
5.53% 5.73%
5.01% 2.66%
4.69% 93.65%
3.59% 77.38%
4.73% 92.30%
4.37% -2.00%
5.24% 0.08%
3.65% 78.49%
5.58% 16.87%
4.66% 9.41%
5.32% 26.50%
5.51% 17.22%
8.02% 32.65%
5.50% 20.18%
5.62% 24.45%
4.72% 14.33%
4.65% 2.31%
4.84% 88.26%
5.25% 75.08%
5.55% 20.18%
371% 26.06%
5.63% 56.87%
2.86% 50.14%
4.00% 63.70%
2.94% 49.27%
4.59% 19.31%
4.84% 17.36%
4.11% 65.35%
4.52% 61.63%
4.90% 44.25%
421% 71.27%
3.12% 57.90%
4.23% 81.10%
3.17% 68.05%
5.16% 11.00%
4.24% 9.87%
5.18% 11.01%
5.25% 120.47%
4.15% 165.66%
5.32% 73.26%
5.81% 87.00%
3.35% 0.40%
4.22% 36.73%



WERTENTWICKLUNG DER ANTEILE (Fortsetzung) ABFCPI

6 Monate* 12 Monate Vorjahr Seit Auﬂegung

European Income Portfolio (Fortsetzung)

Klasse
I2USDH ... -7.42% -11.28% 6.24% 67.27%
LA e -8.49% -12.64% 5.31% 7.57%
IAHKDH. ... . -7.82% -11.72% 6.07% 18.32%
IASGDH . ... -7.55% -11.37% 6.13% 18.74%
IAUSDH . ... -7.42% -11.25% 6.18% 22.30%
PP -8.48% -12.65% 5.29% 7.47%
ITSGDH ... e -7.60% -11.44% 6.16% 18.79%
ITUSDH ... .o e -7.45% -11.31% 6.25% 24.63%
NTUSDH ... e -7.99% -12.29% 5.07% 431%
Sl -8.40% -12.47% 5.52% 54.58%
ST USD . . -17.90% -25.48% 4.40% 15.19%
SIUSDH. ... e -7.28% -11.06% 6.43% 57.07%
SID -8.44% -12.50% 5.51% 9.49%
SAUSDH. ... -7.10% -10.65% 6.94% 37.16%
SHK .o -8.15% -12.01% 6.02% 12.97%
W e -8.45% -12.52% 541% -6.80%
W2CHFH ... -8.51% -12.75% 5.12% -3.27%
W2USDH ... -7.35% -11.12% 6.40% -2.47%
WA e -8.42% -12.51% 5.46% -6.79%
WAHKDH. ... . -7.75% -11.56% 6.25% -3.00%
WAUSDH . ... -7.37% -11.12% 6.32% -2.52%
W e -8.40% -12.51% 5.45% -6.77%
WTSGDH. ... -7.51% -11.26% 6.33% -3.44%
WTUSDH. ... e -7.43% -11.21% 6.46% -2.52%

Emerging Markets Debt Portfolio

Klasse
A e -11.59% -23.30% 5.90% 83.98%
AEUR. ... -1.30% -9.90% 7.04% 119.31%
A -11.57% -23.35% 6.01% 84.87%
A2CHFH. ... -12.76% -24.79% 4.57% -17.47%
A2EUR ... -1.32% -9.95% 7.10% 120.37%
A2EURH. ... . -12.74% -24.79% 4.84% 11.87%
A2HKD .. -11.19% -22.66% 6.38% 39.78%
A2 PLN . e -1.01% -5.95% - -3.54%
A2 PLNH. ... -10.49% -22.30% 4.99% -14.46%
A2SGD H. ... . e -11.83% -23.59% 5.79% 15.33%
A A -11.56% -23.34% 6.02% 6.67%
AAAUDH ... .. -12.30% -24.06% 5.38% 5.12%
AACADH ... .. e -11.93% -23.65% 5.54% -5.28%
AAEURH ... .. -12.77% -24.80% 4.76% -13.86%
AAGBPH ... ... -12.18% -23.97% 5.35% -8.87%
AAHKD . ... e -11.20% -22.66% 6.40% 2.05%
AANZDH ... -12.10% -23.66% 5.63% 1.60%
AARMBH. ... .. -11.27% -22.09% 8.25% 19.24%
AASGDH ... ... -11.85% -23.59% 5.84% 1.34%
AAZARH ... . -10.15% -20.15% 10.48% 54.21%
Al e -11.56% -23.37% - -20.02%
ATAUDH. ... . -12.37% -24.12% - -20.98%
AREUR ... . -1.29% -9.84% 7.10% 15.27%
AT -11.53% -23.31% 5.99% 84.82%
ATAUDH ... . -12.36% -24.11% 5.32% 42.83%
AT CADH ... e -11.88% -23.63% 5.62% -4.11%
AT EUR. ... e -1.29% -9.92% 7.13% 114.92%
ATEURH. ... ... i -12.79% -24.84% 4.82% 12.07%
AT GBPH. ... .. -12.24% -23.96% 5.36% -7.94%
ATHEKD ... e -11.18% -22.65% 6.39% 39.79%
ATNZDH .. -12.04% -23.64% 5.55% 7.07%
AT SGD H. ... . -11.81% -23.56% 5.81% 15.28%
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ABFCPI

Emerging Markets Debt Portfolio (Fortsetzung)

Klasse

B2HKD ...

IZEUR ...
I2EURH ... ..
ITAUDH. ... ..

6 Monate* 12 Monate
-11.63% -23.42%
-11.97% -24.08%
-11.76% -23.69%
-1.55% -10.33%
-11.76% -23.70%
-1.54% -10.33%
-12.90% -25.13%
-11.77% -23.69%
-11.77% -23.71%
-12.61% -24.46%
-10.37% -20.55%
-11.79% -23.73%
-12.61% -24.50%
-11.36% -22.93%
-11.34% -22.94%
-7.07%(4) -
-12.53% -24.38%
-1.08% -9.45%
-12.52% -24.37%
-12.16% -23.73%
-12.57% -24.42%
-11.77% -23.77%
-11.85% -23.76%
-11.02% -22.41%
-11.27% -22.84%
-0.95% -9.28%
-12.44% -24.26%
-11.85% -23.36%
-11.02% -22.41%
-1.67% -2.66%
-1.71% 2.73%
9.71% 14.30%
-127% -1.83%
1.34% 1.09%
-1.62% 2.67%
9.66% 14.30%
-1.69% 2.78%
2.10% -3.25%
-127% -1.85%
-1.13% -0.93%
-1.84% -2.80%
0.35% 1.90%
-2.66% -4.00%
-1.66% -2.71%
-2.11% -3.25%
9.69% 14.29%
-1.97% -3.09%
-1.26% -1.85%
1.36% 1.13%
-1.80% -2.89%
-1.78% -2.67%
9.88% 14.38%
-2.02% -3.12%
9.46% 13.69%
-1.91% -3.19%
-1.95% -3.17%

Vorjahr Seit Auﬂe%
5.33% 23.01%
4.92% 56.78%
5.50% 71.06%
6.56% 103.83%
5.51% 71.53%
6.57% 104.47%
4.41% 6.27%
5.53% -3.55%
542% -17.47%
4.74% -21.24%
9.98% -8.82%

- -20.63%

- -21.58%
6.56% 101.20%
6.58% 102.20%

- -7.07%
5.11% -12.93%
7.69% 141.05%
5.44% 20.20%
6.01% 6.02%
541% -10.47%
542% -5.07%
5.44% -5.06%
7.33% 43.89%
6.72% 87.87%
7.85% 163.47%
5.69% 16.33%
6.19% 24.47%
7.32% 1631%
7.58% 18.46%
7.63% 18.87%
8.76% 62.31%
8.04% 5.28%
6.38% 31.54%
7.71% 34.38%
8.81% 18.12%
7.61% 18.83%
7.13% 20.13%
7.96% 17.58%

10.06% 31.46%
7.52% 16.20%

12.60% 81.27%
6.65% 0.18%
7.60% 18.76%
7.20% 20.20%
8.72% 62.14%
7.28% -3.46%
8.00% 5.17%
6.34% 31.47%
7.61% 15.95%
7.75% 73.95%
891% 42.27%
7.25% 53.20%
8.42% 2.17%
7.17% 13.98%
7.15% 14.20%
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WERTENTWICKLUNG DER ANTEILE (Fortsetzung) ABFCPI

Mortgage Income Portfolio (Fortsetzung) 6 Monate* 12 Monate Vorjahr Seit Auflegung

Klasse
C2EUR. .. e 9.44% 13.82% 8.24% 55.99%
X e -2.02% -3.12% 7.25% 53.07%
P -1.38% -2.18% 8.19% 24.31%
TEUR ..o 9.90% 14.83% 9.22% 69.37%
-1.43% -2.20% 821% 24.53%
I2EUR ..o 10.00% 14.97% 9.33% 70.08%
I2EURH ... -2.44% -3.55% 7.18% -4.00%
ITEURH ... o -2.53% -3.67% 7.21% -4.70%
DX -1.49% -2.11% 8.36% 70.73%
N -1.97% -3.31% 7.08% -0.60%
N . -2.01% -3.33% 7.05% -0.52%
S -1.02% -1.48% 9.08% 32.46%
Sl -1.36% -2.03% 8.42% 26.87%
STEUR. ..o 10.11% 15.16% 9.54% 72.97%
STEURH . ... e -2.43% -3.47% 7.41% -5.84%
SLIPY . o 19.23% 23.73% 12.62% 27.33%
S A -1.10% -1.56% 8.97% 29.39%

Die Wertentwicklung der Anteilklassen der einzelnen Portefeuilles basiert auf dem Nettoinventarwert zum 31. August 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 kénnen, wurden nicht beriicksichtigt. Die
Wertentwicklung der ausschiittenden Anteilklassen umfasst die wihrend des Geschiftsjahres ausgeschiitteten und wieder angeleg-
ten Betrige. Die Wertentwicklung in der Vergangenheit ist keine Garantie fiir aktuelle oder zukiinftige Ergebnisse. Die Wertent-
wicklungszahlen 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 kdnnen.

*  Sechsmonatszeitraum zum 31. August 2022.

Rendite berechnet ab Auflegungsdatum am:

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

(3) 24.Juni 2022.

(4) 2.Juni 2022.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

31. August 2022 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 254 $ 104,808 0.3%
Comcast Corp. - Class A . ... 5,568 201,506 0.6
Deutsche Telekom AG (REG) . . . ..ottt e 3,120 58,803 0.2
Liberty Global PLC - Class C . .. ..ottt et e e e et 684 14,576 0.0
Spark New Zealand Ltd. . ........ . . . 16,590 54,878 0.2
Telefonica SA ... o 10,589 43,701 0.1
TelenOr AS A . 547 5,986 0.0
484,258 14
UNTERHALTUNG
Electronic Arts, INC. ... ..ottt 1,628 206,544 0.6
ROKU, INC. oo 125 8,500 0.0
Walt Disney Co. (The) . ...ttt e e e 905 101,433 0.3

316477 0.9

INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN

Alphabet, Inc. - Class A . ... 807 87,334 0.2
Alphabet, Inc. - Class C ... ..ot e e e e 2,450 267417 0.7
Meta Platforms, Inc. - Class A ... ... . e 1,528 248 957 0.8

603,708 1.7
1.404.443 4.0

NICHT-BASISKONSUMGUTER

KFZ-BESTANDTEILE
APHY PLC o 1,482 138,463 04
Faurecia SE . . ... .. 2,010 28,825 0.1
Goodyear Tire & Rubber Co. (The) ........ ... i 3,320 46,580 0.1
213,868 0.6
KRAFTFAHRZEUGE
Nissan Motor Co., Ltd. .. ... ... e 2,900 11,409 00
Stellantis NV ..o 4515 60,093 0.2
Tesla, INC. ... 309 85,163 0.2
Toyota MOtOr COTP. . . .v ettt et et e e e e e e e e e e e 1,100 16,462 0.1

173,127 0.5

DIVERSIFIZIERTE VERBRAUCHERDIENSTE

ADT, INC. .« ettt e e 8,516 62,082 0.2
Service Corp. International/US . ... ... .. 83 5,122 0.0

67,204 0.2

HOTELS, RESTAURANTS UND FREIZEIT

Aristocrat Leisure Ltd. ... ... .. e 1,078 26,019 0.1
Booking Holdings, Inc. . ... o 24 45,020 0.1
Chipotle Mexican Grill, Inc. . ... ... 12 19,162 0.1
Compass Group PLC . ... ... 9,161 197,063 0.5
Entain PLC .. ... 4,050 59,586 0.2
Galaxy Entertainment Group Ltd. . .. ... ... o 16,500 92,230 03
Marriott International, Inc/MD - Class A . . ... ... e 343 52,733 0.1
Starbucks COTP. . . ..ottt e 1,605 134,932 04
Tongcheng Travel Holdings Ltd. . ..... ... ... i 25,500 52,228 0.1
Yum China Holdings, Inc. . . ... ..o 622 31,168 0.1

710,141 20

HAUSHALTSGEBRAUCHSGUTER

DR Horton, INC. . . ..o 135 9,605 00
Midea Group Co., Ltd. - Class A .. ... e e 5,400 41,349 0.1
PulteGroup, INC. . .. .o 2,068 84,085 0.3

135.039 04

EINZELHANDEL - INTERNET UND DIREKTVERTRIEB

Alibaba Group Holding Ltd. .. ... ... e 3,300 45336 0.1
Alibaba Group Holding Ltd. (ADR) . .. ... i e 656 62,589 0.2
Amazon.com, INC. .. ... . e 3,197 405,283 12
eBay, INC. .. 1,000 44,130 0.1
ProsUS NV L 1,156 71452 0.2

628,790 1.8

MULTILINE-EINZELHANDEL

Dollarama, INC. . .. ..ottt 284 17,295 0.0
SPEZIALISIERTER EINZELHANDEL

AUtoZone, INC. . ... 18 38,146 0.1

O’Reilly Automotive, INC. . . .. .ot 25 17,428 00
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VERZEICHNIS DER ANLAGEWERTE (F ortsetzung) ABFCPI
Dynamic Diversified Portfolio

Anteile Wert Nettover-

(USD) mogen %

TIX Cos.,INC. (ThE) . ..ottt e e e e e ettt 1,605 $ 100,072 0.3%
Ulta Beauty, InC. ... ... o 129 54,163 0.2
Zhongsheng Group Holdings Ltd. . ....... ... e 7,100 33,571 0.1

243,380 0.7

TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER

adidas AG ... 162 24,022 0.1
Carter’s, INC. o .ottt 905 66,334 0.2
Kering S A . 66 33,116 0.1
NIKE, Inc. - Class B ... ... 1,295 137,853 0.3
Tapestry, INC. .. ..o 1,850 64,250 0.2

326,075 0.9
2,514919 7.1

VERBRAUCHSGUTER

GETRANKE
Asahi Group Holdings Ltd. . .. ... . 4,960 166,300 0.5
Coca-Cola Co. (The) . ..ot e e e e 2,846 175,627 0.5
Constellation Brands, Inc. - Class A . ... ... e 815 200,531 0.5
PepsiCo, INC. ..o 169 29,113 0.1

571,571 1.6

LEBENSMITTEL UND MASSENERZEUGNISSE - EINZELHANDEL

Atacadao SA ... 11,200 42,519 0.1
Costco Wholesale Corp. . ...ttt e e e e 103 53,776 0.1
Kroger Co. (The) . .. oot e e e e e 459 22,005 0.1
118,300 0.3
LEBENSMITTELPRODUKTE
Archer-Daniels-Midland Co. ... . 696 61,171 0.2
Bunge Ltd. . ..o 179 17,751 0.1
Campbell Soup Co. .. ..o 158 7,960 00
Hain Celestial Group, Inc. (The) .. ... ... e 1,950 39,507 0.1
Nestle S A o 2,201 257,568 0.7
Nomad Foods Ltd. .. ... ... . 2,200 38918 0.1
Salmar AS A . .. 685 45297 0.1
Tyson Foods, Inc. - Class A . ... ot e e 615 46,359 0.1
514,531 14
HAUSHALTSPRODUKTE
Colgate-Palmolive Co. . ... ... 715 55,920 0.2
TABAK
Imperial Brands PLC .. ... 2473 54,386 0.2
1,314,708 3.7
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
Baker Hughes Co. .. ...t e 1,290 32,585 0.1
Halliburton CO. .. ..ottt et e e e e 1,530 46,099 0.1
78,684 0.2
OL, GAS UND VERBRAUCHSBRENNSTOFFE
CameECO COTP. .« ettt ettt e e e e 1,950 56,342 0.2
Cheniere Energy, InC. ... ... 250 40,045 0.1
ConocOPhIlliPS . .o\t 625 68,406 0.2
EOG Resources, INC. . . ... e 385 46,700 0.1
Equinor AS A . 1,522 59,070 0.2
EXXon Mobil COrp. ..ot 41 3919 00
Marathon Petroleum COrp. . .. ... v ittt e e e 434 43726 0.1
NESEE OF]  « vttt ettt e e e e e e e e 650 32,069 0.1
Shell PLC .o 11,875 314,355 0.9
Woodside Energy Group Ltd. . ... . 690 16,028 0.0

681,160 19
759.844 2.1

FINANZWERTE

BANKEN
ABN AMRO Bank NV (GDR) .. ..ot 3,587 34,460 0.1
Banco Bilbao Vizcaya Argentaria SA .. ... ... ... 1,108 4,972 0.0
Bank Leumi Le-Israel BM . ... .. . 4,650 49,156 0.1
Bank of Treland Group PLC .. ... .. 10,370 63,895 0.2
BNP Paribas SA . ... 433 20,122 0.1
Citigroup, Inc. .. ... 818 39,927 0.1
HDFC Bank Ltd. (ADR) . .. .ottt e e e e e e e 2,280 139,194 04
HSBC Holdings PLC . .. ... e e e 10,543 64,595 0.2
Industrial Bank Co., Ltd. - Class A . ... ... i e 15,100 37,247 0.1
JPMorgan Chase & CO. . ...ttt e e 449 51,065 0.2
KB Financial Group,Inc. .. ... ... 1,460 53,595 0.2
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ABFCPI
Dynamic Diversified Portfolio

Anteile Wert Nettover-
(USD) mogen %
KeyCorp ottt e 2,893 $ 51,177 0.2%
Mitsubishi UFJ Financial Group,Inc. .. ... ... .. i 16,600 86,053 0.2
National Bank of Canada . .............. .. .. . e 638 42209 0.1
Natwest Group PLC . ... 22,666 64,681 0.2
Regions Financial Corp. . ........ .. 1,882 40,783 0.1
Royal Bank of Canada . ......... ... 115 10,694 00
Societe Generale SA . .. ... e 1,796 39,594 0.1
Standard Chartered PLC . ... ... . . e 6,338 43,898 0.1
Wells Fargo & Co. ..ottt 3,505 153,204 04
1,090,521 3.1
KAPITALMARKTE
Ameriprise Financial, Inc. . ... ... .. 207 55478 02
B3 SA-Brasil BolsaBalcao . ............ .. 12,600 28,700 0.1
BlackROCK, INC. . . ... e 210 139,942 04
Carlyle Group, Inc. (The) .. ... .. . e 1,224 39,817 0.1
Charles Schwab Corp. (The) .. .. ..o e 3,403 241,443 0.7
Credit Suisse Group AG (REG) . ... . 12,770 65,895 0.2
Goldman Sachs Group, Inc. (The) . ....... .. e 631 209914 0.5
Julius Baer Group Ltd. . ... oo 1,544 74,606 0.2
London Stock Exchange Group PLC ...... ... ... ... .. .. . 294 27,578 0.1
MOOAY’S COTP. .o ettt ettt et e e e e 87 24,753 0.1
908,126 2.6
DIVERSIFIZIERTE FINANZDIENSTLEISTUNGEN
Berkshire Hathaway, Inc. - Class B ... .. ... e 18 5,054 0.0
BUrazeo SE . ..o 466 27,830 0.1
32,884 0.1
VERSICHERUNGEN
ATAGroup Ltd. . .o oo e 13,400 128,925 04
AON PLC L 210 58,645 0.2
Everest Re Group Ltd. . ... ... . . 127 34,169 0.1
Fidelity National Financial, Inc. ....... ... .. ... . . . i 1,186 46,373 0.1
Japan Post Holdings Co., Ltd. . .. ... ... 2,200 15,177 00
Japan Post Insurance Co., Ltd. .. ... .. 3,000 45,953 0.1
Medibank Pvt Ltd. ... ... 22,341 56,276 0.2
NN Group NV .o e e 427 17,549 0.0
Ping An Insurance Group Co. of ChinaLtd.-ClassH ............. ... ... ... ... .. 9,300 54,699 0.2
Suncorp Group Ltd. ... .. . 9,580 70,751 0.2
Willis Towers Watson PLC . ... ... .. . e e 212 43,848 0.1
572,365 1.6
2,603,896 74
GESUNDHEITSWESEN
BIOTECHNOLOGIE
ADDVIE, INC. ..ot 52 6,992 0.0
AMEen, INC. . ..o 165 39,649 0.1
Genmab A/S . 384 136,691 04
Moderna, INC. . ... 191 25,264 0.1
208,596 0.6
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
ADDOtt Laboratories . .. ... ...ttt 1,389 142,581 04
Demant A/S . .. 778 23,966 0.1
Hologic, InC. . ... 588 39,725 0.1
Koninklijke Philips NV . ..o 2,772 46,037 0.1
Medtronic PLC . ... o 1,739 152,893 04
Zimmer Biomet Holdings, Inc. . ... ... 590 62,729 0.2
467931 1.3
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
AmerisourceBergen COrp. ... ...ttt 383 56,133 0.1
Centene COTP. . .ottt et ettt e e e e e e 1,369 122,854 03
Elevance Health, Inc. ... ... ... . . e e 280 135,831 04
MCKESSON COTP. vt ottt e e e e e e e e e e e e e e 76 27,892 0.1
Molina Healthcare, INC. . . ... ... e e 171 57,690 0.2
UnitedHealth Group, Inc. ... ... .. 131 68,032 0.2
468,432 1.3
GESUNDHEITSWESEN - TECHNOLOGIE
Change Healthcare, InC. . ... ... . e 3,340 82,064 0.3
LIFE SCIENCES — HILFSMITTEL UND DIENSTLEISTUNGEN
IQVIA Holdings, INC. . ...« e 859 182,675 0.5
Lonza Group AG . .. ... 177 94,398 0.3
Mettler-Toledo International, InC. . .. ... .. .. .. .. . . i 42 50,923 0.1
Thermo Fisher Scientific, InC. . ... ... ... . e e 170 92,704 0.3
WaALErs COTP. .ottt t et e e e e e e e e 163 48,672 0.1

469,372 1.3




VERZEICHNIS DER ANLAGEWERTE (F ortsetzung) ABFCPI
Dynamic Diversified Portfolio

Anteile Wert Nettover-
(USD) mogen %
PHARMAZEUTIKA
Bayer AG (REG) . . ..ottt e e 644 $ 34,060 0.1%
ElLLilly & CO. oot e 258 77,717 0.2
Johnson & JONSON . .. ..o . 373 60,180 02
Merck & Co., INC. ... 202 17,243 00
Novo Nordisk A/S - Class B .. ..ot e e 1,530 163,579 05
PAZer, INC. . oot 1,371 62,010 0.2
Roche Holding AG (BR) . .. .o ot 43 16,424 0.0
Roche Holding AG (Genusschein). . . ......ooo it e 929 299,362 09
SN0l .o 1,962 160,393 04
Z0CtiS, INC. oo 866 135,555 04
1,026,523 2.9
2,722918 7.7
INDUSTRIEGUTER
LUFTFAHRT UND VERTEIDIGUNG
ATTDUS SE .o 807 79,081 0.2
BAE Systems PLC . ... 3,293 29,657 0.1
Huntington Ingalls Industries, Inc. . ....... .. ... ... .. . . . 240 55,262 0.2
Spirit AeroSystems Holdings, Inc. - Class A .. ... . i 1,300 39,130 0.1
203,130 0.6
LUFTFRACHT UND LOGISTIK
CH Robinson Worldwide, InC. . ... . e e 502 57,303 0.2
Nippon Express Holdings, Inc. ..... ... ... . 900 49,521 0.1
United Parcel Service,Inc.-Class B . ... ... . 159 30,927 0.1
137,751 04
FLUGGESELLSCHAFTEN
Southwest AIrlines CoO. . . ..ottt e e 173 6,349 0.0
BAUPRODUKTE
Otis Worldwide COrp. .. ..ottt e e e e e 2417 174,556 0.5
GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF
Copart, INC. . . ..o 170 20,340 00
MillerKnoll, INC. . ... .o 1,050 29,064 0.1
TOPPAN, INC. ottt et e e e e e e e 1,300 20416 0.1
69,820 0.2
BAU- UND INGENIEURWESEN
AECOM . 870 63,641 0.2
Dycom Industries, InC. . ... ... 207 23,209 0.1
Epiroc AB Class B . .. ... o 639 8,699 0.0
95,549 0.3
ELEKTRISCHE AUSRUSTUNG
Eaton Corp. PLC . .. o 844 115,324 0.3
Regal Rexnord Corp. .. ... i 645 88,745 0.2
Vertiv Holdings Co. . ..ot 4,720 54,422 0.2
258,491 0.7
MASCHINEN
ALSIOM S A o 7,008 143,617 04
Amada Co., Ltd. . ... 8,200 64,160 0.2
DOVEr COTP. . oottt e 595 74351 0.2
Parker-Hannifin COrp. . . ... ..ot 328 86,920 0.2
Snap-on, INC. . ..o 243 52,940 0.2
Techtronic Industries Co., Ltd. . ... ... ... . 400 4718 00
VOIVOAB - Class B . ..ot e e 4,071 64,486 0.2
491,192 14
SCHIFFAHRT
AP Moller - Maersk A/S - Class A . ...ttt 14 32,706 0.1
Kuehne & Nagel International AG (REG) ........... o i 178 41,138 0.1
SITC International Holdings Co., Ltd. ...... ... ... ... i 15,000 38,037 0.1

111,881 0.3

PROFESSIONELLE DIENSTLEISTUNGEN

Booz Allen Hamilton Holding Corp. . ...t i 153 14,642 0.0
Recruit Holdings Co., Ltd. ... ... .o 3310 105,227 0.3
Robert Half International, Inc. .. ... ... .. e 658 50,646 0.2
170,515 0.5
STRASSE UND SCHIENE

Aurizon Holdings Ltd. . ... ... . 745 1,884 0.0
XPO Logistics, INC. . .« .ot 1,220 63,953 0.2
65,837 0.2

HANDELSGESELLSCHAFTEN UND VERTRAGSHANDLER
Ashtead Group PLC ... ..o 2,727 133,972 04
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ABFCPI
Dynamic Diversified Portfolio

Anteile Wert Nettover-

(USD) mogen %

Ferguson PLC .. ... 453 $ 52,461 0.1%
WW Grainger, INC. . ... ..o 25 13,873 0.0

200,306 0.5
1,985,377 5.6

INFORMATIONSTECHNOLOGIE
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN

Murata Manufacturing Co., Ltd. .. ... . 1,920 103,385 0.3
IT-DIENSTLEISTUNGEN
Akamai Technologies, INC. .. ... .. 992 89,558 0.2
Automatic Data Processing, Inc. . ... ... . 1,017 248,565 0.7
BIPROGY, INC. ..ottt e e e e e e e e e 2,100 46,508 0.1
Capgemini SE .. ... 923 159,474 04
Cognizant Technology Solutions Corp.-Class A . .......... ... .. ... o i, 2,051 129,562 04
Gartner, INC. .. ... 194 55,352 0.2
Mastercard, Inc. - Class A . .. ..o 867 281,229 0.8
PayPal Holdings, Inc. . ... ... . . 1,467 137,076 04
Shopify, InC. - Class A . . ..o 148 4,685 00
Visa, InC. - Class A .ot 1,552 308,398 0.9
1,460,407 4.1
HALBLEITER UND HALBLEITERAUSRUSTUNG
Advanced Micro Devices, INC. . .. ... it 375 31,826 0.1
Applied Materials, Inc. . ... .. 873 82,123 0.2
ASML Holding NV . .. e e e e 318 155,220 04
Broadcom, InC. .. ... 118 58,895 0.2
Infineon Technologies AG . .. ... it 1,186 29,020 0.1
Novatek Microelectronics COIP. . .. ...ttt e e e 3,230 27,634 0.1
NVIDIA COIP. . ettt et et e e e e e e e e e e e e e e 355 53,584 0.2
NXP Semiconductors NV .. ... 260 42,791 0.1
QUALCOMM, INC. .\ ottt et e e et e e e e e e e e e e e e e e 489 64,680 0.2
STMicroelectronics NV ... ... e 1,120 39,032 0.1
Taiwan Semiconductor Manufacturing Co., Ltd. ......... ... ... ... . .. 5,310 86,924 0.2
671,729 1.9
SOFTWARE
ACTWorldwide, INC. . ..ot e e 1,530 36,261 0.1
AdODe, INC. .o 132 49,294 0.1
Autodesk, INC. . ..o 127 25,621 0.1
Cadence Design Systems, Inc. ............ . i 320 55,606 0.2
CommVault Systems, InC. . . ... ... 1,146 62,216 0.2
Dropbox, InC. - Class A . . . ..ot e 1,219 26,075 0.1
Fortinet, INC. .. ... . 950 46,256 0.1
MICTOSOTt COTP. . o vt ettt e e e e e e e e e e e e e e e e 2,896 757,217 2.1
NortonLifeLock, INC. .. ... e 2,250 50,828 0.1
Oracle COTP. .« .ottt et e e e e 1,620 120,123 03
Palo Alto Networks, INC. . ... ..o 56 31,181 0.1
SAP SE o 1,870 159,267 05
ServiceNOW, INC. . ..o 117 50,851 0.2
Zoom Video Communications, Inc. - Class A . ... ... ... it 156 12,542 0.0
1,483,338 42
TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
ApDIe, INC. . oo 1912 300,605 0.8
RicOh Co., Ltd. ..o 6,200 48,728 0.1
Samsung Electronics Co., Ltd. . ... ... 4,501 199,398 0.6
Western Digital COrp. ... ...ttt 1,550 65,503 0.2

614234 1.7
4333093 122

GRUNDSTOFFE

CHEMIKALIEN
CF Industries Holdings, INC. .. .. ... o e 222 22,968 0.1
Linde PLC ..o 254 71,847 0.2
LyondellBasell Industries NV - Class A .. ... ... i 405 33,615 0.1
Mitsubishi Chemical Holdings COrp. . ...ttt 2,100 11,025 00
OCT NV L e 1,493 56,051 0.2
STIKA AG .t 358 80,548 0.2
Sumitomo Chemical Co., Ltd. ....... ... ... e 12,600 49,598 0.1

325,652 0.9

CONTAINER UND VERPACKUNGEN

Packaging Corp. of America .. ........ oo 31 4,244 0.0
Sealed AIr COTP. o oottt e e e e e 944 50,797 0.2
55,041 0.2
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VERZEICHNIS DER ANLAGEWERTE (F ortsetzung) ABFCPI
Dynamic Diversified Portfolio

Zinssatz Datum Anteile/Nennwert Wert Nettover-
(-)/(000) (USD) mogen %
METALL UND BERGBAU
ArcelorMittal SA . ... .. .. . 2,840 $ 67,405 0.2%
BHPGroup Ltd. ... ... .. ... . . 195 5,320 0.0
Endeavour Mining PLC . ...... ... ... ... ... . . . 2,078 40,461 0.1
Teck Resources Ltd.-Class B ........... ... ... ... ...... 563 19,067 0.1
132,253 04
STAHL
ATT INC. oo 1,700 50,881 0.1
563,827 1.6
IMMOBILIEN
AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)
American Tower COrp. . ..., 688 174,787 0.5
Americold Realty Trust,Inc. .. ...... ... ... ... ... ... 2,310 67,960 0.2
Iron Mountain,Inc. ........ ... ... ... .. .. . .. . ... 913 48,033 0.1
Land Securities Group PLC . ... .. ... ... ... ... 1,746 13,169 0.0
Weyerhaeuser Co. ..ot 1,545 52,777 0.2
356,726 1.0
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
CBRE Group,Inc.-Class A .........oiiiiiiiiiinnn. 1,333 105,254 03
CIFI Holdings Group Co., Ltd. ...... ... ... ... ... ... ... 100,960 25,552 0.1
Nomura Real Estate Holdings, Inc. . ........................ 1,600 39,309 0.1
170,115 0.5
526,841 1.5
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
EDP - Energias de Portugal SA . ........ ... ... ... ... ... 17,251 82,384 02
Endesa SA . ... 514 8,816 0.0
Enel SpA ..o 13,230 62,168 0.2
Iberdrola SA ... . 4,969 51,736 0.1
NRG Energy,Inc. ....... .. i 1,432 59,113 0.2
264217 0.7
GASVERSORGUNGSBETRIEBE
China Resources Gas Group Ltd. ........... ... ... ... ... 8,400 32,704 0.1
Kunlun Energy Co.,Ltd. ...... ... . ... .o ... 78,000 67917 0.2
Naturgy Energy Group SA .. ... . .. i 1,810 49910 0.1
UGT COIP. vttt e e et e 1,276 50,402 0.2
200,933 0.6
MEHRFACH-VERSORGUNGSBETRIEBE
Sempra Energy . ..... ... ... 150 24,746 0.1
489,896 14

19,219,762 543

REGIERUNGEN - SCHATZPAPIERE

AUSTRALIEN
Australia Government Bond, Series 136 .. ................... 4.75% 04/21/2027 AUD 480 348,205 1.0
Australia Government Bond, Series 144 . .................... 3.75% 04/21/2037 60 40,773 0.1
388,978 1.1
OSTERREICH
Republic of Austria Government Bond .. ................. ... 0.00% 02/20/2030 EUR 53 46,017 0.1
Republic of Austria GovernmentBond . ........... ... ... .. 0.00% 02/20/2031 120 101,511 03
Republic of Austria Government Bond .. .................... 0.90% 02/20/2032 246 220,630 0.6
368,158 1.0
BELGIEN
Kingdom of Belgium Government Bond, Series 84 ............ 1.45% 06/22/2037 63 55,199 0.1
KANADA
Canadian GovernmentBond . ........... ... ... ... . ... .... 2.00% 12/01/2051 CAD 95 57,950 0.1
Canadian GovernmentBond . ............................. 2.25% 12/01/2029 40 28,747 0.1
86,697 0.2
DEUTSCHLAND
Bundesrepublik Deutschland Bundesanleihe. . ................ 0.00% 02/15/2032 EUR 291 254418 0.7
Bundesrepublik Deutschland Bundesanleihe. . ................ 0.00% 08/15/2050 190 121,825 0.3
Bundesrepublik Deutschland Bundesanleihe. . ................ 0.25% 02/15/2029 290 271,943 0.8
Bundesrepublik Deutschland Bundesanleihe. . ................ 3.25% 07/04/2042 156 199,935 0.6
848,121 24
INDONESIEN
Indonesia Treasury Bond, Series FR87 . ..................... 6.50% 02/15/2031 IDR 986,000 64,039 0.2
IRLAND
Treland GovernmentBond . ............................... 0.00% 10/18/2031 EUR 205 170,800 0.5
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ABFCPI
Dynamic Diversified Portfolio

Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
ITALIEN
Italy Buoni Poliennali Del Tesoro .. ................coooo... 0.25% 03/15/2028 EUR 206 $ 176,419 0.5%
Italy Buoni Poliennali Del Tesoro . ......................... 1.50% 04/30/2045 34 21,859 0.1
198,278 0.6
JAPAN
Japan Government Five Year Bond, Series 138................ 0.10% 12/20/2023 JPY 64,300 467,716 13
Japan Government Ten Year Bond, Series 332 ................ 0.60% 12/20/2023 52,750 383,216 1.1
Japan Government Thirty Year Bond, Series 65 ............... 0.40% 12/20/2049 11,350 67,530 0.2
Japan Government Thirty Year Bond, Series 68 . .............. 0.60% 09/20/2050 9,250 57,675 0.1
Japan Government Thirty Year Bond, Series 74 .. ............. 1.00% 03/20/2052 4,350 29,838 0.1
Japan Government Twenty Year Bond, Series 171 ............. 0.30% 12/20/2039 10,350 69,163 0.2
Japan Government Twenty Year Bond, Series 177 ............. 0.40% 06/20/2041 19,800 132,126 04
Japan Government Twenty Year Bond, Series 180 ............. 0.80% 03/20/2042 6,800 48,536 0.1
Japan Government Two Year Bond, Series 430................ 0.01% 11/01/2023 63,950 461,019 1.3
Japan Government Two Year Bond, Series 433................ 0.01% 02/01/2024 8,650 62,366 0.2
1,779,185 5.0
MALAYSIA
Malaysia Government Bond, Series 310 . .................... 4.50% 04/15/2030 MYR 245 56,514 0.2
SPANIEN
Spain Government Bond . ...... ... .. . ool 2.55% 10/31/2032 EUR 190 187,864 0.5
THAILAND
Thailand Government Bond. .. ............. ... .. ... ... .... 1.59% 12/17/2035 THB 1,100 25,306 0.1
VEREINIGTES KONIGREICH
United Kingdom Gilt. ........ ... . i 0.88% 01/31/2046 GBP 25 18,088 0.1
United Kingdom Gilt......... ... . ... ... 1.25% 07/31/2051 33 24,840 0.1
United Kingdom Gilt. ........ ... . i 1.50% 07/31/2053 12 9,729 0.0
United Kingdom Gilt......... ... . ... ... 1.75% 09/07/2037 167 160,971 04
213,628 0.6
VEREINIGTE STAATEN
US.Treasury Bonds . ....... .. ... i, 1.13% 08/15/2040 USD 537 363,566 1.0
U.S. Treasury Bonds . ......... ..., 1.75% 08/15/2041 47 35,059 0.1
US.Treasury Bonds . ....... .. ... i, 1.88% 02/15/2051 224 163,784 0.5
U.S. Treasury Bonds . ......... ..., 2.00% 08/15/2051 155 116,952 0.3
US.Treasury Bonds . ......... ..., 2.38% 02/15/2042 58 48,285 0.2
U.S. Treasury NOtes . . . ..o vttt 0.25% 03/15/2024 159 151,373 04
U.S. Treasury NOtes . . . ..o v vttt e 0.25% 05/31/2025 113 103,409 03
U.S. Treasury NOtes . . . ..o vttt 0.38% 04/15/2024 115 109412 0.3
U.S. Treasury NOtes . . . ..o v vttt e 0.38% 07/15/2024 6 5,574 0.0
US. Treasury NOteS . . . ..o vttt 0.38% 09/15/2024 311 292,243 0.8
U.S. Treasury NOtes . . . ..o vv ittt 0.50% 11/30/2023 460 443 541 1.3
U.S. Treasury NOtes . . . ..o vttt 1.50% 01/31/2027 159 146,649 04
U.S. Treasury NOtes . . . ..o vv ittt 2.13% 05/31/2026 180 171,872 0.5
U.S. Treasury NOtes . . . ..o vttt 2.25% 02/15/2027 333 317,070 0.9
U.S. Treasury NOtes . . . ..o vttt 2.75% 08/15/2032 370 357,975 1.0
US. Treasury NOtes . . ... oottt 2.88% 05/15/2032 35 34212 0.1
2,860,976 8.1
7,303,743  20.6
INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT
FINANZINSTITUTE
BANKWESEN
Banco de Creditodel Peru S.A............ .. ... .. .......... 3.13% 07/01/2030 40 36,800 0.1
Banco Santander SA .. ... ... 1.13% 06/23/2027 EUR 100 90,838 0.3
Bank of America Corp. .. ......iiiiii 2.88% 10/22/2030 USD 6 5213 0.0
Bank of AmericaCorp. ........ ... i 3.19% 07/23/2030 6 5,340 0.0
Bank of America Corp. .. ......iiiiii 342% 12/20/2028 11 10,208 0.0
Bank of America Corp. . ...ttt 3.56% 04/23/2027 45 42 886 0.1
Bank of America Corp. .. ...t 3.97% 02/07/2030 6 5,622 0.0
Barclays PLC .. ... 0.58% 08/09/2029 EUR 100 80,661 0.2
Capital One Financial Corp. ........ ... ... ..., 4.93% 05/10/2028 USD 30 29,645 0.1
Citigroup,Inc. ... 3.98% 03/20/2030 45 42,045 0.1
Citigroup, InC. ... ... 4.08% 04/23/2029 27 25,688 0.1
Credit Suisse AG/London . ..........ooiiiiiineiinnnnaa.. 0.25% 01/05/2026 EUR 100 89,401 0.3
Danske Bank A/S . ... .. .. 0.75% 06/09/2029 100 83,173 0.2
Goldman Sachs Group, Inc. (The) . ......................... 2.60% 02/07/2030 USD 28 23973 0.1
Goldman Sachs Group, Inc. (The)............... ... ... .... 2.64% 02/24/2028 46 41,729 0.1
Goldman Sachs Group,Inc. (The)............... ... ... ... 3.62% 03/15/2028 5 4,730 00
HSBC Holdings PLC .. ... . e 521% 08/11/2028 200 196,453 0.6
JPMorgan Chase & CO. .. ..ottt 4.57% 06/14/2030 47 45,726 0.1
JPMorgan Chase & CO. . ....ovuii e 4.85% 07/25/2028 24 23973 0.1
Morgan Stanley .. .......ooi 041% 10/29/2027 EUR 100 88,864 0.2
Nationwide Building Society. . .......... ... ... ... 3.25% 09/05/2029 100 98,777 0.3
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Santander Holdings USA,Inc.............. . ... ... 2.49% 01/06/2028 USD 37 °$ 32,173 0.1%
State Street COrp. . ..o v vttt e 4.16% 08/04/2033 72 69,577 0.2
US Bancorp, Series J(a) . . ... ooneiiii 5.30% 04/15/2027 27 24,058 0.1
1,197,553 34
MAKLER
Charles Schwab Corp. (The), Series I(a) . .. .................. 4.00% 06/01/2026 38 32,940 0.1
SURA Asset Management SA .. ..., 4.88% 04/17/2024 100 98,987 0.2
131,927 0.3
FINANZEN
AT Lease Corp. . oottt e 2.10% 09/01/2028 3 2,464 0.0
AIr Lease COrp. . oottt e 3.25% 03/01/2025 2 1917 0.0
AlrLease COrp. . ..o vttt 3.63% 04/01/2027 9 8,338 0.0
Aircastle Ltd. . . . ... o 5.25% 08/11/2025 22 21,194 0.1
Aviation Capital Group LLC ... ... ... .. ... o ... 1.95% 01/30/2026 9 7,768 0.0
Aviation Capital Group LLC . . ...... ... ... ... .. .. 1.95% 09/20/2026 14 11,747 0.0
Aviation Capital Group LLC ... ....... ... .. ... . ... 4.13% 08/01/2025 13 12,155 0.0
Synchrony Financial .......... ... ... ... ... ... ... ... 2.88% 10/28/2031 27 20,828 0.1
Synchrony Financial ....... .. ... .. ... .. ... .. ..., 3.95% 12/01/2027 15 13,643 0.1
100,054 0.3
VERSICHERUNGEN
Prudential Financial,Inc.................................. 5.63% 06/15/2043 20 19,922 0.1
REITs
American Tower COrp.. . ... ..ovtu it 3.65% 03/15/2027 15 14,264 0.0
American Tower COrp.. . . ...t 4.05% 03/15/2032 10 9,190 00
Equinix, Inc.. ... o 2.63% 11/18/2024 29 27942 0.1
Essential Properties LP ........ ... . ... .. ... .. ..., 2.95% 07/15/2031 38 29,180 0.1
GLP Capital LP/GLP Financing II, Inc.. ... .................. 3.25% 01/15/2032 15 12,141 0.0
Highwoods Realty LP . ... ... ... .. .. i ... 2.60% 02/01/2031 35 27,841 0.1
Host Hotels & Resorts LP, Series T ......................... 3.50% 09/15/2030 10 8,453 0.0
Host Hotels & Resorts LP, Series J . ........................ 2.90% 12/15/2031 24 18,693 0.1
Office Properties Income Trust . ......... ... ... ... ... 3.45% 10/15/2031 19 12,603 0.0
Omega Healthcare Investors, Inc. ........... ... ... ... ... 3.25% 04/15/2033 19 14,465 0.1
Omega Healthcare Investors, Inc. .. ........................ 3.63% 10/01/2029 5 4,266 0.0
179,038 0.5
1,628,494 4.6
INDUSTRIE
GRUNDSTOFFE
Suzano AustriaGmbH . .. ........ ... ... 3.75% 01/15/2031 12 10,112 0.0
INVESTITIONSGUTER
Parker-Hannifin Corp. . ........ ... .. i 4.50% 09/15/2029 36 35425 0.1
KOMMUNIKATIONSMEDIEN
Charter Communications Operating LLC/
Charter Communications Operating Capital . .. ............. 5.38% 05/01/2047 20 17,046 0.1
Cox Communications, Inc. ..............ouiiieninann.. 1.80% 10/01/2030 37 29,262 0.1
Discovery Communications LLC .......................... 4.65% 05/15/2050 9 6,832 00
Discovery Communications LLC .......................... 5.20% 09/20/2047 16 13,047 0.0
Discovery Communications LLC .......................... 5.30% 05/15/2049 9 7417 00
Magallanes, InC.. . ... 3.76% 03/15/2027 11 10,275 0.0
Magallanes, Inc.. . ... . ... i 4.05% 03/15/2029 7 6,358 0.0
Omnicom Group,Inc. ......... ... i 2.45% 04/30/2030 33 27,687 0.1
Thomson Reuters Corp.. ..ot 5.50% 08/15/2035 26 26,165 0.1
ViacomCBS,InC. . ... 5.50% 05/15/2033 25 24,097 0.1
168,186 0.5
KOMMUNIKATION/TELEKOMMUNIKATION
British Telecommunications PLC . ......................... 9.63% 12/15/2030 19 23,480 0.1
Corning,Inc. ... ... 545% 11/15/2079 20 18,364 0.0
Vodafone Group PLC. ...... . ... ... i 4.20% 12/13/2027 AUD 30 19,620 0.1
61,464 0.2
KONJUNKTURABHANGIGE KONSUMGUTER — KFZ
Harley-Davidson Financial Services,Inc..................... 3.05% 02/14/2027 USD 31 27,670 0.1
Harley-Davidson Financial Services,Inc..................... 3.35% 06/08/2025 11 10,547 0.0
Hyundai Capital America. . . ..., 1.80% 01/10/2028 20 16,663 0.1
Hyundai Capital America. ............. oo, 2.10% 09/15/2028 14 11,612 0.0
Volkswagen Bank GmbH. . ............... . ... ... ..., 1.25% 12/15/2025 EUR 17 16,109 0.0
Volkswagen Financial Services AG......................... 0.88% 01/31/2028 35 30,423 0.1
113,024 0.3
KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE
MDC Holdings, Inc.. ... ..o 6.00% 01/15/2043 USD 26 21,320 0.1
PulteGroup,Inc.. ... .. 6.38% 05/15/2033 11 11,159 0.0
32479 0.1
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KONJUNKTURABHANGIGE KONSUMGUTER — EINZELHANDLER
CK Hutchison Finance 16 II Ltd.. . ......................... 0.88% 10/03/2024 EUR 100 $ 96,620 0.2%
Ross Stores, Inc.. . ... 1.88% 04/15/2031 USD 35 27,822 0.1
124442 0.3
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
AltriaGroup,Inc.. . ... o 3.13% 06/15/2031 EUR 100 87422 0.2
BAT Capital Corp. .. ... 4.91% 04/02/2030 USD 40 37,675 0.1
Sutter Health, Series 20A. .. ... ... ... ... . ... ... 2.29% 08/15/2030 27 22,816 0.1
SYSCOCOIP. .« .o v it 5.95% 04/01/2030 27 28,743 0.1
176,656 0.5
ENERGIE
Continental Resources, Inc/OK ........................... 2.88% 04/01/2032 23 17,932 0.1
Continental Resources, Inc/OK . ........ ... ... ... ........ 5.75% 01/15/2031 15 14,337 00
Devon Energy Corp. . ...ttt 5.60% 07/15/2041 27 26,707 0.1
Enbridge Energy Partners LP. .. ... ... ... ... ... ... ... 7.38% 10/15/2045 22 26,203 0.1
Energy Transfer LP ........ .. ... . ... . ... . ...... 6.25% 04/15/2049 35 34,350 0.1
Exxon Mobil Corp. ........ ... oo i 0.84% 06/26/2032 EUR 100 80,178 0.2
ONEOK,INC. . ..o e 6.35% 01/15/2031 USD 20 20,907 0.1
Plains All American Pipeline LP/PAA Finance Corp............ 3.55% 12/15/2029 4 3,507 0.0
Plains All American Pipeline LP/PAA Finance Corp............ 3.80% 09/15/2030 8 7,089 00
Suncor Energy, Inc. ....... ... 6.50% 06/15/2038 9 9,695 0.0
Suncor Energy,Inc. ....... ... .. 6.85% 06/01/2039 15 16,744 0.1
TransCanada PipeLines Ltd. . ......... ... ... ... ... .... 6.20% 10/15/2037 11 11,811 00
TransCanada PipeLines Ltd. .......... ... ... ... ... ..... 7.63% 01/15/2039 11 13418 0.0
Valero Energy Corp.. ... .vvv it 6.63% 06/15/2037 9 9,758 0.0
Williams Cos.,Inc. (The). . ....... ... it 8.75% 03/15/2032 22 27,163 0.1
319.799 0.9
DIENSTLEISTUNGEN
Global Payments,Inc. ......... ... ... i 2.90% 11/15/2031 34 27,555 0.1
TECHNOLOGIE
Broadcom,InC.. . ... ... 4.00% 04/15/2029 7 6,489 0.0
Broadcom,Inc........... ... ... o i 4.15% 04/15/2032 26 23,282 0.1
Broadcom,InC.. . ... ... 5.00% 04/15/2030 3 2,932 0.0
Dell International LLC/EMC Corp.............oooviiiina... 8.35% 07/15/2046 6 7,297 0.0
Fidelity National Information Services,Inc................... 0.63% 12/03/2025 EUR 100 93,199 03
Fiserv,Inc. ... ... .. 2.65% 06/01/2030 USD 14 11,969 0.0
Fiserv,Inc. .. ... o 3.50% 07/01/2029 19 17,365 0.1
HP,Inc..... ... 5.50% 01/15/2033 30 28,851 0.1
Intel COrp. ..ottt 5.05% 08/05/2062 22 21,328 0.1
Kyndryl Holdings, Inc. ........... .. ... .. ... .. . ..., 2.05% 10/15/2026 23 19,062 0.1
Oracle COTp.. ... oottt 3.60% 04/01/2040 15 10,926 00
Oracle Corp.. . ...t 3.65% 03/25/2041 16 11,699 0.0
Oracle COTp.. ... oottt 5.38% 07/15/2040 4 3,605 00
Western Digital Corp. ............. ... i 2.85% 02/01/2029 6 4,892 0.0
Western Digital Corp. .......... ittt 3.10% 02/01/2032 40 30,153 0.1
Workday,Inc........... .o o 3.70% 04/01/2029 7 6,566 0.0
Workday, Inc.. ... ... 3.80% 04/01/2032 13 11871 0.0
311486 0.9
1,380,628 39
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
Enel Finance International NV . ........................... 0.88% 01/17/2031 EUR 100 79,312 0.2
NextEra Energy Capital Holdings, Inc....................... 1.90% 06/15/2028 USD 12 10,391 0.1
89,703 0.3
3,098,825 8.8
HYPOTHEKEN MIT LAUFENDEN ZINSZAHLUNGEN
FESTVERZINSLICHE STAATSPAPIERE MIT 30-JAHRIGER LAUFZEIT
Federal National Mortgage Association, Series 2012 .. ......... 3.50% 02/01/2042 5 4836 0.0
Federal National Mortgage Association, Series 2012 .. ......... 3.50% 11/01/2042 53 51,278 0.1
Federal National Mortgage Association, Series 2012 .. ......... 3.50% 01/01/2043 9 8,732 0.0
Federal National Mortgage Association, Series 2013 .. ......... 3.50% 04/01/2043 30 29,593 0.1
Government National Mortgage Association Series 2022........ 2.50% 09/01/2052 104 104,002 0.3
Uniform Mortgage-Backed Security Series 2022, TBA ......... 2.50% 09/01/2052 195 174,159 0.5
Uniform Mortgage-Backed Security Series 2022, TBA ......... 3.00% 09/01/2052 149 137,631 04
Uniform Mortgage-Backed Security Series 2022, TBA ......... 3.50% 09/01/2052 147 139,971 04
Uniform Mortgage-Backed Security Series 2022, TBA ......... 4.50% 09/01/2052 196 194,941 0.6
845,143 24
GEDECKTE ANLEIHEN
Canadian Imperial Bank of Commerce .. .................... 0.01% 10/07/2026 EUR 100 91,497 0.2
DNB Boligkreditt AS. . ... 0.63% 06/19/2025 100 96,289 03
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National Australia Bank Ltd. .. ............................ 2.25% 06/06/2025 EUR 100 $ 100,366 0.3%
National Bank of Canada. ... ....... ... ... . ... ... ... .... 0.01% 09/29/2026 100 91,551 0.2
National Westminster Bank PLC........................... 0.50% 05/15/2024 100 97,758 03
Royal Bankof Canada......... ... ... ... ... ... ... ... 0.63% 03/23/2026 100 94,710 03
Stadshypotek AB ... ... .. 0.50% 07/11/2025 100 95,823 0.3
Westpac Banking Corp. .. ...t 0.50% 01/16/2025 100 96455 0.3
764,449 2.2
INFLATIONSGEBUNDENE WERTPAPIERE
VEREINIGTE STAATEN
U.S. Treasury Inflation Index. . . ........................... 0.13% 07/15/2024 USD 342 336,622 0.9
U.S. Treasury Inflation Index. .. ......... ... ... ... ... . ... 0.13% 10/15/2026 417 407,991 1.2
744,613 2.1
INVESTMENTGESELLSCHAFTEN
FONDS UND INVESTMENTTRUSTS
AB SICAV I - Low Volatility Equity Portfolio - Class S1 ....... 18,599 705477 20
REGIERUNGEN - STAATLICHE BEHORDEN
KANADA
Canada Housing Trust No.1........ ... .. . .. 1.55% 12/15/2026 CAD 150 104,892 0.3
Export Development Canada. . ............................ 0.50% 02/25/2027 EUR 100 93,610 0.3
198,502 0.6
JAPAN
Development Bank of Japan,Inc. ....................... ... 0.01% 10/15/2024 100 95,804 03
Development Bank of Japan,Inc. .............. ... ... ... 2.30% 03/19/2026 JPY 30,000 232,003 0.6
327,807 0.9
526,309 1.5
BESICHERTE HYPOTHEKENVERPFLICHTUNGEN
RISIKOTEILUNG — VARIABEL VERZINSLICH
Connecticut Avenue Securities Trust
Series 2021-R0O1,Class IMI(b) ........ ..., 2.93% 10/25/2041 USD 4 3951 0.0
Series 2021-R01,Class IM2(b) . ..., 3.73% 10/25/2041 10 9,936 0.0
Series 2021-R03,Class IMI(b) .......... ..., 3.03% 12/25/2041 22 21,884 0.1
Series 2022-R01,Class IM2(b) . ..., 4.08% 12/25/2041 100 95,612 0.3
Series 2022-R02,Class 2M1(b) . ..., 3.38% 01/25/2042 77 76,865 0.2
Eagle RE Ltd. Series 2018-1,Class M1 (b)................... 4.14% 11/25/2028 52 51,321 0.1
Federal Home Loan Mortgage Corp. Structured Agency
Credit Risk Debt Notes
Series 2021-DNA3,Class M2(b) ..........oviiiinan. 4.28% 10/25/2033 17 16,561 0.1
Series 2021-DNAS, Class M2(b) . ... ooovviieie e 3.83% 01/25/2034 12 11,711 0.0
Series 2021-HQA4,Class M1(b) ......... .. ... ... oot 3.13% 12/25/2041 31 30,165 0.1
Series 2022-DNA3, Class MIA(D) ... ..o ovovvvie . 4.18% 04/25/2042 91 91,225 0.3
Federal National Mortgage Association Connecticut Avenue
Securities
Series 2014-C03,Class 2M2(b) . ....oviiiiin i 5.34% 07/25/2024 4 3,662 0.0
Series 2014-C04, Class IM2(b) . .....vveiiiiien.. 7.34% 11/25/2024 18 19,193 0.1
Series 2014-C04,Class 2M2(b) . ....cvviivini i 744% 11/25/2024 2 2,336 0.0
Series 2015-C04, Class IM2(b) . .....covvineinn... 8.14% 04/25/2028 7 7,145 0.0
Series 2016-CO1,Class IM2(b) . ..., 9.19% 08/25/2028 10 10,776 0.0
Series 2016-C03, Class IM2(b) . ..., 7.74% 10/25/2028 15 15,059 0.0
467402 1.3
REGIERUNGEN - STAATSANLEIHEN
FRANKREICH
Dexia Credit Local SA. .. ... .. i 0.50% 01/17/2025 EUR 100 96,802 0.3
DEUTSCHLAND
Kreditanstalt fuer Wiederaufbau ........................... 3.20% 09/11/2026 AUD 24 15,961 0.0
INDONESIEN
Indonesia Government International Bond . .................. 1.00% 07/28/2029 EUR 100 83,367 0.2
MEXIKO
Mexico Government International Bond . .. .................. 3.38% 02/23/2031 110 102,413 0.3
PERU
Peruvian Government International Bond . ................... 3.75% 03/01/2030 100 99,917 0.3
398,460 1.1
SUPRANATIONALE UNTERNEHMEN
European Investment Bank ......... ... ... ... ... ... . ... 0.75% 07/15/2027 AUD 51 29,749 0.1
European InvestmentBank ......... ... ... ... ... ... ... 1.80% 01/19/2027 45 28,107 0.1
Inter-American Development Bank. . .................... ... 2.50% 04/14/2027 40 25,565 0.0
International Bank for Reconstruction & Development ......... 0.00% 01/15/2027 34 31,197 0.1
International Bank for Reconstruction & Development,
Series GDIF . . ..ot 0.00% 02/21/2030 32 27,207 0.1
International Bank For Reconstruction, Series GDIF .. ......... 0.01% 04/24/2028 EUR 46 40,908 0.1
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Nordic Investment Bank . ........... ... ... .. .. .. .. ... 4.75% 02/28/2024 AUD 60 $ 41,748 0.1%
224 481 0.6
GEMEINDEVERWALTUNG - KOMMUNALANLEIHEN
KANADA
Province of British ColumbiaCanada . ...................... 4.25% 11/27/2024 130 89,309 0.2
Province of OntarioCanada. . ..................coivuon.. 2.70% 06/02/2029 CAD 95 67,647 0.2
Province of Quebec Canada. ................ ..., 3.65% 05/20/2032 24 17,998 0.1
174,954 0.5
GEMEINDEVERWALTUNG - REGIONALANLEIHEN
JAPAN
Japan Finance Organization for Municipalities, Series G . ..... .. 0.01% 02/02/2028 EUR 100 88.407 0.3
ABS-ANLEIHEN
AUTOS - FESTVERZINSLICH
Flagship Credit Auto Trust, Series 2018-3,ClassD ............ 4.15% 12/16/2024 USD 39 38,761 0.1
Gesamtanlagen
(Kosten $36,514,109). . . ..ot $ 34,600,786 97.8%
Termineinlagen
ANZ,London(C) . ..ovvrie it 0.80 % - 2,120 0.0
Bank of Nova Scotia, Toronto(¢) . . . .........covrininne.... 1.37 % - 685 0.0
BBH, Grand Cayman(C). . .. ... vuvtn e 0.80 % - 1 0.0
BBH, Grand Cayman(C). . ... ..ooviutie i 1.65 % - 697 0.0
BBH, Grand Cayman(C). . .. ... vuvtn e 4.15 % - 519 0.0
BNP Paribas, Paris(c). . . .. ..ot 0.34)% - 435 0.0
BNP Paribas, Paris(C). . . . ..ottt (0.12)% - 1,862 0.0
BNP Paribas, Paris(c). . . .. ..ot 0.19 % - 16,482 0.0
BNP Paribas, Paris(C). . . . ..ottt 0.40 % - 444 0.0
BNP Paribas, Paris(c). . . .. ..ot 0.80 % - 1,523 0.0
Credit Suisse AG, Zurich(C). . .. ..ot (0.58)% - 29,271 0.1
DBS Bank Ltd, Singapore(c) . . . ... oovveiiii i 1.68 % - 1,397,534 40
Deutsche Bank, Frankfurt(c) ............ ... ... ... ... ... (0.13)% - 494 0.0
Hong Kong & Shanghai Bank, Hong Kong(c) ................ 040 % - 1,559 0.0
Hong Kong & Shanghai Bank, Singapore(c). ................. 1.10 % - 171 0.0
HSBC Bank PLC,Paris(c). . .. ..o (0.13)% - 7,672 0.0
SEB, Stockholm(c) ........ ..o 0.19 % - 440 0.0
SEB, Stockholm(C) ...t 1.68 % - 61,890 0.2
Sumitomo, London(c) . ... (0.34)% - 12921 0.0
Sumitomo,London(c) ........... ... ... i 0.87 % - 3,106 0.0
Termineinlagen insgesamt. . . .......... ... ... ... L 1,539,826 43
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. ........................ (745935) (2.1)
NettOVErMOZEN . . . . . ..ottt ettt et e e e $ 35,394,677 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Beschreibung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
10 Yr Australian Bond Futures. . .......... ... ... .. ... ... 09/15/2022 2 $ 167,326 $ 164,164  $ (3,162)
10 Yr Canadian Bond Futures ............. ... ... ........ 12/19/2022 2 189,987 189,729 (259)
10 Yr Mini Japan Government Bond Futures ................ 09/09/2022 4 431,607 430,506 (1,101)
Euro STOXX 50 Index Futures .. .................ovouu... 09/16/2022 4 146,973 141,114 (5,859)
Euro-Bund Futures . . ......... ... 09/08/2022 2 305,153 297405 (7,748)
Euro-Schatz Futures . ......... .. .. . .. . i 09/08/2022 5 549,733 545,738 (3,995)
Hang Seng Idx Future. .. ...... ... ... ... ... . ian. 09/29/2022 3 374918 377,538 2,620
Korea3 YrBond Futures . .............couininiininnnnan.. 09/20/2022 12 925977 928,384 2,407
MSCI Emerging Markets Index Futures .................... 09/16/2022 1 49,450 49,095 (355)
TOPIX Index Futures . . .........ouviunnenenenennn.. 09/08/2022 2 283,822 280,463 (3,359)
US.2YrNote (CBT)Futures . ..., 12/30/2022 5 1,043,562 1,041,641 (1,921)
U.S.T-Note 5 Yr (CBT) Futures . ............ccovuuienn... 12/30/2022 1 110,820 110,820 0
U.S. T-Note 10 Yr (CBT) Futures .............. ... ooou.. 12/20/2022 9 1,060,805 1,052,156 (8,649)
Short
Euro-BOBLFutures . ..ot 09/08/2022 5 627,229 618,446 8,783
Euro-OAT Futures . ....... ...t 09/08/2022 1 140,452 138,703 1,749
FTSE 100 IDX Futures. . .. ....ovuuni i 09/16/2022 8 694,547 675,129 19418
Long Gilt Futures . .. ...t 12/28/2022 1 127,833 125,382 2451
MSCI Singapore IX ETS Futures. .. .......... ... ... ..... 09/29/2022 3 63,443 61,857 1,586
OMXS30 Index Futures . .. ..o 09/16/2022 1 19,248 17,935 1,313
S&P 500 E-Mini Futures . ........... ... .. .. 09/16/2022 6 1,191,314 1,186,950 4,364
S&P/TSX 60 IX FUtures. . ... ovvv ettt 09/15/2022 2 348,805 354818 (6,013)
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Dynamic Diversified Portfolio

Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Beschreibung Fiilligkeit Kontrakte Wert Marktwert (-minderung)
SPI200 FUtUres .. ..ottt et et e 09/15/2022 $ 118,029 $ 116,938  $ 1,091
$ 3,361
Wertsteigerung $ 45,782
Wertminderung $ (42,421)
DEVISENTERMINGESCHAFTE
Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Bank of America, NA. ... ... .. ... i JPY 242450 USD 1,769 09/08/2022 $ 22,630
Bank of America, NA. .. ... ... EUR 4816 USD 4,902 09/29/2022 53,711
Bank of America, NA. ... ... .. ... i USD 5 TWD 139 10/21/2022 7
Barclays Bank PLC . ...... ... ... .. ... ... . . IDR 662,329 USD 44 10/27/2022 (887)
Barclays Bank PLC . ........ .. ... .. i MYR 278 USD 63 12/15/2022 693
BNPParibas SA. .. ... USD 12 CNH 78 10/20/2022 (266)
Brown Brothers Harriman & Co.......................... CHF 533 USD 547 09/08/2022 1,820
Brown Brothers Harriman & Co.......................... USD 233 CHF 226 09/08/2022 (2,405)
Brown Brothers Harriman & Co.. . ....................... USD 569 JPY 77,737 09/08/2022 (9,327)
Brown Brothers Harriman & Co.......................... JPY 76,116 USD 564 09/08/2022 15,832
Brown Brothers Harriman & Co.......................... USD 17 SGD 24 09/15/2022 95
Brown Brothers Harriman & Co.......................... USD 305 NOK 3,062 09/22/2022 3232
Brown Brothers Harriman & Co.......................... USD 305 SEK 3,117 09/22/2022 (12,674)
Brown Brothers Harriman & Co.......................... NOK 412 USD 41 09/22/2022 (657)
Brown Brothers Harriman & Co.......................... NOK 2,547 USD 263 09/22/2022 6,131
Brown Brothers Harriman & Co.. ........................ SEK 4,590 USD 438 09/22/2022 6,976
Brown Brothers Harriman & Co.......................... USD 21 MXN 425 09/29/2022 428
Brown Brothers Harriman & Co.......................... EUR 1,306 USD 1,332 09/29/2022 17,567
Brown Brothers Harriman & Co.. . ....................... USD 390 EUR 390 09/29/2022 (14,270)
Brown Brothers Harriman & Co.. ........................ USD 759 EUR 740 09/29/2022 2.490
Brown Brothers Harriman & Co.. . ....................... ILS 126 USD 37 10/19/2022 (1,178)
Brown Brothers Harriman & Co.. ........................ AUD 629 USD 434 10/20/2022 3,830
Brown Brothers Harriman & Co.......................... CNH 75 USD 11 10/20/2022 97
Brown Brothers Harriman & Co.......................... USD 1,049 AUD 1,518 10/20/2022 (9,899)
Brown Brothers Harriman & Co.......................... CAD 1,031 USD 801 10/27/2022 16,103
Brown Brothers Harriman & Co.......................... USD 647 CAD 840 10/27/2022 (7,829)
Brown Brothers Harriman & Co.......................... THB 1,102 USD 31 11/10/2022 813
Brown Brothers Harriman & Co.......................... GBP 668 USD 787 11/17/2022 9,795
Brown Brothers Harriman & Co.......................... USD 12 GBP 10 11/17/2022 (15)
Brown Brothers Harriman & Co.......................... USD 134 NZD 216 11/18/2022 (1,355)
Brown Brothers Harriman & Co+. .. ..., USD 0* EUR 0* 09/06/2022 4
Brown Brothers Harriman & Co+. . ...................... EUR 0* USD 0* 09/06/2022 “4)
Brown Brothers Harriman & Co+. .. ..., EUR 0* USD 0* 09/06/2022 3
Brown Brothers Harriman & Co+. . ...................... EUR 123 USD 123 09/12/2022 (600)
Brown Brothers Harriman & Co+. .. ..., USD 2,671 EUR 2,683 09/12/2022 26,652
Brown Brothers Harriman & Co+. .. ..............oooo... EUR 2,683 USD 2,782 09/12/2022 83,896
Brown Brothers Harriman & Co+. .. ..., USD 2,831 EUR 2,732 09/12/2022 (83,541)
Brown Brothers Harriman & Co+. .. ..............ooo.... USD 0* EUR 0* 09/19/2022 4
Brown Brothers Harriman & Co+. ... .........ooiiiun. .. EUR 0* USD 0* 09/19/2022 4)
Brown Brothers Harriman & Co+. .. ..............ooo.... EUR 0* USD 0* 09/19/2022 3
Citibank, NA . .. ... . AUD 1,742 USD 1,203 10/20/2022 9,897
Citibank, NA . ... . KRW 144 858 USD 110 10/27/2022 2,397
Deutsche Bank AG. . ........ ... i BRL 271 USD 50 09/02/2022 (1,997)
Goldman Sachs Bank USA . ....... ... ... ... ... ... .... CNH 2,462 USD 365 10/20/2022 8,059
HSBC Bank USA. .. ... . e IDR 339,207 USD 23 10/27/2022 (C2))
Morgan Stanley Capital Services LLC .................... USD 73 BRL 368 09/02/2022 (2,468)
Morgan Stanley Capital Services LLC .................... BRL 368 USD 73 10/04/2022 2458
Morgan Stanley Capital Services LLC .................... USD 7 CNH 51 10/20/2022 6
Royal Bank of Scotland PLC............................ BRL 97 USD 19 09/02/2022 145
Royal Bank of Scotland PLC........... ... ... ... ..... CNH 90 USD 13 10/20/2022 87
Royal Bank of Scotland PLC. . .......................... USD 12 CNH 79 10/20/2022 (254)
Standard Chartered Bank . .. ........... ... .. ... .. ... .... TWD 3483 USD 117 10/21/2022 2,305
$ 148 445
Wertsteigerung $ 298,166
Wertminderung $ (149,721)

+  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)
Citigroup Global Markets, Inc./(LCH Group) EUR 176 05/12/2027 6 Month EURIBOR 1.494% $ (5,649)
Citigroup Global Markets, Inc./(LCH Group) EUR 134 05/13/2027 6 Month EURIBOR 1.464% (4481)
Morgan Stanley & Co., LLC/(LCH Group) EUR 100 09/30/2050 6 Month EURIBOR 0.017)% (27.,826)
Morgan Stanley & Co., LLC/(LCH Group) EUR 100 11/10/2050 6 Month EURIBOR (0.043)% (27,526)
Morgan Stanley & Co., LLC/(LCH Group) NZD 270 11/02/2024 3 Month BKBM 2.503% (6,582)
Morgan Stanley & Co., LLC/(LCH Group) NZD 100 11/01/2024 3 Month BKBM 2.580% (2474)
Morgan Stanley & Co., LLC/(LCH Group) EUR 100 11/10/2050 0.022% 6 Month EURIBOR 28,164
Morgan Stanley & Co., LLC/(LCH Group) EUR 100 09/30/2050 0.122% 6 Month EURIBOR 29,178
$ (17,196)
Wertsteigerung ~ $ 57,342

Wertminderung ~ $ (74.,538)

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. .......... ... ... ... ... ...... 3,864 0 14% USD 1,357 09/15/2022 $ (79,304)
JPMorgan Chase Bank, NA
FTSE EPRA/NAREIT Developed Real Estate Index . . ............ 52 OBFR Plus 0.53% USD 312 05/15/2023 (26,305)
UBS AG
FTSE EPRA/NAREIT Developed Real Estate Index . . ............ 181 OBFR Plus 0.43% USD 972 09/15/2022 22,133
Morgan Stanley Capital Services LLC
Swiss Market Index Futures .. ........ ... ... ... ... ......... 10 0.00% CHF 111 09/16/2022 (2,643)
Insgesamt $ (86,119)
Wertsteigerung ~ $ 22,133
Wertminderung ~ $ (108,252)
Swaps insgesamt $ (103,315)

*  Die Anzahl der Kontrakte betridgt weniger 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 31. August 2022.
(c) 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

JPY - Japanese Yen

KRW - South Korean Won
MXN - Mexican Peso
MYR - Malaysian Ringgit
NOK - Norwegian Krone
NZD - New Zealand Dollar
SEK - Swedish Krona
SGD - Singapore Dollar
THB - Thailand Baht
TWD - New Taiwan Dollar
USD - United States Dollar
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Glossar:

ADR — American Depositary Receipt

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

CBT — Chicago Board of Trade

EPRA — European Public Real Estate Association
ETS — Emission Trading Scheme

EURIBOR - Euro Interbank Offered Rate

FTSE — Financial Times Stock Exchange

GDR — Global Depositary Receipt

LCH — London Clearing House

MSCI — Morgan Stanley Capital International
NAREIT — National Association of Real Estate Investment Trusts
OAT — Obligations Assimilables du Trésor
OBFR — Overnight Bank Funding Rate

REG — Registered Shares

SPI — Share Price Index

TOPIX — Tokyo Price Index

TSX — Toronto Stock Exchange

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

31. August 2022 Global Equity Blend Portfolio
Anteile Wert Nettover-
(USD) mogen %

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

KOMMUNIKATIONSAUSRUSTUNG
Calix, InC. ... 11,688 $ 687,816 0.7%
Lumentum Holdings, InC. .. ... . 14,864 1,241,850 14

1,929,666 2.1

ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN

Flex Ltd. ... 71,238 1,268,749 14
Keyence COrp. . ..ottt 1,188 445 897 0.5
1,714,646 1.9
IT-DIENSTLEISTUNGEN
Accenture PLC - Class A .. ... e 2,392 689,978 0.8
BIPROGY, INC. ..ottt e e e e e e e e e 22,144 490417 0.5
Visa, InC. - Class A ..o i 8,306 1,749,838 1.9

2,930.233 32

HALBLEITER UND HALBLEITERAUSRUSTUNG

ASML Holding NV .o 1,897 926,110 1.0
Infineon Technologies AG . ... .. . 24 981 611,248 0.7
MediaTek, INC. . ..o 22,720 491,580 0.5
Novatek Microelectronics COIP. . .. ...ttt e et 34,730 297,122 0.3
NXP Semiconductors NV . . ... 7,730 1,272,181 14
Taiwan Semiconductor Manufacturing Co., Ltd. ......... ... ... ... .. ... ... . ... 100,590 1,646,638 1.8

5,244 879 5.7

SOFTWARE

ACTWorldwide, INC. . ..ot e e e e e 15,555 368,658 04
AdODE, INC. o 2,026 756,651 0.8
CommVault Systems, INC. . . .. ... o 13,046 708,244 0.7
Dassault Systemes SE . . . ... . 21,727 837,846 09
INtUIL, INC. .ot 1,474 636,519 0.7
MICTOSOft COIP. . o ot ottt e e e e e e e 4,520 1,181,832 13
NortonLifeLock, INC. ... ... e e 24,024 542,706 0.6
Oracle COTP. ..ttt e e e e e e e e e 18,573 1,377,154 1.5

6,409,610 6.9

TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE

Apple, InC. . . 7,195 1,131,123 1.2
Dell Technologies, Inc. - Class C .. ... ..t 13,586 520,190 0.6
Samsung Electronics Co., Ltd. . ... ... . 12,298 544,822 0.6
Western Digital COrp. . .. ...t 17,266 729,681 0.8

2,925.816 32
21,154,850 230

GESUNDHEITSWESEN

BIOTECHNOLOGIE
Abcam PLC . ..o 36,990 545812 0.6

GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
ALCON, INC. . .o 9,565 629,804 0.7
Becton Dickinson and Co. . ... .. 4,120 1,040,062 1.1
Koninklijke Philips NV . ... 23447 389,409 04
Medtronic PLC .. .. o 8,346 733,799 0.8
STERIS PLC . .ottt et e e e e e 4922 991,149 1.1
Zimmer Biomet Holdings, Inc. . ....... ... 6,354 675,573 0.7

4.459.796 4.8

GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Apollo Hospitals Enterprise Ltd. . ........ ... ... ... i 13,729 735461 0.8
Centene COTP. .. oottt et e e e e e 8,451 758,379 0.8

1.493.840 1.6

GESUNDHEITSWESEN — TECHNOLOGIE

Change Healthcare, INC. ... .. ... o e 37,531 922,141 1.0
LIFE SCIENCES - HILFSMITTEL UND DIENSTLEISTUNGEN
Bio-Rad Laboratories, Inc. - Class A . ... ... i e e 1,625 788,313 0.8
BruKer COrp. . ..ot 9,822 550,020 0.6
Danaher Corp. . ..o oottt 4,646 1,254,069 14
Gerresheimer AG .. ... 7,385 386,324 04
TICON PLC .o e e e e e 2,125 445959 0.5
West Pharmaceutical Services, InC. . ... .. 2,681 795 420 0.9

4,220,105 4.6
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Anteile Wert Nettover-
(USD) mogen %
PHARMAZEUTIKA
Roche Holding AG (Genusschein) .. ..........iutiune i 4424 $ 1,425,692 1.6%
SANO T ot 7,064 577,502 0.6
2,003,194 2.2
13,644,888 14.8
FINANZWERTE
BANKEN
Bank Leumi Le-Israel BM . ... ... .. . 50,024 528,816 0.6
Bank of Ireland Group PLC .. ... . 120,678 743,566 0.8
Erste Group Bank AG . .. ... .. 32,030 720,278 0.8
HDFC Bank Ltd. . . ... e e e e 49981 914,731 1.0
Industrial Bank Co., Ltd. - Class A . ... ... i e e 154,039 379,970 04
KB Financial Group,Inc. ... ... 15,454 567,288 0.6
Natwest Group PLC .. ... 238,195 679,728 0.7
SVB Financial Group . .. .. ...t e e 1,940 788,801 09
Wells Fargo & Co. ..ottt 24,650 1,077,449 1.2
6,400,627 7.0
KAPITALMARKTE
B3 SA-Brasil BolsaBalcao . ........... i 135,807 309,341 03
Deutsche Boerse AG . .. ... 4,641 784,657 0.8
London Stock Exchange Group PLC .. ... . ... i 5,573 522,741 0.6
M SCIL NG, .« ettt e e e e e e 2425 1,089,182 1.2
Partners Group Holding AG . . ... . i 1,058 1,020,754 1.1
3,726,675 4.0
VERSICHERUNGEN
Aflac, INC. .o 14319 850,813 09
ATAGroup Ltd. . . ..o 75981 731,035 0.8
Intact Financial Corp. .. ... .. ot e e 0* 9 0.0
Ping An Insurance Group Co.of ChinaLtd. -ClassH ........... ... ... . ... ... ... 105,482 620,408 0.7
Suncorp Group Ltd. ... .. . 106 459 786,223 0.8
Willis Towers Watson PLC .. ... .. e et 2,222 459478 0.5
3,447,966 3.7
13,575,268 14.7
INDUSTRIEGUTER
LUFTFAHRT UND VERTEIDIGUNG
ATTDUS SE .o 6,901 676,228 0.7
HeXCel COtp. ..o e e 11,972 702,376 0.8
Spirit AeroSystems Holdings, Inc. - Class A . ... ... ... i 14,478 435,780 0.5
1,814,384 2.0
BAUPRODUKTE
OWENS COMMING .« vt vttt ettt e e et e e e e e e e e e e e e e e e e e 7,666 626,546 0.7
Trex Co., InC. .o 9,580 448 245 0.5
1,074,791 1.2
GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF
MillerKnoll, INC. . . ..ot 12,604 348,883 04
TetraTech, INC. . .. ..ot 6,661 904,672 1.0
TOMRA Systems ASA . ... e 40,920 932,436 1.0
Waste Management, InC. .. ... .. . . 8,444 1,427,267 1.5
3,613,258 3.9
BAU- UND INGENIEURWESEN
AECOM . 9,784 715,730 0.8
Dycom Industries, Inc. . ... 2,253 252,558 0.3
968,288 1.1
ELEKTRISCHE AUSRUSTUNG
Regal Rexnord COrp. .. ... ...ttt e 7,084 974,659 1.1
Vertiv Holdings Co. . ..ot 52,229 602,198 0.6
1,576,857 1.7
MASCHINEN
ALSIOM SA (@) .« oottt 14,979 306,966 03
Amada Co., Ltd. ... ... 86,617 677,730 0.7
DEere & GO, oottt 3,495 1,276,514 14
SMOC COTP. ettt et e e e e e e 1,799 853,716 09
Xylem, InC/NY . oo 6,651 605,868 0.7
3,720,794 4.0
STRASSE UND SCHIENE
XPO Logistics, INC. . .« .ot 12,952 678,949 0.7
13,447 321 14.6
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Anteile Wert Nettover-
(USD) mogen %
NICHT-BASISKONSUMGUTER
KFZ-BESTANDTEILE
APtV PLC L 4,994 466,589 0.5%
Faurecia SE . . ... 30,045 430,871 0.5
Goodyear Tire & Rubber Co. (The) ........ ..o i i 36,148 507,154 0.5
1,404,614 1.5
KRAFTFAHRZEUGE
Stellantis NV L. 49,230 655,229 0.7
DIVERSIFIZIERTE VERBRAUCHERDIENSTE
ADT, INC. .« ettt e 92,230 672,355 0.7
HOTELS, RESTAURANTS UND FREIZEIT
Entain PLC ... 45,724 672,720 0.7
Tongcheng Travel Holdings Ltd. ... ... .. . 298,040 610,434 0.7
1,283,154 14
HAUSHALTSGEBRAUCHSGUTER
Midea Group Co., Ltd. - Class A .. ... o e 55,192 422,622 0.5
PulteGroup, InC. . .. ... 18,009 732,242 0.8
TopBuild COrp. . ..o 2475 454,737 0.5
1,609,601 1.8
EINZELHANDEL — INTERNET UND DIREKTVERTRIEB
eBay, INC. .. 10,936 482,588 0.5
SPEZIALISIERTER EINZELHANDEL
Zhongsheng Group Holdings Ltd. . ... ... .. . e 76,573 362,066 04
TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER
Carter’s, INC. . ... e 9,611 709,779 0.8
NIKE, Inc. - Class B .. ..ot e e e e 7,634 812,651 09
Tapestry, INC. . . ..o 20,336 706,264 0.7
2,228,694 24
8,698,301 94
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
EDP - Energias de Portugal SA . ... ... 196,507 938,438 1.0
Enel SPA 144 471 678,879 0.7
NextEra Energy, Inc. ... ..o 13,613 1,157,906 13
OrSted AS oo 7,612 742,999 0.8
3,518,222 3.8
GASVERSORGUNGSBETRIEBE
China Resources Gas Group Ltd. ........... ... i 94,404 367,552 04
Kunlun Energy Co., Ltd. ... ... 870,502 757,969 0.8
1,125,521 1.2
WASSERVERSORGER
American Water Works Co.,InC. . ... ... .. . . . . . 4,029 598,034 0.7
5,241,777 5.7
KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE
Charter Communications, Inc. - Class A . ... ... . i e 2,779 1,146,702 12
Comcast Corp. - Class A . ... 25,717 930,698 1.0
Deutsche Telekom AG (REG) . . . ..ottt 33,960 640,051 0.7
2,717,451 2.9
UNTERHALTUNG
Electronic Arts, INC. ... ... 6,321 801,966 0.9
3,519417 3.8
GRUNDSTOFFE
CHEMIKALIEN
Chr Hansen Holding A/S .. ... 9,929 578,550 0.6
Koninklijke DSM NV . 5,330 679,689 0.8
1,258,239 14
METALL UND BERGBAU
ArcelorMittal SA . .. o 30,954 734,663 0.8
AT NG, ot 17,946 537,110 0.6
Endeavour Mining PLC ... ... 22227 432,781 04
1,704,554 1.8
2,962,793 3.2
VERBRAUCHSGUTER
GETRANKE
Coca-Cola Co. (The) . ..ot e e e e 13,259 818,232 0.9
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Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
LEBENSMITTEL UND MASSENERZEUGNISSE - EINZELHANDEL
Atacadao SA ... .. 123416 $ 468,527 0.5%
LEBENSMITTELPRODUKTE
Hain Celestial Group,Inc. (The) ............. ... ... ....... 20,686 419,106 04
Nomad Foods Ltd. ......... ... .. 24338 430,536 0.5
Salmar ASA . . ... 6,520 431,131 0.5
1,280,773 14
2,567,532 2.8
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
Baker Hughes Co. .. ..ot e 14,161 357,703 04
Shell PLC ... 56,565 1,497,677 1.6

1.855.380 20

OL, GAS UND VERBRAUCHSBRENNSTOFFE
Cameco COIP. .ttt 21,264 619,843 0.7

2475223 2.7

IMMOBILIEN
AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)
Americold Realty Trust,Inc. . ....... ... ... ... ... ... ... 24,753 728,234 0.8
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
CIFI Holdings Group Co.,Ltd. (a) .......... ..., 1,151,972 291,558 0.3
1,019,792 1.1
Gesamtanlagen
(Kosten $99,202,882). . . oo vt vie et $ 88,307,162  95.8%
Termineinlagen
ANZ,London(b) .. ... 0.80 % - 4,568 0.0
ANZ,London(b) . ......ooouii e 1.68 % - 3,067,572 34
Barclays, London(b) .......... ... ... .. i 1.68 % - 3014 00
BNP Paribas, Paris(b) ............. ... i 0.34)% - 9,601 0.0
BNP Paribas, Paris(b) .......... ...t 0.12)% - 5,089 0.0
BNP Paribas, Paris(b) ............. ... i 0.19 % - 4,668 0.0
BNP Paribas, Paris(b) .......... ...t 0.40 % - 9,508 0.0
BNP Paribas, Paris(b) ............. ... i 0.80 % - 8215 0.0
Credit Suisse AG, Zurich(b) ........ ... ... ... (0.58)% - 9,676 0.0
JPMorgan Chase, New York(b) .. ....... ... ... ... ... 1.68 % - 527,779 0.6
SEB, Stockholm(b) ........ ... ... 0.19 % - 4483 0.0
Sumitomo, London(b) . ....... ... ... .. 0.87 % - 16,772 00
Sumitomo, Tokyo(b) .......... ... .. i (0.13)% - 15,609 0.0
Termineinlagen insgesamt. . . .......... ... ... .. 3,686,554 4.0%
Sonstige Vermogenswerte abziiglich Verbindlichkeiten......................... 157431 0.2
NettOVermMOZEN . . . . . ..ottt ettt e e e $ 92,151,147 100.0%

DEVISENTERMINGESCHAFTE

Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/

Gegenpartei (000) (000) datum (-minderung)
Bank of America, NA. . ... .. .. USD 1,090 JPY 149,370 09/08/2022 $ (13,942)
Bank of America, NA. . ... ... ... .. NOK 6,354 USD 630 09/22/2022 (9,920)
Bank of America, NA. . ... .. .. EUR 8,062 USD 8,213 09/29/2022 96,839
Bank of America, NA. . ... ... ... .. EUR 156 USD 157 09/29/2022 (352)
Bank of America, NA. . ....... ... .. ... ... .. . ... ... USD 79 EUR 79 09/29/2022 71
Bank of America, NA. . ... .. ... . USD 186 ZAR 3,081 10/13/2022 (7,190)
Bank of America, NA. .. ... .. .. USD 109 CAD 140 10/27/2022 (2,553)
Barclays Bank PLC . ....... ... ... i NOK 1,445 USD 149 09/22/2022 3,384
Barclays Bank PLC . ...... ... ... .. ... i INR 53,635 USD 673 09/28/2022 8
BNPParibas SA . .. ... USD 290 CNH 1,975 10/20/2022 (4,142)
Brown Brothers Harriman & Co+. . ...................... EUR 4,266 USD 4423 09/12/2022 132,903
Brown Brothers Harriman & Co+. . ...................... EUR 285 USD 285 09/12/2022 (1,458)
Brown Brothers Harriman & Co+. . ...................... USD 4276 EUR 4,294 09/12/2022 41,904
Brown Brothers Harriman & Co+. . ...................... USD 4,486 EUR 4329 09/12/2022 (132,451)
Citibank, NA . ... . EUR 155 USD 155 09/29/2022 (307)
Citibank, NA . ... USD 922 EUR 923 09/29/2022 7,343
Citibank, NA . ... . ILS 1,372 USD 401 10/19/2022 (12,264)
Citibank, NA . ... USD 1,680 CNH 11,326 10/20/2022 (38,968)
Citibank, NA . ... . KRW 1,286,869 USD 981 10/27/2022 21,297
Citibank, NA . ... USD 1,386 CAD 1,788 10/27/2022 (25,514)
Citibank, NA . ... . USD 538 KRW 706,072 10/27/2022 (11,582)
Deutsche Bank AG. ....... ... . i BRL 3,150 USD 582 09/02/2022 (23,210)
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ABFCPI

Global Equity Blend Portfolio

Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Deutsche Bank AG. . .......... .. ... .. ... USD 238 BRL 1,289 09/02/2022 $ 9,499
Goldman Sachs Bank USA .......................... USDh 147 EUR 147 09/29/2022 521
Goldman Sachs Bank USA .......................... CNH 26,969 USD 3,995 10/20/2022 88,284
Goldman Sachs Bank USA .......................... USDh 65 TWD 1,943 10/21/2022 (1,183)
JPMorgan Chase Bank. . ......... ... ... ... ... ..., TWD 3316 USD 111 10/21/2022 1,372
Morgan Stanley Capital Services LLC ................. BRL 1,289 USD 256 09/02/2022 8,645
Morgan Stanley Capital Services LLC ................. USD 792 BRL 3,981 09/02/2022 (26,698)
Morgan Stanley Capital Services LLC ................. USD 142 JPY 19,139 09/08/2022 (3,780)
Morgan Stanley Capital Services LLC ................. SEK 750 USD 74 09/22/2022 3877
Morgan Stanley Capital Services LLC ................. USD 101 NOK 1,001 09/22/2022 (742)
Morgan Stanley Capital Services LLC ................. USD 48 EUR 47 09/29/2022 (34)
Morgan Stanley Capital Services LLC ................. BRL 3,981 USD 786 10/04/2022 26,593
Morgan Stanley Capital Services LLC ................. USD 254 BRL 1,289 10/04/2022 (8,611)
Morgan Stanley Capital Services LLC ................. CNH 1,267 USD 185 10/20/2022 1,279
Royal Bank of Scotland PLC......................... CHF 293 USD 309 09/08/2022 9,053
Royal Bank of Scotland PLC......................... NOK 1,488 uSh 157 09/22/2022 7,230
Royal Bank of Scotland PLC. . ....................... EUR 339 USD 350 09/29/2022 8,679
Royal Bank of Scotland PLC......................... CNH 1,003 uSh 146 10/20/2022 972
Royal Bank of Scotland PLC. . ....................... USD 124 CNH 839 10/20/2022 (2,699)
Royal Bank of Scotland PLC......................... USDh 611 GBP 514 11/17/2022 (12,858)
Standard Chartered Bank . ........................... INR 11,422 USD 142 09/28/2022 (1,100)
Standard Chartered Bank . ........................... TWD 43,785 uSh 1475 10/21/2022 29,988
State Street Bank & Trust Co. .. ..., HKD 2,614 USD 333 09/21/2022 287
State Street Bank & Trust Co. ............... ... ... ... USDh 222 EUR 217 09/29/2022 (3,319)
UBSAG. ... BRL 831 USD 161 09/02/2022 1,247
UBSAG. ... . USDh 403 SEK 4,104 09/22/2022 (17,397)
UBSAG. ... USD 827 AUD 1,197 10/20/2022 (7,285)
$ 131,716
Wertsteigerung ~ $ 501,275

+  Zum Zweck der Absicherung von Anteilklassen benutzt.

*  Anteilsbetrag weniger als 0.50.

Wertminderung  $ (369,559)

(a) Stellt simtliche oder einen Teil der verlichenen Wertpapiere dar. Informationen zur Wertpapierleihe finden Sie in Anmerkung N.
(b) 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
HKD - Hong Kong Dollar
ILS - Israeli Shekel

INR - Indian Rupee

JPY - Japanese Yen

KRW - South Korean Won
NOK - Norwegian Krone
SEK - Swedish Krona
TWD - New Taiwan Dollar
USD - United States Dollar
ZAR — South African Rand
Glossar:

REG - Registered Shares
REIT - Real Estate Investment Trust

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

31. August 2022 Global Value Portfolio
Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE

STAMMAKTIEN
INFORMATIONSTECHNOLOGIE
IT-DIENSTLEISTUNGEN
BIPROGY, INC. ..ottt e e e e e e e e e 320,256 $ 7,092,585 1.1%
Visa, InC. - Class A ..ot e e 54,530 10,835,567 1.6
17,928,152 2.7
HALBLEITER UND HALBLEITERAUSRUSTUNG
Novatek Microelectronics COIP. . .. .ottt ettt e e e e e 502,270 4,297,076 0.6
NXP Semiconductors NV . ... 39,527 6,505,339 1.0
Taiwan Semiconductor Manufacturing Co., Ltd. ......... ... ... ... .. .. 837,117 13,703,442 2.1
24,505,857 3.7
SOFTWARE
ACIWorldwide, INC. . ..ot e e e 224,965 5,331,666 0.8
CommVault Systems, INC. . ... ...t 188,669 10,242 864 15
NortonLifeLock, INC. .. ... e 347 446 7,848,801 1.2
Oracle COTP. ..ottt e e e e e e 268,602 19,916,873 3.0

43,340,204 6.5
TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE

Samsung Electronics Co., Ltd. ... ... ... 177,862 7879413 12
Western Digital COrp. . ... ..o 249,714 10,552894 1.6
18432307 _2.8
104,206,520 _15.7
NICHT-BASISKONSUMGUTER
KFZ-BESTANDTEILE
Faurecia SE . .. ... 434,521 6,231,399 0.9
Goodyear Tire & Rubber Co. (The) ........ .. i 522,782 7334634 1.1
13,566,033 20
KRAFTFAHRZEUGE
Stellantis NV L. 711,982 9476,145 14
DIVERSIFIZIERTE VERBRAUCHERDIENSTE
ADT, INC. .« ottt 1,333,860 9723840 15
HOTELS, RESTAURANTS UND FREIZEIT
Entain PLC .. ... 661,276 9,729,110 1.5
Tongcheng Travel Holdings Ltd. ... ... 4,310,360 8828308 1.3

18,557.418 2.8
HAUSHALTSGEBRAUCHSGUTER

Midea Group Co., Ltd. - Class A .. ... o e 798,208 6,112,107 09
PulteGroup, INC. . .. ... o 260451 10,589,942 1.6

16,702,049 25
EINZELHANDEL - INTERNET UND DIREKTVERTRIEB

eBay, INC. .. 158,154 6,979,354 1.1
SPEZIALISIERTER EINZELHANDEL

Zhongsheng Group Holdings Ltd. .......... ... ... . .. . . . 1,107,427 5,236,324 0.8
TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER

Carter’s, INC. . .ottt 138,999 10,265,070 1.6

Tapestry, InC. . . ..o 294,104 10,214,237 1.5

20.479,307 3.1
100,720470 152

FINANZWERTE
BANKEN
Bank Leumi Le-Israel BM . ... ... ... e 723,466 7,647.921 12
Bank of Ireland Group PLC . ... ... 1,745,294 10,753,711 1.6
Industrial Bank Co., Ltd. - Class A . ... ... i e e 2,227,761 5,495,253 0.8
KB Financial Group,Inc. ... ... . 223,496 8,204,320 12
Natwest Group PLC . .. ..o e 3444853 9,830,465 1.5
Wells Fargo & Co. ..ottt 356,496 15,582,443 2.3
57,514,113 8.6
KAPITALMARKTE
B3 SA-Brasil BolsaBalcao .. ...ttt 1,964,093 4,473,800 0.7
VERSICHERUNGEN
Intact Financial COIp. ... ... ...t e e 1 135 0.0
Ping An Insurance Group Co.of ChinaLtd.-Class H .......... ... ... .. ... ... .. 1,525,518 8,972,556 14
Suncorp Group Ltd. ... ... 1,539,641 11,370,636 1.7
Willis Towers Watson PLC . . ... ... e 32,128 6,645,132 1.0

26,988,459 4.1
88976372 134
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ABFCPI
Global Value Portfolio

Anteile Wert Nettover-
(USD) mogen %
INDUSTRIEGUTER
LUFTFAHRT UND VERTEIDIGUNG
ATrbUS SE .o 99,801 $ 9,779,837 1.5%
Spirit AeroSystems Holdings, Inc. - Class A . ... ... ... .. i 209,382 6,302,406 0.9

16,082,243 24

GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF

MillerKnoll, INC. . ..ot e 182,286 5,045,672 0.8
BAU- UND INGENIEURWESEN

AECOM . 141,506 10,351,134 1.6

Dycom Industries, Inc. . ... . 32,577 3,652,581 0.5

14,003,715 2.1

ELEKTRISCHE AUSRUSTUNG

Regal Rexnord COrp. . ... ...ttt e e 102,448 14,095,850 2.1
Vertiv Holdings Co. . ..ottt e e 755351 8,709,199 1.3
22,805,049 34
MASCHINEN
ALSIOM SA (Q) .« oottt 216,630 4439454 0.6
Amada Co., Ltd. .. ... 1,252,683 9,801,568 1.5
14,241,022 2.1
STRASSE UND SCHIENE
XPO Logistics, INC. . . ..o ottt 187,318 9,819,204 1.5
81,996,905 12.3
GESUNDHEITSWESEN
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
Medtronic PLC .. ... 120,706 10,612,453 1.6
Zimmer Biomet Holdings, Inc. . ....... ... i 91,896 9,770,367 1.5

20,382,820 3.1

GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN

Centene COTP. .. oottt ettt e e e e e e e 122,219 10,967 946 1.6
GESUNDHEITSWESEN — TECHNOLOGIE

Change Healthcare, INC. .. ... ... o e 542,789 13,336,322 2.0
PHARMAZEUTIKA

Roche Holding AG (Genusschein) ...ttt 63,986 20,618,859 3.1

SANOL oot 102,166 8,352,033 1.3

28,970,892 44
73657980 _11.1

KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE

Charter Communications, Inc. - Class A . . . ... .. e 40,191 16,584,009 2.5
Comceast Corp. - Class A . ... e 371,928 13,460,075 2.0
Deutsche Telekom AG (REG) . .. ..ottt e e e 491,140 9,256,632 14
39,300,716 59
UNTERHALTUNG
Electronic Arts, INC. ... .. 91,419 11,598,308 1.8
50,899,024 7.7
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
EDP - Energias de Portugal SA . .. ... 2,841,953 13,572,015 2.0
Enel SPA 2,089,389 9,818,187 1.5

23,390,202 35

GASVERSORGUNGSBETRIEBE
China Resources Gas Group Ltd. ....... ... . . i 1,365,296 5,315,658 0.8
Kunlun Energy Co., Ltd. ... ... 12,589,498 10,962,016 1.7

16,277,674 25
39,667,876 6.0

VERBRAUCHSGUTER
GETRANKE
Coca-Cola Co. (The) . ..o e e e e e e e e 191,761 11,833,552 1.8
LEBENSMITTEL UND MASSENERZEUGNISSE - EINZELHANDEL
Atacadao SA ... 1,784,884 6,776,000 1.0
LEBENSMITTELPRODUKTE
Hain Celestial Group, Inc. (The) . ...... ... i 299,174 6,061,257 09
Nomad Foods Ltd. . ... ... e 351,982 6,226,565 09
Salmar AS A . .. 94,290 6,235,171 1.0

18,522,993 28
37,132,545 56
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ABFCPI
Global Value Portfolio

VERZEICHNIS DER ANLAGEWERTE (Fortsetzung)

Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
Baker Hughes Co. . ... 204,799 $ 5,173,227 0.8%
Shell PLC . ... e e 818,063 21,659,927 32
26,833,154 4.0
OL, GAS UND VERBRAUCHSBRENNSTOFFE
Cameco COIP. ..ottt et 307,526 8,964,385 14
35,797,539 54
GRUNDSTOFFE
METALL UND BERGBAU
ArcelorMittal SA ... ... . 447,666 10,624,955 1.6
ATL INC. o 259,534 7,167,867 12
Endeavour Mining PLC . ...... ... ... ... ... . ... 321,448 6,259,025 0.9
24,651,847 3.7
IMMOBILIEN
AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)
Americold Realty Trust,Inc. . ....... ... ... ... ... ... ... 357,987 10,531,976 1.6
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
CIFI Holdings Group Co.,Ltd. (@) .......... ... ... ....... 16,660,212 4216611 0.6
14,748,587 2.2
Gesamtanlagen
(Kosten $758,711,217). o oo v vt $ 652455665 98.3%
Termineinlagen
ANZ,London(b) .. ..ot 0.80 % - 66411 0.0
BBH, Grand Cayman(b) . ..........c...oiiiiiiinenna... 1.37 % - 1 0.0
BBH,Grand Cayman(b) ........... ... ..., 4.15 % - 3,048 00
BNP Paribas, Paris(b) . ...........cciiiiii 0.34)% - 68,170 0.0
BNP Paribas, Paris(b) .......... ...t 0.12)% - 1,697 0.0
BNP Paribas, Paris(b) . ...........cciiiiii 0.40 % - 67,883 0.0
BNP Paribas, Paris(b) .......... ...t 0.80 % - 47,189 0.0
Credit Suisse AG, Zurich(b) ........... ... ... (0.58)% - 68,572 0.0
JPMorgan Chase, New York(b) ............ ... ... ... .... 1.68 % - 7,633911 1.2
SEB, Stockholm(b) ........ .. .. . 0.19 % - 64,840 0.0
Sumitomo, London(b) ........... ... ... . ... ... .. 0.87 % - 65,611 00
Sumitomo, Tokyo(b) . ...... ... (0.13)% - 70,452 0.0
Termineinlagen insgesamt. . . ................. . ... 8,157,785 1.2
Sonstige Vermogenswerte abziiglich Verbindlichkeiten......................... 3,174,120 0.5
NettOVErMOZEI . . . . . .ottt e e $ 663,787,570 100.0%
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Bank of America, NA. . ... ... ... .. EUR 59,702 USD 60,776 09/29/2022 $ 668,673
Bank of America, NA. ... ... .. .. EUR 2,261 USD 2271 09/29/2022 (5,093)
Bank of America, NA. . ... ... ... . USD 1,147 EUR 1,140 09/29/2022 1,032
BNPParibas SA . .. ... USD 4,197 CNH 28,557 10/20/2022 (59,908)
Brown Brothers Harriman & Co+. .. ..................... AUD 31,655 USD 22411 09/12/2022 747,899
Brown Brothers Harriman & Co+. . ...................... CAD 5,300 USD 4,137 09/12/2022 101,464
Brown Brothers Harriman & Co+. . .......... ..ot .. EUR 914 USD 946 09/12/2022 27,645
Brown Brothers Harriman & Co+. .. ........ ... ... .. EUR 63 USD 64 09/12/2022 (353)
Brown Brothers Harriman & Co+. .. ..................... GBP 18,323 USD 22,395 09/12/2022 1,104,524
Brown Brothers Harriman & Co+. . ...................... SGD 8,271 USD 6,038 09/12/2022 118,742
Brown Brothers Harriman & Co+. . .............oooiun... USD 41,686 AUD 59,672 09/12/2022 (849,622)
Brown Brothers Harriman & Co+. . ...................... USD 7456 CAD 9,613 09/12/2022 (136,348)
Brown Brothers Harriman & Co+. . ... a... USD 929 EUR 924 09/12/2022 187
Brown Brothers Harriman & Co+. . ...................... USD 946 EUR 914 09/12/2022 (27,645)
Brown Brothers Harriman & Co+. . .............oooiun... USD 42,083 GBP 34,954 09/12/2022 (1,469,587)
Brown Brothers Harriman & Co+. .. ..................... USD 4 SGD 6 09/12/2022 1
Brown Brothers Harriman & Co+. .. ...........coooiun. .. USD 11,388 SGD 15,714 09/12/2022 (142,990)
Brown Brothers Harriman & Co+. . ...................... USD 9,143 ZAR 151963 09/12/2022 (278,325)
Brown Brothers Harriman & Co+. ... .................... ZAR 79,662 USD 4,905 09/12/2022 258,361
Citibank, NA . ... . EUR 2234 USD 2,245 09/29/2022 (4,436)
Citibank, NA . ... USD 2,059 EUR 2,062 09/29/2022 17,145
Citibank, NA . ... . ILS 19,841 USD 5,793 10/19/2022 (177,372)
Citibank, NA . ... KRW 18,611,139 USD 14,186 10/27/2022 307,997
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ABFCPI
Global Value Portfolio

Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Deutsche Bank AG. . ...t BRL 45,549 USD 8,420 09/02/2022 $ (335,666)
Goldman Sachs Capital Markets .. ..................... USD 2,127 EUR 2,120 09/29/2022 7,540
Goldman Sachs Capital Markets .. ..................... CNH 390,029 USD 57,775 10/20/2022 1,276,798
Morgan Stanley Capital Services LLC .................. USD 11,452 BRL 57,570 09/02/2022 (386,114)
Morgan Stanley Capital Services LLC .................. USD 691 EUR 685 09/29/2022 (497)
Morgan Stanley Capital Services LLC .................. BRL 57,570 USD 11,361 10/04/2022 384,594
Morgan Stanley Capital Services LLC .................. CNH 18,327 USD 2,673 10/20/2022 18,502
Royal Bank of Scotland PLC. . ......... ... ... ... ... EUR 2,076 USD 2,152 09/29/2022 61,635
Royal Bank of Scotland PLC. . ........................ CNH 14,503 USD 2,115 10/20/2022 14,053
Royal Bank of Scotland PLC. . ......... ... ... ... ... USD 1,797 CNH 12,133 10/20/2022 (39,027)
Standard Chartered Bank . . ......... ... ... ... ... ... TWD 476,395 USD 16,046 10/21/2022 326,278
UBS BRL 12,021 USD 2,329 09/02/2022 18,036
$ 1,548,123

+  Zum Zweck der Absicherung von Anteilklassen benutzt.

Wertsteigerung ~ $ 5,461,106
Wertminderung  $ (3,912,983)

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

Wihrungskiirzel:

AUD - Australian Dollar

BRL - Brazilian Real

CAD - Canadian Dollar

CNH - Chinese Yuan Renminbi (Offshore)
EUR - Euro

GBP - Great British Pound

ILS - Israeli Shekel

KRW - South Korean Won

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 Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

31. August 2022 Emerging Markets Growth Portfolio
Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE

STAMMAKTIEN

NICHT-BASISKONSUMGUTER

KRAFTFAHRZEUGE
NIO,INC. = CLasS A (@) « .. v vttt et e e e e e e e e e e e e e e e 493,900 $ 9,819,063 1.8%

HOTELS, RESTAURANTS UND FREIZEIT
Despegar.com COIp. .. ..ot 1,150,020 9,096,658 1.7
Galaxy Entertainment Group Ltd. . .. ... . 1,014,000 5,667,940 1.0
MakeMyTrip Ltd. .. ... 335,440 11,186,924 2.1
OP AP S A 759,009 9,997,602 1.8

35,949,124 6.6

EINZELHANDEL - INTERNET UND DIREKTVERTRIEB

Alibaba Group Holding Ltd. .. ... ... e 1,062,200 12,672,628 2.3
JD.com,Inc. - Class A . ... i 687,103 21,750,349 40
Meituan - Class B .. ... i 731,800 17,575,803 32
MercadoLibre, INC. . .. .. . e 7,690 6,577,718 1.2

58,576498 _10.7

SPEZIALISIERTER EINZELHANDEL
China Tourism Group Duty Free Corp., Ltd.-Class A ......... ... ... ... ... ... .. 296,900 8,372,021 1.5
Lojas Renner SA ... ... 2,034,800 10,353,136 19

18,725,157 34

TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER

ANTA Sports Products Ltd. .. ... 394,800 4,754 354 0.9
LiNing Co., Ltd. . ..ot e e e e 700,500 6,380,373 12
Samsonite International SA . . ... ... 2,763,900 6,756,466 1.2

17,891,193 33
140961,035 258

INFORMATIONSTECHNOLOGIE
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN

Samsung SDICo., Ltd. .. ..o 33,660 14,881,142 2.7
Sinbon Electronics Co., Ltd. .. ... ... . 1,359,000 12,558,413 2.3
27,439,555 5.0
IT-DIENSTLEISTUNGEN
FPT COIP. o vttt et e e e e e e e e e e e 199,881 736,337 0.1
GDS Holdings Ltd. - Class A ... ..ot 2,671,480 9,123,860 1.7
Larsen & Toubro Infotech Ltd. .. ... ... . ... . e 103,063 5,899,266 1.1

15,759,463 29

HALBLEITER UND HALBLEITERAUSRUSTUNG

ASPEED Technology, InC. ... .. . o 107,100 7,048,826 1.3
Broadcom, INC. . ... . 17,380 8,674,532 1.6
MediaTek, INC. .. ..ot 466,000 10,082,719 1.9
SK HyNIX, INC. oot 96,220 6,765,032 1.2
Taiwan Semiconductor Manufacturing Co., Ltd. ........ ... .. ... .. ... . ... .... 2,679,000 43 854,684 8.0

76425,793 140

TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
Samsung Electronics Co., Ltd. ... ... ... 341,020 15,107,450 2.8

134,732,261 24.7

FINANZWERTE

BANKEN
Bank for Foreign Trade of Vietnam JSC ....... ... ... .. .. i 2,288,807 8,190,933 15
Bank Mandiri Persero Tbk PT ... ... . e 34,007,000 20,237,061 3.7
Bank Rakyat Indonesia Persero Tk PT . ...... .. ... ... .. . i i 8,900,000 2,599,059 0.5
Grupo Financiero Banorte SABde CV-Class O . ...t 1,331,510 7,864,874 14
HDFC Bank Ltd. . .. ..o e e e e 1,021,766 18,700,021 34

57,591,948 _10.5

DIVERSIFIZIERTE FINANZDIENSTLEISTUNGEN

Housing Development Finance Corp., Ltd. ........ .. ... ... .. .. 624,861 18,922,188 3.5
VERSICHERUNGEN

ATAGroup Ltd. . . ..o 1,695,200 16,309,920 3.0

Max Financial Services Ltd. . ... ... e 746,394 7,667,518 14

23977438 44
100491,574 184

KOMMUNIKATIONSDIENSTLEISTUNGEN

INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN
Tencent Holdings Ltd. . ... ... .. 744,800 30,783,164 56
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ABFCPI
Emerging Markets Growth Portfolio

Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
INDUSTRIEGUTER
BAU- UND INGENIEURWESEN
Sinopec Engineering Group Co.,Ltd.-ClassH ............... 20,694,500 $ 9,245,680 1.7%

ELEKTRISCHE AUSRUSTUNG

Contemporary Amperex Technology Co., Ltd. - Class A ........ 179,800 12,462,730 23
EcoproBM Co.,Ltd. . ... ... 80,244 6,639,616 1.2
19,102,346 3.5
28,348,026 5.2
GRUNDSTOFFE
CHEMIKALIEN
Sociedad Quimica y Minera de Chile SA (Sponsored ADR) .. ... 110,310 10,995,701 2.0
METALL UND BERGBAU
Freeport-McMoRan, Inc. ........... ... ... .. .. .. .. ... 294,460 8,716,016 1.6
19,711,717 3.6
GESUNDHEITSWESEN
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Universal Vision Biotechnology Co.,Ltd. ................... 617,400 6,428,775 1.1
PHARMAZEUTIKA
Genomma Lab Internacional SABde CV-ClassB ............ 11,247,696 9,189,540 1.7
15,618,315 2.8
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
Equatorial Energia SA ... ... .. ... 3,182,500 14,791,798 2.7
VERBRAUCHSGUTER
LEBENSMITTEL UND MASSENERZEUGNISSE — EINZELHANDEL
Dino Polska SA ... ... 110410 8,054,801 1.5
493,492,691 90.3
AKTIENANLEIHEN
INFORMATIONSTECHNOLOGIE
IT-DIENSTLEISTUNGEN
FPT Corp. Macquarie Bank Ltd., expiring 03/31/2023.......... 1,904,392 7,034,824 1.3
500,527,515  91.6
SONSTIGE UBERTRAGBARE WERTPAPIERE
STAMMAKTIEN
FINANZWERTE
BANKEN
AlRajhiBank ....... ... 371,072 8,883,389 1.6
INDUSTRIEGUTER
GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF
Sunny Friend Environmental Technology Co.,Ltd. (b) ......... 1,334,000 7,940,691 1.5
STRASSE UND SCHIENE
Globaltrans Investment PLC (Sponsored GDR) (b) ............ 941,672 1 0.0
7,940,692 1.5
16,824,081 3.1
Gesamtanlagen
(Kosten $563,548.911). . ... ovi i $ 517351596 94.7%
Termineinlagen
ANZ,London(C) .. ..vvnii i 0.80 % - 4307 00
Bank of Nova Scotia, Toronto(¢) . . ......vveiieneenn.. 137 % - 109 0.0
BBH, Grand Cayman(C). . ... ..ottt 4.15 % - 65,972 0.0
BNP Paribas, Paris(C). . . . ..o vt 0.40 % - 319,860 0.1
Credit Suisse AG, Zurich(C). . . ... (0.58)% - 1,072 0.0
Hong Kong & Shanghai Bank, Singapore(c). ................. 1.10 % - 49,156 0.0
HSBC Bank PLC,Paris(C). .. . ..o v e e (0.13)% - 241,570 0.1
SEB, Stockholm(c) ........ ..ot 0.19 % - 85 0.0
Sumitomo, London(c) ............. i 0.87 % - 134,013 00
Sumitomo,London(c) . ........... i 1.68 % — 24,693,232 4.5
Termineinlagen insgesamt. . . .......... ... ... .. 25,509,376 4.7
Sonstige Vermogenswerte abziiglich Verbindlichkeiten......................... 3,237,611 0.6
NettOVermMOZEN . . . . . ...ttt e e $ 546,098,583 100.0%
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung)

ABFCPI

Emerging Markets Growth Portfolio

DEVISENTERMINGESCHAFTE

Vertriige zur Im Austausch Unrealisierte
Lieferung Ausiibungs- Wertsteigerung/
Gegenpartei (000) datum (-minderung)
Brown Brothers Harriman & Co+. .. ..................... AUD 3,159 USD 2,237 09/12/2022 $ 75,320
Brown Brothers Harriman & Co+. .. ..............ooon... PLN 1,012 USD 223 09/12/2022 7,923
Brown Brothers Harriman & Co+. . ...................... PLN 49 USD 10 09/12/2022 (172)
Brown Brothers Harriman & Co+. .. ..............ooon... SGD 37 USD 27 09/12/2022 531
Brown Brothers Harriman & Co+. .. ..................... USD 4204 AUD 6,017 09/12/2022 (86,048)
Brown Brothers Harriman & Co+. ... .................... USD 221 PLN 1,049 09/12/2022 1,696
Brown Brothers Harriman & Co+. .. ..................... USD 223 PLN 1,012 09/12/2022 (7,923)
Brown Brothers Harriman & Co+. .. ... inn. .. USD 52 SGD 71 09/12/2022 (644)
$ 9,317)
Wertsteigerung ~ $ 85,470
Wertminderung  $ (94,787)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.

(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
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 Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

31. August 2022 Asia Ex-Japan 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 7,792,000 $ 11,794,177 2.4%
Hyundai Motor Co. .. ..ottt e e 33,890 4,966,125 1.0
Kia COmP. .« ettt 259,380 15,668,875 32
Maruti Suzuki India Ltd. . .. ... o 123,672 14,104 477 2.8

46.533.654 94

HOTELS, RESTAURANTS UND FREIZEIT
Galaxy Entertainment Group Ltd. . . ... ... .. 1,536,000 8,630,423 1.8
Tongcheng Travel Holdings Ltd. . ... ... ... i 4,164,400 8,584,860 1.7

17,215,283 35

HAUSHALTSGEBRAUCHSGUTER

Gree Electric Appliances, Inc. of Zhuhai - Class A (Nth SZ-SEHK) .................... 279,600 1,292,454 03
Midea Group Co., Ltd. - Class A .. ... o e 654,600 5,045,372 1.0
TCL Technology Group Corp. - Class A . ... ...ttt e 1,845,300 1,108,649 0.2

7.446 475 1.5

EINZELHANDEL — INTERNET UND DIREKTVERTRIEB

Alibaba Group Holding Ltd. ... ... ... 1,771,700 21,286,495 4.3
MULTILINE-EINZELHANDEL

Matahari Department Store Tbk PT ... ... ... e 7,511,100 1,938,185 04
SPEZIALISIERTER EINZELHANDEL

Mobile World Investment COrp. . ....... ...ttt 507,500 1,601,834 0.3

Zhongsheng Group Holdings Ltd. . ... ... .. e 1,347,000 6,392,874 1.3

7,994,708 1.6

TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER
Samsonite International SA . . ... ... 4,882,200 11,968,037 24

114,382,837 _23.1

FINANZWERTE

BANKEN
Bank Negara Indonesia Persero Tbk PT .. ... . ... 12,406,500 7,125,849 14
Bank of the Philippine Islands .......... ... . . .. 2,746,940 4,644,679 09
BOC Hong Kong Holdings Ltd. . ....... ... i 1,855,000 6,404,946 13
CTBC Financial Holding Co., Ltd. . ... ... e 4,512,000 3,483,597 0.7
Dah Sing Financial Holdings Ltd. . ..... ... ... . i 694,200 1,852,981 04
Hana Financial Group, Inc. . ... .. .. . 347410 10,194,641 2.1
KB Financial Group, Inc. ... ... 729,600 26,973,736 54
Metropolitan Bank & Trust Co. . ...ttt e 3,038,880 2,846,498 0.6
Military Commercial Joint Stock Bank . ....... .. ... ... ... . . 1,949,880 1,975,246 04
Oversea-Chinese Banking Corp., Ltd. ........ ... ... ... ... . . i 562,700 4,868,183 1.0
State Bank of India . ... ... ... . e 1,132,871 7,570,709 1.5

77941065 157

DIVERSIFIZIERTE FINANZDIENSTLEISTUNGEN

Metro Pacific Investments COIp. . .. ... oottt e 35,522,000 2,359,488 0.5
VERSICHERUNGEN

PICC Property & Casualty Co.,Ltd.-Class H .. ...... ... ... i i 3,126,000 3,385,402 0.7

Ping An Insurance Group Co.of ChinaLtd.-Class H . ............ ... ... ... ...... 1,606,000 9,484,131 1.9

12,869,533 2.6
93,170,086 18.8

INFORMATIONSTECHNOLOGIE
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN

BOE Technology Group Co.,Ltd. - Class A . .. .. ...ttt e 10,153,800 5,438,880 1.1
GoerTek, Inc. - Class A .. ... e 556,200 2,615,328 0.5
Luxshare Precision Industry Co.,Ltd. - Class A ... ... .. i 960,200 5,215,592 1.1
Tong Hsing Electronic Industries Ltd. . ...... .. ... .. .. 319,000 2,237,585 04

15,507,385 3.1

IT-DIENSTLEISTUNGEN

BT COrD. ottt et e e 1,244 420 4,596,578 09
Vnet Group, Inc. (ADR) .. ... 798,400 4,271,440 0.9

8,868,018 1.8

HALBLEITER UND HALBLEITERAUSRUSTUNG

Novatek Microelectronics COrp. .. ...ttt e 613,000 5,306,793 1.1
Realtek Semiconductor COIp. ... ...ttt e 351,000 3,990,012 0.8
SK Hynix, INC. ..o 140,230 9,980,858 20
Taiwan Semiconductor Manufacturing Co., Ltd. ......... ... ... ... . 1,762,000 29,234,004 59
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung)

ABFCPI
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Anteile Wert Nettover-
(USD) mogen %
United Microelectronics COIP. ... ...ttt e 10,792,000 14,572,524 3.0%
63,084,191 12.8
87,459,594 17.7
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
Power Grid Corp.of India Ltd. .. ... ... 3,769,134 10,886,438 2.2
GASVERSORGUNGSBETRIEBE
GAIL India Ltd. ... o e e 5427076 9,295,775 1.9
Kunlun Energy Co., Ltd. . .. ... 10,078,000 8,795,635 1.7
18,091,410 3.6
UNABHANGIGE STROM- UND ERNEUERBARE ELEKTRIZITATSPRODUZENTEN
ACEN COTP. .t ettt et e e e e e e e e e e e 436,080 58,242 0.0
China Datang Corp. Renewable Power Co.,Ltd.-ClassH ........................... 18,002,000 4,518,448 0.9
China Longyuan Power Group Corp.,Ltd.-ClassH . .......... ... ... .. ... ... .. 4,126,000 6,686,804 14
China Yangtze Power Co., Ltd. - Class A .. ... ... . i 1,312,000 4,554,724 09
Xinyi Energy Holdings Ltd. . ... ... . 9,688,000 3925216 0.8
19,743,434 4.0
48,721,282 9.8
IMMOBILIEN
AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)
Frasers Centrepoint TrUSt .. ... ... ... e 1,462,300 2,364,878 0.5
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
AyalaLand, InC. ... ... o 12,559,000 6,407,539 1.3
China Resources Land Ltd. . .. .. ... .. 1,482,000 6,089,480 12
CIFI Holdings Group Co.,Ltd. (a) ... ...ttt e 10,062,264 2,564,059 0.5
CK Asset Holdings Ltd. ... ... e e e 537,500 3,636,430 0.7
Country Garden Holdings Co.,Ltd. (@) . ... ... .ot 5,463,000 1,621,770 0.3
Longfor Group Holdings Ltd. . . ... ... e 1,912,000 6,236,345 1.3
Megaworld COrp. . ..ot 31,599,000 1,406,776 0.3
Midea Real Estate Holding Ltd. . ...... ... . .. e 2,550,600 2,733,006 0.6
Times China Holdings Ltd. (a) . ........ oo e 4,114,000 613,271 0.1
Vincom Retail JSC . ... o 2,206,100 2,606,482 0.5
VInhomes JSC .. .ot 935,700 2434536 0.5
36,349,694 7.3
38,714,572 7.8
INDUSTRIEGUTER
BAU- UND INGENIEURWESEN
China State Construction Engineering Corp.,Ltd. - Class A .......................... 1,699,700 1,264,779 0.2
ELEKTRISCHE AUSRUSTUNG
Jiangsu Zhongtian Technology Co., Ltd. - Class A (Nth SSE-SEHK) ................... 960,500 3,095,292 0.6
Ming Yang Smart Energy Group Ltd. - Class A ......... ... ... .. ... ... 773,400 3,004,028 0.6
NARI Technology Co., Ltd. - Class A .. ... .ottt e 2,779,641 11,046,130 2.3
17,145,450 3.5
INDUSTRIEKONZERNE
AYala COTP. oottt 183,280 2,291,204 0.5
HANDELSGESELLSCHAFTEN UND VERTRAGSHANDLER
BOC Aviation Ltd. ... ... 571,000 4,586,944 0.9
25,288,377 5.1
KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE
HKT Trust & HKT Ltd. - Class SS . ... oo i 2,162,000 2,903,345 0.6
UNTERHALTUNG
International Games System Co., Ltd. ........ ... ... i 398,000 4,877,339 1.0
INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN
Tencent Holdings Ltd. . . ... ... o 310,900 12,960,934 2.6
MEDIEN
Media Nusantara Citra TBK PT . ... ... . et 43,406,500 2,675,893 0.5
23417511 4.7
GRUNDSTOFFE
CHEMIKALIEN
Hansol Chemical Co., Ltd. ... ... .. e 52,450 8,568,147 1.7
Shanghai Putailai New Energy Technology Co.,Ltd. - Class A ........................ 250,600 2,299,389 0.5
10,867,536 2.2
BAUMATERIAL
Gansu Shangfeng Cement Co., Ltd. - Class A .. ... . ... i 478,620 1,013,018 0.2
Huaxin Cement Co., Ltd. - Class A(Nth SSE-SEHK) . ............. ..., 353,100 887415 0.2
1,900,433 04
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ABFCPI
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Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
METALL UND BERGBAU
Ganfeng Lithium Co.,Ltd.-Class H(a) . . . .................. 451,680 $ 3,990,980 0.8%
Zijin Mining Group Co.,Ltd.-ClassH .................. ... 5,058,000 5,761,275 1.1
9,752,255 1.9
22,520,224 4.5
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
China Oilfield Services Ltd.-Class H ...................... 11,502,000 11,958,199 24
OL, GAS UND VERBRAUCHSBRENNSTOFFE
PetroChina Co.,Ltd.-ClassH ............................ 15,372,000 7,266,187 1.5
19,224,386 39
VERBRAUCHSGUTER
LEBENSMITTELPRODUKTE
Uni-President Enterprises Corp. .............oooiienno... 1,562,000 3,387,006 0.7
476,285,875  96.1
AKTIENANLEIHEN
IMMOBILIEN
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
Vincome Retail, Macquarie Bank Ltd., expiring 03/31/2023 .. ... 3,701,260 4,372,061 09
Vinhomes JSC, Macquarie Bank Ltd., expiring 07/15/2024 . . . . .. 526,800 1,370,646 0.3

5,742,707 1.2

INFORMATIONSTECHNOLOGIE

IT-DIENSTLEISTUNGEN
FPT Corp., Macquarie Bank Ltd., expiring 03/31/2023 ......... 1,499,628 5,538,071 1.1

NICHT-BASISKONSUMGUTER

SPEZIALISIERTER EINZELHANDEL
Mobile World Investment Corp., Macquarie Bank Ltd.,

expiring 03/31/2023 . ... oo 459,900 1,451,593 0.3
FINANZWERTE
BANKEN
Military Commercial Joint Stock Bank, Macquarie Bank Ltd.,
expiring 03/31/2023 ... ... 922,827 934,832 0.2
13,667,203 2.8
Gesamtanlagen
(Kosten $546,148.971). . ... $ 489953078 98.9%
Termineinlagen
ANZ,London(b) . ...t 0.80 % - 2,221 00
BBH, Grand Cayman(b) ........... ... ..., 1.65 % - 4 0.0
BBH, Grand Cayman(b) . .............oiiiiiiinnennno.. 4.15 % - 6,234 0.0
Hong Kong & Shanghai Bank, Hong Kong(b) ................ 040 % - 41,326 0.0
Hong Kong & Shanghai Bank, Singapore(b) ................. 1.10 % - 50,142 0.0
Sumitomo, London(b) . .......... .. ... ... ... ... ... 0.87 % - 28 0.0
Sumitomo, Tokyo(b) . ......coooii 1.68 % - 2,530,314 0.5
Termineinlagen insgesamt. . . ........ .. ... ... .. 2,630,269 0.5
Sonstige Vermogenswerte abziiglich Verbindlichkeiten......................... 2,757,131 0.6
NettOVermOZeN . . . . ... .ottt e $ 495,340478 100.0%

DEVISENTERMINGESCHAFTE

Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Brown Brothers Harriman & Co+. .. ..................... AUD 35,754 USD 25,334 09/12/2022 $ 865416
Brown Brothers Harriman & Co+. ... .................... CAD 6,253 USD 4,889 09/12/2022 127,462
Brown Brothers Harriman & Co+. . ...............oooa... EUR 388 USD 402 09/12/2022 11,841
Brown Brothers Harriman & Co+. .. ...........c..n... EUR 10 USD 10 09/12/2022 (34)
Brown Brothers Harriman & Co+. .. ..................... GBP 3,606 USD 4413 09/12/2022 222439
Brown Brothers Harriman & Co+. ... .................... NZD 6,382 USD 4,089 09/12/2022 184,348
Brown Brothers Harriman & Co+. . ............ .. ... .. SGD 66 USD 48 09/12/2022 971
Brown Brothers Harriman & Co+. ... .................... USD 48,755 AUD 69,803 09/12/2022 (985,193)
Brown Brothers Harriman & Co+. . ...................... USD 9,513 CAD 12,264 09/12/2022 (175,333)
Brown Brothers Harriman & Co+. .. ..............ooou... USD 388 EUR 386 09/12/2022 94
Brown Brothers Harriman & Co+. . .......... ... ... .. USD 402 EUR 388 09/12/2022 (11,841)
Brown Brothers Harriman & Co+. ... .................... USD 8,463 GBP 7,028 09/12/2022 (296,517)
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Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Brown Brothers Harriman & Co+. ... ....... ... .. ... USD 7,856 NZD 12,486 09/12/2022 $ (216,951)
Brown Brothers Harriman & Co+. . ...................... USD 93 SGD 128 09/12/2022 (1,165)
Brown Brothers Harriman & Co+. ... .................... USD 24,209 ZAR 402304 09/12/2022 (741,874)
Brown Brothers Harriman & Co+. .. ..................... ZAR 206,409 USD 12,727 09/12/2022 686,386
Brown Brothers Harriman & Co+. .. .......... ...t .. CNH 2 USD 0* 09/19/2022 2
Brown Brothers Harriman & Co+. . ... on... CNH 1 USD 0* 09/19/2022 (N
Brown Brothers Harriman & Co+. ... ......... ...t USD 0* CNH 1 09/19/2022 1
Brown Brothers Harriman & Co+. .. ..................... USD 13 CNH 91 09/19/2022 (210)
$ (330,159)
Wertsteigerung ~ $ 2,098,960
Wertminderung  $ (2,429,119)

+  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

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 Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

31. August 2022 Japan Strategic Value Portfolio
Anteile Wert Nettover-
JPY) mogen %

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

GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF
Park24 Co., Ltd. ... .. 68,800 ¥ 137,324,800 2.0%

ELEKTRISCHE AUSRUSTUNG

Fuji Electric Co., Ltd. .. ..o o 16,300 98,941,000 1.5
INDUSTRIEKONZERNE

Hitachi Ltd. . ..o e 30,400 212,678,400 3.2
MASCHINEN

Amada Co., Ltd. ... 61,100 67,026,700 10

THICOIP. (@) . v et et ettt e e e e e e e e e e e e e 19,700 73,579,500 1.1

Toyota Industries COTP. . . ..ottt et e et e e e e 15,900 124,338,000 1.9

264,944,200 40

PROFESSIONELLE DIENSTLEISTUNGEN

DiIP COIP. (@) - oo eeee e e e e e e 30,600 111,078,000 1.6
OUtSOUICING, INC. . . . ottt e e 75,400 92,138,300 14
UT Group Co., Ltd. . ..ot e 42,400 119,016,800 1.8
322,233,600 4.8
STRASSE UND SCHIENE
East Japan Railway Co. .. ... i 17,600 127,406,400 19
Sankyu, INC. .. oo 22,000 94,490,000 14

221,896,400 33

HANDELSGESELLSCHAFTEN UND VERTRAGSHANDLER
Mitsubishi COrp. ... ... 35,800 163,391,200 24

1421409.600 212

NICHT-BASISKONSUMGUTER

KFZ-BESTANDTEILE
NGK Spark Plug Co., Ltd. .. ... 40,600 116,359,600 1.7
Sumitomo Electric Industries Ltd. (@) . .. ... ...t 86,500 138,616,250 2.1
TOYO Tire COTP. . . . vttt et e e e e e e e e e e e e e e e 47,100 79,787,400 12
TS Tech Co., Ltd. ... e e e e e e 43,300 67,721,200 1.0
402,484 450 6.0
KRAFTFAHRZEUGE
Honda Motor Co., Ltd. (2) . . .. oottt e e e e e e 47,900 178,379,600 2.7
SUzUKE MOtOr COTP. .« vt ettt et e e e e e e e e e e e 39,900 194,672,100 2.9
TOoyota MOtOr COTP. . .v ettt et e e e e e e e e e e e e e 59,000 123,988,500 1.8

497,040,200 74

HAUSHALTSGEBRAUCHSGUTER

SONY Group COTP. « v v ettt et e e e e e e e e e 16,900 188,181,500 2.8
EINZELHANDEL — INTERNET UND DIREKTVERTRIEB

ASKUL COTP. o ettt et e e e e e e e e e e e e e e e 69,800 128,920,600 1.9
SPEZIALISIERTER EINZELHANDEL

ABC-Mart, INC. (2). . . o oottt et et e 11,600 65,076,000 10

Shimamura Co., Ltd. ... ... 2,900 36,656,000 0.5

101,732,000 1.5

TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER
ASICS COTP. ettt e e e e 27,200 69,686,400 1.1

1,388,045,150 _20.7

INFORMATIONSTECHNOLOGIE
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN

Oki Electric Industry Co., Ltd. . ... ..o 133,600 100,600,300 1.5
IT-DIENSTLEISTUNGEN

BIPROGY, INC. ..ottt e e e e e e e 50,700 157,170,000 2.3

FUujitsu Ltd. . ..o 2,400 39,756,000 0.6

NEC Networks & System Integration Corp. . ..ottt 62,600 109,174,400 1.6

OtSUKA COTP. .ottt e et e e e e e e e e e e e e e e e e 31,800 144,054,000 2.2

450,154 .400 6.7

HALBLEITER UND HALBLEITERAUSRUSTUNG
ROTZE COIP. oottt et e e e e e 6,600 56,562,000 09
SCREEN Holdings Co., Ltd. .. ... ... e 12,300 115,374,000 1.7

171.,936.000 2.6
722,691,200 _10.8
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Zinssatz Datum Anteile Wert Nettover-
JPY) mogen %
VERBRAUCHSGUTER
GETRANKE
Asahi Group Holdings Ltd. . ....... ... .. .. .. 21436 ¥ 100,170,428 1.5%
Kirin Holdings Co.,Ltd. . ....... .. ... .. 45,700 104,858,650 1.6

205,029,078 3.1

LEBENSMITTEL UND MASSENERZEUGNISSE - EINZELHANDEL

Seven & i Holdings Co.,Ltd. ....... ... ... ... ... ....... 23,700 131,132,100 19
Sundrug Co., Ltd. ... .. 24,800 84,568,000 1.3
215,700,100 3.2
LEBENSMITTELPRODUKTE
Morinaga & Co. Ltd./Japan ........ ... ... ... ... 1,370 5,452,600 0.1
Nichirei COrp. ... oovun it e 48,300 120,315,300 1.8
125,767,900 1.9
KORPERPFLEGEPRODUKTE
Pola Orbis Holdings, Inc. .......... ... ... .. .. 48,200 74,613,600 1.1
621,110,678 9.3
GRUNDSTOFFE
CHEMIKALIEN
AirWater,InC. . ... 63,500 111,125,000 1.7
TOSON COIP. .« .ottt 68,500 123,779,500 1.8
ZeON COIP. .ottt e et e 125,400 168,412,200 2.5

403.316.,700 6.0

CONTAINER UND VERPACKUNGEN

Rengo Co., Ltd. . ...t 172,800 142,041,600 2.1
METALL UND BERGBAU
Sumitomo Metal Mining Co.,Ltd. ......................... 15,000 66,075,000 1.0

611.433.300 9.1

KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE

Nippon Telegraph & Telephone Corp. ...................... 88,300 332,802,700 50
UNTERHALTUNG

Konami Holdings Corp. . ........ .ot 18,400 130,272,000 1.9
MEDIEN

Kadokawa Corp. ... .vut 31,300 95,152,000 14

558,226,700 8.3

FINANZWERTE
BANKEN

Mitsubishi UFJ Financial Group,Inc........................ 267,300 192,750,030 29

Sumitomo Mitsui Financial Group,Inc. ..................... 51,600 216,410,400 3.2

409,160,430 6.1

DIVERSIFIZIERTE FINANZDIENSTLEISTUNGEN
ORIX COrp. .o ot 55,400 127,198,400 19

536.358.830 8.0

IMMOBILIEN
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
Daito Trust Construction Co., Ltd. .......... ... ... ... ..... 6,400 87,936,000 13
Mitsui Fudosan Co.,Ltd. .......... ... ... ... i, 66,600 188,045,100 2.8
275,981,100 4.1
GESUNDHEITSWESEN
PHARMAZEUTIKA
Nippon Shinyaku Co., Ltd. ........ .. ... . ... 24,500 187,425,000 2.8
Santen Pharmaceutical Co.,Ltd. ........................... 70,100 70,520,600 1.1
257,945,600 3.9
ENERGIE
OL, GAS UND VERBRAUCHSBRENNSTOFFE
ENEOS Holdings, Inc. (@) ... .... oo 377,000 197,397,200 3.0
Gesamtanlagen
(Kosten ¥6,353,563,301) . ..o vt e ¥ 6,590,599,358 98.4%
Termineinlagen
ANZ,London(b) . ...t 0.80 % - 39435 0.0
BBH, Grand Cayman(b) ........... ... ... ... ... ....... 1.10 % - 2 0.0
BBH, Grand Cayman(b) ...........c...oiiiiiiininno... 1.65 % - 22,722 00
BBH, Grand Cayman(b) ........... ... ... ... ... ....... 4.15 % - 210,466 00
JPMorgan Chase, New York(b) ......... ... ... ... ... ... 1.68 % - 2,574,077 00
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ABFCPI
Japan Strategic Value Portfolio

Zinssatz Datum Anteile Wert Nettover-
JPY) mogen %
Sumitomo, London(b) ......... ... ... (0.34)% - ¥ 192,050,545 2.9%
Termineinlagen insgesamt. . . ........ .. ... ... L 194,897,247 2.9
Sonstige Vermogenswerte abziiglich Verbindlichkeiten......................... (89413241) (1.3)
NettOVerMOZEN . . . . . ..ottt ettt ¥ 6,696,083,364 100.0%
DEVISENTERMINGESCHAFTE
Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Brown Brothers Harriman & Co+. . ...................... AUD 4,933 JPY 471,929 09/02/2022 ¥ 2,985,007
Brown Brothers Harriman & Co.+. .. ..................... CZK 403 JPY 2,266 09/02/2022 (28,569)
Brown Brothers Harriman & Co+. . ...................... EUR 558 JPY 77,379 09/02/2022 (536,369)
Brown Brothers Harriman & Co+. .. ..................... JPY 461,519 AUD 4933 09/02/2022 7,425,246
Brown Brothers Harriman & Co+. . ...................... JPY 2,249 CZK 403 09/02/2022 45,632
Brown Brothers Harriman & Co+. .. ..................... JPY 76,307 EUR 558 09/02/2022 1,607,513
Brown Brothers Harriman & Co+. . ...................... JPY 50,344 NZD 596 09/02/2022 334,512
Brown Brothers Harriman & Co+. .. ..................... JPY 1,948 SGD 20 09/02/2022 60,523
Brown Brothers Harriman & Co+. . ...................... JPY 760,966 USD 5,772 09/02/2022 40,871,692
Brown Brothers Harriman & Co+. .. ..................... JPY 38,312 ZAR 4,704 09/02/2022 (161,903)
Brown Brothers Harriman & Co+. . ...................... NZD 596 JPY 50,839 09/02/2022 160,823
Brown Brothers Harriman & Co+. . ...................... SGD 20 JPY 2,005 09/02/2022 (2,995)
Brown Brothers Harriman & Co+. . ...................... USD 5,772 JPY 799,876 09/02/2022 (1,961472)
Brown Brothers Harriman & Co+. .. ..................... ZAR 4,704 JPY 38,637 09/02/2022 486,478
Brown Brothers Harriman & Co+. . ...................... AUD 66 JPY 6,314 09/12/2022 31,461
Brown Brothers Harriman & Co+. . ...................... AUD 4933 JPY 461,519 09/12/2022 (7,157,633)
Brown Brothers Harriman & Co+. . ...................... CZK 408 JPY 2,279 09/12/2022 (41,336)
Brown Brothers Harriman & Co+. . ...................... EUR 573 JPY 78,320 09/12/2022 (1,632,405)
Brown Brothers Harriman & Co+. . ...................... JPY 461,520 AUD 4934 09/12/2022 7,157,626
Brown Brothers Harriman & Co+. . ..............ooun... JPY 471,929 AUD 4933 09/12/2022 (3,252,313)
Brown Brothers Harriman & Co+. . ...................... JPY 4514 CZK 806 09/12/2022 65,018
Brown Brothers Harriman & Co+. .. ..................... JPY 154,810 EUR 1,124 09/12/2022 2,162,449
Brown Brothers Harriman & Co+. . ...................... JPY 54,187 NZD 641 09/12/2022 234,356
Brown Brothers Harriman & Co+. .. ..............oun... JPY 52,164 NZD 612 09/12/2022 (200,021)
Brown Brothers Harriman & Co+. . ...................... JPY 3,953 SGD 40 09/12/2022 60,723
Brown Brothers Harriman & Co+. .. ..............oun... JPY 1,594,620 USD 11,795 09/12/2022 42953752
Brown Brothers Harriman & Co+. . ...................... JPY 482 ZAR 60 09/12/2022 3,080
Brown Brothers Harriman & Co+. . ... u... JPY 79,155 ZAR 9,679 09/12/2022 (779,122)
Brown Brothers Harriman & Co+. . ...................... NZD 68 JPY 5,856 09/12/2022 63,183
Brown Brothers Harriman & Co+. . ...................... NZD 596 JPY 50,344 09/12/2022 (295,760)
Brown Brothers Harriman & Co+. . ...................... SGD 20 JPY 1,975 09/12/2022 (59,222)
Brown Brothers Harriman & Co+. .. ............oooiun. .. USD 6,101 JPY 805,475 09/12/2022 (41,601,907)
Brown Brothers Harriman & Co+. . ...................... ZAR 5,032 JPY 40,994 09/12/2022 242,534
Brown Brothers Harriman & Co+. . ...................... ZAR 85 JPY 684 09/12/2022 (6,194)
¥ 49,234 387

Wertsteigerung ¥ 106,951,608
Wertminderung ¥ (57,717,221)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.
(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 Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

31. August 2022 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 835,000 $ 1,263,878 1.0%
Guangzhou Automobile Group Co.,Ltd.-ClassH ........ ... ... ... .. ... ... .. 1,328,000 1,147,176 1.0
XPeng, Inc. (ADR) . ..ot 38,370 710,612 0.6

3,121,666 2.6

HOTELS, RESTAURANTS UND FREIZEIT
Jiumaojiu International Holdings Ltd. (a) .. ....... ... . i 981,000 1,942,327 1.6
Tongcheng Travel Holdings Ltd. ... ... .. . 1,643,200 3,387437 2.8

5,329,764 44

EINZELHANDEL — INTERNET UND DIREKTVERTRIEB

Alibaba Group Holding Ltd. .. ... ... e 593,360 7,129,059 59
JD.com,InC. - Class A . . ... i 139,026 4,371,631 3.6
Meituan - Class B .. ... o 195,800 4,734,904 3.9
Pinduoduo, Inc. (ADR) . . ..ottt 30,660 2,186,058 1.8

18421,652 152

SPEZIALISIERTER EINZELHANDEL
Topsports International Holdings Ltd. . ......... ... . . . . 1,074,000 849,764 0.7
Zhongsheng Group Holdings Ltd. . ......... ... . . i 331,500 1,573,302 1.3

2,423,066 20

TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER

Bosideng International Holdings Ltd. .. ... ... .. ... i 3,082,000 1,735,630 14
LiNing Co., Ltd. . ..o 358,500 3,288,697 2.7
Samsonite International SA . . ... ... .. 528,900 1,296,525 1.0
Shenzhou International Group Holdings Ltd. ......... ... ... ... ... .. o . .. 89,000 933,804 0.8
Stella International Holdings Ltd. .. ... ... .. ... e 1,642,000 1,914,241 1.6

9,168,897 7.5
38465045 317

FINANZWERTE
BANKEN
Bank of Hangzhou Co., Ltd. - Class A .. ... ..t e 789,400 1,637,655 14
BOC Hong Kong Holdings Ltd. ......... ... i 342,000 1,180,858 1.0
China Construction Bank Corp.-Class H . ...... ... .. ... i 6,819,100 4,231,149 35
China Merchants Bank Co.,Ltd.-Class H . . .. ... ... .. .. . . .. 429,000 2,202,747 1.8
Industrial Bank Co., Ltd. - Class A . .. ... it e e e 354,400 877,855 0.7
Ping An Bank Co.,Ltd. - Class A . ... ...ttt e 1,016,436 1,876,158 1.5
12,006,422 9.9
KAPITALMARKTE
CITIC Securities Co., Ltd. - Class H .. ... ... et 547,400 1,113,115 09
Haitong Securities Co., Ltd. - Class H . ....... ... ... i 837,600 549,599 0.5
1,662,714 14
VERSICHERUNGEN
China Life Insurance Co.,Ltd. - Class H .. ....... ... .. ... . . . . 795,000 1,142,559 0.9
Ping An Insurance Group Co.of ChinaLtd.-Class H . ......... ... ... ... ... ... ... 608,000 3,590,505 3.0

4,733,064 39
18,402,200 152

KOMMUNIKATIONSDIENSTLEISTUNGEN

UNTERHALTUNG
G-bits Network Technology Xiamen Co.,Ltd.-Class A ........ ... ... ... ... .. 37,600 1,553,262 13
NetEase, INC. .. ..o 107,600 1,943,976 1.6

3497238 29

INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN

Tencent Holdings Ltd. . . ... ... 308,100 12,844,206 10.6
MEDIEN
Chinese Universe Publishing and Media Group Co.,Ltd. ........... ... ... ... ...... 867,700 1,173,263 0.9
17,514,707 144
INDUSTRIEGUTER
ELEKTRISCHE AUSRUSTUNG
Contemporary Amperex Technology Co.,Ltd.-Class A ........ ... ... ... ... ...... 17,700 1,237,655 1.0
Ming Yang Smart Energy Group Ltd. - Class A . ... .. i 339,200 1,317,515 1.1
NARI Technology Co., Ltd. - Class A .. ... o e 724 975 2,881,008 24
5436,178 4.5
INDUSTRIEKONZERNE

Guoco Group Ltd. . . ... 91,000 869,571 0.7
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ABFCPI
China Low Volatility Equity Portfolio

Anteile Wert Nettover-
(USD) mogen %
MASCHINEN
Wuxi Lead Intelligent Equipment Co., Ltd. - Class A . ...... ... .. .. i, 122,500 $ 978,227 0.8%
HANDELSGESELLSCHAFTEN UND VERTRAGSHANDLER
BOC Aviation Ltd. . ... ...t e 165,400 1,328,687 1.1
8,612,663 7.1
VERSORGUNG
GASVERSORGUNGSBETRIEBE
Kunlun Energy Co., Ltd. ... ... 4,370,000 3,813,944 3.1
UNABHANGIGE STROM- UND ERNEUERBARE ELEKTRIZITATSPRODUZENTEN
China Datang Corp. Renewable Power Co.,Ltd.-ClassH(a)............ ... ... ... .. 3,713,000 931,952 0.8
China Yangtze Power Co., Ltd. - Class A ... ... ..t 364,000 1,263,658 1.0
Huaneng Lancang River Hydropower, Inc. - Class A (Nth SSE-SEHK) ................. 981,700 1,033,219 09
Xinyi Energy Holdings Ltd. (@) . . .. ...ttt 3,086,000 1,250,332 1.0
4479,161 3.7
8,293,105 6.8
VERBRAUCHSGUTER
GETRANKE
China Resources Beer Holdings Co., Ltd. ........ ... ... . .. 172,000 1,202,008 1.0
Kweichow Moutai Co., Ltd. - Class A ... ... . e 7.900 2,200,449 1.8
Tsingtao Brewery Co., Ltd. - Class H . . ... ... . e 180,000 1,754,430 1.5
5,156,887 43
LEBENSMITTEL UND MASSENERZEUGNISSE — EINZELHANDEL
Taiwan FamilyMart Co., Ltd./Taiwan . .. ... i i 206,000 1,323,138 1.1
6.480,025 54
INFORMATIONSTECHNOLOGIE
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN
BOE Technology Group Co.,Ltd. - Class A . .. .. ...ttt e 1,772,200 949,278 0.8
GoerTek, Inc. - Class A .. ... i 187,500 881,650 0.7
1,830,928 1.5
IT-DIENSTLEISTUNGEN
GDS Holdings Ltd. - Class A ... ..ot e e e e 515,260 1,788,938 1.5
Vnet Group, Inc. (ADR) .. ... 86,989 465,391 04
2,254,329 1.9
HALBLEITER UND HALBLEITERAUSRUSTUNG
LONGi Green Energy Technology Co.,Ltd.-Class A . .......... .. ... i, 169,700 1,257,856 1.0
5,343,113 44
IMMOBILIEN
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
China Resources Land Ltd. . . ... ... . e 354,000 1,454,572 12
Longfor Group Holdings Ltd. (@). . . ... ..ottt e 521,500 1,700,970 14
Midea Real Estate Holding Ltd. .. ........ ... i 682,000 730,773 0.6
Poly Developments and Holdings Group Co.,Ltd.-Class A . ......................... 513,300 1,285,572 1.1
5,171,887 43
GRUNDSTOFFE
CHEMIKALIEN
Shanghai Putailai New Energy Technology Co.,Ltd.-Class A ........................ 123,000 1,128,591 09
Suzhou TA&A Ultra Clean Technology Co.,Ltd. .......... ... ... ... .. i, 103,600 1,170,009 1.0
Zhejiang Xinan Chemical Industrial Group Co.,Ltd.-Class A ........................ 335440 917,816 0.7
3216416 2.6
METALL UND BERGBAU
Zijin Mining Group Co.,Ltd.-Class H ........ ... ... .. ... 806,000 918,068 0.8
4,134,484 34
GESUNDHEITSWESEN
BIOTECHNOLOGIE
Chongqing Zhifei Biological Products Co.,Ltd.-ClassA . ........................... 44,200 601,811 0.5
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
Shenzhen Mindray Bio-Medical Electronics Co.,Ltd.-Class A ....................... 26,100 1,127,883 0.9
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Shanghai Pharmaceuticals Holding Co.,Ltd.-Class H ......... ... ... ... ... ...... 616,100 898,006 0.7
PHARMAZEUTIKA
Yunnan Baiyao Group Co., Ltd. - Class A .. ... .. . e 155,400 1,177,958 1.0
3,805,658 3.1
ENERGIE
OL, GAS UND VERBRAUCHSBRENNSTOFFE
PetroChina Co., Ltd. - Class H .. ... .. e 5,956,000 2,815,340 2.3
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB FCP1
China Low Volatility Equity Portfolio

Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
Gesamtanlagen
(Kosten $140,153,984). . . ..ot $ 119,038,227  98.1%
Termineinlagen
ANZ,London(b) . ......cooi 0.80 % - 7,183 0.0
BBH, Grand Cayman(b) ........... ..., 1.10 % - 1 0.0
BBH, Grand Cayman(b) . .............ouiiiiieinnennnon.. 1.37 % - 1 0.0
BBH, Grand Cayman(b) ........... ..., 1.65 % - 513 0.0
BBH, Grand Cayman(b) . .............oiiiiiiinnennno... 4.15 % - 19,565 0.0
BNP Paribas, Paris(b) . ............ i 0.40 % - 46,952 0.0
Credit Suisse AG, Zurich(b) ........ ... ... .. (0.58)% - 13,181 0.0
JPMorgan Chase, New York(b) ............ ... ... ... ... 1.68 % - 3,714,346 3.1
Sumitomo, London(b) . ........ ... .. (0.34)% - 12,930 0.0
Sumitomo, Tokyo(b) ...... ... ... (0.13)% - 13,507 0.0
Termineinlagen insgesamt. . . ......... ... . .. ... L 3,828,179 3.1
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. ........................ (1466,561) (1.2)
NettOVErMOZEN . . . . . ..ottt ettt e e e e e $ 121,399,845 100.0%
DEVISENTERMINGESCHAFTE
Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Brown Brothers Harriman & Co+. ... .................... AUD 15,689 USD 11,122 09/12/2022 $ 384,940
Brown Brothers Harriman & Co+. .. ..................... CAD 1,041 USD 814 09/12/2022 21,679
Brown Brothers Harriman & Co+. ... .................... EUR 256 USD 266 09/12/2022 7,832
Brown Brothers Harriman & Co+. .. ..................... EUR 5 USD 5 09/12/2022 37
Brown Brothers Harriman & Co+. ... .................... GBP 667 USD 817 09/12/2022 41,473
Brown Brothers Harriman & Co+. .. ..................... NZD 1,167 USD 748 09/12/2022 33,940
Brown Brothers Harriman & Co+. ... .................... PLN 2,382 USD 524 09/12/2022 17,514
Brown Brothers Harriman & Co+. .. ..................... PLN 42 USD 9 09/12/2022 (132)
Brown Brothers Harriman & Co+. .. ..............ooo.... SGD 32 USD 24 09/12/2022 482
Brown Brothers Harriman & Co+. .. ............oooiun... USD 21,678 AUD 30,931 09/12/2022 (509,571)
Brown Brothers Harriman & Co+. ... .................... USD 1,595 CAD 2,051 09/12/2022 (33,464)
Brown Brothers Harriman & Co+. . .......... ... oot USD 9 EUR 9 09/12/2022 16
Brown Brothers Harriman & Co+. .. ...........c.n. .. USD 518 EUR 506 09/12/2022 (9,102)
Brown Brothers Harriman & Co+. . ...................... USD 1,589 GBP 1,314 09/12/2022 (62,287)
Brown Brothers Harriman & Co+. ... .................... USD 1,456 NZD 2,299 09/12/2022 (49,854)
Brown Brothers Harriman & Co+. . .......... ... oot USD 16 PLN 74 09/12/2022 122
Brown Brothers Harriman & Co+. ... .................... USD 1,018 PLN 4,709 09/12/2022 (18,044)
Brown Brothers Harriman & Co+. .. ..................... USD 46 SGD 63 09/12/2022 677)
Brown Brothers Harriman & Co+. ... .................... USD 29,762 ZAR 492344 09/12/2022 (1,042,818)
Brown Brothers Harriman & Co+. .. ..................... ZAR 250,721 USD 15,466 09/12/2022 841,159

s (76829)

Wertsteigerung $ 1,349,157
Wertminderung ~ $ (1,725,986)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.
(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
EUR - Euro

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

SGD - Singapore Dollar
USD - United States Dollar
ZAR - South African Rand
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ABFCPI
China Low Volatility Equity Portfolio

Glossar:
ADR - American Depositary Receipt

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

31. August 2022 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 8852 §$ 6,060,343 1.3%
KANADA

Canadian Government Bond, Series A55 .................... 8.00% 06/01/2023 CAD 16,329 12,821,084 2.7
ITALIEN

Italy Buoni Poliennali Del Tesoro . .................couua... 5.00% 03/01/2025 EUR 14,529 15,535,403 3.2
JAPAN

Japan Government Twenty Year Bond, Series 64 .............. 1.90% 09/20/2023 JPY 951,947 6,998,069 14

Japan Government Twenty Year Bond, Series 65 .............. 1.90% 12/20/2023 2,973,376 21,963,206 4.6

28,961,275 6.0

NEUSEELAND

New Zealand Government Bond, Series 425. .. ............... 2.75% 04/15/2025 NZD 12,822 7,631,483 1.6
VEREINIGTE STAATEN

US.Treasury Bonds . ......... ... i, 7.13% 02/15/2023 USD 29,291 29,785,710 6.2

U.S. Treasury Bonds . ......... ..., 7.50% 11/15/2024 38,552 41,780,637 8.7

US.Treasury Bonds . ......... ... i, 7.63% 02/15/2025 29,447 32,235,791 6.7

U.S. Treasury NOtes . . . ..o vttt 2.00% 08/15/2025 4992 4,785,637 1.0

U.S. Treasury NOtes . . . ..o vttt et 2.88% 11/30/2023 17,096 16,975,721 3.6

U.S. Treasury NOtes . . . ..o vttt 3.00% 07/31/2024 5,681 5,633,716 1.2

131,197,212 274
202,206,800 422

INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT

FINANZINSTITUTE

BANKWESEN
ABNAMRO Bank NV . ..... ... ... ... ., 1.25% 05/28/2025 EUR 2,048 1,979,230 04
Banco Bilbao Vizcaya Argentaria SA ......... ... ... ... ... 1.38% 05/14/2025 1,463 1417,167 0.3
Banco Santander SA . ... . .. ... 3.13% 10/06/2026 GBP 1,951 2,099,402 04
Bank of America Corp. . ...ttt 1.84% 02/04/2025 USD 2,072 1,991,812 04
Barclays PLC . . ... o 0.75% 06/09/2025 EUR 537 515,730 0.1
Barclays PLC .. ... 2.89% 01/31/2027 983 951,382 0.2
Barclays PLC . . ... o 3.38% 04/02/2025 605 608,900 0.1
BNP Paribas SA . ... .. o 1.13% 08/28/2024 1,853 1,810,146 04
BPCE SA .. 1.00% 04/01/2025 2,243 2,145,687 05
CaixaBank SA . ... ... .. 0.63% 10/01/2024 1,756 1,671,892 04
Citigroup, InC. ... ... 2.01% 01/25/2026 USD 2,083 1,957919 04
Credit Agricole SA. . ... . 0.38% 10/21/2025 EUR 2,048 1,915,685 04
Credit Suisse GTOUp AG. . ... ..ot 6.37% 07/15/2026 USD 1,009 1,008,354 0.2
Danske Bank A/S . .. ... .. 3.77% 03/28/2025 2,068 2015414 04
Deutsche Bank AG. . ...... ... 3.88% 02/12/2024 GBP 1,073 1,210,587 03
DnbBank ASA. ... . 4.00% 08/17/2027 1419 1,581,729 0.3
Goldman Sachs Group, Inc. (The)............... ... ... .... 1.76% 01/24/2025 USD 2,082 2,000417 04
HSBC Holdings PLC . ....... ... 1.65% 04/18/2026 2,117 1,930,345 04
Intesa Sanpaolo SpA ... ... ... 525% 01/12/2024 1475 1,476,247 03
JPMorgan Chase & CO. .. ..ottt 0.99% 04/28/2026 GBP 1,752 1,838,796 04
Lloyds Banking Group PLC ........ ... ... ... ... ....... 3.50% 04/01/2026 EUR 1,852 1,865,021 04
Mitsubishi UFJ Financial Group,Inc........................ 2.26% 06/14/2025 1,850 1,840,924 04
Mizuho Financial Group Cayman 3 Ltd...................... 4.60% 03/27/2024 USD 1,241 1,235,564 03
Morgan Stanley .. ... 2.10% 05/08/2026 EUR 1,916 1,874,045 04
NatWest Markets PLC ... ......... ..., 0.13% 11/12/2025 2,075 1,903,723 04
Santander UK Group Holdings PLC . ....................... 3.63% 01/14/2026 GBP 1,332 1,460,141 0.3
Standard Chartered PLC ........... .. .. ... ..., 2.82% 01/30/2026 USD 1,537 1,448,852 0.3
Swedbank AB. . ... .. 0.25% 10/09/2024 EUR 1,629 1,555,861 0.3
UBS Group AG ...ttt 0.25% 01/29/2026 589 550,260 0.1
UBSGroupAG ..ot 1.01% 07/30/2024 USD 433 419,755 0.1
UBS Group AG ...ttt 4.49% 05/12/2026 1,072 1,062,290 0.2

47343277 9.9

FINANZEN
AerCap Ireland Capital DAC/AerCap Global Aviation Trust . . . . . 1.65% 10/29/2024 2,119 1,963,638 04
AT Lease Corp. . oottt e 3.88% 07/03/2023 1,267 1,263,151 0.3
Aircastle Ltd. . . .. ... 5.25% 08/11/2025 1,184 1,140,745 0.2
Aviation Capital Group LLC ... ...... ... . ... o ... 4.38% 01/30/2024 759 739,251 0.2
Aviation Capital Group LLC ... ... 5.50% 12/15/2024 485 475,303 0.1
JABHoldings BV ... ... 1.25% 05/22/2024 EUR 2,048 1,999,700 04
Synchrony Financial ............ .. ... ... ... . ... 4.50% 07/23/2025 USD 1,199 1,172,045 0.2

8,753,833 1.8
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ABFCPI
Short Duration Bond Portfolio

Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
VERSICHERUNGEN
Berkshire Hathaway, Inc.. . ........ ... .. ... ... ... ... 0.00% 03/12/2025 EUR 2,118 $ 2,008,810 0.4%
Metropolitan Life Global Funding I ........................ 1.75% 05/25/2025 1,897 1,877,041 04
3,885,851 0.8
REITs
Digital Dutch FincoBV........ ... ... . o i 0.63% 07/15/2025 2,149 1,993,747 04
Heimstaden Bostad Treasury BV......... ... ... ... ... ... 0.25% 10/13/2024 528 485,759 0.1
Host Hotels & Resorts LP, SeriesE......................... 4.00% 06/15/2025 USD 1,247 1,210,854 0.2
Omega Healthcare Investors, Inc. . .......... ... ... ... ... 4.95% 04/01/2024 1,234 1,236,168 0.3
4.926,528 1.0
64,909,489 13.5
INDUSTRIE
INVESTITIONSGUTER
Johnson Controls International PLC ........................ 1.00% 09/15/2023 EUR 1,747 1,744 801 04
Parker-Hannifin Corp. . ........ ... .. i 1.13% 03/01/2025 2,081 1,979.479 04
3,724,280 0.8
KOMMUNIKATION/TELEKOMMUNIKATION
British Telecommunications PLC .......................... 4.50% 12/04/2023 USD 1,996 1,998,430 04
KONJUNKTURABHANGIGE KONSUMGUTER - KFZ
American Honda Finance Corp. ......... ... ... . ... ... 2.63% 10/14/2022 GBP 839 973,850 0.2
BMWFinance NV . ... ... . i 0.50% 02/22/2025 EUR 749 721,825 0.2
General Motors Financial Co.,Inc. .......... ... ... ... .... 1.69% 03/26/2025 1,104 1,059,849 0.2
Harley-Davidson Financial Services,Inc..................... 3.35% 06/08/2025 USD 1,560 1,495,429 03
Hyundai Capital America. ......... ... ..., 1.25% 09/18/2023 526 508,562 0.1
Hyundai Capital America. ..., 2.85% 11/01/2022 1,543 1,540,210 03
Toyota Motor Credit COrp.. . ..ot 0.63% 11/21/2024 EUR 1,139 1,104,942 0.2
Toyota Motor Finance Netherlands BV................... .. 0.00% 10/27/2025 721 668,453 0.2
Volkswagen Financial Services AG......................... 0.25% 01/31/2025 966 908,346 0.2
Volkswagen Leasing GmbH. . ............................. 1.13% 04/04/2024 908 893,659 0.2
9,875,125 2.1
KONJUNKTURABHANGIGE KONSUMGUTER — EINZELHANDLER
PVH COrp. . oo 4.63% 07/10/2025 USD 1,190 1,183,769 0.3
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Anheuser-BuschInBevSA/NV . ....... ... .. ............... 9.75% 07/30/2024 GBP 1,282 1,628,186 03
Asahi Group Holdings Ltd. . ......... ... . ... . ..., 0.16% 10/23/2024 EUR 1,961 1,878,490 04
Baxter International, Inc. . . .. ............ .. ... ... ........ 1.30% 05/30/2025 673 652,049 0.1
Becton Dickinsonand Co. . ... 0.00% 08/13/2023 734 724,180 0.2
Becton Dickinsonand Co............. ..., 0.03% 08/13/2025 537 500,182 0.1
Cargill,Inc. ... ..o 2.50% 02/15/2023 1,161 1,174,600 0.2
DH Europe Finance IISARL. . ...... ... ... ... ... ... . ... 0.20% 03/18/2026 2,164 1,993,835 04
Diageo Finance PLC . ... ... ... . ... i ... 0.13% 10/12/2023 1,356 1,340,219 0.3
Medtronic Global Holdings SCA. .. ... ... ... ... ... ... ... 0.00% 10/15/2025 1,816 1,693,838 04
11,585,579 24
ENERGIE
BP Capital Markets PLC . ......... ... ... ... .. 1.88% 04/07/2024 2,009 2,010,395 04
Cenovus Energy, Inc........ .. .. . . i 5.38% 07/15/2025 USD 1,168 1,198,465 0.2
Exxon Mobil Corp. . ...t 0.14% 06/26/2024 EUR 2,043 1,985,948 04
ONEOK,INC. . ..ot 2.20% 09/15/2025 USD 1,289 1,202,683 03
Repsol International Finance BV........ ... ... ... ... ... 0.13% 10/05/2024 EUR 1,463 1,409,759 0.3
Shell International Finance BV . ........................... 0.38% 02/15/2025 1,790 1,715914 04
9,523,164 2.0
DIENSTLEISTUNGEN
Expedia Group,Inc........ ... . 6.25% 05/01/2025 USD 1,147 1,176,974 0.2
TECHNOLOGIE
Fidelity National Information Services,Inc................... 0.75% 05/21/2023 EUR 1,987 1,984,566 04
Fiserv, InC. . ..o 0.38% 07/01/2023 1,224 1,216,016 0.3
Honeywell International, Inc. . .......... ... ... ... ....... 0.00% 03/10/2024 1,831 1,783,143 04
Take-Two Interactive Software,Inc. .. ...................... 3.30% 03/28/2024 USD 699 689,286 0.1
5,673,011 1.2
TRANSPORTWESEN — DIENSTLEISTUNGEN
FedEX COrp.. ..ottt e e e 0.45% 08/05/2025 EUR 2,057 1,948 433 04
Heathrow Funding Ltd. . ....... ... ... ... ... .. .. 5.23% 02/15/2023 GBP 1,336 1,557,331 0.3
3,505,764 0.7
48,246,096 10.1
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(000) (USD) mogen %
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
EDPFinance BV . ... ... ... . 8.63% 01/04/2024 GBP 927 $ 1,136,244 0.2%
Electricite de France SA. .. ... ... .. i 4.63% 09/11/2024 EUR 1,609 1,694,835 04
Enel Finance International NV . ......... ... ... .. ... ...... 0.00% 06/17/2024 549 530411 0.1
Enel Finance International NV . ........................... 0.00% 05/28/2026 824 739,516 0.2
Enel Finance International NV . ......... ... ... .. ... ...... 2.65% 09/10/2024 USD 654 628,238 0.1
Engie SA ..o 0.38% 02/28/2023 EUR 2,048 2,051,604 04
Scottish Power UKPLC ........ ... ... ... .. iiiiinai... 6.75% 05/29/2023 GBP 1,014 1,202,198 0.2
Western Power Distribution East Midlands PLC. . ............. 525% 01/17/2023 1475 1,720,794 04
9,703,840 2.0
ERDGAS
Southern Gas Networks PLC. . .......... ... ..., 4.88% 10/05/2023 1,156 1,348,296 0.3
SONSTIGE VERSORGUNGSBETRIEBE
Thames Water Utilities Finance PLC. .. ....... ... ... ....... 1.88% 01/24/2024 344 385,645 0.1
11,437,781 24
124,593,366  26.0
GEDECKTE ANLEIHEN
Australia & New Zealand Banking Group Ltd................. 0.25% 03/17/2025 EUR 1,310 1,252,399 03
Australia & New Zealand Banking Group Ltd................. 045% 11/22/2023 1,144 1,129,627 0.2
Bankof Montreal . ....... ... ..ot 1.00% 04/05/2026 2,354 2,259,860 05
Bank of Nova Scotia (The) ............cooviiiiiiinen... 0.01% 03/18/2025 2,311 2,192,572 0.5
Bank of Nova Scotia (The) ..., 0.45% 03/16/2026 312 293,900 0.1
BPCE SFH SA . .. e 0.13% 03/31/2025 293 279,014 0.1
Caisse Francaise de Financement Local ..................... 0.01% 05/07/2025 3,707 3,516,522 0.7
CaixaBank SA . ... ... ... 2.63% 03/21/2024 488 493,508 0.1
Cie de Financement Foncier SA .. ......................... 0.75% 05/29/2026 2,536 2,412,584 0.5
Commonwealth Bank of Australia. ......................... 0.38% 04/11/2024 1,884 1,841917 04
Commonwealth Bank of Australia. . ........................ 0.50% 07/27/2026 687 642,290 0.1
Credit Agricole Home Loan SFHSA. ....................... 0.38% 09/30/2024 1,561 1,512,886 0.3
Credit Agricole Home Loan SFHSA. . ........... ... ... ... 4.00% 07/16/2025 195 205,662 0.0
Danske Mortgage Bank PLC . ....... ... ... ... ... ..... 0.01% 11/24/2026 182 167,029 0.0
DNB Boligkreditt AS. .. ... . 0.63% 06/19/2025 2,597 2,500,187 05
Korea Housing Finance Corp. . ......... ... ... ... ... ... 0.10% 06/18/2024 1,858 1,794,752 04
Lloyds Bank PLC. .. ... ... e 0.13% 06/18/2026 633 586,617 0.1
National Australia Bank Ltd. .. ............................ 0.63% 03/16/2027 400 370,594 0.1
National Australia Bank Ltd. .. ............................ 0.75% 01/30/2026 1,733 1,651,645 03
National Bank of Canada. .........................oooo... 0.38% 01/15/2024 285 279,926 0.1
National Bank of Canada. ................................ 0.75% 03/13/2025 609 589,405 0.1
National Westminster Bank PLC........................... 0.50% 05/15/2024 502 491,069 0.1
Nordea Kiinnitysluottopankki Oyj. . .......... ... 0.63% 05/23/2025 2,347 2,263,169 0.5
Royal Bankof Canada.............. ... ..., 0.63% 03/23/2026 2,350 2,225 441 0.5
Santander UK PLC ...... ... ... i, 1.13% 03/12/2027 2,307 2,197,263 0.5
Skandinaviska Enskilda Banken AB ........................ 0.38% 02/09/2026 1,329 1,254,469 0.3
Skandinaviska Enskilda Banken AB, Series 580............... 1.00% 12/17/2025 SEK 13,656 1,187,805 0.2
Stadshypotek AB ... ... .. 0.38% 03/13/2026 EUR 358 337,375 0.1
Stadshypotek AB ... ... o 0.50% 07/11/2025 2,192 2,100,191 04
Sumitomo Mitsui Banking Corp............................ 0.55% 11/06/2023 1,887 1,862,456 04
Swedbank Hypotek AB . ....... .. ... ..o 0.05% 05/28/2025 781 740,781 0.1
Westpac Banking Corp. ... ..o ovitii i 0.50% 05/17/2024 2,159 2,109,002 04
Westpac Banking Corp. . ... i 0.50% 01/16/2025 540 521216 0.1
43,263,133 9.0
GEMEINDEVERWALTUNG - KOMMUNALANLEIHEN
KANADA
Province of AlbertaCanada . . .............. ..., 0.63% 01/16/2026 2,200 2,099,547 04
Province of British ColumbiaCanada . ... ................... 425% 11/27/2024 AUD 4,555 3,129,354 0.7
Province of Ontario Canada. . ................... ..., 3.10% 08/26/2025 3,668 2,439,563 0.5
Province of OntarioCanada. . .............. . ... ... ........ 4.25% 08/22/2024 3472 2,384,287 0.5
Province of Ontario Canada, SeriesHP. . .................... 8.10% 09/08/2023 CAD 2,097 1,663,122 0.3
Province of Quebec Canada. .............. .. ..., 1.13% 10/28/2025 EUR 1,187 1,154,812 0.2
Province of Quebec Canada. . ................couuninann.. 4.20% 03/10/2025 AUD 5314 3,650,907 0.8
Province of Quebec Canada. .............. .. ..., 9.38% 01/16/2023 CAD 2,829 2,199417 0.5
18,721,009 39
INFLATIONSGEBUNDENE WERTPAPIERE
VEREINIGTE STAATEN
U.S. Treasury Inflation Index. . . ......... ... ... ... ... ... 0.13% 07/15/2024 USD 10,036 9,883,854 2.1
U.S. Treasury Inflation Index. . . ............ ... ... 0.13% 10/15/2026 8,533 8,339,298 1.7
18,223,152 3.8
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REGIERUNGEN - STAATSANLEIHEN
FRANKREICH
DexiaCredit Local SA. .. ... .. o 1.25% 10/27/2025 EUR 3,609 $ 3,525,860 0.7%
DEUTSCHLAND
Kreditanstalt fuer Wiederaufbau . .......................... 4.00% 02/27/2025 AUD 5,175 3,561,877 0.8
Kreditanstalt fuer Wiederaufbau ........................... 5.00% 03/19/2024 2,593 1,811,328 04
Landwirtschaftliche Rentenbank .. ......................... 0.00% 09/28/2026 EUR 3,292 3,054,027 0.6
8,427,232 1.8
PHILIPPINEN
Philippine Government International Bond................... 0.00% 02/03/2023 1,000 997,078 0.2
SOUTH KOREA
SouthKorea . ..........oiiii i 0.00% 10/15/2026 1,694 1,547,297 0.3
14,497 467 3.0
SUPRANATIONALE UNTERNEHMEN
European Investment Bank, Series EARN ................... 0.38% 04/14/2026 5,774 5,487,925 12
Nordic Investment Bank ........... ... ... ... ............ 0.50% 11/03/2025 2,193 2,099,659 04
Nordic Investment Bank . ................................ 4.75% 02/28/2024 AUD 3232 2,249,158 0.5
9,836,742 2.1
BESICHERTE HYPOTHEKENVERPFLICHTUNGEN
RISIKOTEILUNG — VARIABEL VERZINSLICH
Bellemeade Re Ltd.
Series 2018-3A,Class MIB(a) .. ..o, 4.29% 10/25/2028 USD 216 215,389 0.0
Series 2019-3A,Class MIB(a) .. ......covvieinenn... 4.04% 07/25/2029 231 231,123 0.1
Connecticut Avenue Securities Trust
Series 2021-R0O1, Class IM1(a). . ... vvvveineii e 291% 10/25/2041 33 32,849 0.0
Series 2021-R0O1,Class IM2(a). . .. ..o vvviiein i 3.71% 10/25/2041 77 74,160 0.0
Series 2021-R03, Class IM1(a). .. ... oooveineiin . 3.03% 12/25/2041 554 550,323 0.1
Eagle RE Ltd.
Series 2021-2,Class MIA(@) . ...oovvinei i 3.71% 04/25/2034 146 145925 0.0
Series 2021-2,Class MIB(a). .. ... .o oiii i 4.21% 04/25/2034 296 293,134 0.1
Federal Home Loan Mortgage Corp. Structured Agency
Credit Risk Debt Notes
Series 2021-DNAS, Class M2(@). . ..o v vov e e 3.83% 01/25/2034 280 278,608 0.1
Series 2021-DNA6,Class M1(a). .. ..o oovvivin it 2.98% 10/25/2041 56 54,941 0.0
Series 2021-DNA6, Class M2(a). ... oo oo ee e eieeeeeen 3.68% 10/25/2041 792 748,678 0.2
Series 2021-HQA4,Class M1(a). .. ... covvvini it 3.13% 12/25/2041 786 762,523 0.2
Series 2022-DNA3,Class MIA(@) « ..o vooeioveiie e 4.18% 04/25/2042 693 696,360 0.1
Federal National Mortgage Association Connecticut
Avenue Securities
Series 2014-C04, Class IM2(a). . .. ..o vovii i 7.34% 11/25/2024 653 683,318 0.1
Series 2014-C04, Class 2M2(a). . .« oo v vve e 744% 11/25/2024 139 140,713 0.0
Series 2016-C02, Class IM2(a). . .. ..o vvvvi i 8.44% 09/25/2028 389 407,942 0.1
Series 2016-C03, Class IM2(a). . ..o v vve e 7.74% 10/25/2028 574 582,935 0.1
Home Re Ltd., Series 2019-1,Class M1(a)................... 4.09% 05/25/2029 673 670,374 0.1
PMT Credit Risk Transfer Trust, Series 2019-2R, Class A(a). . . . . 5.24% 05/27/2023 408 400,428 0.1
Radnor RE Ltd., Series 2019-2,Class M1B(a) . ............... 4.19% 06/25/2029 647 646,351 0.1
Traingle Re Ltd., Series 2021-3, Class MI1A(a) ............... 4.08% 02/25/2034 732 717,866 0.2
8,333,940 1.7
REGIERUNGEN - STAATLICHE BEHORDEN
KANADA
Export Development Canada. . ................ ... ... ... 0.25% 03/07/2026 EUR 266 250,769 0.1
JAPAN
Development Bank of Japan,Inc. ........... ... ... ... ... 0.01% 10/15/2024 2424 2,322,176 04
Development Bank of Japan,Inc. .......................... 2.13% 09/01/2026 424 421,801 0.1
2,743 977 0.5
NIEDERLANDE
BNGBank NV . . ... e 3.25% 07/15/2025 AUD 3,672 2,461,628 0.5
5456374 1.1
QUASI-STAATLICHE WERTPAPIERE
QUASI-STAATSANLEIHEN
SUDKOREA
Export-Import Bank of Korea . ................. ... ... ... 0.83% 04/27/2025 EUR 1,234 1,195.479 0.2
Korea Development Bank (The) ............ ... ... ... ... 0.00% 07/10/2024 492 473,288 0.1
Korea Development Bank (The) ........................ ... 1.50% 08/29/2024 AUD 1,951 1,260,842 0.3
2,929,609 0.6
DURCH GEWERBLICHE HYPOTHEKEN BESICHERTE ANLEIHEN
NICHT STAATLICHE VARIABEL VERZINSLICHE CMBS
MSCG Trust, Series 2018-SELF, Class A(a) . ... ..o oovvvnnn.. 3.29% 10/15/2037 USD 1,348 1,321,049 0.3
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HYPOTHEKEN MIT LAUFENDEN ZINSZAHLUNGEN
FESTVERZINSLICHE STAATSPAPIERE MIT 30-JAHRIGER LAUFZEIT
Federal National Mortgage Association, Series 1999 ........... 7.00% 09/01/2029 USD 0* $ 441 0.0%
Federal National Mortgage Association, Series 1999 .. ......... 7.00% 10/01/2029 1 1,180 0.0
Federal National Mortgage Association, Series 2000 ........... 7.00% 12/01/2030 1 800 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 09/01/2031 7 8,111 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 11/01/2031 3 3,175 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 12/01/2031 7 7,310 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 01/01/2032 1 1,472 0.0
Federal National Mortgage Association, Series 2002 .. ......... 7.00% 02/01/2032 1 1,439 0.0
23,928 0.0

449406569 _93.7

SONSTIGE UBERTRAGBARE WERTPAPIERE
BESICHERTE KREDITVERPFLICHTUNGEN
CLO - VARIABEL VERZINSLICH

AGL CLO 12 Ltd., Series 2021-12A,Class Al(a) ............. 3.87% 07/20/2034 1,605 1,562,424 03
Bain Capital Credit CLO Ltd., Series 2021-4A, Class Al(a) .. ... 3.88% 10/20/2034 1,116 1,083,337 02
Ballyrock CLO Ltd., Series 2021-16A, Class Al(a) . ........... 3.84% 07/20/2034 1,079 1,047,862 02
Black Diamond CLO Ltd., Series 2019-2A, Class AlA(a). ... ... 421% 07/23/2032 1,435 1,409,152 0.3
Neuberger Berman Loan Advisers CLO Ltd.,

Series 2021-42A,Class A(a) . ... ..ooviii i 3.84% 07/16/2035 1,398 1,365,348 0.3
Neuberger Berman Loan Advisers CLO 43 Ltd.,

Series 2021-43A,ClassA(a) . .. ...cooviiiii i 3.87% 07/17/2035 1,631 1,595,626 04
New Mountain CLO 3 Ltd.,

Series CLO-3A,ClassA(a) . . ....oooviiiiiiiiiiiiiinn 3.89% 10/20/2034 993 956,797 0.2

9,020,546 19

INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT

INDUSTRIE
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
American Medical Systems Europe BV ..................... 0.75% 03/08/2025 EUR 1,653 1,588,204 03
GSK Consumer Healthcare Capital NLBV................... 1.25% 03/29/2026 344 327,157 0.1
1,915,361 04
10,935,907 2.3
Gesamtanlagen
(Kosten $508,808,934). . ..ottt $ 460342476 96.0%
Termineinlagen
ANZ,London(b) . ... ..ot 0.80 % - 219910 0.0
Bank of Nova Scotia, Toronto(b). . . ........................ 137 % - 50,099 0.0
BBH, Grand Cayman(b) ...........c..coiiiuiiinenno... 1.65 % - 46,865 00
BBH, Grand Cayman(b) ........... ... ... ... ... ... ... 4.15 % - 1 0.0
BNP Paribas, Paris(b) ........... ... ... . 0.80 % - 49,617 0.0
BNP Paribas, Paris(b) .............. i 1.10 % - 50,230 0.0
Credit Suisse AG, Zurich(b) ........ ... ... ... ... .. ... (0.58)% - 2,387 0.0
DBS Bank Ltd, Singapore(b). . . ... 1.68 % - 6,662,650 14
HSBC Bank PLC, Paris(b). . .. ..o (0.13)% - 264,509 0.1
Sumitomo, London(b) ........... ... ... . ... ... . 0.87 % - 47,026 00
Sumitomo, Tokyo(b) . ..... ... (0.13)% - 534 0.0
Sumitomo, Tokyo(b) .......... ... ... ... 1.68 % - 21,590 0.0
Termineinlagen insgesamt. . . ........ .. ... . .. L. 7415418 1.5
Sonstige Vermogenswerte abziiglich Verbindlichkeiten......................... 11,816,904 2.5
NettOVermOZeN . . . . ... oottt e et e $ 479,574,798 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Beschreibung Fiilligkeit Kontrakte Wert Marktwert (-minderung)
Long
Korea3 YrBond Futures . ......... ... ... ... .o, 09/20/2022 190 $ 14,662,581 $ 14,715,196 $ 52,615
Short
Euro-BOBL FUtUres . .. ..ot 09/08/2022 173 21,625,939 21,354,542 271,397
Euro-Schatz Futures . . ...... ... ... . i 09/08/2022 383 42,308,378 41,840,018 468,360
US.T-Note 5 Yr (CBT) Futures . ............ccoouuienn... 12/30/2022 142 15,867,564 15,781,827 85,737
$ 878,109
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Vertrige zur Im Austausch Unrealisierte

Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Australia and New Zealand Banking Group Ltd. ............ EUR 14,232 USD 14,347 09/29/2022 $ 17,635
Bank of America, NA. . ... ... ... i CHF 3,652 USD 3,829 09/08/2022 91,191
Bank of America, NA. .. ... .. JPY 326,185 USD 2,379 09/08/2022 30,300
Bank of America, NA. . ... ... ... i USD 2415 JPY 334,384 09/08/2022 (6,892)
Bank of America, NA. .. ... .. USD 2,501 PLN 11,405 09/09/2022 (76,930)
Bank of America, NA. . ... ... ... i EUR 26,905 USD 28,357 09/15/2022 1,295,328
Bank of America, NA. .. ... .. SGD 6,984 USD 4,960 09/15/2022 (37,221)
Bank of America, NA. . ... ... ... i USD 2,374 SGD 3,335 09/15/2022 12,713
Bank of America, NA. . ... . . USD 2,620 SGD 3,648 09/15/2022 (9,534)
Bank of America, NA. . ... ... ... i SEK 62,453 USD 6,122 09/22/2022 257,851
Bank of America, NA. . ... . . USD 6,144 SEK 62,453 09/22/2022 (279,282)
Bank of America, NA. . ... ... .. . i JPY 1,534,548 USD 11,224 09/29/2022 154,164
Bank of America, NA. . ... . . USD 779 EUR 776 09/29/2022 2410
Bank of America, NA. . ... ... .. . i USD 2,508 MXN 51,853 09/29/2022 52,681
Bank of America, NA. . ... . . JPY 333454 USD 2,508 10/14/2022 99,085
Barclays Bank PLC . ....... ... ... .. i NOK 24,615 USD 2,511 09/22/2022 33216
Barclays Bank PLC . ...... ... ... .. ... ... .. . USD 2414 NOK 24615 09/22/2022 63,756
Barclays Bank PLC . ....... ... ... .. i GBP 1,726 USD 2,010 11/17/2022 2,270
BNPParibas SA . ... ..o PLN 11,627 USD 2464 09/09/2022 (7,936)
BNPParibas SA. .. ... USD 23 PLN 107 09/09/2022 179
BNPParibas SA . ... ..o USD 2459 PLN 11,520 09/09/2022 (9,987)
BNPParibas SA. .. ... CLP 2,188,978 USD 2437 09/15/2022 1,193
BNPParibas SA . ... ..o SGD 3455 USD 2482 09/15/2022 9,773
BNPParibas SA. .. ... USD 1414 CLP 1,254,797 09/15/2022 (17,489)
BNPParibas SA . .. ... USD 2,501 SGD 3455 09/15/2022 (28,603)
BNPParibas SA. .. ... MXN 48273 USD 2,394 09/29/2022 10,581
BNPParibas SA . .. ... USD 2,258 MXN 45294 09/29/2022 (21,633)
BNPParibas SA. .. ... USD 2,522 CAD 3,240 10/27/2022 (56,161)
BNPParibas SA . .. ... NZD 15,597 USD 9,620 11/18/2022 78,888
BNPParibas SA. .. ... USD 2,480 NZD 4,046 11/18/2022 (4,653)
Brown Brothers Harriman & Co.......................... USD 3,644 JPY 491,066 09/08/2022 (107,288)
Brown Brothers Harriman & Co.. . ....................... USD 4,780 JPY 655,068 09/29/2022 (54,637)
Brown Brothers Harriman & Co.......................... EUR 35,643 USD 36,349 10/14/2022 426,852
Brown Brothers Harriman & Co.......................... AUD 7,135 USD 5,083 10/20/2022 197 445
Brown Brothers Harriman & Co.......................... EUR 1,394 USD 1431 10/31/2022 24041
Brown Brothers Harriman & Co.......................... EUR 30,465 USD 31,541 11/14/2022 771,520
Brown Brothers Harriman & Co.......................... EUR 36,506 USD 36,769 11/29/2022 (138,726)
Brown Brothers Harriman & Co+. .. ..................... AUD 17,075 USD 12,106 09/12/2022 420,631
Brown Brothers Harriman & Co+. .. ..................... CAD 7.497 USD 5,865 09/12/2022 156,976
Brown Brothers Harriman & Co+. .. ..................... EUR 5,257 USD 5,448 09/12/2022 162,121
Brown Brothers Harriman & Co+. . ...................... EUR 4 USD 4 09/12/2022 (33)
Brown Brothers Harriman & Co+. .. ..................... GBP 3,866 USD 4,734 09/12/2022 241,727
Brown Brothers Harriman & Co+. .. ..................... NZD 670 USD 429 09/12/2022 19,664
Brown Brothers Harriman & Co+. .. ..................... SGD 709 USD 518 09/12/2022 10,765
Brown Brothers Harriman & Co+. .. ........... .. ..o.. .. USD 21,277 AUD 30,405 09/12/2022 (469,336)
Brown Brothers Harriman & Co+. .. ... un. .. USD 11,536 CAD 14,897 09/12/2022 (193,368)
Brown Brothers Harriman & Co+. .. ..................... USD 5,299 EUR 5,321 09/12/2022 52,556
Brown Brothers Harriman & Co+. .. ... iun. .. USD 5,448 EUR 5,257 09/12/2022 (162,121)
Brown Brothers Harriman & Co+. .. ..................... USD 8,970 GBP 7,466 09/12/2022 (295,504)
Brown Brothers Harriman & Co+. .. ... iun. .. USD 842 NZD 1,339 09/12/2022 (23,223)
Brown Brothers Harriman & Co+. . .......... ... ..oo. .. USD 507 SGD 709 09/12/2022 16
Brown Brothers Harriman & Co+. .. ...........cooun. .. USD 518 SGD 709 09/12/2022 (10,765)
Citibank, NA . ... . PLN 11,429 USD 2439 09/09/2022 9,559
Citibank, NA ... ... . USD 2,434 PLN 11,429 09/09/2022 (4,736)
Citibank, NA . ... . SGD 3,408 USD 2492 09/15/2022 53218
Citibank, NA ... ... . USD 2,409 CLP 2490459 09/15/2022 363,188
Citibank, NA . ... . USD 2,449 SGD 3,408 09/15/2022 (9,755)
Citibank, NA ... ... . INR 102,092 USD 1,272 09/28/2022 (9,355)
Citibank, NA . ... . USD 7,306 INR 584,677 09/28/2022 31,371
Citibank, NA ... ... . EUR 2,555 USD 2,628 09/29/2022 56,026
Citibank, NA . ... . EUR 3,860 USD 3,854 09/29/2022 (32,086)
Citibank, NA ... ... . USD 1,973 EUR 1,938 09/29/2022 (21,617)
Citibank, NA . ... . AUD 3416 USD 2,386 10/20/2022 47,039
Citibank, NA ... ... . USD 2,348 AUD 3416 10/20/2022 (9,249)
Citibank, NA . ... . CAD 32,138 USD 24,926 10/27/2022 463,723
Citibank, NA ... ... . KRW 1,216,182 USD 927 10/27/2022 20,127
Citibank, NA . ... . USD 2426 KRW 3,200,035 10/27/2022 (39,534)
Credit Suisse International . . ............................ SEK 74,962 USD 7,107 09/22/2022 67,500
Credit Suisse International . . ........... ... .. ... .. ... .... USD 7,301 SEK 74,962 09/22/2022 (261,863)
Credit Suisse International . . ............................ AUD 6,444 USD 4,439 10/20/2022 26,615
Credit Suisse International . . ........... ... .. ... .. ... .... USD 4,465 AUD 6,444 10/20/2022 (52,879)
Goldman Sachs Bank USA . ............................ CHF 2,440 USD 2,526 09/08/2022 27847
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Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Goldman Sachs Bank USA . ....... ... ... ... ... ..... USD 2497 CHF 2,440 09/08/2022 $ 850
Goldman Sachs Bank USA . ........ ... ... ... ... ..... PLN 11,094 USD 2,362 09/09/2022 4,008
Goldman Sachs Bank USA ........ ... ... ... ... ..... USD 2,282 PLN 11,094 09/09/2022 76,284
Goldman Sachs Bank USA . ........ ... ... ... ... ..... USD 2,404 PLN 11,119 09/09/2022 (40,744)
Goldman Sachs Bank USA ........ ... ... ... ... ..... NOK 25,509 USD 2,602 09/22/2022 34,536
Goldman Sachs Bank USA . ........ ... ... ... ... ..... SEK 52,079 USD 5,007 09/22/2022 116,752
Goldman Sachs Bank USA ........ ... ... ... ... ..... USD 2,490 NOK 25,509 09/22/2022 77,513
Goldman Sachs Bank USA . ........ ... ... ... ... ..... USD 5015 SEK 52,079 09/22/2022 (124 ,225)
HSBCBank USA. ... .. ... ... i JPY 464,890 USD 3407 09/08/2022 59,201
HSBCBank USA. ... ... i CLP 3,754,020 USD 3,990 09/15/2022 (188,264)
HSBCBank USA. ... .. ... ... i INR 404,403 USD 5,051 09/28/2022 (23,750)
HSBCBank USA. ... ... USD 2,536 INR 200,204 09/28/2022 (23.,484)
HSBCBank USA. ... .. ... ... i KRW 3,328,081 USD 2,540 10/27/2022 58,523
HSBCBank USA. ... ... USD 2444 KRW 3,199,378 10/27/2022 (58,013)
JPMorgan Chase Bank, NA . ......... ... ... ... ...... JPY 2,169,313 USD 16,160 09/08/2022 538,150
JPMorgan Chase Bank, NA . .......... ... ... ... ...... PLN 11,829 USD 2,527 09/09/2022 12,712
JPMorgan Chase Bank, NA . ......... ... ... ... ...... PLN 11,124 USD 2316 09/09/2022 (48,705)
JPMorgan Chase Bank, NA . .......... ... ... ... ...... USD 44 PLN 209 09/09/2022 353
JPMorgan Chase Bank, NA . ......... ... ... ... ...... USD 2,507 PLN 11,620 09/09/2022 (36,748)
JPMorgan Chase Bank, NA . .......... ... ... ... ...... SGD 3,703 USD 2,674 09/15/2022 24,696
JPMorgan Chase Bank, NA . ......... ... ... ... ...... USD 1,290 SGD 1,814 09/15/2022 8,529
JPMorgan Chase Bank, NA . .......... ... ... ... ...... USD 1,357 SGD 1,889 09/15/2022 (5,400)
JPMorgan Chase Bank, NA . ......... ... ... ... ...... NOK 50,637 USD 5,266 09/22/2022 169,102
JPMorgan Chase Bank, NA . .......... ... ... ... ...... NOK 25,260 USD 2,541 09/22/2022 (1,801)
JPMorgan Chase Bank, NA . ......... ... ... ... ...... SEK 26,262 USD 2,494 09/22/2022 27,449
JPMorgan Chase Bank, NA . .......... ... ... ... ...... USD 2476 NOK 25,260 09/22/2022 66475
JPMorgan Chase Bank, NA . ......... ... ... ... ...... USD 9,933 NOK 97,288 09/22/2022 (140,026)
JPMorgan Chase Bank, NA . .......... ... ... ... ...... USD 4871 SEK 51,603 09/22/2022 (25,378)
JPMorgan Chase Bank, NA . ......... ... ... ... ...... EUR 2,776 USD 2,770 09/29/2022 (25423)
JPMorgan Chase Bank, NA . ....... ... ... ... ... ...... MXN 49,034 USD 2,409 09/29/2022 (11,605)
JPMorgan Chase Bank, NA . ......... ... ... ... ...... USD 2,369 MXN 49,034 09/29/2022 51,676
JPMorgan Chase Bank, NA . ....... ... ... ... ... ...... USD 18,919 AUD 27,506 10/20/2022 (84,148)
JPMorgan Chase Bank, NA . ......... ... ... ... ...... USD 2,532 CAD 3,255 10/27/2022 (54,418)
JPMorgan Chase Bank, NA . ....... ... ... ... ... ...... USD 2,310 NZD 3,722 11/18/2022 (32,683)
Morgan Stanley & Co. International PLC .. ................ SEK 12,538 USD 1,229 09/22/2022 51,615
Morgan Stanley & Co. International PLC . ................. INR 89,524 USD 1,112 09/28/2022 (11,873)
Morgan Stanley & Co. International PLC . ................. EUR 693 USDh 708 09/29/2022 10,676
Morgan Stanley & Co. International PLC . ................. JPY 332,342 USD 2436 09/29/2022 38,288
Morgan Stanley & Co. International PLC .. ................ MXN 101,589 USD 4,899 09/29/2022 (117,339)
Morgan Stanley & Co. International PLC . ................. USD 2,400 JPY 323,802 09/29/2022 (63,719)
Morgan Stanley & Co. International PLC .. ................ USD 4992 MXN 101,589 09/29/2022 23,642
Morgan Stanley & Co. International PLC . ................. AUD 3489 USD 2432 10/20/2022 42939
Morgan Stanley & Co. International PLC .. ................ KRW 3,247,121 USD 2,449 10/27/2022 27,458
Royal Bank of Scotland PLC........ ... ... ... ... ..... JPY 679,635 USD 5,191 09/29/2022 288,602
Royal Bank of Scotland PLC............................ USD 1,437 CNH 9,853 10/20/2022 (9,547)
Royal Bank of Scotland PLC........ ... ... ... ... ..... USD 2494 CAD 3215 10/27/2022 (46,888)
Royal Bank of Scotland PLC............................ GBP 14,248 USD 16,932 11/17/2022 356,166
Standard Chartered Bank . ......... ... ... ... ... ... USD 2415 INR 192,280 09/28/2022 (1,958)
Standard Chartered Bank . . .. ........................... EUR 12,042 USD 12,292 10/14/2022 156,282
UBS AG . . o CHF 1,227 USD 1,276 09/08/2022 20,963
UBSAG. ... CHF 2432 USD 2487 09/08/2022 (2,554)
UBS AG . . o USD 5,170 CHF 4981 09/08/2022 (72914)
UBSAG. ... SEK 49,832 USD 4,783 09/22/2022 103,564
UBS AG . . o USD 2,406 SEK 24228 09/22/2022 (131,119)
UBSAG. ... MXN 52,756 USD 2,592 09/29/2022 (12,508)
UBS AG . . o USD 2,562 MXN 52,756 09/29/2022 42378
UBSAG. ... AUD 95,648 USD 66,075 10/20/2022 582,232
UBS AG . . o CNH 9,840 USD 1451 10/20/2022 25,798
UBSAG. ... USD 19,574 AUD 28,284 10/20/2022 (207,213)
$ 4,906,310

Wertsteigerung $ 8,961,153
Wertminderung ~ $  (4,054.,843)

+ 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)
Citigroup Global Markets, Inc./(LCH Group) . . ............. NZD 13,731 11/02/2024 3 Month BKBM 2.503% $ (313,208)
Citigroup Global Markets, Inc./(LCH Group) . .. ............ NzZD 12,631 11/10/2024 3 Month BKBM 2.448% (299,141)
Citigroup Global Markets, Inc./(LCH Group) . . ............. NzZD 5,134 11/01/2024 3 Month BKBM 2.580% (111,616)

s 03965

*  Kapitalbetrag geringer als 500.
(a) Variabel verzinsliches Wertpapier. Der angegebene Zinssatz galt am 31. August 2022.
(b) Tagesgeld.

Wihrungskiirzel:

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

CLP - Chilean Peso

CNH - Chinese Yuan Renminbi (Offshore)
EUR - Euro

GBP - Great British Pound
INR - Indian Rupee

JPY - Japanese Yen

KRW - South Korean Won
MXN - Mexican Peso

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

SEK - Swedish Krona
SGD - Singapore Dollar
USD - United States Dollar

Glossar:

BKBM - Bank Bill Benchmark (New Zealand)
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 Jahresabschluss.
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31. August 2022 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 $ 2,692,978 0.0%
ASP Unifrax Holdings, Inc.. . ........ ... . ... .. ..., 5.25% 09/30/2028 11,675 9,519,285 0.1
ASP Unifrax Holdings, Inc........... ... .. ... .. ... ... 7.50% 09/30/2029 4318 3,210,805 0.0
Avient Corp.. ... 5.75% 05/15/2025 7,156 7,055,328 0.1
AVIENt COIP.. .o oottt 7.13% 08/01/2030 9,591 9,484,881 0.1
Axalta Coating Systems LLC ............................. 3.38% 02/15/2029 3,163 2,661,194 00
Big River Steel LLC/BRS Finance Corp. .................... 6.63% 01/31/2029 20,800 20,846,490 0.1
Cheever Escrow Issuer LLC ........ ... ... ... ... ... .... 7.13% 10/01/2027 9,353 9,009,114 0.1
Cleveland-Cliffs, Inc.. .. ......... ... o oo 4.63% 03/01/2029 8,053 7,154974 0.1
Cleveland-Cliffs, Inc.. .. ... i i 4.88% 03/01/2031 8,434 7,375,130 0.1
Cleveland-Cliffs, Inc.. .. ......... ... o oo 6.75% 03/15/2026 2,020 2,042.953 0.0
CVR Partners LP/CVR Nitrogen Finance Corp................ 6.13% 06/15/2028 14,545 13,508,163 0.1
FMG Resources August 2006 Pty Ltd. ...................... 4.38% 04/01/2031 1,000 829,849 0.0
FMG Resources August 2006 Pty Ltd. ...................... 4.50% 09/15/2027 3,648 3,323,446 00
FMG Resources August 2006 Pty Ltd. ...................... 6.13% 04/15/2032 37471 34,749919 0.2
Glatfelter Corp. ... .ot 4.75% 11/15/2029 11,574 7,206,364 0.1
Graham Packaging Co.,Inc. ........ ... ... ... ... ... ... 7.13% 08/15/2028 6,383 5,483,493 00
Guala Closures SPA . ... ..o 3.25% 06/15/2028 EUR 700 593,114 00
HeclaMining Co........... ... 7.25% 02/15/2028 USD 25,670 24,460,503 0.2
Illuminate Buyer LLC/Illuminate Holdings IV, Inc. ............ 9.00% 07/01/2028 19,086 16,694,066 0.1
Ingevity COrp. . ... 3.88% 11/01/2028 1,000 862,521 0.0
Intelligent Packaging Holdco Issuer LP(a) ................... 9.00% 01/15/2026 12,133 10,047,566 0.1
Intelligent Packaging Ltd. Finco, Inc./

Intelligent Packaging Ltd. Co-Issuer LLC ................. 6.00% 09/15/2028 29,516 25,332,105 0.2
Mercer International, Inc. . ......... ... . ... . ... ... . ... . ... 5.13% 02/01/2029 20,091 17,537,760 0.1
Monitchem HoldCo3 SA. .. ... ... ... i 5.25% 03/15/2025 EUR 100 94,547 00
OlN COrp. ..ot 5.00% 02/01/2030 USD 1,000 922,403 0.0
OlinCorp. ... 5.63% 08/01/2029 19,555 18,634,077 0.1
PIC AU Holdings LLC/PIC AU Holdings Corp................ 10.00% 12/31/2024 313 316912 0.0
SCIH Salt Holdings, Inc. ... ....... . ... i i 6.63% 05/01/2029 1,000 823,068 00
SCILIV LLC/SCIL USAHoldings LLC..................... 4.38% 11/01/2026 EUR 5,856 4,890,577 0.0
SCILIV LLC/SCIL USA Holdings LLC. .................... 5.38% 11/01/2026 USD 21,559 17,889,086 0.1
Valvoline,Inc. ....... ... ... .. . 3.63% 06/15/2031 1,000 804,623 0.0
Valvoline,Inc. ....... ... i 4.25% 02/15/2030 25,506 24,893,981 0.2
Vibrantz Technologies, Inc. . . ....... ... ... ... ... ... ... 9.00% 02/15/2030 55,708 40,879,202 03
WR Grace Holdings LLC . ....... .. ... ... it 4.88% 06/15/2027 21,036 19,548,353 0.1

371.378.830 2.6
INVESTITIONSGUTER
ARD Finance SA(Q). . ... ..ot 5.00% 06/30/2027 EUR 14,174 10,543,265 0.1
ARD Finance SA(Q). . ... ovvutn e 6.50% 06/30/2027 USD 15,519 12,131,811 0.1
Ardagh Metal Packaging Finance USA LLC/

Ardagh Metal Packaging Finance PLC.................... 2.00% 09/01/2028 EUR 700 577,721 0.0
Ardagh Metal Packaging Finance USA LLC/

Ardagh Metal Packaging Finance PLC.................... 4.00% 09/01/2029 USD 1,000 820,000 00
Ardagh Metal Packaging Finance USA LLC/

Ardagh Metal Packaging Finance PLC.................... 6.00% 06/15/2027 4931 4828435 0.0
Ardagh Packaging Finance PLC/Ardagh Holdings USA,Inc. ....  2.13% 08/15/2026 EUR 700 566,017 00
Ardagh Packaging Finance PLC/Ardagh Holdings USA,Inc. ....  4.13% 08/15/2026 USD 1,000 863,299 00
Ardagh Packaging Finance PLC/Ardagh Holdings USA,Inc. ....  5.25% 08/15/2027 1,000 728,750 0.0
Bombardier,Inc. ....... .. .. 7.50% 12/01/2024 13,024 12,980,937 0.1
Bombardier,Inc. ......... ... .. 7.50% 03/15/2025 32,725 32,038,227 0.2
Bombardier,Inc. ....... .. .. 7.88% 04/15/2027 541 517,503 00
Clean Harbors,Inc. ........ .. ... .. ... . ... .. ... 5.13% 07/15/2029 2,611 2,449,029 00
Eco Material Technologies,Inc. ............ ... ... ... . ... 7.88% 01/31/2027 32,988 30,592,761 0.2
EnerSys . ... 4.38% 12/15/2027 18,085 16,615,093 0.1
F-Brasile SpA/F-Brasile US LLC, Series XR .. ............... 7.38% 08/15/2026 20,200 16,403,206 0.1
Gates Global LLC/Gates COrp. . ..........ooovuunieainnn... 6.25% 01/15/2026 25,892 24,532,670 0.2
GFL Environmental,Inc........... . ... . .. ... 3.50% 09/01/2028 1,000 870,070 00
GFL Environmental,Inc.................................. 4.75% 06/15/2029 18,492 16,160,006 0.1
Granite US Holdings Corp. .. ...t 11.00% 10/01/2027 27,965 27,233,727 0.2
Griffon Corp. .. ... 5.75% 03/01/2028 28,956 26,789,014 0.2
HarscoCorp. ... i i 5.75% 07/31/2027 11,787 8,375,354 0.1
IMA Industria Macchine Automatiche SpA. . ................. 3.75% 01/15/2028 EUR 700 579,075 0.0
JELD-WEN,INC. . ..ot e 4.63% 12/15/2025 USD 2,036 1,753,035 0.0
LSB Industries, Inc.. . ....... ... . o i i 6.25% 10/15/2028 9,141 8,460,383 0.1
Madison JAQLLC. . ... ..o 5.88% 06/30/2029 41,603 34,260,464 0.2
Moog,Inc. ... 4.25% 12/15/2027 7075 6,480,594 00
Renk AG/Frankfurtam Main. .................... ... ...... 5.75% 07/15/2025 EUR 15,007 14,145 362 0.1
SPXFLOW,Inc. ... ... . 8.75% 04/01/2030 USD 40,012 33,322,192 0.2
Summit Materials LLC/Summit Materials Finance Corp.. ....... 5.25% 01/15/2029 3,336 3,032,782 0.0
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Tervita COTP. .« oottt et e e e e 11.00% 12/01/2025 USD 16,302 $ 17,686,728 0.1%
Titan Holdings IIBV .. ... ... 5.13% 07/15/2029 EUR 12,355 10,558,908 0.1
TK Elevator HoldcoGmbH . .. ............................ 7.63% 07/15/2028 USD 7,893 7,071,227 0.1
TK Elevator MidcoGmbH . .............................. 4.38% 07/15/2027 EUR 1,200 1,061,732 0.0
TK Elevator US Newco,Inc............ ..., .. 5.25% 07/15/2027 USD 15,684 14274967 0.1
Triumph Group,Inc. . ... ... i 6.25% 09/15/2024 7,229 6,624,907 0.1
Triumph Group,Inc. ....... ... . 7.75% 08/15/2025 8,167 6,890,863 0.1
Triumph Group,Inc. . ... ... i 8.88% 06/01/2024 13,567 13,676,416 0.1
Trivium Packaging Finance BV............ ... ... ... .... 3.75% 08/15/2026 EUR 2,266 2,153,509 0.0
Wesco Distribution, Inc.. . .......... ... i 7.13% 06/15/2025 USD 31,560 31,688,534 0.2
Wesco Distribution, Inc.. . ......... .. ... .. .. ... . . ... 725% 06/15/2028 10,669 10,771,779 0.1
471,110,352 3.3

KOMMUNIKATIONSMEDIEN

Adevinta ASA ... 3.00% 11/15/2027 EUR 700 630,571 0.0
Advantage Sales & Marketing,Inc.......................... 6.50% 11/15/2028 USD 36,810 31,657,923 0.2
Altice Financing SA. ... ... 4.25% 08/15/2029 EUR 700 569,671 0.0
Altice Financing SA. ... ... . i 5.75% 08/15/2029 USD 73,220 59,082,943 04
Arches Buyer,Inc. . ... ... 6.13% 12/01/2028 8,568 6,703,235 0.1
Banijay Entertainment SASU . ............ .. ... . ...... 5.38% 03/01/2025 6,576 6,214 810 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. ............. 425% 01/15/2034 22,642 17,237,077 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. ............. 4.50% 08/15/2030 21,000 17,674,148 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. ............. 4.75% 02/01/2032 17,214 14,256,732 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. ............. 5.00% 02/01/2028 1,000 912913 0.0
CCO Holdings LLC/CCO Holdings Capital Corp. ............. 6.38% 09/01/2029 10,989 10,670,336 0.1
Clear Channel Outdoor Holdings,Inc. ...................... 5.13% 08/15/2027 21,181 19,009,307 0.1
CSCHoldings LLC . .. ..ot 5.00% 11/15/2031 15,534 11,151,779 0.1
CSCHoldings LLC . . ... e 5.38% 02/01/2028 1,000 903,819 0.0
CSCHoldings LLC . .. ..ot 5.50% 04/15/2027 6,197 5,871,984 0.1
CSCHoldings LLC . . ... e 5.75% 01/15/2030 27,306 21,137,466 0.2
CSCHoldings LLC . .. ..ot 6.50% 02/01/2029 1,000 920,114 0.0
CSCHoldings LLC . . ... e 7.50% 04/01/2028 17,996 16,017,512 0.1
DISHDBS COrp. . oo vi ettt et e e 5.00% 03/15/2023 36,424 35,686,989 0.3
DISHDBS COrp. .« v vt et 5.25% 12/01/2026 27,259 22,538,362 0.2
DISHDBS COrp. . oo vi ettt et e e 5.75% 12/01/2028 30,009 23,096,934 0.2
DISHDBS COrp. .« v vt et 5.88% 11/15/2024 4,019 3,668,212 0.0
DISH Network Corp.(b). . ..ot 3.38% 08/15/2026 6,494 4,698,116 0.0
Gray Escrow II,Inc........ .. ... o i 5.38% 11/15/2031 31,385 26,535,195 0.2
Gray Television, Inc. ............ ... 5.88% 07/15/2026 2,000 1,930,910 0.0
Gray Television,Inc. . ...... .. ... ... i i 7.00% 05/15/2027 1,000 987,047 0.0
iHeartCommunications, Inc. . .......... ... ... ... ... ..... 4.75% 01/15/2028 6,435 5,517,882 0.1
iHeartCommunications,Inc. . .......... ... ... ... ........ 5.25% 08/15/2027 10,448 9,407,292 0.1
iHeartCommunications, Inc. . .......... ... ... ... ... ..... 6.38% 05/01/2026 2,630 2,487,059 00
iHeartCommunications,Inc. . .......... ... ... ... ........ 8.38% 05/01/2027 4,768 4,195,091 00
Lamar Media Corp. . . ... vutit ittt 4.88% 01/15/2029 2,301 2,147,993 0.0
LCPR Senior Secured Financing DAC ...................... 6.75% 10/15/2027 20,019 18,917,731 0.1
Liberty Interactive LLC(b) ... .....oouuiiiiiii. .. 3.75% 02/15/2030 11,908 5,666,745 0.1
McGraw-Hill Education, Inc. ............................. 5.75% 08/01/2028 38,388 33,707,330 0.2
McGraw-Hill Education, Inc. ............................. 8.00% 08/01/2029 20,010 17,359,675 0.1
National CineMedia LLC .......... ... ... ... ..., 5.75% 08/15/2026 6,300 3,400,963 0.0
National CineMedia LLC ........................ccoooo... 5.88% 04/15/2028 12,566 8,869,292 0.1
Outfront Media Capital LLC/Outfront Media Capital Corp.. ... .. 4.63% 03/15/2030 10,335 8,628,491 0.1
Scripps Escrow II,Inc.. .. ... o i 3.88% 01/15/2029 1,000 848,148 00
Sinclair Television Group, Inc. ...... ... ... ... ... ....... 5.50% 03/01/2030 23,135 18,135,453 0.1
Sirius XM Radio, Inc. ............ .. 4.00% 07/15/2028 58,351 50,891,515 04
Sirius XM Radio, Inc. ......... ... . 5.50% 07/01/2029 1,000 935,612 0.0
Summer BCBidcoBLLC.......... ... ... 5.50% 10/31/2026 6,800 5917,635 0.1
Summer BCHoldcoBSARL . .......... ... .. oo, 5.75% 10/31/2026 EUR 19,048 17,713,739 0.1
TEGNA,INC. .ot e 4.75% 03/15/2026 USD 4,806 4,732,423 0.0
TEGNA,INC. .ottt e 5.00% 09/15/2029 18,735 17,949,822 0.1
Univision Communications, Inc.. . .......... ... ... ........ 4.50% 05/01/2029 5,371 4,696,033 00
Univision Communications,Inc............................ 5.13% 02/15/2025 1,681 1,623,663 0.0
Univision Communications, Inc.. . .......... ... ... ........ 6.63% 06/01/2027 29,088 28,166,370 0.2
Univision Communications, Inc.. .......................... 7.38% 06/30/2030 13,794 13,685,784 0.1
UPCB Finance VITLtd. . . ...t 3.63% 06/15/2029 EUR 700 614,490 0.0
Urban One,InC. .. ... e 7.38% 02/01/2028 USD 49,053 44235947 0.3
Virgin Media Finance PLC .......... .. ... ... ... ... ...... 3.75% 07/15/2030 EUR 700 549455 0.0
Virgin Media Secured Finance PLC ........................ 4.50% 08/15/2030 USD 4,000 3,327,179 0.0
Virgin Media Secured Finance PLC ..................... ... 5.00% 04/15/2027 GBP 2,000 2,140,131 00
Virgin Media Secured Finance PLC ........................ 5.50% 05/15/2029 USD 1,952 1,751,745 0.0
Virgin Media Vendor Financing Notes IVDAC ............... 5.00% 07/15/2028 USD 2,300 1,970,276 00
VZ Secured Financing BV. . ....... . ... . . oL 3.50% 01/15/2032 EUR 6,945 5410,076 0.0
ZiggoBond Co. BV ... ... 5.13% 02/28/2030 USD 4484 3,589,271 0.0
ZiggoBond Co. BV ... ... ... 6.00% 01/15/2027 2,820 2,557,119 0.0
Ziggo BV L 2.88% 01/15/2030 EUR 2,374 1,908,007 0.0
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Altice France SA/France .. ........... .. 5.13% 07/15/2029 USD 8,692 $ 6,743,596 0.0%
Altice France SA/France . ..., 5.88% 02/01/2027 EUR 1,200 1,094,150 0.0
Altice France SA/France ... ............ .. 8.13% 02/01/2027 USD 8.421 7,974,281 0.1
Argqiva Broadcast Finance PLC . ........................... 6.75% 09/30/2023 GBP 6,698 7,750,798 0.1
Connect Finco SARL/Connect US FincoLLC ................ 6.75% 10/01/2026 USD 40,626 37,172,790 0.2
Consolidated Communications, Inc. ........................ 5.00% 10/01/2028 16,110 12,463,153 0.1
Consolidated Communications,Inc. .. ...................... 6.50% 10/01/2028 24,110 19,645,147 0.1
DKTFInance ApS ... ..ot 7.00% 06/17/2023 EUR 8,954 8,761,740 0.1
DKT Finance ApS . . ... o 9.38% 06/17/2023 USD 23,497 22,636,905 0.1
Embarq Corp.. ...ttt 8.00% 06/01/2036 32,601 25227274 0.1
Frontier Communications Holdings LLC .................... 5.88% 10/15/2027 16,401 15,334,490 0.1
Frontier Communications Holdings LLC .................... 6.75% 05/01/2029 12,000 10,351,861 0.1
Hughes Satellite Systems Corp.. . .......ocoviinniinennon.. 6.63% 08/01/2026 13,000 12,289,636 0.1
Iliad Holading SASU . . ... ... oo 5.13% 10/15/2026 EUR 2,998 2,852,802 0.0
Iliad Holding SASU. ... ... o e 6.50% 10/15/2026 USD 11,478 10,516,575 0.1
Iliad Holding SASU . . .. .. 7.00% 10/15/2028 8,644 7,961,163 0.1
Kaixo Bondco Telecom SA .. ... ... ... 5.13% 09/30/2029 EUR 18,989 15,521,819 0.1
Level 3 Financing,Inc. ........... . ... . ... . ... 3.75% 07/15/2029 USD 13,050 10,502,050 0.1
Level 3 Financing,Inc. ........ ... ... ... ... . i, 4.25% 07/01/2028 7,061 5,874,146 0.0
Level 3 Financing,Inc. ........... . ... . ... . ... 4.63% 09/15/2027 19,656 17,352,171 0.1
Lorca Telecom Bondco SA .. ... ... . . . . 4.00% 09/18/2027 EUR 9,462 8,501,625 0.1
Lumen Technologies,Inc. ......... ... ... ... ... ... . ... 5.63% 04/01/2025 USD 1,000 971,214 00
Nexstar Media,Inc. ....... ... .. i 5.63% 07/15/2027 11,783 11,227,967 0.1
Telecom Italia Capital SA ........ .. ... o it 6.00% 09/30/2034 2,000 1,617,829 0.0
Telecom Italia Capital SA . ...... .. ... .. ., 7.20% 07/18/2036 31,658 27,015,905 0.2
Telecom Italia Capital SA ........ .. ... o it 7.72% 06/04/2038 13,001 11,227,524 0.1
Vmed O2 UK Financing IPLC ...... ... ... ... ... ... ... 4.75% 07/15/2031 42248 34,682,716 0.2
Zayo Group Holdings, Inc. ....... ... ... .. ... oot 6.13% 03/01/2028 17,177 13,160,321 0.1

366.431.,648 25

KONJUNKTURABHANGIGE KONSUMGUTER - KFZ

Allison Transmission,Inc.. .. ............ .. ... .. .......... 5.88% 06/01/2029 7,094 6,713,525 0.1
American Axle & Manufacturing,Inc. ........... ... ... ... 6.25% 03/15/2026 1,790 1,737,472 00
American Axle & Manufacturing,Inc. ........... ... ... ... 6.50% 04/01/2027 1,890 1,766,473 0.0
American Axle & Manufacturing,Inc. ........... ... ... ... 6.88% 07/01/2028 15455 14,686 466 0.1
Aston Martin Capital Holdings Ltd. ........................ 10.50% 11/30/2025 33,751 34,235,737 0.2
Aston Martin Capital Holdings Ltd.(a) ...................... 15.00% 11/30/2026 14,533 15,992,179 0.1
Clarios Global LP/Clarios US Finance Co.................... 4.38% 05/15/2026 EUR 3,111 2,888,142 0.0
Clarios Global LP/Clarios US Finance Co.................... 6.25% 05/15/2026 USD 5,621 5,560,009 0.0
Clarios Global LP/Clarios US Finance Co.................... 8.50% 05/15/2027 37,834 37,190,315 03
Dana, InC... ..ot 5.38% 11/15/2027 232 207,011 0.0
Dana,InC.. .. ... 5.63% 06/15/2028 3,358 3,020,721 0.0
Dealer Tire LLC/DT Issuer LLC ... ..., 8.00% 02/01/2028 34,435 31,936,963 0.2
Faurecia SE . ... ... . 2.75% 02/15/2027 EUR 17,744 14,630,383 0.1
Ford Motor CO. ..ottt e e 6.10% 08/19/2032 USD 59,885 58,398,483 04
Goodyear Tire & Rubber Co. (The). ............. ... ... ... 5.00% 07/15/2029 6,459 5,792,934 0.0
Goodyear Tire & Rubber Co. (The)......................... 5.25% 07/15/2031 5,865 5,057,651 0.0
THO Verwaltungs GmbH(a) . .. ..., 3.75% 09/15/2026 EUR 1,111 979,349 0.0
IHO Verwaltungs GmbH(a) . . . ....... ..., 6.00% 05/15/2027 USD 15,335 13,647,859 0.1
THO Verwaltungs GmbH(a) . .. ..., 6.38% 05/15/2029 15,335 13,536,831 0.1
Jaguar Land Rover Automotive PLC............ ... ... .... 2.20% 01/15/2024 EUR 3,000 2,720,435 00
Jaguar Land Rover Automotive PLC. . ...................... 5.50% 07/15/2029 USD 10,597 7,770,936 0.1
Jaguar Land Rover Automotive PLC............ ... ... .... 5.88% 11/15/2024 EUR 8,944 8,231,811 0.1
Jaguar Land Rover Automotive PLC........................ 5.88% 01/15/2028 USD 28,297 21,511,705 0.2
Jaguar Land Rover Automotive PLC. . .......... ... ... .... 7.75% 10/15/2025 24,649 23,119,528 0.2
Mclaren Finance PLC . ........... .. .. ... ..., 7.50% 08/01/2026 40,320 34,195,060 0.2
Meritor, INC. . .. oo 6.25% 06/01/2025 7,776 8,019,000 0.1
PM General Purchaser LLC. . ............................. 9.50% 10/01/2028 28314 25,047,661 0.2
Real Hero Merger Sub2,Inc. ....... .. ..., 6.25% 02/01/2029 21,039 17,227,903 0.1
Tenneco,InC. .. ..ot 5.00% 07/15/2026 31,522 30,173,785 0.2
Tenneco, INC. . ..ot 5.13% 04/15/2029 3,375 3,313,009 0.0
Tenneco,InC. .. ..ot 7.88% 01/15/2029 6,003 6,035,871 0.0
Titan International, Inc. . .......... ... ... ..., 7.00% 04/30/2028 24723 23,641.424 0.2
ZF Europe Finance BV . ... ... ... . 3.00% 10/23/2029 EUR 9,500 7,122,823 0.1
ZFFinanceGmbH . ........ ... ... ... ... ... i 2.00% 05/06/2027 700 561,229 0.0
ZFFinanceGmbH . ...... ... .. .. ... .. .. ... . ... 2.25% 05/03/2028 8,700 6,572,591 0.1
ZFFinanceGmbH . ........ ... ... ... ... ... . 3.75% 09/21/2028 4,300 3,507,622 0.0
ZF North America Capital,Inc............. ... ... ... .... 4.75% 04/29/2025 USD 33,093 31,201,146 0.2

527,952,042 37

KONJUNKTURABHANGIGE KONSUMGUTER - UNTERHALTUNG

Carnival Corp. . ... 4.00% 08/01/2028 15,210 12,624,300 0.1
Carnival Corp. . ... 5.75% 03/01/2027 29,310 22,788,525 0.1
Carnival Corp. . ... 7.63% 03/01/2026 EUR 6,154 5247976 0.0
Carnival Corp. ... .. 9.88% 08/01/2027 USD 13,439 13,465,206 0.1
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Carnival Corp. . . oot 10.13% 02/01/2026 EUR 6,153 $ 6,397,807 0.0%
Carnival Corp. ... ..o 10.50% 02/01/2026 USD 1,000 1,027,550 0.0
Cedar Fair LP. .. ... ... i 5.25% 07/15/2029 2,000 1,820,326 0.0
Cedar Fair LP/Canada’s Wonderland Co./

Magnum Management Corp./Millennium Op............... 5.50% 05/01/2025 41,998 41,315,289 03
Lindblad Expeditions LLC ......... ... ... ... ... ... ... 6.75% 02/15/2027 9,468 8,621,852 0.1
Mattel, INC.. ... ..ot 5.88% 12/15/2027 3,598 3,588,702 0.0
Motion Bondco DAC. .. ... .. 4.50% 11/15/2027 EUR 13,300 10,718,266 0.1
NCL Corp., Ltd. . . ..o 5.88% 03/15/2026 USD 29,640 23,725,335 0.2
Royal Caribbean Cruises Ltd. . ............. ... ... ....... 5.38% 07/15/2027 16,520 12,844,300 0.1
Royal Caribbean Cruises Ltd. . .......... ... ... ... ....... 5.50% 08/31/2026 18,015 14,356,874 0.1
Royal Caribbean Cruises Ltd. . ............. ... ... ....... 5.50% 04/01/2028 13,254 10,006,770 0.1
Royal Caribbean Cruises Ltd. . .......... ... ... ... ....... 10.88% 06/01/2023 25951 26,357,393 0.2
Royal Caribbean Cruises Ltd. . ............. ... ... ....... 11.50% 06/01/2025 28,450 30,194,269 0.2
SeaWorld Parks & Entertainment,Inc. ...................... 8.75% 05/01/2025 19,206 19,930,674 0.1
Six Flags Theme Parks,Inc.......... ... ... ... ... ... ... 7.00% 07/01/2025 4,141 4,186,949 0.0
Vail Resorts, InC. .. ... i 6.25% 05/15/2025 6,640 6,652,933 0.0
Viking Cruises Ltd. . ....... . ... i 5.88% 09/15/2027 29,535 23,793,021 0.2
Viking Cruises Ltd. . ....... ... 7.00% 02/15/2029 11,973 9,601,896 0.1
Viking Cruises Ltd. . ....... . ... . i 13.00% 05/15/2025 12,492 13,116,607 0.1

322,382,820 22

KONJUNKTURABHANGIGE KONSUMGUTER - SONSTIGE

Adams Homes,Inc. ......... ... .., 7.50% 02/15/2025 16,531 14,427,150 0.1
Beazer Homes USA,INC.. ...t 6.75% 03/15/2025 21,605 20,649,554 0.1
Brookfield Residential Properties, Inc./

Brookfield Residential USLLC ......................... 4.88% 02/15/2030 26,127 20,191,374 0.1
Brookfield Residential Properties, Inc./

Brookfield Residential USLLC ......................... 6.25% 09/15/2027 19,888 17,686,879 0.1
Builders FirstSource,Inc. . ....... ... ... ... ... ... .. ... 6.38% 06/15/2032 20,332 18,863,806 0.1
Caesars Entertainment,Inc.. . .......... ... ... ... . ... .... 6.25% 07/01/2025 22,343 21,814,597 0.2
Churchill Downs,Inc. . ... 5.50% 04/01/2027 2,000 1,924,649 0.0
CPAtlas Buyer,Inc.. . ...... ... 7.00% 12/01/2028 14,319 11,688,261 0.1
Empire Communities COrp.. .. .....o.vuiiieinenennne.. 7.00% 12/15/2025 6,172 5,308,448 00
Everi Holdings, Inc.. . ...... ..o i 5.00% 07/15/2029 3,865 3410371 0.0
Five Point Operating Co. LP/Five Point Capital Corp........... 7.88% 11/15/2025 32,611 28,911,356 0.2
Hilton Domestic Operating Co.,Inc.............. ... ....... 5.38% 05/01/2025 5,320 5,270,814 00
Hilton Domestic Operating Co.,Inc......................... 5.75% 05/01/2028 5,733 5,607,412 0.0
Hilton Grand Vacations Borrower Escrow LLC/

Hilton Grand Vacations Borrower Esc .................... 4.88% 07/01/2031 16,956 14,004,979 0.1
Hilton Grand Vacations Borrower Escrow LLC/

Hilton Grand Vacations Borrower Esc . ................... 5.00% 06/01/2029 14,836 13,130,850 0.1
Installed Building Products,Inc. . ................. ... ...... 5.75% 02/01/2028 5,705 5,274,636 0.0
International Game Technology PLC ....................... 5.25% 01/15/2029 512 476,842 0.0
International Game Technology PLC ....................... 6.25% 01/15/2027 9,125 8,948,000 0.1
International Game Technology PLC ....................... 6.50% 02/15/2025 23261 23,188,284 0.2
KBHOME. ..o 4.80% 11/15/2029 5,544 4,730,297 0.0
Marriott Ownership Resorts, Inc.. .. ........................ 4.50% 06/15/2029 9,893 8,309,142 0.1
Marriott Ownership Resorts, Inc.. ... ........... ... ... ... 6.13% 09/15/2025 6,973 6,965,831 0.1
Mattamy Group COrp. . .........oiiiiiiiiii .. 4.63% 03/01/2030 28,097 22,672,765 0.2
NH Hotel Group SA. ... ..o 4.00% 07/02/2026 EUR 1,921 1,787,254 0.0
Premier Entertainment Sub LLC/

Premier Entertainment Finance Corp...................... 5.63% 09/01/2029 USD 7,382 5.456,551 00
Premier Entertainment Sub LLC/

Premier Entertainment Finance Corp...................... 5.88% 09/01/2031 20,595 14,400,343 0.1
Samsonite FIncOSARL .. ....... .. ... i, 3.50% 05/15/2026 EUR 700 631,533 0.0
Scientific Games International, Inc.. .. ...................... 7.00% 05/15/2028 USD 7,525 7,393,057 0.1
Shea Homes LP/Shea Homes Funding Corp. ................. 4.75% 02/15/2028 10,577 8,823,861 0.1
Shea Homes LP/Shea Homes Funding Corp. ................. 4.75% 04/01/2029 14461 11,668 479 0.1
Standard Industries, Inc/NJ. . .. ... ... .. ... .. .. ... .. ... 4.38% 07/15/2030 1,000 794,371 0.0
Standard Industries, Inc/NJ. . ....... ... ... ... i, 5.00% 02/15/2027 1,000 921,052 0.0
Sugarhouse HSP Gaming Prop Mezz LP/

Sugarhouse HSP Gaming Finance Corp.................... 5.88% 05/15/2025 22,618 21,157,385 0.1
Taylor Morrison Communities, Inc.. . ....................... 5.75% 01/15/2028 14,127 13,033,186 0.1
Taylor Morrison Communities, Inc.............. ... ... .... 5.88% 06/15/2027 11,351 10,974,066 0.1
Taylor Morrison Communities, Inc./

Taylor Morrison Holdings I, Inc......................... 5.88% 04/15/2023 15,712 15,613,300 0.1
Travel & Leisure Co. ..ottt e e e 6.00% 04/01/2027 4,000 3,806,111 0.0
Travel + Leisure Co. ..ottt 4.50% 12/01/2029 16,71