(ungepriift) F E B 28.02.23

ALLIANCEBERNSTEIN’

HALBJAHRESBERICHT

ABFCP I

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

Schweiz nicht registriert sind.

Multi-Asset/Asset Allocation Equity
« DYNAMIC DIVERSIFIED PORTFOLIO  GLOBAL EQUITY BLEND PORTFOLIO
* GLOBAL VALUE PORTFOLIO

* EMERGING MARKETS GROWTH
PORTFOLIO

* ASIAEX-JAPAN EQUITY PORTFOLIO
* JAPAN STRATEGIC VALUE PORTFOLIO

* CHINA LOW VOLATILITY EQUITY
PORTFOLIO

Fixed Income

+ SHORT DURATION BOND PORTFOLIO

* GLOBAL HIGH YIELD PORTFOLIO
AMERICAN INCOME PORTFOLIO
EUROPEAN INCOME PORTFOLIO
EMERGING MARKETS DEBT PORTFOLIO
MORTGAGE INCOME PORTFOLIO

AB FCP | ist ein offener Investmentfonds (fonds commun de placement), der gemaR den Gesetzen des Grof3herzogtums Luxemburg gegriindet
wurde und auBerhalb von Osterreich, Deutschland und der Schweiz unter dem Namen AllianceBernstein geschaftstétig ist.

RCS: K217



Auf Grundlage der Berichte konnen keine Zeichnungsauftrige eingereicht werden. Zeichnungen sind nur wirksam, wenn sie auf
Grundlage des Dokuments mit wesentlichen Anlegerinformationen (,,KIID*) und des aktuellen Verkaufsprospekts in Verbindung
mit dem Jahresbericht oder dem jiingsten Halbjahresbericht, falls dieser spéter herausgegeben wurde, erfolgen.

Das [A/B] Logo ist eine Dienstleistungsmarke von AllianceBernstein, und AllianceBernstein® ist ein eingetragenes Warenzeichen,
das mit Erlaubnis des Inhabers, AllianceBernstein L.P., verwendet wird.



INHALTSVERZEICHNIS ABFCPI
I EEEEEEEE—

Seite
Brief an die Anteilinhaber . . ... ... e 1
Wertentwicklung der ANteile . . . . . ..o e 2
Verzeichnis der ANJAGEWETTe . . . . . ..ot et e 12
Zusammensetzung des FONdSVermOZenS. . . . . . ..ottt e 138
Ertrags- und Aufwandsrechnung und Verdnderung des Fondsvermogens. . .. ...t 142
Umlaufende ANteIle . . . . ..o e 146
Statistische Informationen . . . . ... ..o 153
Anmerkungen zum Halbjahresabschluss . . . ... ... e 170
Tabelle 1 — GebUhrenstruKtUL. . . . . ... o et e e e e e e e e e 190
Tabelle 2 — PortefeuilleUmsatz. . . . ... ... .o e e 202

Informationen fiir die Anteilinhaber (ungepriift) . . . .. .. ... 203



(Diese Seite wurde absichtlich frei gelassen.)



BRIEF AN DIE ANTEILINHABER

ABFCPI

20. Mirz 2023
Sehr geehrte Anteilinhaber,

der vorliegende Bericht bietet Ihnen eine aktuelle Ubersicht
iiber AB FCP I (der ,,Fonds®) fiir den Halbjahresberichts-
zeitraum zum 28. Februar 2023.

In dem Sechsmonatszeitraum zum 28. Februar 2023 haben
US-Aktien und internationale Aktien zugelegt, wéhrend
Schwellenmarktaktien an Boden verloren. Als Reaktion auf die
anhaltend hohe Inflation setzten die Zentralbanken, angefiihrt
von der US-Notenbank (,,Fed*), die rasche Straffung der Geld-
politik fort, was die Sorgen der Anleger iiber einen Riickgang
des Wirtschaftswachstums und die Wahrscheinlichkeit einer
Rezession verstirkte. Nach einer Reihe aggressiver Zinsan-
hebungen lief sich die Fed auf eine Erhohung um 0.25% ein,
bekriftigte jedoch ihre Haltung des ,ldangerfristig hoher™, was
die Anlegerstimmung dampfte.

Gegen Ende des Berichtszeitraums deuteten der nachlassende
Druck auf die Lieferkette und giinstigere Wirtschaftsdaten
darauf hin, dass sich die Inflation abkiihlte, und die Mirkte
erholten sich in Anbetracht der Zuversicht, dass eine Rezes-
sion vermieden werden konnte. Aktien gaben jedoch einige
Gewinne wieder ab, nachdem unerwartet starke globale Wirt-
schaftsdaten fiir Unsicherheit iliber die Stdrke des disinflatio-
nidren Prozesses sorgten und Bedenken aufkamen, dass die
wichtigsten Zentralbanken die Zinssitze ldnger als erwartet
auf hoherem Niveau halten wiirden. An den Large-Cap-Mairk-
ten stiegen wertorientierte Aktien und iibertrafen wachstums-
orientierte Aktien deutlich, die riickldufig waren, da steigende
Zinsen die Wachstumsaktien im GroBteil des Berichtszeitraums
stirker unter Druck gesetzt hatten. Small-Cap-Aktien schlugen
Large-Cap-Aktien auf relativer Basis, absolut gesehen stiegen
aber beide.

Die Renditen am Markt fiir festverzinsliche Staatsanleihen
zeigten sich im Berichtszeitraum wechselhaft, da die Anleger
ihre Erwartungen im Hinblick auf die Inflation, das Wachstum

und die Ankiindigungen von Straffungsmafnahmen der Zent-
ralbanken anpassten. Die meisten groBen Zentralbanken in den
Industrieldndern setzten die aggressive Straffung ihrer Geldpo-
litik fort, indem sie die kurzfristigen Zinssétze erhohten und die
Anleihekiufe beendeten, um die hohe und anhaltende Inflation
zu bekdmpfen.

Die Renditen von Staatsanleihen aus Industrielindern fielen
im Vereinigten Konigreich und in Deutschland am stirksten,
gingen in Japan am wenigsten zuriick und stiegen in Australien
und Kanada. Verbriefte Vermogenswerte entwickelten sich im
Allgemeinen besser als Staatsanleihen. In Sektoren mit Kredit-
risiko entwickelten sich Staatsanleihen mit Anlagequalitit
riickldufig, lieferten aber eine deutliche Outperformance gegen-
iiber globalen Staatsanleihen und iibertrafen die jeweiligen
Staatsanleihenmérkte im Euroraum und in den USA. Globale
hochverzinsliche Industrieschuldverschreibungen aus Industri-
eldndern boten positive Renditen und lieBen die Staatsanleihen
aus Industrieldndern weit hinter sich.

Schwellenmarktanleihen in Lokalwihrung fiihrten die Rendi-
ten im Kreditsektor mit starken Ergebnissen an, da sich der
US-Dollar gegeniiber den Wihrungen von Industrie- und
Schwellenmérkten uneinheitlich entwickelte. In US-Dollar
abgesicherte Staatsanleihen und Industrieschuldverschreibun-
gen aus Schwellenmirkten in Hartwihrung lieferten positive
Renditen und lieBen die Staatsanleihen aus Industrieldndern
weit hinter sich. Hochverzinsliche Schwellenmarktanleihen in
Hartwihrung erzielten ebenfalls positive Renditen und iibertra-
fen Schwellenmarktschuldtitel mit Anlagequalitit, die nachga-
ben. Die Rohdlpreise fiir Brent gaben aufgrund der Sorge um
das globale Wachstum und der verringerten Nachfrage stark
nach.

Wir danken Thnen fiir Thre Anlage in den Fonds.

Mit freundlichen Griilen

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



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

Dynamic Diversified Portfolio

Klasse
A -0.05% -10.11% -16.30% 35.13%
AEUR ... -5.05% -4.72% -1.66% 84.23%
AEURH ... ... -1.90% -13.12% -17.92% 13.87%
AX 0.00% -10.08% -16.30% 63.00%
AXEUR ... -5.01% -4.710% -1.62% 95.85%
AXSGD ... -3.54% -10.57% -12.98% 27.82%
BX . -0.54% -11.00% -17.08% 35.87%
C o -0.20% -10.39% -16.56% 31.07%
CEUR ... -5.15% -5.01% -2.00% 78.75%
CEURH ... ... -2.07% -13.58% -18.33% 10.27%
X -0.17% -10.37% -16.52% 55.07%
P 0.28% -9.52% -15.74% 45.67%
TEUR ... -4.71% -4.09% -1.00% 98.65%
TIEURH ... .. -1.55% -12.49% -17.32% 22.80%
DX 0.33% -9.47% -15.69% 83.67%

Global Equity Blend Portfolio

Klasse
A 4.25% -10.73% -21.74% 140.50%
AEUR. .. -0.96% -5.33% -8.05% 167.85%
AEURH. ... . 2.03% -14.37% -23.68% 37.47%
ASGD. . 0.59% -11.19% -18.65% 55.98%
B o 3.77% -11.57% -22.53% 98.00%
B SGD. .. 0.11% -12.05% -19.46% 30.92%
C o 4.02% -11.10% -22.09% 85.74%
CEUR. .. -1.11% -5.57% - -10.73%
PP 4.68% -9.96% 21.11% 182.00%
TEUR .. -0.52% -4.55% -7.33% 214.02%
SHKD .. 5.30% -8.47% -19.45% 164.51%
Sl 4.90% -9.53% -20.73% 172.68%
SLEUR . ... -0.31% -4.08% -6.88% 220.79%
SIGBP ... 1.34% 0.90% -6.19% 273.36%
SESGD . . 1.24% -9.99% -17.61% 89.57%

Global Value Portfolio

Klasse
A 7.32% -7.59% -18.42% 93.50%
AEUR. ... 2.01% -2.04% -4.22% 63.45%
ASGD. ... . 3.61% -8.09% -15.23% 0.62%
ASGDH. ... ... . 6.51% -8.79% -18.85% 28.67%
AD. . 7.38% -7.60% -18.48% 34.04%
ADAUDH. ... ... .. . 5.35% -10.54% -19.70% 25.56%
ADCADH. ... ... .. 6.53% -8.87% -19.03% 23.95%
ADEURH ... ... ..o 5.05% -11.04% -20.18% 14.41%
ADGBPH ... . .. 5.82% -991% -19.40% 18.76%
ADHKD. ... ... 7.35% -7.19% -17.70% 36.42%
ADZARH ... .. . 8.07% -6.01% -15.47% 91.54%
B o 6.85% -8.51% -19.26% 55.90%
C o 7.07% -8.04% -18.79% 82.31%
CEUR. ... 1.82% -2.45% -4.64% 101.20%
P 71.77% -6.84% -17.78% 128.80%
TEUR ... 2.37% -1.23% -3.34% 85.51%
IGBP .. 4.10% 3.96% - 1.53%
ISGD ... 3.97% -71.35% -14.54% 14.50%
S 8.22% -6.03% -17.05% 79.96%
SGBP ... o 4.49% 4.78% -1.82% 173.45%
SGBPH ... ... 6.74% -8.27% -17.95% 38.20%
Sl o 7.82% -6.69% -17.64% 94.67%



ABFCPI

6 Monate* 12 Monate

Global Value Portfolio (Fortsetzung)

Klasse
SIAUDH. ... 15.58%(1) -
STEUR . ... 2.52% -1.04%
SIGBP ... 421% 4.10%
S e 8.23% -6.02%

Emerging Markets Growth Portfolio

Klasse
A e -1.86% -13.55%
AAUDH ... . 3.71% -16.37%
AEUR ... -6.77% -8.37%
AHKD ... -1.85% -13.17%
APLNH. ... ... -0.30% -12.23%
ASGD .. e -5.29% -14.02%
ASGDH. ... ... e -2.64% -14.60%
AD. e -1.88% -13.55%
B o -2.36% -14.42%
C o e -2.07% -13.93%
CEUR ... e -6.94% -8.76%
ED e -2.34% -14.40%
PP -1.48% -12.86%
TAUDH ... e -3.25% -15.52%
TEUR .. -6.37% -7.62%
N o -2.02% -13.89%
N -1.38% -12.72%
STEUR ... -6.26% -7.39%
SIGBP . -4.73% -2.56%

Asia Ex-Japan Equity Portfolio

Klasse
A e -091% -17.28%
AAUDH ... -291% -19.79%
AEUR ... -5.83% -12.32%
AHKD ... -091% -16.92%
ASGDH. ... .. -1.85% -18.30%
AD . -0.92% -17.31%
ADAUDH. ... -2.86% -19.80%
ADCADH. ... -1.77% -18.42%
ADEUR ... -5.82% -12.32%
ADEURH ... ... -3.10% -20.34%
ADGBPH ... . -2.40% -19.25%
ADHKD. ... -0.92% -16.92%
ADNZD H ... o -2.70% -19.26%
ADRMBH. ... .. -2.97% -18.74%
ADZARH ... e -0.64% -16.08%
AY JPY -2.90% -2.04%
BY JPY e -3.13% -2.50%
C o -1.16% -17.69%
CEUR ... -6.13% -12.78%
ED e -1.42% -18.15%
EDAUDH ... .. -3.33% -9.47%(2)
PP -0.50% -16.59%
TAUDH ... -2.51% -19.15%
TEUR .. -5.51% -11.63%
IGBP .. -3.97% -7.02%
S -0.03% -15.76%
SHKD ... -001% -15.38%
Sl -0.48% -16.52%
STEUR . ... -5.39% -11.46%
S -0.03% -15.76%

Vorjahr Seit Auﬂe%
- 15.58%
-3.22% 146.97%
-2.53% 217.56%
-17.06% 58.54%
-23.98% 316.70%
-25.39% 17.53%
-10.68% 139.54%
-23.28% 24.65%
-23.96% -5.50%
-20.98% 32.08%
-24.38% -6.40%
-23.97% 16.18%
-24.73% 209.70%
-2431% 117.85%
-11.10% 111.08%
-24.69% -18.51%
-23.36% 188.36%
-24.69% 28.87%
-9.98% 186.47%
-24.33% 35.93%
-23.24% 161.54%
-9.75% 220.37%
-9.08% 302.53%
-20.72% 44.60%
21.81% 40.20%
-6.89% 105.21%
-19.99% 46.45%
-21.00% 2.67%
-20.75% 44.63%
21.86% 40.47%
21.36% 1.82%
-6.86% 105.36%
22.32% 133%
21.63% 13.68%
-19.98% 46.53%
21.20% 33.37%
-19.38% 39.94%
-18.06% 95.46%
0.12% 112.75%
-0.35% 101.77%
-21.08% 36.20%
-7.22% 93.29%
-21.50% -14.23%
- -947%
-20.07% 60.87%
-21.18% 58.20%
-6.11% 128.23%
-541% 50.13%
-19.23% 85.60%
-18.49% 63.49%
-19.96% 64.40%
-5.95% 133.53%
-19.23% 50.75%



WERTENTWICKLUNG DER ANTEILE (Fortsetzung) ABFCPI

6 Monate* 12 Monate Vorjahr Seit Auﬂegung

Japan Strategic Value Portfolio

Klasse
A 1.88% 5.94% 3.04% 22.57%
ACZK H. . 5.20% 11.46% 6.03% 6.26%
AEUR .. -1.21% -5.15% -4.17% 18.54%
AEURH. ... . 2.24% 5.72% 1.92% 88.40%
APLN . -1.61% -5.22% 0.12% -2.81%
ASGD . 0.31% -11.03% -15.19% -11.80%
ASGDH. ... . 3.59% 8.15% 341% 19.40%
AUSD 3.96% -10.54% -18.40% 4.84%
AUSDH. ... 3.94% 8.69% 3.63% 137.53%
AD . 1.88% 5.95% 3.04% 52.00%
ADAUDH . ... . 2.87% 6.85% 2.66% 55.55%
ADNZDH . ... 3.50% 7.90% 3.30% 66.67%
ADUSDH ... 3.92% 8.67% 3.65% 50.15%
ADZARH ... 5.15% 12.06% 8.05% 141.38%
C o 1.42% 5.00% 2.28% 13.63%
CEUR .. -1.68% -6.02% -4.84% 17.74%
CEURH. ... . 1.78% 4.74% 1.18% 75.13%
CUSD . 3.49% -11.34% -19.01% -2.69%
PP 2.24% 6.75% 3.89% 40.68%
TEUR .. -0.85% -4.38% -3.32% 45.82%
TEURH ... 2.63% 6.54% 2.73% 108.40%
ISGD .. 0.71% -10.31% -14.51% 0.49%
TUSD . 4.36% -9.83% -17.74% 20.48%
TUSDH ... 4.34% 9.53% 4.44% 159.87%
SEURH. ... 2.99% 7.29% 3.68% 109.13%
STEUR ..o -0.78% -4.32% -3.12% 43.81%
STUSD 4.42% -9.73% -17.54% 27.16%
S 2.66% 7.60% 4.81% 85.56%

China Low Volatility Equity Portfolio

Klasse
A -3.63% -17.90% -2597% 359.50%
AEUR . -8.43% -12.96% -13.02% 164.07%
AHKD ... -3.62% -17.53% -25.30% 15.90%
APLNH. ... -2.42% -15.70% -24.96% -21.38%
AD . -3.63% -17.87% -25.96% 20.93%
ADAUDH. ... .. . -5.58% -20.29% -27.00% 11.09%
ADCADH. ... .. -4.19% -18.81% -26.67% 10.15%
ADEURH ... ... -5.74% -21.08% -27.63% 0.74%
ADGBPH ... . -4.94% -19.73% -26.86% 6.97%
ADHKD. ... -3.61% -17.52% -25.30% 23.52%
ADNZDH . ... -5.48% -19.71% -26.34% 16.98%
ADSGDH ... . -4.57% -18.94% -26.26% 12.22%
ADZARH ... -3.60% -17.17% -24.07% 66.12%
B o -4.11% -18.71% -26.71% 256.60%
BEUR .. -8.89% -13.83% -13.89% 119.18%
C o -3.82% -18.26% -26.32% 4.63%
CEUR .. -8.63% -13.36% -13.43% 28.69%
) -3.26% -17.24% -25.38% 460.70%
TEUR .. -8.06% -12.25% -12.33% 206.30%
S -2.73% -16.37% -24.61% 144.88%
ST e -3.10% -17.00% -25.17% 106.45%
STEUR .. -7.94% -12.00% -12.08% 171.40%



ABFCPI

6 Monate* 12 Monate Vorjahr Seit Auﬂe%

Short Duration Bond Portfolio

Klasse
A 0.14% -2.02% -3.93% 111.27%
AEUR . -4.96% 3.72% 12.85% 25.86%
A 0.00% -2.10% -3.85% 70.09%
A2EUR .. -4.98% 3.84% 12.99% 25.60%
A2EURH. ... -1.38% -4.45% -5.18% -9.73%
A2HKD ... 0.04% -1.63% -2.98% 30.01%
A 0.04% -2.03% -3.84% -0.10%
AAAUDH ... -0.64% -2.99% -4.18% 2.72%
AACADH ... -0.12% -2.26% -3.90% -2.39%
AAGBPH ... -0.56% -2.90% -4.11% -6.52%
AAHKD . .. 0.04% -1.63% -2.98% 1.13%
AASGDH ... . -0.24% -231% -3.84% -1.83%
Al 0.20% -1.84% -3.72% 88.86%
AT 0.15% -2.01% -3.94% 53.10%
ATAUDH ... -0.67% -3.08% -4.26% 18.78%
ATCADH ... -0.09% -2.16% -3.88% 3.51%
ATEUR. . . -4.95% 3.89% 13.03% 64.77%
ATEURH. ... oo -1.34% -4.36% -5.18% -10.53%
ATGBPH ... -0.51% -2.90% -4.18% -3.58%
ATHKD .. 0.05% -1.62% -2.97% 29.92%
ATNZDH .. -0.25% -2.26% -3.60% 9.43%
ATSGDH. ... o -0.24% -2.38% -3.85% -2.73%
AX 0.10% -1.93% -3.62% 176.87%
B o -0.50% -3.00% -4.76% 61.83%
C o -0.20% -2.42% -4.20% 50.76%
G -0.14% -2.42% -4.27% 47.02%
C2EURH ... -1.46% -4.69% -5.53% -14.73%
PP 0.31% -1.42% -3.23% 139.13%
TEUR .. -4.79% 4.36% 13.69% 42.75%
PP 0.31% -1.45% -3.23% 39.89%
I2EUR . .o -4.68% 4.44% 13.64% 68.92%
I2EURH ... -1.09% -3.77% -4.61% -3.07%
T 0.34% -1.40% -3.24% 4.54%
N -0.21% -2.56% -4.34% -6.27%
N -0.23% -2.55% -4.28% -6.36%
S 0.57% -0.99% -2.82% 1.04%
Sl 2 0.49% -1.20% -3.08% 9.60%
SI2EUR .. -4.55% 4.72% 13.93% 29.39%
S A 0.58% -0.99% -2.81% 11.70%

Global High Yield Portfolio

Klasse
A 3.15% -5.65% -13.42% 222.67%
AEUR .. -191% -0.28% 1.71% 175.32%
A e 3.18% -5.85% -13.50% 252.15%
A2CHFH ... 0.99% -9.18% -15.15% -5.00%
A2EUR .. -1.93% -0.20% 1.62% 193.82%
A2EURH. ... 1.41% -8.74% -15.02% 44 13%
A2HKD .o 321% -543% -12.74% 180.53%
A2PLNH ... 4.78% -3.11% -11.86% 0.35%
A2SGD .. -0.43% -6.40% -10.12% 52.54%
A2SGD H. ... 2.60% -6.68% -13.76% 34.20%
A A 3.18% -5.81% -13.48% 18.18%
AAAUDH ... 2.06% -7.76% -14.44% 15.58%
AACADH ... . 2.75% -6.52% -13.80% 7.95%
AAEURH ... ... 1.39% -8.74% -15.03% -301%
AAGBPH ... .. 1.98% -7.68% -14.32% 3.07%
AAHKD . ... 321% -543% -12.73% 15.95%
AANZDH ... 2.38% -7.01% -13.84% 16.56%



WERTENTWICKLUNG DER ANTEILE (Fortsetzung) ABFCPI

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

AARMBH. ... . 1.77% -6.76% -12.04% 31.45%
AASGDH ... . 2.57% -6.75% -13.73% 12.21%
AAZARH ... 4.27% -3.43% -10.03% 74.14%
AK . 3.19% -5.86% -13.47% 22.40%
AKEUR ... -1.96% -0.18% 1.56% 50.56%
AKEURH ... 1.35% -8.86% -15.06% 3.58%
AREURH ... .. 1.29% -8.85% -15.05% -1.60%
AT 3.51% -5.73% -13.61% 293.92%
ATAUDH ... 1.98% -7.76% -14.38% 77.98%
ATCADH ... 2.79% -6.48% -13.90% 34.85%
AT EUR. . . -1.95% -0.32% 1.69% 145.09%
ATEURH. ... o 1.33% -8.76% -15.00% 4331%
ATGBPH ... 2.02% -7.63% -14.29% 35.49%
ATHKD .. 321% -5.42% -12.72% 180.96%
ATNZDH .. 2.36% -7.11% -13.81% 35.04%
ATRMBH ... 1.77% -6.79% -12.06% 65.88%
AT SGD. . .o -0.57% -6.44% -10.04% 85.13%
ATSGDH. ... . o 2.58% -6.64% -13.75% 34.01%
B o 2.52% -6.76% -14.35% 146.14%
B 2.71% -6.78% -14.39% 215.64%
BT 2.54% -6.90% -14.40% 144.09%
BTAUDH ... 1.54% -8.59% -1521% 56.87%
C o 2.83% -6.23% -13.88% 171.74%
CEUR .. -2.17% -0.47% 1.22% 142.89%
G 2.98% -6.32% -13.99% 117.80%
C2EUR. .. -2.19% -0.68% 1.11% 166.02%
C2EURH ... 1.13% -9.22% -1545% 12.93%
CK 2.88% -6.38% -13.93% 16.67%
CKEURH ... .o 1.04% -9.24% -1545% -0.94%
CT 2.92% -6.37% -13.96% 29.90%
EA 2.93% -6.37% -13.98% -0.35%
EAAUDH ... . 1.84% -8.20% -14.90% -71.71%
EAZARH ... 4.02% -3.92% -10.50% 11.12%
PP 3.15% -5.64% -12.93% 272.83%
TEUR .. -1.63% 0.28% 2.25% 210.83%
PP 3.50% -5.37% -13.07% 101.81%
I2AUDH . ... 2.24% -7.29% -13.99% 76.47%
I2CHFH ... 1.23% -8.79% -14.77% -1.07%
I2EUR ..o -1.66% 0.32% 2.11% 160.27%
I2EURH ... 1.63% -8.30% -14.62% 53.93%
I2SGD ..o -0.15% -5.90% -9.65% 5991%
I2SGDH ... 2.87% -6.20% -13.36% 17.00%
TIAAUDH ... 2.22% -7.41% -14.03% 21.16%
QD . 3.52% -5.38% -13.15% 48.47%
T 341% -5.36% -13.09% 26.79%
ITAUDH ... e 2.23% -7.31% -14.03% 26.55%
ITCADH ... 2.99% -6.11% -13.39% 21.55%
ITEURH ... 1.64% -8.31% -14.62% -8.32%
ITGBPH ... 2.25% -7.17% -13.77% 16.71%
ITHKD . e 3.48% -4.95% -12.30% 28.21%
ITRMBH ... 1.98% -6.32% -11.60% 43.60%
T 2.88% -6.68% -14.47% 155.60%
N 2.93% -6.37% -14.02% 19.53%
N 2.85% -6.42% -13.96% 19.61%
S 3.60% -5.18% -12.95% 80.53%
STEUR ..o -1.61% 0.51% 2.32% 107.79%
SID 3.56% -5.23% -12.94% 48.79%
ST 6.87%(3) - - 6.87%
S A 4.03% -4.33% -12.14% 35.25%
SHK 4.04% -4.30% -12.12% 34.21%



ABFCPI

6 Monate* 12 Monate Vorjahr Seit Auﬂe%

Global High Yield Portfolio (Fortsetzung)

Klasse
SK 3.69% -4.95% -12.72% 143.40%
W 351% -5.18% -12.87% -0.09%
WEUR . -1.63% 0.49% 2.28% 4.65%
W e 3.53% -5.24% -12.97% 3.73%
W2CHFH ... ... . 1.27% -8.63% -14.56% -9.67%
W2EURH ... 1.75% -8.24% -14.61% -7.20%
W 3.55% -5.23% -12.99% 3.74%
WTAUDH. ... ... . e 2.45% -7.08% -13.94% -3.28%
WTCADH. ... ... . 3.08% -5.95% -13.25% -3.05%
WTEURH. ... ... .. 1.71% -8.15% -14.48% -8.23%
WTGBPH ... .. . 2.34% -7.03% -13.66% -5.15%
WTRMBH ... 2.04% -6.15% -11.44% 2.58%

American Income Portfolio

Klasse
A -0.29% -8.86% -13.08% 347.65%
AEUR . -5.17% -3.35% 1.97% 112.57%
A -0.28% -8.88% -13.15% 219.55%
A2CHFH ... -2.60% -12.25% -14.83% -4.93%
A2DURPH ... . 5.28% 2.94% -4.61% 26.27%
A2EUR .. -5.22% -3.38% 2.01% 110.74%
A2EURH. ... -2.06% -11.67% -14.66% 14.07%
A2HKD ... -0.25% -8.45% -12.37% 95.45%
A2PLNH ... 1.27% -5.88% -11.26% -1.19%
A2 SGD .. -3.74% -9.35% -9.75% 35.56%
A2SGDH. ... -0.78% -9.53% -13.32% 27.87%
AA -0.29% -8.87% -13.19% 17.81%
AAAUDH . ... -1.43% -10.55% -13.83% 17.74%
AACADH . ... -0.67% -9.47% -13.38% 8.54%
AADURPH ... . . 5.25% 291% -4.63% 25.26%
AAEURH ... . -1.98% -11.63% -14.66% -3.77%
AAGBPH ... . . . -1.38% -10.39% -13.77% 3.20%
AAHKD. ... -0.25% -8.47% -12.38% 14.70%
AANZDH . ... -1.09% -9.86% -13.30% 17.13%
AARMBH. ... ... -1.65% -9.74% -11.68% 30.64%
AASGDH ... -0.79% -9.59% -13.38% 12.05%
AAZARH .. . 0.80% -6.32% -9.43% 76.95%
AK . -0.28% -8.88% -13.16% 16.81%
AKEUR ... -5.21% -3.34% 2.06% 43.85%
AKEURH ... .. -2.14% -11.65% -14.62% -0.73%
AREUR ... -5.19% -3.38% 1.99% 19.09%
AREURH ... ... 2.11% -11.70% -14.60% -5.56%
AT -0.28% -8.86% -13.19% 146.30%
ATAUDH ... -1.42% -10.54% -13.87% 55.04%
AT CADH ... -0.60% -9.47% -13.47% 29.75%
ATDURPH . ... . 5.30% 2.92% -4.62% 26.20%
AT EUR. ... -5.32% -3.50% 2.12% 126.24%
ATEURH. ... .. -2.09% -11.64% -14.63% 15.66%
ATGBPH ... .. -1.36% -10.42% -13.70% 17.39%
ATHKD ... -0.24% -8.45% -12.38% 95.41%
ATNZDH ... -1.06% -9.81% -13.27% 26.62%
ATRMBH . ... -1.68% -9.76% -11.68% 49.40%
AT SGD. . .. -3.78% -941% -9.73% 52.03%
AT SGDH. ... .. -0.69% -9.48% -13.36% 27.88%
B o -0.58% -9.51% -13.75% 262.74%
B -0.62% -9.51% -13.76% 166.19%
BT -0.70% -9.53% -13.73% 115.49%
C o -0.43% -9.23% -13.52% 279.35%
CEUR .. -5.39% -3.66% 1.65% 89.51%



WERTENTWICKLUNG DER ANTEILE (Fortsetzung) ABFCPI

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

G -0.49% -9.27% -13.55% 278.30%
C2DURPH ... 4.99% 2.43% -5.01% 20.73%
C2EUR. .. -541% -3.79% 1.54% 90.16%
C2EURH ... -2.23% -12.00% -15.02% 8.07%
CT -041% -9.25% -13.56% 17.17%
EA -047% -9.32% -13.64% -3.61%
EAAUDH . ... -1.59% -10.88% -14.28% -941%
EAZARH ... 0.56% -6.79% -9.92% 9.79%
PP -0.10% -8.40% -12.55% 247.20%
TEUR .. -4.89% -2.79% 2.53% 139.31%
PP 0.00% -8.35% -12.70% 103.33%
I2AUDH . ... -1.07% -9.97% -13.42% -1.27%
I2CHFH ... -2.27% -11.75% -14.37% 0.60%
I2DURPH . ... 5.56% 351% -4.05% 31.60%
I2EUR . .o -4.93% -2.82% 2.59% 147.93%
I2EURH ... -1.79% -11.17% -14.16% 24.60%
I2HKD o 0.03% -7.95% -11.90% 19.27%
I2SGD ..o -3.46% -8.80% -921% 44.14%
I2SGDH ... -0.52% -9.09% -12.88% 15.33%
LA -0.02% -8.40% -12.70% 19.43%
TIAAUDH ... -1.15% -9.99% -13.38% 15.00%
T -0.04% -8.41% -12.66% 23.49%
ITAUDH ... e -1.07% -9.96% -13.42% 22.72%
ITCADH ... e -0.37% -8.96% -12.88% 14.02%
ITEURH ... -1.86% -11.16% -14.13% 2.21%
ITGBPH ... -1.19% -9.96% -13.28% 9.16%
ITHKD .. e s 0.02% -7.95% -11.89% 24.47%
TPy . -1.97% 8.55% 10.27% 65.25%
ITIPYH. .. -2.44% -11.65% -13.89% 3.02%
ITNZDH ... e -0.84% -9.39% -12.83% 17.95%
ITRMBH ... -1.39% -9.26% -11.20% 1.20%
ITSGD ..o -3.51% -8.84% -9.23% 11.87%
ITSGDH ... -0.48% -9.01% -12.83% 22.28%
T -0.52% -9.49% -13.77% 172.92%
L -0.14% -8.62% -12.95% -6.00%
LT -0.14% -8.62% -12.94% -6.00%
N -0.54% -9.37% -13.67% 10.93%
N -0.55% -9.34% -13.62% 10.95%
S 0.35% -7.71% -12.05% 33.27%
S 0.13% -8.15% -12.51% 47.93%
SID 0.16% -8.14% -12.51% 35.47%
ST 0.13% -8.16% -12.50% -7.80%
S A 0.38% -7.69% -12.06% 29.71%
SHK 0.38% -7.66% -12.03% 23.27%
W 0.12% -8.17% -12.50% 5.29%
W 0.13% -8.18% -12.56% 547%
W2CHFH ... o -2.20% -11.63% -14.22% -8.33%
W2EURH ... -1.75% -11.03% -13.97% -6.40%
W 0.05% -8.22% -12.53% 5.44%
WTAUDH. ... -1.04% -9.84% -13.25% -0.36%
WTEURH. ... . -1.74% -11.05% -14.02% -8.94%
WTGBPH ... -0.93% -9.74% -13.17% -6.47%
WTHKD ... 0.11% -7.82% -11.75% 5.84%
WTSGDH . ... -0.34% -8.81% -12.74% 2.31%



ABFCPI
I EEEEEEEE—

6 Monate* 12 Monate Vorjahr Seit Auﬂe%
European Income Portfolio
Klasse

A -0.10% -8.96% -13.13% 93.45%
AUSD 5.18% -14.01% -26.03% 86.57%
A -0.16% -8.92% -13.14% 92.00%
A2CHFH ... -0.54% -9.36% -13.38% -2.53%
A2PLNH ... 3.22% -2.97% -9.69% 3.30%
A2USD .o 5.07% -14.09% -26.05% 87.53%
A2USDH. ... 1.54% -6.22% -11.73% 18.67%
A -0.15% -8.86% -13.09% 9.25%
AAAUDH ... 0.40% -7.89% -12.45% 27.01%
AAHKDH ... ... 1.05% -7.15% -12.24% 18.45%
AARMBH. ... . 0.20% -7.09% -10.18% 3291%
AASGDH ... . 1.03% -6.89% -11.91% 21.43%
AAUSDH ... 1.57% -6.24% -11.77% 26.40%
AK . -0.16% -8.92% -13.17% 14.15%
AR -0.10% -8.84% -13.14% 2.21%
AT -0.11% -8.97% -13.26% 88.06%
ATAUDH ... 0.42% -7.87% -12.48% 75.82%
ATSGDH. ... . o 1.04% -6.86% -11.91% 21.43%
AT USD. .o 5.18% -14.01% -26.12% 32.59%
ATUSDH. ... 1.55% -6.27% -11.78% 59.30%
BUSD .. 4.83% -14.55% -26.52% 57.39%
B -0.49% -9.50% -13.75% 62.90%
B2 USD. .o 4.74% -14.66% -26.60% 56.35%
C o -0.38% -9.29% -1341% 70.62%
CUSD . 4.84% -14.40% -26.31% 65.54%
G -0.39% -9.30% -13.52% 80.40%
C2USD. . 4.84% -14.48% -26.40% 76.18%
C2USDH ... 1.32% -6.64% -12.14% 12.47%
CK -0.36% -9.29% -13.51% 9.48%
CTUSDH ... e 1.42% -6.62% -12.22% 12.59%
P 0.23% -8.38% -12.62% 120.97%
TUSD .o 5.24% -13.67% -25.55% 179.57%
PP 0.15% -8.40% -12.67% 73.53%
I2AUDH . ... 0.75% -7.38% -12.01% 88.40%
I2CHFH ... -0.27% -8.80% -12.90% 0.13%
I2USD ..o 5.37% -13.54% -25.63% 44.07%
I2USDH ... 1.83% -5.72% -11.28% 70.33%
LA 0.11% -8.39% -12.64% 7.69%
TIAHKDH ... 1.38% -6.54% -11.72% 19.96%
TIASGDH ... 1.31% -6.34% -11.37% 20.29%
TIAUSDH ... 1.80% -5.75% -11.25% 24.50%
T 0.16% -8.33% -12.65% 7.64%
ITSGDH ... 1.35% -6.36% -11.44% 20.40%
ITUSDH ... 1.85% -5.74% -11.31% 26.93%
NTUSDH ... 1.28% -6.80% -12.29% 5.65%
S 0.24% -8.18% -12.47% 54.94%
STUSD 547% -13.40% -2548% 21.50%
SIUSDH ... 1.95% -5.47% -11.06% 60.13%
SID 0.22% -8.25% -12.50% 9.73%
SAUSDH. ... . 2.22% -5.04% -10.65% 40.20%
SHK 0.50% -7.67% -12.01% 13.55%
W 0.21% -8.25% -12.52% -6.60%
W2CHFH ... -0.21% -8.70% -12.75% -347%
W2USDH ... 1.91% -5.57% -11.12% -0.60%
WA 0.17% -8.27% -12.51% -6.63%
WAHKDH. .. ... 1.45% -6.41% -11.56% -1.57%
WAUSDH . ... 1.99% -5.53% -11.12% -0.58%
W 0.23% -8.19% -12.51% -6.55%
WTSGDH . ... 1.43% -6.19% -11.26% -2.06%
WTUSDH. ... 1.96% -5.62% -11.21% -0.62%



WERTENTWICKLUNG DER ANTEILE (Fortsetzung) ABFCPI

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

A 1.93% -9.87% -23.30% 87.54%
AEUR . -3.22% -4.48% -9.90% 112.24%
A 1.91% -9.88% -23.35% 88.40%
A2CHFH ... -0.32% -13.04% -24.79% -17.73%
A2EUR . -3.19% -4.47% -9.95% 113.34%
A2EURH. ... 0.00% -12.74% -24.79% 11.87%
A2HKD ... 1.92% -9.49% -22.66% 42.46%
A2 PLN o -3.54% -4.51% -5.95% -6.95%
A2PLNH ... 3.63% -7.24% -22.30% -11.35%
A2SGDH. ... . 1.33% -10.65% -23.59% 16.87%
A 1.86% -991% -23.34% 8.65%
AAAUDH ... 0.52% -11.84% -24.06% 5.66%
AACADH ... 1.47% -10.64% -23.65% -3.89%
AAEURH ... 0.01% -12.76% -24.80% -13.85%
AAGBPH ... 0.59% -11.67% -23.97% -8.34%
AAHKD . .. 1.92% -9.49% -22.66% 4.01%
AANZDH .. 0.70% -11.49% -23.66% 2.31%
AARMBH. ... . 0.34% -10.97% -22.09% 19.64%
AASGDH ... . 1.37% -10.64% -23.59% 2.73%
AAZARH ... 2.74% -7.68% -20.15% 58.45%
Al o 1.90% -9.88% -23.37% -18.51%
ATAUDH ... 0.56% -11.88% -24.12% -20.54%
AREUR ... -3.22% -4.47% -9.84% 11.56%
AT 1.85% -9.88% -23.31% 88.25%
ATAUDH ... 0.54% -11.89% -24.11% 43.60%
ATCADH ... 1.42% -10.62% -23.63% -2.74%
AT EUR. . . -3.20% -4.45% -9.92% 108.04%
ATEURH. ... o -0.03% -12.81% -24.84% 12.04%
ATGBPH ... 0.70% -11.63% -23.96% -7.29%
ATHKD .. 1.91% -9.49% -22.65% 42.46%
ATNZDH .. 0.65% -11.47% -23.64% 7.76%
ATSGDH. ... . 1.24% -10.72% -23.56% 16.71%
BT 1.42% -10.73% -24.08% 59.00%
C o 1.71% -10.25% -23.69% 73.98%
CEUR ... -3.29% -4.79% -10.33% 97.12%
G 1.67% -10.29% -23.70% 74.40%
C2EUR. .. -3.40% -4.88% -10.33% 97.52%
C2EURH ... -0.25% -13.11% -25.13% 6.00%
CT 1.70% -10.27% -23.69% -191%
EA 1.60% -10.36% -23.71% -16.15%
EAAUDH ... . 0.32% -12.33% -24.46% -20.99%
EAZARH ... 2.51% -8.12% -20.55% -6.54%
Bl o 1.66% -10.33% -23.73% -19.32%
EIAUDH ... 0.30% -12.34% -24.50% -21.34%
P 2.23% -9.38% -22.93% 105.70%
PP 2.18% -941% -22.94% 106.60%
I2AUDH . ... 0.86% -6.27%(4) - -6.27%
I2CHFH ... 0.00% -12.53% -24.38% -12.93%
I2EUR . .o -291% -3.97% -945% 134.02%
I2EURH ... 0.28% -12.28% -24.37% 20.53%
ITAUDH ... e 0.92% -11.35% -23.73% 6.99%
ITEURH . ... e 0.26% -12.34% -24.42% -10.24%
N 1.62% -10.35% -23.77% -3.53%
NT 1.58% -10.46% -23.76% -3.57%
S 2.56% -8.74% -22.41% 47.56%
Sl 2 2.27% -9.26% -22.84% 92.13%
SI2EUR . .. -2.82% -3.74% -9.28% 156.06%
SIEURH ... 0.34% -12.14% -24.26% 16.73%
SIGBPH ... . 1.02% -10.95% -23.36% 25.73%
S A 2.54% -8.76% -22.41% 19.26%
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ABFCPI

Mortgage Income Portfolio

Klasse

6 Monate* 12 Monate
2.45% 0.73%
2.52% 0.77%

-2.59% 6.86%
2.51% 1.20%
-1.08% 0.24%
2.50% 0.85%
-2.52% 6.90%
2.48% 0.75%
1.74% -0.40%
2.51% 1.21%
1.32% 0.17%
2.16% 0.28%
3.98% 4.35%
0.93% -1.75%
2.47% 0.77%
1.78% -0.36%
-2.65% 6.78%
1.74% -0.26%
2.51% 1.21%
-1.09% 0.25%
2.26% 0.42%
2.56% 0.73%
-2.53% 7.10%
2.32% 0.26%
-2.76% 6.43%
231% 0.35%
2.28% 0.29%
-2.82% 6.35%
2.32% 0.26%
2.74% 1.32%
-2.29% 7.38%
2.78% 1.32%
2.31% 7.46%
1.25% -1.22%
1.32% -1.24%
2.85% 1.32%
2.28% 0.26%
2.24% 0.19%
3.12% 2.07%
2.87% 1.47%
4.12%(1) -
-2.25% 7.63%
1.38% -1.08%
0.81% 20.20%
3.13% 2.00%

Vorjahr Seit Auﬂe%
-2.66% 21.36%
-2.73% 21.87%
14.30% 58.10%
-1.83% 7.92%
1.09% 30.12%
-2.67% 37.75%
14.30% 15.15%
-2.78% 21.78%
-3.25% 22.22%
-1.85% 20.54%
-0.93% 33.20%
-2.80% 18.71%
1.90% 88.49%
-4.00% 1.11%
-2.71% 21.69%
-3.25% 22.34%
14.29% 57.84%
-3.09% -1.78%
-1.85% 7.81%
1.13% 30.04%
-2.89% 18.56%
-2.67% 78.40%
14.38% 38.67%
-3.12% 56.75%
13.69% -0.65%
-3.19% 16.61%
-3.17% 16.80%
13.82% 51.60%
-3.12% 56.62%
-2.18% 27.72%
14.83% 65.48%
-2.20% 28.00%
14.97% 66.15%
-3.55% -2.80%
-3.67% -3.44%
-2.11% 75.59%
-3.31% 1.67%
-3.33% 1.71%
-1.48% 36.60%
-2.03% 30.52%
- 4.12%
15.16% 69.08%
-3.47% -4.54%
23.73% 28.36%
-1.56% 33.45%

Die Wertentwicklung der Anteilklassen der einzelnen Portefeuilles basiert auf dem Nettoinventarwert zum 28. Februar 2023, wobei
die Auswirkungen der von der Verwaltungsgesellschaft riickerstatteten bzw. erlassenen Aufwendungen einberechnet wurden.
Verkaufsgebiihren, die beim Kauf oder bei der Riicknahme von Anteilen erhoben werden kénnen, wurden nicht berticksichtigt.
Die Wertentwicklung der ausschiittenden Anteilklassen umfasst die wihrend des Berichtszeitraums ausgeschiitteten und wieder
angelegten Betrige. Die Wertentwicklung in der Vergangenheit ist keine Garantie fiir aktuelle oder zukiinftige Ergebnisse. Die
Wertenwicklungszahlen beriicksichtigen nicht die Provisionen und Kosten im Zusammenhang mit der Ausgabe und Riicknahme
von Anteilen. Anlagerenditen und der Wert des angelegten Kapitals unterliegen Schwankungen, so dass die Anteile eines Anlegers

bei Riicknahme mehr oder weniger als die urspriinglichen Anschaffungskosten wert sein konnen.

*  Sechsmonatszeitraum zum 28. Februar 2023

Rendite berechnet ab Auflegungsdatum am:
(1) 7.0Oktober 2022

(2) 24.Juni 2022

(3) 5. Oktober 2022

(4) 2.Juni 2022
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

28. Februar 2023 (ungepriift) Dynamic Diversified Portfolio
Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN

KOMMUNIKATIONSDIENSTLEISTUNGEN

DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE

Charter Communications, Inc. - Class A . . . ... .. e 275 $ 101,093 0.3%
Comcast Corp. - Class A . ... 4,303 159,943 04
Deutsche Telekom AG (REG) . . . ..ottt e 2,820 63,289 0.2
Spark New Zealand Ltd. .. ... ... .o 8,980 27,726 0.1
352,051 1.0
UNTERHALTUNG
Activision Blizzard, InC. . ... ... . . e 578 44072 0.1
Electronic Arts, INC. ... ..ottt 1,441 159,865 04
Live Nation Entertainment, InC. . ... .. ... .. e 398 28,680 0.1
Universal Music Group NV .. ..o e 2,285 53,838 0.2
Walt Disney Co. (The) . ...t e e 910 90,645 0.3

377,100 1.1

INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN

Alphabet, Inc. - Class A ... ..o 552 49713 0.1
Alphabet, Inc. - Class C . ... e 2,313 208,864 0.6
Meta Platforms, Inc. - Class A ... ... . 41 7,173 0.0
Tencent Holdings Ltd. . . ... ... 2,370 104,110 04

369,860 1.1
1099011 32

NICHT-BASISKONSUMGUTER

KFZ-BESTANDTEILE
ATSINCOIP. .« .ttt et e e 400 10,962 0.1
APV PLC . 1,257 146,164 04
BorgWarner, INC. . .. ... oo 683 34341 0.1
Faurecia SE . . ... .. . 2,010 43,840 0.1
Goodyear Tire & Rubber Co. (The) ......... ... 2,970 33,739 0.1
269,046 0.8
KRAFTFAHRZEUGE
Stellantis NV L. 4,095 71,373 0.2
Tesla, INC. ..o 232 47,725 0.1

119,098 0.3

DIVERSIFIZIERTE VERBRAUCHERDIENSTE
ADT, INC. .« ettt e e 7439 56,090 0.2
Service Corp. International/US . ... ... .. 658 44 435 0.1

100,525 0.3

HOTELS, RESTAURANTS UND FREIZEIT

Aramark .. 685 25,208 0.1
Caesars Entertainment, INC. ... ... .. . .t 261 13,248 0.0
Compass Group PLC . ... 10,067 232,566 0.7
Entain PLC .. ... 3,680 60,097 0.2
Evolution AB ... 147 17,738 0.1
Expedia Group, Inc. . ..... ... ... 218 23,756 0.1
Galaxy Entertainment Group Ltd. . .. ... . . 8,450 56,257 0.1
Hyatt Hotels Corp. - Class A . . .. ... o e e 580 67419 0.2
La Francaise des Jeux SAEM . .. ... . e 341 13,460 00
Marriott International, InC/MD - ClasS A . . . ... ittt et 198 33,510 0.1
S0EX0 S A ot 306 28,341 0.1
Starbucks COTP. . .o\ttt 1,080 110,257 03
Tongcheng Travel Holdings Ltd. . ..... ... ... i 16,700 33,149 0.1
Yum China Holdings, Inc. . . ... ..o 1,067 62,665 0.2

777,671 23

HAUSHALTSGEBRAUCHSGUTER
Midea Group Co., Ltd. - Class A .. ... i 4,800 36,181 0.1
PulteGroup, INC. . .. .o e 1,480 80,912 0.2

117,093 0.3

EINZELHANDEL — INTERNET UND DIREKTVERTRIEB

Alibaba Group Holding Ltd. . ... 3.800 41,767 0.1
Alibaba Group Holding Ltd. (Sponsored ADR) ........ ... ... ... ... .. .. 656 57,590 0.2
Amazon.com, INC. .. ... . e 3243 305,588 09
Prosus NV oo 397 28,461 0.1
433,406 1.3
FREIZEITPRODUKTE
BRP,INC. . oo 325 28,160 0.1

12



ABFCPI

Dynamic Diversified Portfolio

Anteile Wert Nettover-
(USD) mogen %
MEDIEN
Liberty Global PLC - Class A . . ..ottt e e e e 931 19,076 0.1%
MULTILINE-EINZELHANDEL
Cie Financiere Richemont SA(REG) .. ... ... i 244 36,868 0.1
Dollarama, INC. . ... ... 105 6,065 0.0
42933 0.1
SPEZIALISIERTER EINZELHANDEL
Bath & Body Works, Inc. . ... ... 676 27,628 0.1
Best Buy Co., InC. ..o 343 28,507 0.1
Home Depot, Inc. (The) . ... e 171 50,708 0.1
O’Reilly Automotive, INC. . ... ... o 40 33,204 0.1
TIX Cos.,INC. (TRE) . ..ottt e e e e e e e e e et 1,239 94,908 03
Zhongsheng Group Holdings Ltd. ...... ... ... . . i 6,100 30471 0.1
265,426 0.8
TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER
Carter’s, INC. ..ottt 785 59,181 0.2
Kering S A 99 58,046 0.1
NIKE, InC. - Class B ... ... e e e e e e e 1,452 172,483 05
Pandora A/S .. 367 34,763 0.1
Tapestry, INC. . . ..ottt 1,460 63,525 0.2
387,998 1.1
2,560,432 7.5
VERBRAUCHSGUTER
GETRANKE
Asahi Group Holdings Ltd. .. ... ... 4,960 175,407 0.5
Coca-Cola Co. (The) . ..ot e e e e e 4220 251,132 0.8
Constellation Brands, Inc. - Class A . ... ... .. e 665 148,761 04
Heineken Holding NV ..o 256 21,901 0.1
597,201 1.8
LEBENSMITTEL UND MASSENERZEUGNISSE - EINZELHANDEL
Atacadao SA . ... 13,400 34,425 0.1
George Weston Ltd. ... ..o 231 28,940 0.1
SYSCO COTP. ettt et e et e e e e e 126 9,396 0.0
72,761 0.2
LEBENSMITTELPRODUKTE
Archer-Daniels-Midland Co. . ... ... . 399 31,760 0.1
Bunge Ltd. . . ..o e 321 30,656 0.1
Hain Celestial Group, Inc. (The) .. ... ... e 2,230 39,761 0.1
Hershey Co. (The) .. ... e 114 27,169 0.1
Lamb Weston Holdings, InC. . . ... ... o 316 31,802 0.1
Nestle S A o 1,547 174,301 0.5
Nomad Foods Ltd. . ... ... 2,080 37274 0.1
Salmar AS A . . . 615 25495 0.1
398,218 1.2
HAUSHALTSPRODUKTE
Colgate-Palmolive Co. .. ...t 461 33,791 0.1
Kimberly-Clark COrp. . .. ...t e e 60 7,503 00
Procter & Gamble Co. (The) .. ... .t e 48 6,603 0.0
47897 0.1
TABAK
Imperial Brands PLC . ... 1,239 29,849 0.1
1,145,926 34
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
Baker Hughes Co. . . ...t 1,590 48,654 0.1
Halliburton CO. .. ..ottt e e e 551 19,962 0.1
68,616 0.2
OL, GAS UND VERBRAUCHSBRENNSTOFFE
CameECO COTP. .« ottt ettt et e e e e 1,930 52,766 0.1
Cenovus Energy, Inc. ... 1,564 28,839 0.1
Cheniere Energy, INC. ... ... ot 497 78,198 0.2
Chevron COTP. . . oottt et e e e e e e e e e e 40 6431 00
Equinor AS A .. 1,090 33,369 0.1
EXX0n MODIl COTp. . ..ottt 178 19,564 0.1
HFE Sinclair COrp. ..ottt e e e e e e e e 531 26,401 0.1
Imperial Ol Ltd. ... ... 534 26412 0.1
Marathon Petroleum COrp. . .. ...ttt e e e 276 34,114 0.1
RePSOL S A L 1,938 30,649 0.1
Shell PLC .o 9,568 290,272 0.8



ABFCPI
Dynamic Diversified Portfolio

VERZEICHNIS DER ANLAGEWERTE (Fortsetzung)

Anteile Wert Nettover-
(USD) mogen %
Texas Pacific Land Corp. . ...... ... i 14 24923 0.1%
Tourmaline Oil COIP. .. ...ttt e e e e e e e e e e e 79 3462 0.0
655,400 1.9
724,016 2.1
FINANZWERTE
BANKEN
ABN AMRO Bank NV (GDR) .. ..ottt et 2,997 52,885 0.1
Banco Bilbao Vizcaya Argentaria SA .. ... ... .. ... 4,898 38,072 0.1
Bank Leumi Le-Israel BM . ... .. . e 4210 32,731 0.1
Bank of Treland Group PLC .. ... .. e 5230 57,619 0.2
BNP Paribas SA . ... 1,284 89,766 0.3
Citigroup, InC. .. ... 862 43,695 0.1
Comerica, INC. . ... 810 56,781 0.2
Commerzbank AG .. ... . 1,975 24,066 0.1
Commonwealth Bank of Australia . ......... ... . .. . . .. 540 36,482 0.1
First Citizens BancShares, Inc./NC - Class A . . ... ...ttt 76 55,766 0.2
HDFC Bank Ltd. (ADR) . . ..ottt e e e e e e e e e 2,334 157,872 0.5
JPMorgan Chase & CO. . ... ... 319 45,729 0.1
KB Financial Group,Inc. .. ... 1,350 52,284 0.1
Mitsubishi UFJ Financial Group, Inc. .. ... ... .. i 9,550 67,705 0.2
NatWest Group PLC . .. ..o e 19,766 69,437 0.2
Resona Holdings, INC. . .. ..ottt e e 11,700 64,442 0.2
Skandinaviska Enskilda Banken AB - Class A . .. ... .. it 2,121 26,537 0.1
Societe Generale SA . ... ... 1,164 33,546 0.1
Standard Chartered PLC . ... ... . . e 3,645 34,490 0.1
Swedbank AB - Class A ... ... it 473 9,664 0.0
Wells Fargo & Co. ..ot 4,083 190,962 0.5
1,240,531 3.6
KAPITALMARKTE
Ameriprise Financial, Inc. .. ... .. 100 34287 0.1
B3 SA-Brasil BolsaBalcao . ........... .. 18,400 37,078 0.1
BlackRocCk, InC. . . ..o 55 37919 0.1
Charles Schwab Corp. (The) .. .. ... e 3,370 262,590 0.8
CME Group, INC. . . . .o 366 67,842 0.2
EuroneXt NV ..o 97 7075 00
Goldman Sachs Group, Inc. (The) .......... ... .. i 624 219430 0.7
Julius Baer Group Ltd. . ... o 1,544 102,364 0.3
Morgan Stanley . . ... ...t 255 24,607 0.1
Raymond James Financial, Inc. ....... ... .. . . . 89 9,653 0.0
802,845 24
FINANZWESEN - VERBRAUCHER
American EXpress CO. . ..ot 423 73,598 0.2
DIVERSIFIZIERTE FINANZDIENSTLEISTUNGEN
Berkshire Hathaway, Inc. - Class B ... ... . . 44 13,428 0.1
Wendel SE . ... 107 12,135 0.0
25,563 0.1
VERSICHERUNGEN
ATAGroup Ltd. . ..o 16,200 172,174 0.5
American International Group,Inc. ....... .. ... ... . 542 33,122 0.1
AVIVA PLC . 5,502 29,559 0.1
Everest Re Group Ltd. ... ... .. . 90 34,557 0.1
Fidelity National Financial, Inc. ....... ... .. ... . . i 205 8,171 00
Gjensidige Forsikring ASA . . ... . 490 8,685 00
Japan Post Holdings Co., Ltd. . . . ... . 3,600 32,001 0.1
Japan Post Insurance Co., Ltd. ........ ... . . 1,700 29,516 0.1
Manulife Financial Corp. .. ... ... 1,703 33,673 0.1
Ping An Insurance Group Co.of ChinaLtd.-ClassH ............................... 8,300 56,660 0.2
Principal Financial Group, Inc. .. ... ... 347 31,078 0.1
Prudential Financial, Inc. ... ... ... .. . . . 291 29,100 0.1
Willis Towers Watson PLC . . ... ... e e e 182 42,654 0.1
540,950 1.6
2,683,487 7.9
GESUNDHEITSWESEN
BIOTECHNOLOGIE
ADDVIE, INC. ..ttt 299 46,016 0.1
AMEen, INC. . ..o 70 16,216 0.1
Genmab A/S .. 364 136,954 04
Gilead Sciences, INC. . .. ..ottt 352 28,347 0.1
Neurocrine Biosciences, INC. ... ... 106 10,929 00
Vertex Pharmaceuticals, INC. . .. ... ..ot e 23 6,677 0.0
245,139 0.7
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Anteile Wert Nettover-
(USD) mogen %
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF

ADDOtt LaboratOries . . ... ...ttt e 1,440 $ 146 477 0.4%
Coloplast A/S - Class B . ... ..o 262 30,273 0.1
Dexcom, INC. .. ... 126 13,987 0.1
IDEXX Laboratories, INC. . .. ... ... 23 10,884 0.0
InSUlEt COTP. .ttt e e e e e 35 9,673 0.0
Koninklijke Philips NV . ..o 2,573 42,009 0.1
Medtronic PLC . . ... . e 2,127 176,115 0.5
Zimmer Biomet Holdings, Inc. ....... ... . 787 97,486 0.3

526,904 1.5

GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN

AmerisourceBergen COrp. ... ...ttt 196 30,490 0.1
Cardinal Health, Inc. . ... ... 269 20,366 0.1
Centene COIP. ..o v ittt ettt e e et e e e 1,207 82,559 0.2
Elevance Health, InC. .. ... .. 363 170,490 0.5
Humana, INC. . ... ... 66 32,671 0.1
MCKESSON COTP. o vttt et e e e e e e e e 90 31,483 0.1
Molina Healthcare, INC. . . .. .. ..o e e et 55 15,143 0.1
UnitedHealth Group, Inc. .. ... ... e 28 13,326 0.0

396,528 1.2

LIFE SCIENCES — HILFSMITTEL UND DIENSTLEISTUNGEN

Agilent Technologies, Inc. .. ... ... 218 30,949 0.1
THumina, INC. . . .ot 483 96,214 0.3
IQVIA Holdings, InC. .. ... e 710 148,014 04
Lonza Group AG . . ..ot 256 152,484 0.5
Mettler-Toledo International, InC. ... ... . ... .. . . i 5 7,169 0.0
Thermo Fisher Scientific, INC. . .. .. ... e 173 93,724 0.3
WaALErs COTP. ..ottt e e e e e e 94 29,224 0.1
WuXiAppTec Co., Ltd. Class H . . .. ..o e 1,000 10,669 0.0
568,447 1.7
PHARMAZEUTIKA
ElLilly & CO. oot 160 49,795 0.2
Jazz Pharmaceuticals PLC .. ... ... .. .. .. 25 3,510 00
Johnson & JOhNSON . ... .. . e 98 15,020 00
Merck & Co., INC. ... o e 16 1,700 00
Novo Nordisk A/S - Class B .. ..o e e 1,374 194,085 0.6
Plizer, INC. . ... e 1,083 43,937 0.1
Roche Holding AG (BR) .. .« o it e e 46 14,250 0.0
Roche Holding AG (Genusschein) .. ..........iuiinnt i 709 204,432 0.6
SANO o ot 2,310 215981 0.6
Takeda Pharmaceutical Co., Ltd. .. ....... ... .. . . . i, 1,640 50,552 02
Z0CtiS, INC. oo 815 136,105 04
929,367 2.7
2,666,385 7.8
INDUSTRIEGUTER
LUFTFAHRT UND VERTEIDIGUNG
ATTDUS SE .o 763 99,931 0.3
BAE Systems PLC . .. ..o 3,128 33,783 0.1
Dassault Aviation SA ... ... 70 12,034 00
Huntington Ingalls Industries, Inc. . ......... ... . i 141 30,343 0.1
Kongsberg Gruppen ASA .. ... 654 27,177 0.1
Spirit AeroSystems Holdings, Inc. - Class A .. ... ... i 1,200 41,016 0.1
244284 0.7
LUFTFRACHT UND LOGISTIK
Expeditors International of Washington,Inc. ......... ... ... ... ... .. ... ... 278 29,068 0.1
FLUGGESELLSCHAFTEN
Deutsche Lufthansa AG (REG) . ... ... e 2.890 29,943 0.1
Qantas Airways Ltd. . ... ... 3,892 16,739 0.0
46,682 0.1
BAUPRODUKTE
Otis Worldwide COrp. . .. ...t e e 2,294 194,118 0.6
OWENS COMMING . . ..ottt et e e e et et e e e e e e et e e 315 30,804 0.1

224922 0.7

GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF

CINAS COTP. ottt ettt e e e e e e e e e 26 11,400 0.0
BAU- UND INGENIEURWESEN

Dycom Industries, INC. .. ... ..ot 770 64,842 0.2
ELEKTRISCHE AUSRUSTUNG

Eaton Corp. PLC . ... 945 165,309 0.5

Hubbell, INC. ..o 45 11,319 0.0
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Anteile Wert Nettover-
(USD) mogen %
Vertiv Holdings Co. ... o 2,540 $ 41,275 0.1%
217,903 0.6
MASCHINEN
AlStOM S A o 7,012 205,790 0.6
Amada Co., Ltd. ... 8,300 80,081 0.2
Atlas Copco AB - Class B . . ... o 1,046 11,019 0.0
Caterpillar, InC. ... ..o 117 28,027 0.1
CNH Industrial NV ..o e e e e e 1815 29,752 0.1
Cummins, INC. . ... 24 5,834 00
DOVET COTP. . o ettt et e e e e e e 344 51,566 02
Ilinois Tool Works, INC. . .. .. o e e 160 37,306 0.1
PACCAR,INC. .ottt e e e e e e 450 32,490 0.1
Parker-Hannifin Corp. . . ... ... 207 72,833 0.2
Snap-0n, INC. . oot 130 32,328 0.1
VOIVO AB - Class A . oottt e e e e e e e e 467 9,722 0.0
Volvo AB - Class B . ... .. e 4,071 81,457 0.3
678,205 2.0
SCHIFFAHRT
SITC International Holdings Co., Ltd. ....... ... ... i 6,000 12,551 0.1
Star Bulk Carriers COIp. .. ...ttt ettt ettt e e e e 1,880 46,079 0.1
58,630 0.2
PROFESSIONELLE DIENSTLEISTUNGEN
Booz Allen Hamilton Holding Corp. ......... ... ... i 97 9,189 0.0
Randstad NV ..o 105 6,443 0.0
Recruit Holdings Co., Ltd. ... ... 3410 91,442 0.3
RELX PLC (Amsterdam) ... ... ...ttt e ettt it e 525 15,843 0.1
RELX PLC (LoNdOn) ...ttt et e e e e e e e e e e e e e et 1,338 40,348 0.1
Robert Half International, InC. . ...... ... .. .. . e 1,193 96,180 0.3
259445 0.8
STRASSE UND SCHIENE
(O Q0§ PP 1,663 50,705 0.2
XPO, TN, ettt 1,100 36,696 0.1
87,401 0.3
HANDELSGESELLSCHAFTEN UND VERTRAGSHANDLER
Ashtead Group PLC .. ... 2,328 154,042 0.5
Fastenal Co. . .. .o 653 33,669 0.1
Toyota Tsusho COrp. .. ... i 300 12,235 0.0
United Rentals, INC. . ... ... e 83 38,888 0.1
WW Grainger, INC. . . ..ot e e 55 36,764 0.1

INFORMATIONSTECHNOLOGIE

KOMMUNIKATIONSAUSRUSTUNG
Juniper Networks, INC. . ... oo

ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN
CDW COrp/DE . . oottt e e e e e e e e e e e e
Ibiden Co., Ltd. . ...
Murata Manufacturing Co., Ltd. ... ... .

IT-DIENSTLEISTUNGEN
Akamai Technologies, INC. ... ... ..
Automatic Data Processing, Inc. . ... .
BIPROGY, INC. ..ottt e e e e e e e e
Capgemini SE . . ...
CGLLINC. .ot
Cognizant Technology Solutions Corp.-Class A . ......... ... ... ... ...
Gartner, INC. ... .
Mastercard, Inc. - Class A . .. ... e
PayPal Holdings, InC. . ... ...
VeriSign, InC. ..o
Visa, InC. - Class A . ..o

HALBLEITER UND HALBLEITERAUSRUSTUNG
Applied Materials, Inc. . ... ..
ASML Holding NV .o
Enphase Energy, Inc. ... ... o
Infineon Technologies AG . .. ... ot

Lam Research Corp. . ... ...
Microchip Technology, Inc. ....... ..

16

275,598 0.8
2,198,380 6.5

958 29.487 0.1
167 33,804 0.1
200 6,860 0.0
1,830 97,955 0.3

138,619 04

973 70,640 0.2
1,225 269,279 0.8
1,800 39,887 0.1

399 74,827 0.2

35 3,138 0.0
1,881 117,807 03
98 32,125 0.1

931 330,775 1.0

1,175 86,480 03
82 16,140 00
1,291 283,943 0.9

1,325,041 39

733 85,138 03
246 151,624 04
112 23,579 0.1
1,447 51,190 0.2
83 31,489 0.1
73 35479 0.1
64 5,186 00



ABFCPI
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NVIDIA COIP. . . oottt e e e e e e
NXP Semiconductors NV . .. ... e
QUALCOMM, INC. ..ottt et e e e e e e e e et
Taiwan Semiconductor Manufacturing Co., Ltd. ......... ... ... .......
Teradyne, Inc. . ... . .

SOFTWARE

ACIWorldwide, Inc. . ...
Autodesk, INnC. . ... e
Cadence Design Systems,Inc. ......... ... ... ... . ... .
CommVault Systems, Inc. ......... ...
CyberArk Software Ltd. ........ ... .. ... . . . ..
Dropbox,Inc. - Class A . . ... .ot
Fortinet, INC. ... ...
Gen Digital, Inc. . ... .
Intuit, INC. . ..o
Microsoft COrp. . ... v
Oracle COTP. . ...t
Sage Group PLC (The) . ... .ot e
SAP SE .
Workday, Inc. - Class A . .. ...
Zoom Video Communications,Inc. - Class A .. .........................

TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE

NetApp,Inc. ...
Ricoh Co., Ltd. ... ..
Samsung Electronics Co.,Ltd. ....... ... ... ... .. .
Western Digital Corp. ... ...t

GRUNDSTOFFE
CHEMIKALIEN

Linde PLC .. ... ..
LyondellBasell Industries NV - Class A . .............. ... ... ...
Mitsubishi Chemical Holdings Corp. ...,
OCI NV
SikaAG ...
Sumitomo Chemical Co.,Ltd. .......... .. ... .. ... .. .. ... ... ...

METALL UND BERGBAU

Antofagasta PLC . ... ... .
ArcelorMittal SA . ... ...
BHP Group Ltd. . ... ..
Endeavour Mining PLC .. ... ... . .. ...
Fortescue Metals Group Ltd. . ...... ... ... .. . i
Mineral Resources Ltd. .. ..... ...ttt
RioTinto Ltd. .. ... e
Steel Dynamics, INC. . ... ... i
Teck Resources Ltd. - Class B . ... ... i

STEEL

AT INC. o

IMMOBILIEN
AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)

American Tower COIp. .. ...ttt e
Americold Realty Trust,Inc. . ........ .. ... i
Stockland .. ...
Weyerhaeuser Co. . ... ... .

IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG

CBRE Group, Inc. - CIass A .. ...t
Swire Pacific Ltd. - Class A ... ...

IMMOBILIEN-DIENSTLEISTUNGEN

Open House Group Co.,Ltd. ........ ... ... .. .. i

REITs — EINZELHANDEL

Simon Property Group,Inc. ......... ... ... .

Anteile Wert Nettover-

(USD) mogen %

105 $ 24377 0.1%
230 41,050 0.1
665 82,147 0.2
4810 79,576 0.2
301 30,443 0.1

641.278 19

1,670 43,170 0.1
167 33,181 0.1
189 36,466 0.1
906 53,345 0.2
219 31,705 0.1

1,305 26,622 0.1
544 32,335 0.1

2470 48,190 0.2

26 10,587 0.0

2910 725,812 2.1

1,190 104,006 03

3,182 28,670 0.1

1,118 127,017 04
188 34,868 0.1
110 8,205 0.0

1,344,179 40

1,495 220,378 0.6

119 7,681 00
3,800 29,522 0.1
3,788 173,320 0.5
1,460 56,181 0.2

487,082 14
3965686 _11.7

322 112,175 03
850 81,591 0.2
1,800 10,485 00
899 29,863 0.1
419 117,498 04
7,700 26,981 0.1

378,593 1.1

1,375 25938 0.1
2,120 63,620 0.2
1,323 40,041 0.1
1,798 36,674 0.1
2016 28,889 0.1
277 15,298 00
80 6,252 0.0
291 36,698 0.1
522 20,838 0.1

274,248 0.8

1,230 49,999 0.2
702.840 2.1

767 151,873 04
2,070 60,858 0.2
3512 9,047 0.0

956 29,875 0.1

251,653 0.7

1,333 113,492 03
3,000 24,482 0.1

137,974 04

800 28.794 0.1

267 32,598 0.1
451,019 1.3
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Zinssatz Datum Anteile/Nennwert Wert Nettover-
(=)/(000) (USD) mogen %
SOFTWARE UND DIENSTLEISTUNGEN
IT-BERATUNG UND ANDERE DIENSTLEISTUNGEN
Kyndryl Holdings, Inc. ........ ... ... .. 58 910 0.0%
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
EDP - Energias de Portugal SA . ........ ... ... ... ... . ... 16,691 84,051 0.2
Enel SpA ..o 16,450 92,277 0.3
Iberdrola SA ... 4395 50,382 0.1
NRG Energy,Inc. ....... ..o i 917 30,069 0.1
256,779 0.7
GASVERSORGUNGSBETRIEBE
China Resources Gas Group Ltd. ........... ... ... ... .... 7,900 33,336 0.1
Kunlun Energy Co.,Ltd. ...... ... . ... .o ... 54,000 43,267 0.1
Naturgy Energy Group SA .. ... .. .. i 703 19,339 0.1
UGT COIP. ottt ettt e e e e e 783 29,151 0.1
125,093 04
MEHRFACH-VERSORGUNGSBETRIEBE
NiSource,INC. ... ... 1,113 30,529 0.1
412,401 1.2
18,610,493  54.7
REGIERUNGEN - SCHATZPAPIERE
AUSTRALIEN
Australia Government Bond, Series 144 .. ................... 3.75% 04/21/2037 AUD 60 38,907 0.1
OSTERREICH
Republic of Austria Government Bond .. .................... 0.00% 02/20/2030 EUR 53 45,126 0.1
Republic of Austria GovernmentBond ............. ... ... .. 0.00% 02/20/2031 120 98,938 03
Republic of Austria Government Bond .. .................... 0.90% 02/20/2032 246 213,934 0.6
357,998 1.0
BELGIEN
Kingdom of Belgium Government Bond, Series 84 ............ 1.45% 06/22/2037 63 51,607 0.2
Kingdom of Belgium Government Bond, Series 96 ... ......... 2.75% 04/22/2039 73 69,805 0.2
121412 04
KANADA
Canadian GovernmentBond . .......... ... ... ... ... . .... 2.25% 12/01/2029 CAD 40 27403 0.1
Canadian GovernmentBond . ............................. 2.75% 09/01/2027 260 184,474 0.5
211,877 0.6
FINNLAND
Finland Government Bond. .. .......... ... ... . ... . ... .... 0.00% 09/15/2030 EUR 44 36,876 0.1
DEUTSCHLAND
Bundesrepublik Deutschland Bundesanleihe. . ................ 0.00% 08/15/2050 76 40477 0.1
Bundesrepublik Deutschland Bundesanleihe. . ................ 1.70% 08/15/2032 240 234,859 0.7
Bundesrepublik Deutschland Bundesanleihe. . ................ 1.80% 08/15/2053 12 10,878 0.1
Bundesrepublik Deutschland Bundesanleihe. . ................ 3.25% 07/04/2042 8 9467 0.0
295,681 0.9
INDONESIEN
Indonesia Treasury Bond, Series FR87 . ..................... 6.50% 02/15/2031 IDR 986,000 63,583 0.2
IRLAND
Ireland GovernmentBond . ......... ... ... ... .. ... ....... 3.00% 10/18/2043 EUR 46 46,207 0.1
ITALIEN
Italy Buoni Poliennali Del Tesoro, Series 10Y ................ 4.40% 05/01/2033 48 50,670 0.2
Italy Buoni Poliennali Del Tesoro, Series 13Y ................ 4.00% 04/30/2035 40 40,228 0.1
90,898 0.3
JAPAN
Japan Government Five Year Bond, Series 138................ 0.10% 12/20/2023 JPY 64,800 476,605 14
Japan Government Ten Year Bond, Series 332 ................ 0.60% 12/20/2023 37,900 279,868 0.8
Japan Government Thirty Year Bond, Series 65 ............... 0.40% 12/20/2049 11,350 65,366 0.2
Japan Government Thirty Year Bond, Series 68 . .............. 0.60% 09/20/2050 11,950 72,177 0.2
Japan Government Thirty Year Bond, Series 74 . .............. 1.00% 03/20/2052 1,950 13,048 00
Japan Government Twenty Year Bond, Series 171 ............. 0.30% 12/20/2039 7,850 50,770 0.2
Japan Government Twenty Year Bond, Series 183 ............. 1.40% 12/20/2042 23,950 182,083 0.5
Japan Government Two Year Bond, Series 430................ 0.01% 11/01/2023 32,200 236,641 0.7
Japan Government Two Year Bond, Series 432................ 0.01% 01/01/2024 28,900 212,396 0.6
Japan Government Two Year Bond, Series 433................ 0.01% 02/01/2024 8,650 63,595 0.2
Japan Government Two Year Bond, Series 437................ 0.01% 06/01/2024 18,250 134,144 04
1,786,693 52
MALAYSIA
Malaysia Government Bond, Series 310 . .................... 4.50% 04/15/2030 MYR 245 56,862 0.2
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MEXIKO
Mexican Bonos . ...........i i 5.50% 03/04/2027 MXN 5482 % 255,526 0.8%
Mexican Bonos, Series M .. ....... .. .. ... 5.75% 03/05/2026 3,405 164,057 0.5
Mexican Bonos, Series M20. . ....... ...t 8.50% 05/31/2029 860 44 855 0.1
464,438 14
NEUSEELAND
New Zealand Government Bond, Series 433.................. 3.50% 04/14/2033 NZD 201 113,527 0.3
New Zealand Government Bond, Series 532.................. 2.00% 05/15/2032 104 52,018 0.2
165,545 0.5
PERU
Peru GovernmentBond . ......... ... ... ... . ... 6.15% 08/12/2032 PEN 438 101,511 0.3
SPANIEN
Spain GovernmentBond .. ........ .. ... oL 3.45% 07/30/2043 EUR 103 100,411 03
Spain Government Bond . ....... .. .. L ool 3.90% 07/30/2039 117 122,520 04
222931 0.7
VEREINIGTES KONIGREICH
United Kingdom Gilt. ......... ... .. i 0.88% 01/31/2046 GBP 151 94,064 0.3
United Kingdom Gilt. ........ ... .. i 1.25% 10/22/2041 40 30,166 0.1
United Kingdom Gilt. ......... ... .. i 1.25% 07/31/2051 11 6,638 0.0
United Kingdom Gilt. ........ ... .. i 1.50% 07/31/2053 66 43,999 0.1
United Kingdom Gilt. ......... ... . i 1.75% 09/07/2037 39 35,162 0.1
United Kingdom Gilt. ........ ... .. i 3.75% 01/29/2038 27 30,653 0.1
240,682 0.7
VEREINIGTE STAATEN
U.S.Treasury Bonds .......... ... ..., 1.13% 08/15/2040 USD 537 337,051 1.0
US.Treasury Bonds . ......... ... ... 1.25% 05/15/2050 284 156,555 0.5
U.S.Treasury Bonds .......... ... ..., 1.75% 08/15/2041 47 32,459 0.1
US.Treasury Bonds . ......... ... ... 2.00% 08/15/2051 190 126,736 04
U.S.Treasury Bonds .......... ... ..., 2.38% 02/15/2042 95 72,898 0.2
U.S. Treasury NOtes . . ..o vttt 0.25% 05/31/2025 113 102,245 03
U.S. Treasury NOtes . . ... vvvvu ettt 0.38% 07/15/2024 6 5,533 0.0
U.S. Treasury NOtes . . ..o vttt 0.50% 11/30/2023 75 72,469 0.2
U.S. Treasury NOtes . . ... vvvvu ettt 0.75% 11/15/2024 110 102,489 0.3
U.S. Treasury NOtes . . ..o vttt 1.25% 11/30/2026 265 236,678 0.7
U.S. Treasury NOtes . . ... vvvvu ettt 1.50% 01/31/2027 119 106,663 0.3
U.S. Treasury NOtes . . ..o vttt 2.13% 05/31/2026 180 167 484 0.5
U.S. Treasury NOtes . . ... vvvvu ettt 2.25% 02/15/2027 719 665,557 1.9
U.S. Treasury NOtes . . ..o vttt 2.88% 05/15/2032 94 86,392 0.2
U.S. Treasury NOtes . . ... vvvvu ettt 3.50% 01/31/2028 64 62,050 0.2
U.S. Treasury NOtes . . ..o vttt 4.13% 11/15/2032 189 192,271 0.6
2,525,530 74
6,827,631 20.1
INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT
FINANZINSTITUTE
BANKWESEN
Banco de Creditodel Peru S A.......... ... ... ... ... ... 3.13% 07/01/2030 40 36,245 0.1
Banco Santander SA ... .. ... 1.13% 06/23/2027 EUR 100 93,401 0.3
Bank of America Corp. ........ooiiiiiiniiiii 2.88% 10/22/2030 USD 6 5,083 0.0
Bank of America Corp. . ...t 3.19% 07/23/2030 6 5,209 00
Bank of America Corp. ........ooiiiiiiniiiiiii 3.55% 04/23/2027 45 42301 0.1
Bank of America Corp. . ...t 3.97% 02/07/2030 6 5491 0.0
Citigroup,Inc. ... ... 3.98% 03/20/2030 45 41,071 0.1
Citigroup, Inc. ... ... 4.08% 04/23/2029 27 25,132 0.1
Cooperatieve Rabobank UA, Series G. . ..................... 4.63% 01/27/2028 EUR 100 106,644 0.3
Credit Suisse AG/London . ........ ... ... 0.25% 01/05/2026 100 91,408 03
Danske Bank A/S . .. ... . 0.75% 06/09/2029 100 86,487 0.2
Discover Financial Services. . .......... ... .o ... 6.70% 11/29/2032 USD 12 12,399 00
Goldman Sachs Group,Inc. (The)............... ... ... ... 1.54% 09/10/2027 48 41,676 0.1
Goldman Sachs Group, Inc. (The)............ .. ... ... ... 2.60% 02/07/2030 28 23,548 0.1
Goldman Sachs Group,Inc. (The).......................... 3.61% 03/15/2028 5 4,643 00
HSBC Holdings PLC . ...... . .. 521% 08/11/2028 200 195436 0.6
JPMorgan Chase & CO. ... ..ovviiiii e 4.57% 06/14/2030 47 44,623 0.1
JPMorgan Chase & CO. . ....ovuiii i 4.85% 07/25/2028 24 23457 0.1
Morgan Stanley . ... 040% 10/29/2027 EUR 100 91415 0.3
Santander Holdings USA,Inc.. . ... ... .. ... oot 2.49% 01/06/2028 USD 37 32,256 0.1
US Bancorp, Series J(a) . . ... ooniiii 5.30% 04/15/2027 27 24,520 0.1
1,032,445 3.0
MAKLER
Charles Schwab Corp. (The)(b) . .. ... 5.10% 05/13/2026 29 28,536 0.1
Charles Schwab Corp. (The), Series I(a) .. ................... 4.00% 06/01/2026 38 34,718 0.1
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SURA Asset Management SA .. ..., 4.88% 04/17/2024 USD 100 $ 98,331 0.3%
161,585 0.5
FINANZEN
Aircastle Ltd. .. . ... . 5.25% 08/11/2025 22 21,518 0.1
Aviation Capital Group LLC . .. ... 1.95% 01/30/2026 9 7,945 0.0
Aviation Capital Group LLC ... ... ... ... i 1.95% 09/20/2026 14 12,053 0.0
Aviation Capital Group LLC ... ... 4.13% 08/01/2025 13 12,199 0.0
Synchrony Financial ......... .. ... . ...... ... ... ... 2.88% 10/28/2031 27 20,321 0.1
Synchrony Financial .......... ... ... ... ... ... ... ... 395% 12/01/2027 15 13,674 0.1
87,710 0.3
VERSICHERUNGEN
New York Life Global Funding(b). . ........................ 4.85% 06/09/2026 22 21,363 0.1
Prudential Financial,Inc............... ... .. ... ... ...... 5.63% 06/15/2043 20 19,930 0.0
41,293 0.1
REITs
American Tower COrp.. . ...ttt 0.88% 05/21/2029 EUR 100 84,594 0.3
Equinix,Inc.. .. ..o o 2.63% 11/18/2024 USD 29 27,609 0.1
Essential Properties LP ........... ... ... . ... .. ...... 2.95% 07/15/2031 38 28,329 0.1
GLP Capital LP/GLP Financing I, Inc.. .. ................... 3.25% 01/15/2032 15 11,905 0.0
Highwoods Realty LP . ... ... ... . ... . .. ... 2.60% 02/01/2031 35 26,024 0.1
Host Hotels & Resorts LP, Series I .. ....................... 3.50% 09/15/2030 10 8,327 00
Omega Healthcare Investors, Inc. ........... ... ... ... ... 3.25% 04/15/2033 19 13,625 00
Omega Healthcare Investors, Inc. ........... ... ... ... ... 3.63% 10/01/2029 5 4,152 0.0
204,565 0.6
1,527,598 4.5
INDUSTRIE
INVESTITIONSGUTER
Parker-Hannifin Corp. . ........ ... .. i 4.50% 09/15/2029 36 34,393 0.1
Trane Technologies Financing Ltd. . . ....................... 5.25% 03/03/2033 7 6,943 0.0
41,336 0.1
KOMMUNIKATIONSMEDIEN
Charter Communications Operating LLC/
Charter Communications Operating Capital . . . ............. 5.38% 05/01/2047 20 15,869 0.1
Cox Communications, InC. ............ ... ... 1.80% 10/01/2030 37 28,502 0.1
Discovery Communications LLC .......................... 4.13% 05/15/2029 8 7,166 0.0
Discovery Communications LLC ........... ... ... ....... 4.65% 05/15/2050 9 6,576 00
Discovery Communications LLC .......................... 5.20% 09/20/2047 16 12,773 0.0
Meta Platforms,Inc.. . ....... ... . i 4.65% 08/15/2062 17 14,138 0.0
Paramount Global ............ ... ... i 5.50% 05/15/2033 25 22,806 0.1
Thomson Reuters Corp.. .......ouuuniini i 5.50% 08/15/2035 26 25,297 0.1
Warnermedia Holdings, Inc. .......... ... ... ... ... .... 3.76% 03/15/2027 11 10,092 0.0
143219 04
KOMMUNIKATION/TELEKOMMUNIKATION
Bell Telephone Co. of Canada or Bell Canada (The) ........... 3.00% 03/17/2031 CAD 5 3,168 0.0
Bell Telephone Co. of Canada or Bell Canada (The) ........... 4.55% 02/09/2030 4 2,860 0.0
Bell Telephone Co. of Canada or Bell Canada (The) ........... 5.15% 02/09/2053 9 6,315 0.0
Bell Telephone Co. of Canada or Bell Canada (The) ........... 5.85% 11/10/2032 22 16,931 0.0
Corning, InC. .. ... o 545% 11/15/2079 USD 20 17,658 0.0
TELUS COIP. .« ottt ettt e e e e e 5.25% 11/15/2032 CAD 27 19,784 0.1
Vodafone Group PLC. . ... .. ... .. i 4.20% 12/13/2027 AUD 30 19,296 0.1
86,012 0.2
KONJUNKTURABHANGIGE KONSUMGUTER — KFZ
Harley-Davidson Financial Services,Inc.................. ... 3.05% 02/14/2027 USD 31 27,804 0.1
Harley-Davidson Financial Services,Inc..................... 3.35% 06/08/2025 11 10,494 0.0
Hyundai Capital America. ......... ... ... ... 1.80% 01/10/2028 20 16,767 0.1
Hyundai Capital America. .. ......... ..., 2.10% 09/15/2028 14 11,615 0.0
Volkswagen Financial Services AG......................... 0.88% 01/31/2028 EUR 41 36,529 0.1
103,209 0.3
KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE
MDC Holdings, Inc.. . ... ..o 6.00% 01/15/2043 USD 26 21,898 0.1
PulteGroup,Inc.. ... ... ... . . 6.38% 05/15/2033 11 11,139 0.0
33,037 0.1
KONJUNKTURABHANGIGE KONSUMGUTER - EINZELHANDLER
CK Hutchison Finance 16 T Ltd.. .. ........................ 0.88% 10/03/2024 EUR 100 99,972 0.3
Ross Stores, IncC.. . ... 1.88% 04/15/2031 USD 35 27,349 0.1
127,321 04
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Altria Group, Inc.. .. ... o 3.13% 06/15/2031 EUR 100 88,326 03
Amgen, InC. .. ... 4.40% 02/22/2062 USD 19 15,251 0.0
Sutter Health, Series 20A. .. ... ... . i 2.29% 08/15/2030 27 22,286 0.1
125,863 04
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ENERGIE
Continental Resources, Inc/OK ........................... 2.88% 04/01/2032 USD 23 $ 17,403 0.1%
Continental Resources, Inc/OK . .......................... 5.75% 01/15/2031 15 14,203 00
Enbridge Pipelines, Inc......... ... ... . i 2.82% 05/12/2031 CAD 15 9,303 0.0
Enbridge, Inc.. . ... i 6.10% 11/09/2032 14 10,819 0.0
Exxon Mobil Corp. . ....oooii 0.84% 06/26/2032 EUR 100 79414 0.2
ONEOK,INC. . .ottt e 6.10% 11/15/2032 USD 6 6,037 0.0
ONEOK,INC. . ..ot e 6.35% 01/15/2031 20 20,482 0.1
Suncor Energy,Inc. ... .. ... .. 6.50% 06/15/2038 9 9,239 0.0
Suncor Energy, Inc. ...... ... 6.85% 06/01/2039 15 16,052 0.1
TransCanada PipeLines Ltd. ............ . ... .. ........ 5.33% 05/12/2032 CAD 27 19,664 0.1
Williams Cos.,Inc. (The). . ....... ..., 8.75% 03/15/2032 USD 22 26,129 0.1
228,745 0.7
TECHNOLOGIE
Fidelity National Information Services,Inc................... 0.63% 12/03/2025 EUR 100 96,525 0.2
Honeywell International, Inc. . ............................ 4.13% 11/02/2034 100 104,548 0.2
HP, Inc.. . ..o 5.50% 01/15/2033 USD 30 28,321 0.1
Intel Corp. ..ot 5.05% 08/05/2062 22 19,243 0.1
Intel Corp. ..ot 5.90% 02/10/2063 21 20,668 0.1
Kyndryl Holdings, Inc. ........... ... ... . . ... o ... 2.05% 10/15/2026 23 19,778 0.1
QUALCOMM,INC. ..ottt 6.00% 05/20/2053 20 21,562 0.1
Western Digital Corp. ...t 2.85% 02/01/2029 26 20,443 0.1
Western Digital Corp. . ...t 3.10% 02/01/2032 20 14,402 0.0
345490 1.0
TRANSPORTWESEN — DIENSTLEISTUNGEN
Heathrow Funding Ltd. . .......... . ... .. ... .. ...... 6.45% 12/10/2031 GBP 50 63,024 0.2
1,297,256 3.8
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
Cadent Finance PLC . ....... .. .. ... ... . ... . .. 0.63% 03/19/2030 EUR 100 81,954 0.2
E.ON International Finance BV. ........................... 6.25% 06/03/2030 GBP 20 25,149 0.1
NextEra Energy Capital Holdings, Inc....................... 6.05% 03/01/2025 USD 8 8,053 0.0
115,156 0.3
SONSTIGE VERSORGUNGSBETRIEBE
Anglian Water Services Financing PLC, Series AS............. 6.29% 07/30/2030 GBP 30 38,639 0.1
Thames Water Utilities Finance PLC. .. ....... ... ... ....... 6.75% 11/16/2028 20 25,547 0.1
64,186 0.2
179,342 0.5
3,004,196 8.8
GEDECKTE ANLEIHEN
BPCE SFH SA . .. e 3.13% 01/24/2028 EUR 100 103,797 0.3
Caisse Francaise de Financement Local ..................... 3.13% 11/16/2027 100 104,008 03
Cie de Financement Foncier SA . ........... ... ... ........ 0.01% 07/15/2026 100 93,889 0.2
DNB Boligkreditt AS. ... ... ... 0.63% 06/19/2025 100 98,702 03
National Australia Bank Ltd. . ............................. 2.25% 06/06/2025 100 102,164 0.3
National Westminster Bank PLC........................... 0.50% 05/15/2024 100 101,784 03
Nordea Kiinnitysluottopankki Oyj. . ............. ... ....... 2.63% 12/01/2025 100 103,126 0.3
Royal Bankof Canada . ........ ... ... ... ... ... ... 0.63% 03/23/2026 100 96,249 03
Stadshypotek AB ... ... .. 0.50% 07/11/2025 100 98,245 0.3
901,964 2.6
HYPOTHEKEN MIT LAUFENDEN ZINSZAHLUNGEN
FESTVERZINSLICHE STAATSPAPIERE MIT 30-JAHRIGER LAUFZEIT
Federal National Mortgage Association, Series 2012 .. ......... 3.50% 02/01/2042 USD 5 4440 00
Federal National Mortgage Association, Series 2012 .. ......... 3.50% 11/01/2042 50 46,534 0.1
Federal National Mortgage Association, Series 2012 .. ......... 3.50% 01/01/2043 8 7,801 00
Federal National Mortgage Association, Series 2013 .. ......... 3.50% 04/01/2043 28 26,456 0.1
Government National Mortgage Association, Series 2023 . ... ... 4.50% 03/01/2053 104 100,769 0.3
Government National Mortgage Association, Series 2023 ... .... 5.00% 03/01/2053 210 207,565 0.6
Uniform Mortgage-Backed Security, Series 2023, TBA......... 3.00% 03/01/2053 102 89,561 03
Uniform Mortgage-Backed Security, Series 2023, TBA ... ...... 3.50% 03/01/2053 147 133,685 04
Uniform Mortgage-Backed Security, Series 2023, TBA......... 4.50% 03/01/2053 196 188,850 0.6
805,661 24
INFLATIONSGEBUNDENE WERTPAPIERE
VEREINIGTE STAATEN
U.S. Treasury Inflation Index. . . ........................... 0.13% 07/15/2024 377 368,859 1.1
U.S. Treasury Inflation Index. .. ......... ... ... ... ... . ... 0.13% 10/15/2026 454 428,309 1.2
797,168 2.3
INVESTMENTGESELLSCHAFTEN
FONDS UND INVESTMENTTRUSTS
AB SICAV I - Low Volatility Equity Portfolio - Class S1 ....... 17,858 688,422 2.0
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REGIERUNGEN - STAATSANLEIHEN
FRANKREICH
Dexia Credit Local SA........ ... . ... ... i i 0.50% 01/17/2025 EUR 100 $ 99,773 0.3%
DEUTSCHLAND
Kreditanstalt fuer Wiederaufbau ........................... 3.20% 09/11/2026 AUD 24 15,584 0.0
Kreditanstalt fuer Wiederaufbau .. ......................... 4.10% 02/20/2026 100 66,995 0.2
82,579 0.2
UNGARN
Hungary Government International Bond .. .................. 5.00% 02/22/2027 EUR 40 42,202 0.1
INDONESIEN
Indonesia Government International Bond .. ................. 1.00% 07/28/2029 100 85,727 0.3
MEXIKO
Mexico Government International Bond . ............. ... ... 3.38% 02/23/2031 110 105,439 0.3
POLEN
Republic of Poland Government International Bond. . .......... 5.75% 11/16/2032 USD 29 30,348 0.1
RUMANIEN
Romanian Government International Bond................... 6.63% 09/27/2029 EUR 30 32,088 0.1
478,156 14
BESICHERTE HYPOTHEKENVERPFLICHTUNGEN
RISIKOTEILUNG - VARIABEL VERZINSLICH
Connecticut Avenue Securities Trust
Series 2021-R0O1,Class IMI(b) ...t 5.23% 10/25/2041 USD 3 2,728 00
Series 2021-R01,Class IM2(b) ......................... 6.03% 10/25/2041 10 10,059 0.0
Series 2021-R03,Class IMI(b) . ...t 5.33% 12/25/2041 18 18,028 0.1
Series 2022-R01, Class IM2(b) ......................... 6.38% 12/25/2041 100 96,362 03
Series 2022-R02,Class 2M1(b) ........c.ooviiiitn 5.68% 01/25/2042 65 64,128 0.2
Eagle Re Ltd. Series 2018-1,Class M1 (b) .. ................. 51,619 51,597 0.2
Federal Home Loan Mortgage Corp.
Structured Agency Credit Risk Debt Notes
Series 2021-DNA3,Class M2(b) .........coviiiiit. 6.58% 10/25/2033 17 16,880 0.1
Series 2021-DNAS5, Class M2(b) ........................ 6.13% 01/25/2034 11 10,460 0.0
Series 2021-HQA4,Class MI(b) ...t 543% 12/25/2041 29 28,009 0.1
Series 2022-DNA3,Class MIA(b) . ............. . ... ... 6.48% 04/25/2042 81 81,358 0.2
Federal National Mortgage Association Connecticut
Avenue Securities
Series 2014-C03,Class 2M2(b) . ...ovvvvvinneana e 7.52% 07/25/2024 3 3,103 00
Series 2014-C04, Class IM2(b) ......................... 9.52% 11/25/2024 17 17,428 0.1
Series 2014-C04,Class 2M2(b) . ....ovvvviinneianen 9.62% 11/25/2024 1 1,170 00
Series 2015-C04, Class IM2(b) ......................... 10.31% 04/25/2028 6 6,611 0.0
Series 2016-C01,Class IM2(b) . .......c.oovviiit. 11.37% 08/25/2028 8 8,927 00
Series 2016-C03, Class IM2(b) ......................... 9.92% 10/25/2028 13 13,576 0.0
430424 1.3
REGIERUNGEN - STAATLICHE BEHORDEN
KANADA
Export Development Canada. . ............................ 0.50% 02/25/2027 EUR 100 94,498 0.2
JAPAN
Development Bank of Japan,Inc. ........... ... ... ... ... 0.01% 10/15/2024 100 99,430 0.3
Development Bank of Japan,Inc. ....................... ... 2.30% 03/19/2026 JPY 30,000 233,781 0.7
333211 1.0
427,709 1.2
SUPRANATIONALE UNTERNEHMEN
European Investment Bank ......... ... ... ... ... ... . ... 0.75% 07/15/2027 AUD 51 29438 0.1
European Investment Bank ......... ... ... ... ... ... ... 1.80% 01/19/2027 45 27,527 0.1
Inter-American Development Bank. . ....................... 2.50% 04/14/2027 40 24,990 0.1
Inter-American Development Bank. . ............ ... ... ... 4.25% 06/11/2026 34 22871 0.1
International Bank for Reconstruction & Development . ........ 0.00% 01/15/2027 EUR 34 31,653 0.1
International Bank for Reconstruction & Development ... ...... 3.00% 10/19/2026 AUD 20 12,861 00
International Bank for Reconstruction & Development,
Series GDIF. . ... ... . . 0.01% 04/24/2028 EUR 46 41,124 0.1
International Finance Corp. . .............. ... ..., 4.45% 05/14/2027 AUD 51 34,468 0.1
Nordic Investment Bank ... ........ ... ... ... ... . ... .... 4.75% 02/28/2024 60 40,614 0.1
265,546 0.8
GEMEINDEVERWALTUNG - REGIONALANLEIHEN
AUSTRALIEN
New South Wales Treasury Corp. ........................ 2.00% 03/08/2033 281 149,571 04
JAPAN
Japan Finance Organization for Municipalities, Series G . ....... 0.01% 02/02/2028 EUR 100 88,714 0.3
238,285 0.7
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GEMEINDEVERWALTUNG - KOMMUNALANLEIHEN
KANADA
Province of British ColumbiaCanada . .. .................... 425% 11/27/2024 AUD 130 $ 86,977 0.2%
Province of OntarioCanada. . .................couuiinnnn.. 2.70% 06/02/2029 CAD 95 65,075 0.2
Province of Quebec Canada. .............. ..., 3.65% 05/20/2032 24 17,146 0.1
169,198 0.5
ABS-ANLEIHEN
AUTOS - FESTVERZINSLICH
Flagship Credit Auto Trust, Series 2018-3,ClassD ............ 4.15% 12/16/2024 USD 26 25,617 0.1
33,670470 989
SONSTIGE UBERTRAGBARE WERTPAPIERE
STAMMAKTIEN
KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE
TelstraCorp. Ltd. . ... 10,611 29,647 0.1
Gesamtanlagen
(Kosten $33,811,896). .. ..o it $ 33,700,117  99.0%
Termineinlagen
ANZ,Hong Kong(c) . ... ..o 2.09 % - 2,112 0.0
ANZ,London(C) . ..ovveti e 2.09 % - 34 0.0
BBH, Grand Cayman(C). . . ... .vuutun et 2.09 % - 1 0.0
BBH, Grand Cayman(c). . ........oouuiiieininennn.. 4.10 % - 1,896 00
BNP Paribas, Paris(C). . . ..o vt 0.24 % - 15,446 0.1
BNP Paribas, Paris(c). . ... .. ..o 0.74 % - 3,190 0.0
Citibank, New YOrk(c) . . . ..o oot 393 % - 79,350 0.2
DNB,OSIO(C) .+« o v vttt et e e 1.79 % - 16,821 0.1
HSBC, Paris(C). . .o oot et e et e et 1.53 % - 9479 0.0
HSBC, Singapore(C) . .......ovviniiiiiiiin i 2.56 % - 179 0.0
Nordea, OsIo(C) o oot 1.60 % - 2,170 00
Scotiabank, Toronto(C). . .. ..o oo i 333 % - 397 0.0
SEB, Stockholm(c) ....... ...t (0.56)% - 13,757 0.0
SEB, Stockholm(c) . ... 1.02 % - 1,059 0.0
SEB, Stockholm(C) . ......oouii i 1.79 % - 38 0.0
SMBC,London(C) ... vvvve ettt 2.92 % - 2,313 0.0
SMBC, TOKYO(C) -+ v voe et e e e e e e e 1.53 % - 435 0.0
SMBC, TOKYO(C) « « v vve ettt e e e 2.92 % - 469 0.0
SMBC, TOKYO(C) -+ v v et e e e e e e e 393 % - 781,516 2.3
Standard Chartered Bank, Johannesburg(c)................... 5.62 % - 496 0.0
Termineinlagen insgesamt. .. ........ .. ... ... ... L i 931,158 2.8
Sonstige Vermogenswerte abziiglich Verbindlichkeiten......................... (595,702) (1.3)
NettOVermMOZeI . . . . ... oottt e et e $ 34,035,573 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Beschreibung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
10 Yr Australian Bond Futures. . .......................... 03/15/2023 1 $ 80,439 $ 79,174 $ (1,265)
10 Yr Canadian Bond Futures ............................ 06/21/2023 2 177,428 178,058 630
10 Yr Mini Japan Government Bond Futures ................ 03/10/2023 1 107,840 107,737 (103)
Korea3YrBond Futures .. ............... .. ..., 03/21/2023 19 1,497,986 1,480,227 (17,759)
MSCI Emerging Markets Index Futures .................... 03/17/2023 15 736,870 722,175 (14,695)
OMXS30 Index Futures . .. .....oovvininen i, 03/17/2023 2 42,767 42,494 (273)
SPI200 FUtUIES . ..ottt ettt ettt 03/16/2023 1 125,058 120,724 (4,334)
TOPIX Index Futures . . ........ovinen e 03/09/2023 1 146 414 146,308 (106)
US.T-Note2 Yr (CBT) Futures ..............ccoovuuvunn.. 06/30/2023 4 816,719 814,906 (1,813)
US.T-Note SYr (CBT) Futures ................ccovunon.. 06/30/2023 3 322,031 321,164 (867)
U.S.T-Note 10 Yr (CBT) Futures .............cccouvvunn.. 06/21/2023 6 671,250 669,937 (1,313)
US. 10 YrUltraFutures. . . . ....ovvin e 06/21/2023 2 234234 234,375 141
Short
3 Yr Australian Bond Futures. . .. ......................... 03/15/2023 1 72,283 71,824 459
Euro STOXX 50 Index Futures .. ......................... 03/17/2023 3 130416 134 464 (4,048)
Euro-BOBLFUtUIES . . . ..o ottt 03/08/2023 3 379,260 365478 13,782
Euro-Bund Futures . . ......... ... i 03/08/2023 1 143,805 140,579 3,226
Euro-OAT FUutures . .........ouiriniei e 03/08/2023 1 143,868 135,068 8,800
Euro-Schatz Futures . .. ....... .. .. ... . i 03/08/2023 5 564,399 555,187 9212
FTSE 100 IDX FUtUIES. . .o vv vttt e e e 03/17/2023 3 283,405 283,288 117
Korea 10 YrBond Futures . . ........... .. ... .. .. ..., 03/21/2023 2 171,124 165,955 5,169
Long Gilt Futures . . ... ..ottt 06/28/2023 1 121,067 120,237 830
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Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Beschreibung Fiilligkeit Kontrakte Wert Marktwert (-minderung)
MSCI Singapore IX ETS Futures. . . .........oouueieann... 03/30/2023 3 $ 66412 $ 65340 $ 1,072
S&P 500 E-Mini Futures . ........... ... .. . .. 03/17/2023 7 1,381,803 1,391,425 (9,622)
S&P/TSX 60 IX FUtUres. . ... ovvv et 03/16/2023 2 354,784 356,643 (1,859)
$ (14,619)
Wertsteigerung $ 43,438
Wertminderung ~ $ (58,057)
DEVISENTERMINGESCHAFTE
Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Bank of America, NA. ... ... ... ... i GBP 436 USD 532 03/24/2023 $ 7,126
Bank of America, NA. .. ... . CNH 1,660 USD 244 04/20/2023 4,279
Bank of America, NA. . ... .. ... KRW 37428 USD 30 04/26/2023 2,055
Barclays Bank PLC ....... ... ... .. ... ... .. ... BRL 54 USD 11 03/02/2023 313
Barclays Bank PLC . ........ .. ... .. . i USD 11 BRL 58 03/02/2023 95
Barclays Bank PLC . ...... ... ... .. ... ... . . USD 5 TWD 162 03/16/2023 (125)
Barclays Bank PLC . ........ .. ... .. . i USD 13 KRW 15,591 04/26/2023 (827)
Brown Brothers Harriman & Co.. ........................ CHF 471 USD 507 03/01/2023 7,392
Brown Brothers Harriman & Co.......................... USD 503 CHF 471 03/01/2023 (3,249)
Brown Brothers Harriman & Co............. ... ... ..... USD 18 SGD 24 03/02/2023 53
Brown Brothers Harriman & Co.. . ....................... MXN 9,042 USD 484 03/16/2023 (8,863)
Brown Brothers Harriman & Co............. ... ... ..... USD 22 MXN 425 03/16/2023 750
Brown Brothers Harriman & Co.. . ....................... USD 1 THB 19 03/23/2023 (40)
Brown Brothers Harriman & Co.......................... GBP 288 USD 355 03/24/2023 7.878
Brown Brothers Harriman & Co.. . ....................... USD 260 GBP 214 03/24/2023 (3,136)
Brown Brothers Harriman & Co.......................... CAD 648 USD 485 03/30/2023 9,690
Brown Brothers Harriman & Co.. . ....................... USD 326 CAD 435 03/30/2023 (6,422)
Brown Brothers Harriman & Co............. ... ... ..... AUD 21 USD 14 04/13/2023 417
Brown Brothers Harriman & Co.......................... USD 476 AUD 678 04/13/2023 (18,987)
Brown Brothers Harriman & Co.......................... EUR 1,255 USD 1,331 04/20/2023 495
Brown Brothers Harriman & Co.......................... ILS 97 USD 29 04/20/2023 2,027
Brown Brothers Harriman & Co.......................... NZD 277 USD 179 04/20/2023 7.805
Brown Brothers Harriman & Co.......................... NOK 38 USD 4 04/21/2023 153
Brown Brothers Harriman & Co.. ........................ SEK 2,629 USD 253 04/21/2023 1,408
Brown Brothers Harriman & Co.......................... USD 7 DKK 48 04/21/2023 (237)
Brown Brothers Harriman & Co.......................... USD 138 SEK 1,439 04/21/2023 (581)
Brown Brothers Harriman & Co.......................... JPY 4428 USD 34 04/28/2023 1,312
Brown Brothers Harriman & Co.......................... USD 535 JPY 70,714 04/28/2023 (11,378)
Brown Brothers Harriman & Co.......................... EUR 442 USD 471 05/11/2023 909
Brown Brothers Harriman & Co.......................... EUR 124 USD 131 05/11/2023 (302)
Brown Brothers Harriman & Co.......................... USD 74 EUR 70 05/11/2023 (276)
Brown Brothers Harriman & Co.. ........................ CHF 423 USD 456 05/24/2023 2,310
Brown Brothers Harriman & Co+. .. .........ooieunon... EUR 0* USD 0* 03/08/2023 0
Brown Brothers Harriman & Co+. .. ..................... USD 0* EUR 0* 03/08/2023 5)
Brown Brothers Harriman & Co+. .. .........ooieunon... EUR 0* USD 0* 03/17/2023 0
Brown Brothers Harriman & Co+. .. ..................... USD 0* EUR 0* 03/17/2023 4)
Brown Brothers Harriman & Co+. .. .........ooveunon... EUR 113 USD 120 03/24/2023 600
Brown Brothers Harriman & Co+. . ...................... EUR 10 USD 11 03/24/2023 (28)
Brown Brothers Harriman & Co+. .. ..., USD 2,822 EUR 2,648 03/24/2023 (17,508)
Citibank, NA . ... . KRW 183,006 USD 149 04/26/2023 9814
Citibank, NA . ... JPY 306,952 USD 2,363 04/28/2023 90,392
HSBCBank USA. ... ... . i EUR 1,063 USD 1,145 04/20/2023 17,194
JPMorgan Chase Bank, NA . ............................ USD 4 TWD 130 03/16/2023 (51
Morgan Stanley Capital Services LLC .................... BRL 278 USD 54 03/02/2023 1,376
Morgan Stanley Capital Services LLC .................... USD 63 BRL 322 03/02/2023 (1,264)
Morgan Stanley Capital Services LLC .................... MYR 278 USD 64 03/16/2023 1,642
Morgan Stanley Capital Services LLC .................... TWD 326 USD 11 03/16/2023 217
Morgan Stanley Capital Services LLC .................... USD 49 TWD 1,467 03/16/2023 (1,126)
Morgan Stanley Capital Services LLC .................... BRL 322 USD 62 04/04/2023 1,248
Morgan Stanley Capital Services LLC .................... AUD 1,103 USD 771 04/13/2023 28,184
Morgan Stanley Capital Services LLC .................... IDR 1,001,536 USD 65 04/13/2023 (227)
Morgan Stanley Capital Services LLC .................... EUR 1,255 USD 1,334 04/27/2023 2,397
Standard Chartered Bank . .......... ... ... ... ... ..... BRL 48 USD 9 03/02/2023 135
Standard Chartered Bank . .. ........... ... .. ... .. ... .... TWD 3,876 USD 129 03/16/2023 2,717
$ 137,747

Wertsteigerung ~ $ 212,383
Wertminderung ~ $ (74,636)

+ Zum Zweck der Absicherung von Anteilklassen benutzt.
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ZENTRAL ABGERECHNETE CREDIT-DEFAULT-SWAPS

Nominal- Unrealisierte
Abschluss- betrag Wertsteigerung/
Clearing-Broker/(Borse) Referenz-Obligation datum (000) Marktwert (-minderung)
Verkaufskontrakte
Morgan Stanley & Co. LLC/(INTRCONX) CDX-NAHY Series 39, 5 Year Index 12/20/2027  USD 350 $ 5,124 $ (2,288)
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./(CME Group) .............. HUF 5,118 01/23/2033 7.590% 6 Month BUBOR  $ 618
Citigroup Global Markets, Inc./(CME Group) .............. HUF 3,070 01/24/2033 7.720% 6 Month BUBOR 300
Citigroup Global Markets, Inc./(CME Group) .............. HUF 5,118 01/24/2033 7.800% 6 Month BUBOR 427
Citigroup Global Markets, Inc./(CME Group) .............. HUF 5,118 01/27/2033 7.670% 6 Month BUBOR 544
Citigroup Global Markets, Inc./(CME Group) .............. HUF 5,117 02/13/2033 7.685% 6 Month BUBOR 532
Citigroup Global Markets, Inc./(LCH Group) . . ............. EUR 176 05/12/2027 6 Month EURIBOR 1.494% (13,764)
Citigroup Global Markets, Inc./(LCH Group) . . . ............ EUR 134 05/13/2027 6 Month EURIBOR 1.464% (10,645)
Morgan Stanley & Co., LLC/(LCH Group). . ............... NZD 100 11/01/2024 3 Month BKBM 2.580% (3,108)
Morgan Stanley & Co., LLC/(LCH Group). ... ............. NZD 270 11/02/2024 3 Month BKBM 2.503% (8,232)
Morgan Stanley & Co., LLC/(LCH Group). . ............... EUR 100 09/30/2050 0.122% 6 Month EURIBOR 40,058
Morgan Stanley & Co., LLC/(LCH Group). ... ............. EUR 100 09/30/2050 6 Month EURIBOR 0.017% (38,527)
Morgan Stanley & Co., LLC/(LCH Group). . ............... EUR 100 11/10/2050 0.022% 6 Month EURIBOR 38,980
Morgan Stanley & Co., LLC/(LCH Group). ... ............. EUR 100 11/10/2050 6 Month EURIBOR (0.043)% (38,258)
Insgesamt $ (31,075)
Wertsteigerung ~ $ 81,459
Wertminderung  $ (112,534)
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
Bank of America, NA
Bloomberg Commodity Index. .......... ... ... ... ... ... .. 3,361 0.10% USD 1,065 03/15/2023 $ (50,189)
Bloomberg Commodity Index. . .............. .. ... .. ... ... 295 0.10% USDh 93 03/15/2023 (4.,405)
JPMorgan Chase Bank, NA
FTSE EPRA/NAREIT Developed Real Estate Index . . ............ 52 OBEFR plus 0.53% USD 289 05/15/2023 (9,100)
UBS AG
FTSE EPRA/NAREIT Developed Real Estate Index .. ............ 181 OBEFR plus 0.39% USD 957 09/15/2023 16,351
Gesamtrendite auf Referenz-Obligation zahlen
Morgan Stanley Capital Services LLC
Swiss Market Index Futures .. ........ ... ... ... ... . ... ..... 10 0.00% CHF 112 03/17/2023 2,311
Insgesamt $ (45,032)
Wertsteigerung ~ $ 18,662
Wertminderung ~ $ (63,694)
Swaps insgesamt $ (78.,395)

*  Die Anzahl der Kontrakte betréigt 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 28. Februar 2023.
(c) Tagesgeld.

Wiihrungskiirzel:

AUD - Australian Dollar

BRL - Brazilian Real

CAD - Canadian Dollar

CHF - Swiss Franc

CNH - Chinese Yuan Renminbi (Offshore)
DKK - Danish Krone

EUR - Euro
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GBP - Great British Pound
HUF - Hungarian Forint
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
PEN — Peruvian Sol

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

Glossar:

ADR — American Depositary Receipt
BKBM — Bank Bill Benchmark (New Zealand)
BOBL — Bundesobligationen

BUBOR — Budapest Interbank Offered Rate
CBT — Chicago Board of Trade

CME — Chicago Mercantile Exchange

EPRA — European Public Real Estate Association
ETS — Emission Trading Scheme
EURIBOR - Euro Interbank Offered Rate

FTSE — Financial Times Stock Exchange
GDR — Global Depositary Receipt
INTRCONX - Inter-Continental Exchange

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
OMXS — Stockholm Stock Exchange

REG — Registered Shares

REIT — Real Estate Investment Trust

SPI — Share Price Index

TBA — To Be Announced

TOPIX — Tokyo Price Index

TSX — Toronto Stock Exchange

Siehe Anmerkungen zum Halbjahresabschluss.
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28. Februar 2023 (ungepriift) Global Equity Blend Portfolio
Anteile Wert Nettover-
(USD) mogen %

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

KOMMUNIKATIONSAUSRUSTUNG
Calix, InC. ... 13,830 $ 707416 0.7%
Lumentum Holdings, InC. .. ... . 13,193 709,922 0.8

1417338 1.5

ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN

Flex Ltd. ... 62,587 1424481 1.5
Keyence COrp. . ..ottt 1,162 502 424 0.5
Keysight Technologies, Inc. . ....... ... ... i 3813 609,852 0.7

2,536,757 2.7

IT-DIENSTLEISTUNGEN

Accenture PLC - Class A . ... 3,519 934 490 1.0
BIPROGY, INC. . oottt e e e e e e e e e 21,514 476,741 0.5
Visa, InC. - Class A . ... 8,597 1,890,844 2.0

3,302,075 35

HALBLEITER UND HALBLEITERAUSRUSTUNG

Advanced Micro Devices, INC. .. ... . 4,725 371,288 04
ASML Holding NV .o 1,368 843,249 09
Infineon Technologies AG . ... .. . 24 345 861,235 09
MediaTek, INC. . ..o 22,132 519,627 0.6
NXP Semiconductors NV ... 7473 1,333917 14
ON Semiconductor COTP. .. ..ottt ettt et e e e e ettt 9,930 768,667 0.8
Taiwan Semiconductor Manufacturing Co., Ltd. ......... ... ... ... .. ... ... . ... 97479 1,612,689 1.8

6,310,672 6.8

SOFTWARE

ACTWorldwide, INC. . ..ot e e e e e 19,755 510,658 0.5
AdODE, INC. o 1,975 639,664 0.7
CommVault Systems, INC. . . .. ... o 10,423 613,726 0.7
Dassault Systemes SE . . . ... . 21,174 817,092 09
Gen Digital, INC. . . ..o 27,829 542,938 0.6
INtUit, INC. . oo 1441 586,606 0.6
MICTOSOTt COTP. . o vt ettt e e e e e e e e e e e e e e e 4429 1,104,767 12
Oracle COTP. ..ttt e e e e e e e e e 13,671 1,194,889 1.3

6,010,340 6.5

TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE

Dell Technologies, Inc. - Class C ...t e 11,113 451,650 0.5
Samsung Electronics Co., Ltd. . ... ... 14,399 658,832 0.7
Western Digital COrp. ... ...ttt 16,025 616,626 0.7

1,727,108 19
21,304.290 229

FINANZWERTE

BANKEN
Bank Leumi Le-Tsracl BM ... ... .. e e 46,700 363,069 04
Bank of Ireland Group PLC ... ... . . 61,109 673,248 0.7
Comerica, INC. .. ..ot 9,104 638,186 0.7
Erste Group Bank AG . .. ... o 31,215 1,225,267 13
First Citizens BancShares, Inc/NC - Class A . . ... ..ottt 830 608,774 0.7
HDFC Bank Ltd. . . ...t e e e e e e 48,709 944,047 1.0
KB Financial Group, InC. .. .. ... o e 14,442 559,319 0.6
NatWest Group PLC . .. ..o e 223,601 785,498 0.8
Resona Holdings, INC. (@). . . .o oottt e e e e 136,529 751,983 0.8
SVB Financial Group . ......... .o e 1,898 546,891 0.6
Wells Fargo & CO. oottt e e e e 23,791 1,112,700 1.2

8,208,982 8.8

KAPITALMARKTE
B3 SA-Brasil BolsaBalcao . ........... .. 207,802 418,744 0.5
Deutsche Boerse AG . .. ... i 4,523 788,663 0.8
London Stock Exchange Group PLC ... ... ... . 5431 484,563 0.5
M SCILINC. .« ottt e e e e e 2,363 1,233,732 1.3
Partners Group Holding AG .. ... . 1,036 980,918 1.1

3,906,620 4.2

VERSICHERUNGEN
ARlAC, INC. .o 13,954 950,979 1.0
ATAGroup Ltd. . ..o 74,048 786,979 09
Intact Financial Corp. .. ... ... . 0* 10 00
Ping An Insurance Group Co.of ChinaLtd.-Class H . ......... ... ... ... ... ...... 96,286 657,298 0.7
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Anteile Wert Nettover-
(USD) mogen %
Willis Towers Watson PLC . .. ... ... e 2,114 495473 0.5%
2,890,739 3.1
15,006,341 16.1
INDUSTRIEGUTER
LUFTFAHRT UND VERTEIDIGUNG
ATTDUS SE .o 6,310 826432 09
HeXCel COIP. .ot e 11,713 854 465 09
Spirit AeroSystems Holdings, Inc. - Class A ... ... ... .. it 13,778 470,941 0.5
2,151,838 2.3
GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF
TetraTech, InC. . ... . 6,492 888,653 1.0
TOMRA Systems ASA . ... 40,085 639,395 0.7
Waste Management, INC. . .. ... ..o 8,229 1,232,360 1.3
2,760,408 3.0
BAU- UND INGENIEURWESEN
Dycom Industries, Inc. . ... 8,768 738,331 0.8
ELEKTRISCHE AUSRUSTUNG
Vertiv Holdings Co. . ..o 29,169 473,997 0.5
MASCHINEN
AlStOM S A 17,569 515,628 0.5
Amada Co., Ltd. .. ... 99,994 909,955 1.0
Deere & CO. oot 3,406 1,427,924 15
SMOC COTP. vt ettt e e e e e e e 1,754 891,382 1.0
Xylem, INC/NY .o 5,200 533,743 0.6
4,278,632 4.6
SCHIFFAHRT
Star Bulk Carriers COrp. (2). .. .« v vttt e e 20,680 506,865 0.5
PROFESSIONELLE DIENSTLEISTUNGEN
Experian PLC .. ... 16,359 551,522 0.6
Robert Half International, InC. .. ... ... ... ittt 9,322 751,555 0.8
1,303,077 14
STRASSE UND SCHIENE
XPO, TN, ot 12,668 422,603 0.5
12,635,751 13.6
GESUNDHEITSWESEN
BIOTECHNOLOGIE
Abcam PLC (Sponsored ADR) . . ...ttt e 36,621 527,714 0.6
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
ALCON, INC. . .o 9,376 639,299 0.7
Becton Dickinson and CO. ... ... i 4016 941,836 1.0
Medtronic PLC . ... o 9,317 771,440 0.8
STERIS PLC . oo e 4,796 901,884 1.0
Zimmer Biomet Holdings, Inc. . ....... ... 5,978 740,468 0.8
3,994,927 43
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Apollo Hospitals Enterprise Ltd. ....... ... i 13,380 708,862 0.7
Centene COTP. .. oottt et e e e e e 9,311 636,850 0.7
1,345,712 14
LIFE SCIENCES - HILFSMITTEL UND DIENSTLEISTUNGEN
Bio-Rad Laboratories, Inc. - Class A ... ... .. it e it 1,584 756,814 0.8
BruKer COrp. . ..o 9,178 632,565 0.7
Danaher COorp. . . ..ottt 4,528 1,120,807 12
TICON PLC . 3451 778,537 0.8
West Pharmaceutical Services, INC. ... ... .. it 2,627 832,841 09
4,121,564 44
PHARMAZEUTIKA
Roche Holding AG (Genusschein) . ... ........iunoiutin i 3,866 1,114,817 1.2
SaANO ot 7,939 742,260 0.8
1,857,077 2.0
11,846,994 12.7
NICHT-BASISKONSUMGUTER
KFZ-BESTANDTEILE
APV PLC . 5,656 657,699 0.7
Faurecia SE . . ... 27,185 592,938 0.6
Goodyear Tire & Rubber Co. (The) . .......o.ii e 32,717 371,663 04
1,622,300 1.7
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Anteile Wert Nettover-
(USD) mogen %
KRAFTFAHRZEUGE
BYD Co.,Ltd. - Class H . ... ..o e e e 18,639 $ 501,085 0.5%
Stellantis NV L. 46,341 807,701 0.9
1,308,786 14
DIVERSIFIZIERTE VERBRAUCHERDIENSTE
ADT, INC. . . ottt e e e e 86,413 651,551 0.7
HOTELS, RESTAURANTS UND FREIZEIT
Entain PLC ... 42,549 694,862 0.8
Hyatt Hotels Corp. - Class A .. ... ..o e 6,703 779,164 0.8
Tongcheng Travel Holdings Ltd. ... ... 188,193 373,558 04
1,847,584 2.0
HAUSHALTSGEBRAUCHSGUTER
Midea Group Co., Ltd. - Class A . ...t e 52,315 394,340 04
PulteGroup, INC. . .. ... 16,815 919,272 1.0
TOpBUIL COTP. . . ettt ettt e e e e e e 2413 500,876 0.6
1,814,488 2.0
SPEZIALISIERTER EINZELHANDEL
Zhongsheng Group Holdings Ltd. . ... ... .. . e 72,799 363,648 04
TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER
Carter’s, INC. ... 9,354 705,202 0.7
Tapestry, INC. . .. ..o 16,300 709,204 0.8
1,414,406 1.5
9,022,763 9.7
VERBRAUCHSGUTER
GETRANKE
Coca-Cola Co. (The) . ..ot e e e e e e e 16,114 958,947 1.0
LEBENSMITTEL UND MASSENERZEUGNISSE - EINZELHANDEL
Atacadao SA ... 159,229 409,063 04
LEBENSMITTELPRODUKTE
Hain Celestial Group, Inc. (The) .. ... ... i 25,082 447,220 0.5
Nomad Foods Ltd. ... ... ... e e 23,037 412,330 04
Salmar AS A . .. 6,557 271,807 0.3
1,131,857 1.2
HAUSHALTSPRODUKTE
Procter & Gamble Co. (The) .. .. ..ot e e 4,713 648,274 0.7
KORPERPFLEGEPRODUKTE
Dabur India Ltd. ... ... 88,405 569,141 0.6
Haleon PLC . . ... e 147,687 571,499 0.6
Unilever PLC ... 13,694 681,810 0.8
1,822,450 2.0
4,970,591 5.3
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
EDP - Energias de Portugal SA ... ... .. . . . 194,612 980,013 1.1
Enel SpA o e 180,936 1,014971 1.1
OrSted AS oo e 7457 649,095 0.7
2,644,079 2.9
GASVERSORGUNGSBETRIEBE
China Resources Gas Group Ltd. .. ..... ... ... i 89,812 378,980 04
Kunlun Energy Co., Ltd. ... ... o 611,674 490,100 0.5
869,080 09
WASSERVERSORGER
American Water Works Co.,InC. . ... ... .. . . . . . e 3,926 551,124 0.6
4,064,283 44
GRUNDSTOFFE
CHEMIKALIEN
Chr Hansen Holding A/S (Q) .. .. ..o i e 9,727 674,309 0.7
Koninklijke DSM NV .. 5,195 640,126 0.7
LyondellBasell Industries NV - Class A .. ... ...ttt 9,834 943,962 1.0
2,258,397 24
METALL UND BERGBAU
ArcelorMittal SA . .. ... 24,756 742,925 0.8
AT INC. ottt e e e e e 14,246 579,098 0.6
Endeavour Mining PLC ... ... 21,041 429,168 0.5
1,751,191 1.9
4,009,588 4.3
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB FCP1I
Global Equity Blend Portfolio

Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE
Charter Communications, Inc.-Class A . .................... 3018 $ 1,109,586 1.2%
Comcast Corp. - Class A ... ... 24,589 913,984 1.0
Deutsche Telekom AG (REG) .. ..., 32,221 723,146 0.8
2,746,716 3.0
UNTERHALTUNG
Electronic Arts, Inc. ......... .. .. . 5,979 663,326 0.7
3,410,042 3.7
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
Baker Hughes Co. ... ... 18,679 571,576 0.6
Shell PLC . ... e 53,279 1,619,135 1.8

2,190,711 24

OL, GAS UND VERBRAUCHSBRENNSTOFFE
Cameco COIP. ..o vti ettt e e 21,753 594,725 0.6

2,785.436 30

IMMOBILIEN
AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)
Americold Realty Trust,Inc. .. ...... ... ... .. oo, 23,775 698,982 0.7
Gesamtanlagen
(Kosten $92,780,727). . o oo vt et $ 89,755,061  96.4%
Termineinlagen
ANZ,London(b) .. ... 2.09 % - 2 0.0
BNP Paribas, Paris(b) ............. ... 0.24 % - 9,153 00
BNP Paribas, Paris(b) ..............oo i 0.74 % - 25,700 0.1
Citibank, New York(b). .. ......... it 393 % - 2,610,217 2.8
DNB,OSIO(b) . . vttt 1.79 % - 4,897 0.0
HSBC,Paris(b) . ....oo i 1.53 % - 13,490 0.0
JPMorgan Chase, New York(b) ............ ... ... ... .... 393 % - 761,644 0.8
Nordea, Oslo(b) . .o v vt 1.60 % - 8,907 0.0
SEB, Stockholm(b) ........ ... ..o (0.56)% - 4,731 0.0
SEB, Stockholm(b) ......... ... i 1.02 % - 4,505 0.0
SMBC,London(b) .. ...cvvtit 2.92 % - 8,042 0.0
SMBC, ToKYO(D) -« oo vt e et e e e e e 1.53 % - 4,790 0.0
Sumitomo, Tokyo(b) ...... ... ... .. (0.56)% - 4,368 0.0
Termineinlagen insgesamt. . .. ......... ... ... .. 3,460,446 3.7
Sonstige Vermogenswerte abziiglich Verbindlichkeiten......................... (74,258) _(0.1)
NettOVerMOZEN . . . . . ..ottt ettt e e e $ 93,141,249 100.0%

DEVISENTERMINGESCHAFTE

Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/

Gegenpartei (000) (000) datum (-minderung)
Bank of America, NA . ... ... ... .. CHF 238 USD 257 03/01/2023 $ 4,220
Bank of America, NA. . ... ... ... .. USD 161 CHF 148 03/01/2023 (2,990)
Bank of America, NA. .. ... .. .. USD 124 BRL 642 03/02/2023 (1,866)
Bank of America, NA. . ... ... ... .. INR 44611 USD 537 03/16/2023 (2,530)
Bank of America, NA. .. ... .. .. TWD 3,606 USD 120 03/16/2023 2,079
Bank of America, NA. . ... ... ... .. GBP 716 USD 873 03/24/2023 11,690
Bank of America, NA. .. ... .. .. USD 1,375 CAD 1,840 03/30/2023 (26 413)
Bank of America, NA. . ... ... ... .. USD 98 AUD 142 04/13/2023 (2,548)
Bank of America, NA. .. ... .. .. CNH 19463 USD 2,859 04/20/2023 49 445
Bank of America, NA. . ... ... ... .. EUR 2,045 USD 2,177 05/11/2023 4,663
Barclays Bank PLC . ...... ... ... .. ... i USD 87 INR 7,254 03/16/2023 239
Barclays Bank PLC . ....... ... ... . i HKD 3,559 USD 458 07/12/2023 2,013
BNPParibas SA. ... ... . USD 167 TWD 5,036 03/16/2023 (3,321)
BNPParibas SA . .. ... NOK 4,398 USD 443 04/21/2023 18,040
BNPParibas SA. ... ... USD 332 SEK 3444 04/21/2023 (1,758)
Brown Brothers Harriman & Co+. . .......... ... ... .. EUR 0** USD 1 03/24/2023 (1)
Brown Brothers Harriman & Co+. .. ... ... EUR 220 USD 234 03/24/2023 921
Brown Brothers Harriman & Co+. .. ..................... USD 4214 EUR 3,954 03/24/2023 (26,144)
Citibank, NA . ... INR 70,948 USD 853 03/16/2023 (4.427)
Citibank, NA . ... KRW 1257316 USD 1,022 04/26/2023 67,928
Citibank, NA . ... USD 589 KRW 725,165 04/26/2023 (39,178)
Citibank, NA . ... USD 1,178 JPY 152,972 04/28/2023 (45,048)
Citibank, NA . ... EUR 1,859 USD 1,979 05/11/2023 5,045
Goldman Sachs Bank USA . ....... ... .. .. .. .. ... .... USD 1,228 CNH 8,363 04/20/2023 (20,522)
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ABFCPI

Global Equity Blend Portfolio

Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)

HSBCBank USA. ... .. ... .. .. i ILS 1,217 USD 359 04/20/2023 $ 25,368
JPMorgan Chase Bank . .............................. NOK 1,254 uSh 121 04/21/2023 136
Morgan Stanley Capital Services LLC .................. CHF 439 USD 474 03/01/2023 8,438
Morgan Stanley Capital Services LLC .................. USD 664 CHF 621 03/01/2023 (4,533)
Morgan Stanley Capital Services LLC .................. BRL 4,338 USD 849 03/02/2023 20,110
Morgan Stanley Capital Services LLC .................. USD 852 BRL 4,364 03/02/2023 (18,486)
Morgan Stanley Capital Services LLC .................. USD 385 TWD 11,609 03/16/2023 (6,640)
Morgan Stanley Capital Services LLC .................. BRL 3,040 USD 589 04/04/2023 11,785
Morgan Stanley Capital Services LLC .................. USD 256 BRL 1,324 04/04/2023 (5,133)
Morgan Stanley Capital Services LLC .................. USD 860 AUD 1,229 04/13/2023 (31,419)
Morgan Stanley Capital Services LLC .................. USD 112 ZAR 2018 04/20/2023 (3,090)
Morgan Stanley Capital Services LLC .................. EUR 117 USD 125 05/11/2023 400
Morgan Stanley Capital Services LLC .................. USD 84 EUR 79 05/11/2023 (268)
Morgan Stanley Capital Services LLC .................. CHF 517 USD 556 05/24/2023 2,377
Royal Bank of Scotland PLC. . ........................ CHF 93 USD 102 03/01/2023 3,782
Standard Chartered Bank . ............................ INR 13,885 uSh 167 03/16/2023 (1,091)
Standard Chartered Bank ............................ TWD 50,399 USD 1,677 03/16/2023 35,332
Standard Chartered Bank ............................ USDh 184 TWD 5,503 03/16/2023 (4,292)
UBSAG. ... BRL 668 USD 130 03/02/2023 2,623
UBSAG. ... .. KRW 178,238 uSh 140 04/26/2023 4,675
$ 29,611

Wertsteigerung $ 281,309
Wertminderung $ (251,698)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.

*  Anteilsbetrag weniger als 0.50.

**  Die Anzahl der Kontrakte betrdgt 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

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:

ADR - American Depositary Receipt
REG - Registered Shares

REIT - Real Estate Investment Trust

Siehe Anmerkungen zum Halbjahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

28. Februar 2023 (ungepriift) Global Value Portfolio
Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE

STAMMAKTIEN
NICHT-BASISKONSUMGUTER
KFZ-BESTANDTEILE
Faurecia SE . ... ... . . 373,881 $ 8,154,648 1.3%
Goodyear Tire & Rubber Co. (The) ........ ... .. i 449 953 5,111,468 0.8
13,266,116 2.1
KRAFTFAHRZEUGE
Stellantis NV . ..o e 637,331 11,108,278 1.7
DIVERSIFIZIERTE VERBRAUCHERDIENSTE
ADT, INC. .« ettt et e e e 1,188,429 8,960,758 14
HOTELS, RESTAURANTS UND FREIZEIT
Entain PLC .. ... 585,181 9,556,408 1.5
Hyatt Hotels Corp. - Class A . . ... oot e e e e 92,187 10,715,810 1.6
Tongcheng Travel Holdings Ltd. . ..... ... ... . i 2,588,207 5,137,534 0.8
25,409,752 3
HAUSHALTSGEBRAUCHSGUTER
Midea Group Co., Ltd. - Class A .. ... it 719,485 5,423,345 0.8
PulteGroup, INC. . .. ... 231,255 12,642,714 2.0
18,066,059 2.8
SPEZIALISIERTER EINZELHANDEL
Zhongsheng Group Holdings Ltd. ......... ... ... . . . . . 1,001,201 5,001,232 0.8
TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER
Carter’s, INC. ..ottt 128,646 9,698,618 1.5
Tapestry, InC. . . ..o 224,170 9,753,646 1.5
19,452,264 3.0
101,264,459 157
FINANZWERTE
BANKEN
Bank Leumi Le-Israel BM . ... ... . e 642,260 4,993,269 0.8
Bank of Ireland Group PLC ... ... . 840,433 9,259,147 14
Comerica, INC. . ... . e 125,206 8,776,945 13
First Citizens BancShares, INC/NC - Class A . . ... ... e e 11410 8,372,448 13
KB Financial Group, Inc. ... ... .. 198,618 7,692,300 12
NatWest Group PLC . .. ..o 3,075,177 10,802,923 1.7
Resona Holdings, INC. (Q). . . .. .ot 1,877,671 10,341,992 1.6
Wells Fargo & Co. ..ottt 327,195 15,302,915 24
75,541,939 11.7
KAPITALMARKTE
B3 SA-Brasil BolsaBalcao . ....... ... i 2,857,898 5,758,974 0.9
VERSICHERUNGEN
Intact Financial COIp. .. ... ...t e 1 134 0.0
Ping An Insurance Group Co.of ChinaLtd.-ClassH .......... ... ... ... ... ... .. 1,324,214 9,039,796 .
Willis Towers Watson PLC .. ... .. ettt 29,076 6,814,216 1.1

15,854,146 2.5
97155059 1511
INFORMATIONSTECHNOLOGIE

IT-DIENSTLEISTUNGEN
BIPROGY, INC. ..ottt e e e e e e e e 295,886 6,556,595 1.0
Visa, InC. - Class A ..ot 50,396 11,084,020 1.7
17,640,615 2.7
HALBLEITER UND HALBLEITERAUSRUSTUNG
NXP Semiconductors NV . .. ...ttt 35816 6,392,400 1.0
Taiwan Semiconductor Manufacturing Co., Ltd. ......... ... ... ... .. .. 765,350 12,661,873 2.0
19,054,273 3.0
SOFTWARE
ACIWorldwide, INC. . ..ot e e 271,685 7,023,066 1.1
CommVault Systems, INC. .. ... ..o 143,352 8,440,546 13
Gen Digital, InC. ... .. o 382,727 7,467,009 1.2
OraCle COTP. . . ottt et e e e e e e e e e 188,024 16,433,254 2.5
39,363,875 .1
TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
Samsung Electronics Co., Ltd. . ... .. ... 198,031 9,060,887 14
Western Digital COTp. .. ...ttt e e e 220,385 8,480,431 13
17,541,318 2.7
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ABFCPI

Global Value Portfolio

Anteile Wert Nettover-
(USD) mogen %
INDUSTRIEGUTER
LUFTFAHRT UND VERTEIDIGUNG
ATTDUS SE .o 86,782 11,365,880 1.8%
Spirit AeroSystems Holdings, Inc. - Class A . ... ... ... .. i 189,492 6,476,828 1.0
17,842,708 2.8
BAU- UND INGENIEURWESEN
Dycom Industries, InC. . ... ... 120,582 10,154,233 1.6
ELEKTRISCHE AUSRUSTUNG
Vertiv Holdings Co. . ..ot 401,161 6,518,865 1.0
MASCHINEN
AlSTOM S A o 241,630 7,091,406 1.1
Amada Co., Ltd. ... 1,375,207 12,514,573 1.9
19,605,979 3.0
SCHIFFAHRT
Star Bulk Carriers Corp. (2) . . . ..o vttt ettt e e 284,410 6,970,891 1.1
PROFESSIONELLE DIENSTLEISTUNGEN
Robert Half International, Inc. . ...... ... .. . . . e 128,208 10,336,113 1.6
STRASSE UND SCHIENE
XPO, I, ettt 174222 5,812,047 0.9
77240836 120
GESUNDHEITSWESEN
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
Medtronic PLC .. ... 128,135 10,609,586 1.6
Zimmer Biomet Holdings, Inc. ....... ... . 82,212 10,183,627 1.6
20,793,213 3.2
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Centene COIP. ..o v ittt ettt ettt e e 128,049 8,758,574 14
PHARMAZEUTIKA
Roche Holding AG (Genusschein) .......... ... ... 53,174 15,332,038 23
SANOL ot 109,181 10,208,265 1.6
25,540,303 39
55,092,090 8.5
KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE
Charter Communications, Inc. - Class A . . . ... .. e 41,512 15,260,087 24
Comceast Corp. - Class A . ... e e e 338,176 12,569,991 20
Deutsche Telekom AG (REG) . . . ..ottt e e e 443,139 9,945,392 1.5
37,775 470 59
UNTERHALTUNG
Electronic Arts, INC. ... ... 82,231 9,122,692 14
46,398,162 7.3
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
EDP - Energias de Portugal SA . .. ... .. 2,676,490 13,478,069 2.1
Enel SPA 2,488,404 13,958,859 2.1
27,436,928 42
GASVERSORGUNGSBETRIEBE
China Resources Gas Group Ltd. ....... ... . . i 1,235,188 5,212,090 0.8
Kunlun Energy Co., Ltd. ... ... i 8,412,326 6,740,330 1.1
11,952,420 1.9
39,389,348 6.1
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
Baker Hughes Co. .. ..o o 256,891 7,860,865 12
Shell PLC .o 732,739 22,267,389 3.5
30,128,754 4.7
OL, GAS UND VERBRAUCHSBRENNSTOFFE
Cameco COTP. ..ottt 299,167 8,179,228 1.2
38,307,982 59
GRUNDSTOFFE
CHEMIKALIEN
LyondellBasell Industries NV - Class A ... ...ttt 135,246 12,982,267 2.0
METALL UND BERGBAU
ArcelorMittal SA . .. .. 340474 10,217,419 1.6
AT INC. ottt e e e e e e e 195,924 7,964,313 1.2
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB FCP1I
Global Value Portfolio

Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
Endeavour Mining PLC . ... .. ... ... ... ... ... ... . ... 289374 $ 5,902,325 0.9%

24,084,057 37
37,066,324 57

VERBRAUCHSGUTER
GETRANKE
Coca-ColaCo.(The) . ..ot 221,616 13,188,365 2.0
LEBENSMITTEL UND MASSENERZEUGNISSE - EINZELHANDEL
Atacadao SA ... 2,189,871 5,625,832 0.9
LEBENSMITTELPRODUKTE
Hain Celestial Group, Inc. (The) . ........... ... ... ... ... 344958 6,150,593 09
Nomad Foods Ltd. ......... ... . ... .. 316,833 5,677,640 09
Salmar ASA .« .. 90,173 3,738,148 0.6
15,566,381 24
34,380,578 53
IMMOBILIEN
AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)
Americold Realty Trust,Inc. . ............. . ... . ...... 326975 9,613,068 15
Gesamtanlagen
(Kosten $658,552,229). . ..ot $ 630007987 97.6%
Termineinlagen
ANZ,London(b) .. ... ..ot 2.09 % - 30 0.0
BNP Paribas, Paris(b) ............coo i 0.24 % - 64,652 0.0
BNP Paribas, Paris(b) ............. i 0.74 % - 63,899 0.0
JPMorgan Chase, New York(b) ........... .. ... .. ... ... ... 393 % - 10,475,361 1.7
Nordea, Oslo(b) . .. oot 1.60 % - 63,042 0.0
Scotiabank, Toronto(b). .. ... 333 % - 2 0.0
SEB, Stockholm(b) ........ ... i (0.56)% - 65,064 0.0
SEB, Stockholm(b) ......... ... ... 1.79 % - 1 0.0
SMBC,London(b) . ..ot 2.92 % - 62,398 0.0
SMBC, Tokyo(b) . ..o v vttt 1.53 % - 66,013 0.0
Standard Chartered Bank, Johannesburg(b). . ................. 5.62 % - 272 0.0
Termineinlagen insgesamt. . .. ......... ... ... ... L 10,860,734 1.7
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. ........................ 4,669,500 0.7
NettOVErMOZEN . . . . . ..ottt ettt e e e e $ 645,538,221 100.0%
DEVISENTERMINGESCHAFTE
Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Bank of America, NA. ... ... ... .. CHF 3272 USD 3,532 03/01/2023 $ 58,040
Bank of America, NA. . ... ... ... .. USD 1,712 BRL 8,330 03/02/2023 (25,657)
Bank of America, NA. . ... .. .. .. TWD 49,600 USD 1,644 03/16/2023 28,594
Bank of America, NA. . ... ... ... .. CNH 260,988 USD 38,351 04/20/2023 672,943
BNPParibas SA. .. ... USD 2,302 TWD 69,256 03/16/2023 (45,672)
Brown Brothers Harriman & Co+. .. ..................... AUD 1,341 USD 915 03/24/2023 12,060
Brown Brothers Harriman & Co+. .. ..............ooo.... CAD 158 USD 117 03/24/2023 917
Brown Brothers Harriman & Co+. . .......... . ....ou... EUR 60 USD 64 03/24/2023 319
Brown Brothers Harriman & Co+. ... .................... GBP 537 USD 649 03/24/2023 2,270
Brown Brothers Harriman & Co+. . .......... ... ..ot .. SGD 315 USD 235 03/24/2023 1,547
Brown Brothers Harriman & Co+. ... .................... USD 15,601 AUD 22873 03/24/2023 (196,575)
Brown Brothers Harriman & Co+. . ...................... USD 3,049 CAD 4,131 03/24/2023 (20,633)
Brown Brothers Harriman & Co+. ... .................... USD 1,333 EUR 1,250 03/24/2023 (8,269)
Brown Brothers Harriman & Co+. . .......... ... oot USD 1 GBP 0* 03/24/2023 0
Brown Brothers Harriman & Co+. ... .................... USD 14,742 GBP 12,187 03/24/2023 (75,791)
Brown Brothers Harriman & Co+. . ...................... USD 6,073 SGD 8,128 03/24/2023 (42,028)
Brown Brothers Harriman & Co+. ... .................... USD 4,694 ZAR 85,726 03/24/2023 (34,920)
Brown Brothers Harriman & Co+. .. ..................... ZAR 6,686 USD 367 03/24/2023 3,368
Brown Brothers Harriman & Co+. .. ... n... ZAR 242 USD 13 03/24/2023 (42)
Citibank, NA . ... KRW 17,291,822 USD 14,056 04/26/2023 934,206
Citibank, NA ... ... EUR 25,564 USD 27,221 05/11/2023 69,383
HSBC Bank USA. ... ... i ILS 16,744 USD 4,940 04/20/2023 348,881
Morgan Stanley Capital Services LLC .................... USD 3512 CHF 3272 03/01/2023 (38,199)
Morgan Stanley Capital Services LLC .................... BRL 41,447 USD 8,122 03/02/2023 205,082
Morgan Stanley Capital Services LLC .................... USD 8,149 BRL 41,806 03/02/2023 (164,141)
Morgan Stanley Capital Services LLC .................... USD 5,292 TWD 159,652 03/16/2023 (91,315)
Morgan Stanley Capital Services LLC .................... BRL 41,806 USD 8,095 04/04/2023 162,085
Morgan Stanley Capital Services LLC .................... EUR 1,616 USD 1,721 05/11/2023 5,500
Morgan Stanley Capital Services LLC .................... CHF 1,840 USD 1,980 05/24/2023 8,467
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ABFCPI

Global Value Portfolio

Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Standard Chartered Bank . .................... TWD 512,128 USD 17,042 03/16/2023 359,028
Standard Chartered Bank . .................... USD 1,547 TWD 46,382 03/16/2023 (36,172)
UBS AG . .o BRL 9,189 USD 1,791 03/02/2023 36,076
UBSAG . .. KRW  2451,295 USD 1,924 04/26/2023 64,289
$ 2,193,641
Wertsteigerung ~ $ 2,973,055
Wertminderung  $ (779.,414)

Zum Zweck der Absicherung von Anteilklassen benutzt.

*  Die Anzahl der Kontrakte betrdgt 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 Dolla
BRL - Brazilian Real
CAD - Canadian Dollar
CHF - Swiss Franc

CNH -

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

Chinese Yuan Renminbi (Offshore)

Siehe Anmerkungen zum Halbjahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

28. Februar 2023 (ungepriift) Emerging Markets Growth Portfolio
Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN

INFORMATIONSTECHNOLOGIE

ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN

Samsung SDI Co., Ltd. . ... e 39,670 $ 20,841,665 3.4%
Sinbon Electronics Co., Ltd. ... ... . . 1,609,000 15,664,289 2.5
36,505,954 59
IT-DIENSTLEISTUNGEN
BT COmD. .ottt et e e 199,881 677,080 0.1
HALBLEITER UND HALBLEITERAUSRUSTUNG
ASPEED Technology, InC. .. ... ..o e 124,100 11,154,433 1.8
Broadcom, InC. . ... ... e 20,150 11,974,944 19
MediaTek, INC. . ... o 616,000 14,463,083 2.3
SHlErZY COTP. - ottt 383,000 7,206,562 1.2
SKHynixX, INC. ..o 113,010 7,637,757 1.2
Taiwan Semiconductor Manufacturing Co., Ltd. ......... ... ... ... . .. 3,556,000 58,830,093 94
111,266,872 17.8
SOFTWARE
TOT VS S A 1,158,900 6,040,814 1.0
TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
Samsung Electronics Co., Ltd. . ... ... 474,140 21,694,240 3.5

176,184,960 283

NICHT-BASISKONSUMGUTER
DIVERSIFIZIERTE VERBRAUCHERDIENSTE

Fu Shou Yuan International Group Ltd. . ....... .. ... . . 7,079,000 5,336,972 0.9
HOTELS, RESTAURANTS UND FREIZEIT

Galaxy Entertainment Group Ltd. . . ... ... .. 1,571,000 10,459,152 1.7

HWorld Group Ltd. . .. ..o 1,347,100 6404511 1.0

Sands China Ltd. . .. ... .. e e e 3,950,000 13,708,922 22

Shanghai Jinjiang International Hotels Co.,Ltd.-Class A . ......... ... ... ... ...... 1,038,032 9,266,198 1.5

39,838,783 6.4

EINZELHANDEL - INTERNET UND DIREKTVERTRIEB

Alibaba Group Holding Ltd. .. ... ... e 2,525,300 27,756,694 45
JD.com,Inc. - Class A . ... i 657,253 14,610,689 24
Meituan - Class B .. ... o 657,900 11,417,810 1.8
MercadoLibre, INC. . .. .. . e 9,900 12,078,000 1.9

65,863,193 _10.6

SPEZIALISIERTER EINZELHANDEL
China Tourism Group Duty Free Corp., Ltd.-Class A ......... ... ... ... ... ... .. 498,100 14,168,253 2.3
Lojas Renner SA ... ... 2,387,000 8,503,099 1.3

22,671,352 36

TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER

ANTA Sports Products Ltd. .. ......oou i 466,400 6,158,921 1.0
LiNing Co., Ltd. . ..ot e e e 1,750,500 14,936,500 24
Samsonite International SA . . ... ... 3,255,600 9,136,601 14

30,232,022 4.8
163942322 263

FINANZWERTE

BANKEN
AlRajhi Bank ... ... 572,262 10,701,721 1.7
Bank for Foreign Trade of Vietnam JSC .. ... .. ... . i 3,147,307 12,383,851 2.0
Bank Mandiri Persero Tbk PT .. ... .. 5,418,000 3,551,772 0.6
HDFC Bank Ltd. . ... ..o e e e e e e e 1,217,849 23,603,769 3.8
Itau Unibanco Holding SA (Preference Shares) ............ ... ... ... .. ... ... .. 1,445,400 7,020,700 1.1
Kasikornbank PCL (Foreign Shares) . .......... ...t 2,453,300 9,508,531 1.5
NU Holdings Ltd. - Class A . . ..ottt e e e 2,715,550 13,686,372 2.2

80.456,716 129

DIVERSIFIZIERTE FINANZDIENSTLEISTUNGEN

Housing Development Finance Corp., Ltd. ....... ... ... ... .. ... . ... . .... 569,303 17,971,303 29
VERSICHERUNGEN
ATAGroup Ltd. . ..o e 2,314,800 24,601,734 3.9
123,029,753 19.7
INDUSTRIEGUTER
BAU- UND INGENIEURWESEN
Sinopec Engineering Group Co.,Ltd.-ClassH . ....... ... ... ... ... . o .. 14,221,500 7,125,009 1.2
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Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
ELEKTRISCHE AUSRUSTUNG
Contemporary Amperex Technology Co.,Ltd. - Class A ........ 211,500 $ 12,253,980 2.0%
EcoproBM Co., Ltd. . ... . i 26,584 3,338,465 0.5
Sungrow Power Supply Co.,Ltd.-Class A .................. 277,599 4,766,133 0.7
Suzhou Maxwell Technologies Co., Ltd. Class A . ............. 79,900 4,213,770 0.7
24,572,348 39
MASCHINEN
Estun Automation Co.,Ltd.Class A ........................ 1,417,900 5,046,650 0.8
36,744,007 59
GRUNDSTOFFE
CHEMIKALIEN
Sociedad Quimica y Minera de Chile SA (Sponsored ADR) .. ... 131,870 11,703,463 1.9
METALL UND BERGBAU
Freeport-McMoRan, Inc. ......... ... ... ... .. . 460,260 18,856,852 3.0

30,560,315 4.9

KOMMUNIKATIONSDIENSTLEISTUNGEN
INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN

Tencent Holdings Ltd. .. ...... ... ... ... it 600,700 26,387,794 4.2
VERBRAUCHSGUTER
GETRANKE
Kweichow Moutai Co.,Ltd.-Class A ...................... 35,592 9,297 454 1.5
LEBENSMITTEL UND MASSENERZEUGNISSE - EINZELHANDEL
Dino Polska SA . ... ... 19,510 1,628,764 0.3
TABAK
ITCLtd. ..o e e e 1,386,510 6,318,481 1.0
17,244,699 2.8
GESUNDHEITSWESEN
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Apollo Hospitals Enterprise Ltd. ........... ... ... ... ... 103,576 5,487,378 09
Universal Vision Biotechnology Co.,Ltd. ................... 735,400 7,806,219 1.2
13,293,597 2.1
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
Equatorial Energia SA ... ... .. ... ... .. o 2,495,000 12,118,891 1.9
ENERGIE
OL, GAS UND VERBRAUCHSBRENNSTOFFE
Reliance Industries Ltd. ......... .. ... ... ... .. ... ...... 308,159 8,629,329 14
608,135,667 97.5
AKTIENANLEIHEN
INFORMATIONSTECHNOLOGIE
IT-DIENSTLEISTUNGEN
FPT Corp. Macquarie Bank Ltd., expiring 03/31/2023.......... 1,904,392 6,457,604 1.0

614,593,271 985

SONSTIGE UBERTRAGBARE WERTPAPIERE

STAMMAKTIEN
INDUSTRIEGUTER
STRASSE UND SCHIENE
Globaltrans Investment PLC (Sponsored GDR) (a) ............ 941,672 1 0.0
Gesamtanlagen
(Kosten $610,773,476). . ...t $ 614593272 98.5%
Termineinlagen
ANZ,London(b) . ...ttt 2.09 % - 4267 0.0
BNP Paribas, Paris(b) ............coooiiii 0.24 % - 1,112 0.0
BNP Paribas, Paris(b) . ... 0.74 % - 96,968 0.0
DBS Bank, Singapore(b) . ... ..ot 393 % - 7,501,828 12
HSBC Bank PLC,London(b) ..............c.oviiiiinn... 292 % - 139,858 0.1
HSBC, Singapore(b) ... .....uuuieiiiine .. 2.56 % - 51,388 0.0
Scotiabank, Toronto(b). .. ... 333 % - 106 0.0
SEB, Stockholm(b) ........ ... .. 1.79 % - 87 0.0
SMBC, Tokyo(b) . ..o vttt 1.53 % - 55,361 0.0
Standard Chartered Bank, Johannesburg(b). . ................. 63,073 0.0
Termineinlagen insgesamt. . .. ......... ... ... ... L 7914048 1.3
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. ........................ 1,200,685 0.2
NettOVErMOZEN . . . . . ..ottt ettt e e e e e $ 623,708,005 100.0%
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Emerging Markets Growth Portfolio

DEVISENTERMINGESCHAFTE

Vertriige zur Im Austausch Unrealisierte
Lieferung Ausiibungs- Wertsteigerung/
Gegenpartei (000) datum (-minderung)
Brown Brothers Harriman & Co+. ... ....... ... ... ...... AUD 367 USD 251 03/24/2023 $ 3275
Brown Brothers Harriman & Co.+. .. ..................... AUD 160 USD 108 03/24/2023 (239)
Brown Brothers Harriman & Co+. . ...................... PLN 50 USD 11 03/24/2023 (40)
Brown Brothers Harriman & Co+. .. ...........coooiun. .. SGD 2 USD 1 03/24/2023 5
Brown Brothers Harriman & Co+ ....................... USD 4,967 AUD 7,282 03/24/2023 (62,584)
Brown Brothers Harriman & Co+. .. ..........ooioiun. .. USD 181 PLN 808 03/24/2023 188
Brown Brothers Harriman & Co+. . ...................... USD 26 SGD 35 03/24/2023 (181)
$ (59,576)
Wertsteigerung ~ $ 3,468
Wertminderung ~ $ (63,044)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.

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

Verwaltungsgesellschaft festgelegt werden.
(b) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar
PLN - Polish Zloty

SGD - Singapore Dollar
USD - United States Dollar

Glossar:

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

Siehe Anmerkungen zum Halbjahresabschluss.
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ABFCPI

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(a). . . ... ..ottt 4,696,500 $ 6,222,590 1.7%
Kia COrp. o ot eeee 97,880 5,569,896 1.5
Maruti Suzuki India Ltd. . ... ... 103,063 10,789,091 2.9
22,581,577 6.1
HOTELS, RESTAURANTS UND FREIZEIT
Galaxy Entertainment Group Ltd. . .. ... . 1,276,000 8,485,642 23
Tongcheng Travel Holdings Ltd. . ..... ... ... . e 2,153,600 4,269,118 1.2
12,754,760 3.5
HAUSHALTSGEBRAUCHSGUTER
Gree Electric Appliances, Inc. of Zhuhai - Class A (Nth SZ-SEHK) .................... 1,034,008 5,284,713 1.5
Midea Group Co., Ltd. - Class A . ... ... 575,700 4,345,594 12
TCL Technology Group Corp. - Class A . .. ...ttt e 3,067,500 1,959,711 0.5
11,590,018 3.2
EINZELHANDEL — INTERNET UND DIREKTVERTRIEB
Alibaba Group Holding Ltd. .. ... ... e 1,302,900 19,867,869 54
PDD Holdings, Inc. (ADR) . .. ..ot 87,170 7,647 424 2.1
Tripcom Group Ltd. ... ... 115,000 4,067,063 1.1
31,582,356 8.6
MULTILINE-EINZELHANDEL
Matahari Department Store Tbk PT ... ... ... e 1,392,500 472,537 0.1
SPEZIALISIERTER EINZELHANDEL
Mobile World Investment COrp. . ....... ...ttt 1,288,100 2,168,519 0.6
Topsports International Holdings Ltd. . ....... .. ... . . i 2,137,000 1,864,913 0.5
Zhongsheng Group Holdings Ltd. ........ ... ... ... . . . . . 1,008,500 5,030,037 14
9,063,469 2.5
TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER
Samsonite International SA . . . ... ... . 2,592,300 7,265,600 2.0
95,310,317 260
FINANZWERTE
BANKEN
Bank of the Philippine Islands .......... ... . .. 2,048,400 4,063,493 1.1
BOC Hong Kong Holdings Ltd. . ....... ... i 1,687,500 5,707,841 1.6
China Merchants Bank Co., Ltd.-Class H . . .. ....... ... ... . . . . . ... 1,258,000 6,811,349 19
CTBC Financial Holding Co., Ltd. . ... ... . e 3,497,000 2,611,029 0.7
Dah Sing Financial Holdings Ltd. . ....... ... ... ... ... . . . . i 122,600 331,123 0.1
Hana Financial Group, InC. . .. ... ... 231,340 7,937,152 22
KB Financial Group,Inc. ... ... . 379,030 14,694,305 40
Metropolitan Bank & Trust Co. . ... ..ot 2,882,780 3,031,216 0.8
Oversea-Chinese Banking Corp., Ltd. ........ ... ... ... ... .. i 401,600 3,773,423 1.0
Ping An Bank Co., Ltd. - Class A .. ... o 1,947,800 3,862,052 1.1
State Bank of India .. ... ... . 1,340,421 8,471,321 2.3
United Overseas Bank Ltd. . . ... ... .. . e 157,500 3,494,679 0.9
64,788,983 17.7
VERSICHERUNGEN
Hyundai Marine & Fire Insurance Co., Ltd. . ...... ... ... ... ... .. i .. 171,300 4,556,780 1.2
Ping An Insurance Group Co.of ChinaLtd.-Class H . ......... ... ... ... ... ...... 1,325,500 9,000,580 2.5
Ping An Insurance Group Co.,of China Ltd.-Class A ......... ... ... ... ... ... .. 661,300 4,586,381 1.2
18,143,741 49
82,932,724 226
INFORMATIONSTECHNOLOGIE
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN
BOE Technology Group Co.,Ltd. - Class A . ... .. e 15,432,000 9,259,400 2.5
IT-DIENSTLEISTUNGEN
FPT COIP. vttt et e e e e e e e e e 1,244,420 4,216,154 1.2
HALBLEITER UND HALBLEITERAUSRUSTUNG
Nanya Technology COrp. . ... ...ttt e e 2,031,000 3,892,758 1.1
Novatek Microelectronics COIP. . .. ...ttt et e e ettt 327,000 4,373,308 12
Realtek Semiconductor COIp. ... ...ttt 691,000 8,617,798 23
SK HYNIiX, INC. ..ot 186,430 12,595,384 34
Taiwan Semiconductor Manufacturing Co., Ltd. ......... ... ... ... . .. 1,241,000 20,812,649 5.7
United Microelectronics COIP. . ... vttt ettt e e et ettt 5,563,000 9,119,672 2.5
59,411,569 16.2
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ABFCPI
Asia Ex-Japan Equity Portfolio

Anteile Wert Nettover-
(USD) mogen %
TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
Samsung Electronics Co., Ltd. .. ... .. . 83,870 3,840,938 1.0%
76,728,061 20.9
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
Power Grid Corp.of India Ltd. ........ ... . 1,405,192 3,773,582 1.0
GASVERSORGUNGSBETRIEBE
China Resources Gas Group Ltd. ...... ... .. ... i 448,600 1,891,694 0.5
GAIL India Ltd. ... ... e e e 5,138,299 6,371,012 1.8
Indraprastha Gas Ltd. . ....... ... . 525,662 2,787,040 0.8
Kunlun Energy Co., Ltd. . .. ... 7,440,000 5,952 455 1.6
17,002,201 4.7
UNABHANGIGE STROM- UND ERNEUERBARE ELEKTRIZITATSPRODUZENTEN
ACEN COIP. ottt ettt e e e e e e e 436,080 49,950 0.0
China Datang Corp. Renewable Power Co.,Ltd.-ClassH ........................... 14,597 000 5,076,797 14
China Longyuan Power Group Corp.,Ltd.-ClassH . .......... ... ... ... .. ... .. 5,712,000 7,007,741 1.9
12,134,488 3.3
32,910,271 9.0
GRUNDSTOFFE
CHEMIKALIEN
Ganfeng Lithium Co.,Ltd.-Class H ........ ... . 676,680 4,715,570 1.3
Tianqi Lithium Corp. - CIass A . . .. ..ot e e 193,600 2,283,972 0.6
6,999,542 1.9
BAUMATERIAL
Anhui Conch Cement Co., Ltd.-Class H . . ... .. .. . . . i 483,000 1,772,161 0.5
METALL UND BERGBAU
Aluminum Corp.of ChinaLtd.-Class H ... ... ... . 6,226,000 3,172,727 09
Zijin Mining Group Co.,Ltd.-Class H ...... ... ... .. ... .. . . 4,454,000 6,718,394 1.8
9,891,121 2.7
18,662,824 5.1
IMMOBILIEN
AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)
Frasers Centrepoint TIUSE . ... ...ttt ettt e e e e e et e 1,152,100 1,922,374 0.6
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
AyalaLand,Inc. ... ... o 8,308,700 4,278,192 1.2
China Resources Land Ltd. . . ... ... .. . 660,000 2,926,084 0.8
Megaworld COrp. .. ... 31,599,000 1,153,207 0.3
Vincom Retail JSC . ... o 2,206,100 2479077 0.7
VInhomes JSC . ..ot 1,543,200 2,695,404 0.7
Wharf Real Estate Investment Co., Ltd. .. ... ... ... . . . . .. 489,000 2,678,803 0.7
16,210,767 44
18,133,141 5.0
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
China Oilfield Services Ltd. - Class H .. ... ... . e 5,358,000 5,733,840 1.6
OL, GAS UND VERBRAUCHSBRENNSTOFFE
China Petroleum & Chemical Corp.-Class H ....... . ... ... ... o .. 18,856,000 9,632,909 2.6
15,366,749 4.2
INDUSTRIEGUTER
ELEKTRISCHE AUSRUSTUNG
Ming Yang Smart Energy Group Ltd. - Class A ......... ... ... . ... i 599,300 2,189.433 0.6
NARI Technology Co.,Ltd. - Class A ... ... i e 1,542,041 5,824,381 1.6
8,013,814 2.2
INDUSTRIEKONZERNE
AYAla COTP. .« .ttt e e 143,410 1,619,354 04
MASCHINEN
Weichai Power Co.,Ltd. - Class H .. ........ . ... . . i 283,000 419,665 0.1
HANDELSGESELLSCHAFTEN UND VERTRAGSHANDLER
BOC Aviation Ltd. ... ... 501,800 3,624,743 1.0
13,677,576 3.7
KOMMUNIKATIONSDIENSTLEISTUNGEN
UNTERHALTUNG
International Games System Co., Ltd. ...... ... . . i 140,000 2,320,353 0.6
INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN
Tencent Holdings Ltd. . . ... ... o 85,900 3,760,190 1.0
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Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
MEDIEN
Media Nusantara Citra Tbk PT . ........................... 4,518,100 $ 192,575 0.1%
6,273,118 1.7
359,994,781 982
AKTIENANLEIHEN
IMMOBILIEN
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
Vincome Retail Macquarie Bank Ltd., expiring 03/31/2023. .. ... 1,449,760 1,630,522 0.5
INFORMATIONSTECHNOLOGIE
IT-DIENSTLEISTUNGEN
FPT Corp. Macquarie Bank Ltd., expiring 03/31/2023.......... 349,028 1,183,519 0.3
2,814,041 0.8
Gesamtanlagen
(Kosten $373,644,604). . ... oot $ 362,808,822 99.0%
Termineinlagen
ANZ,London(b) . ......cooiii 2.09 % - 532 0.0
BBH, Grand Cayman(b) ........... ..., 1.53 % - 1 0.0
BBH, Grand Cayman(b) . ............ooiiiiiiinnennnan.. 4.10 % - 46 0.0
BNP Paribas, Paris(b) ............. i 0.74 % - 1,210,424 03
Citibank, New York(b). . ... ... 3.93 % - 4,389,890 1.2
HSBC, Singapore(b) . ..... ...ttt 2.56 % - 37,775 0.0
Scotiabank, Toronto(b). .. ... 333 % - 732 0.0
SMBC,London(b) . .. ..ot 2.92 % - 29 0.0
Standard Chartered Bank, Johannesburg(b). . ................. 5.62 % - 3,856 0.0
Termineinlagen insgesamt. . . ........ .. ... ... .. L 5,643,285 1.5
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. . ....................... (1,869,960) (0.5)
NettOVermMOZeN . . . . . ..ottt $ 366,582,147 100.0%
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Brown Brothers Harriman & Co+. .. ............oooiun... CNH 89 USD 13 03/06/2023 $ (46)
Brown Brothers Harriman & Co+. . ............cooun. o, USD 13 CNH 89 03/06/2023 (356)
Brown Brothers Harriman & Co+. . .......... ... ... .. CNH 95 USD 14 03/08/2023 371
Brown Brothers Harriman & Co+. .. ..............ooo.... USD 13 CNH 89 03/08/2023 47
Brown Brothers Harriman & Co+. .. ..................... USD 14 CNH 95 03/08/2023 (371)
Brown Brothers Harriman & Co+. ... .................... AUD 1,054 USD 719 03/24/2023 9,496
Brown Brothers Harriman & Co+. . .......... . ....ou... CAD 149 USD 110 03/24/2023 869
Brown Brothers Harriman & Co+. .. .......... ... ... EUR 9 USD 10 03/24/2023 24
Brown Brothers Harriman & Co+. . ................oou. .. GBP 70 USD 85 03/24/2023 56
Brown Brothers Harriman & Co+. .. ..............ooou... NZD 171 USD 106 03/24/2023 781
Brown Brothers Harriman & Co+. . ................oou. .. SGD 1 USD 1 03/24/2023 5
Brown Brothers Harriman & Co+. .. ..............ooou... USD 0* AUD 1 03/24/2023 0
Brown Brothers Harriman & Co+. .. ...........oooiun. .. USD 23,777 AUD 34,860 03/24/2023 (299,599)
Brown Brothers Harriman & Co+. ... .................... USD 4,026 CAD 5,456 03/24/2023 (27,244)
Brown Brothers Harriman & Co+. .. ..................... USD 402 EUR 378 03/24/2023 (2,496)
Brown Brothers Harriman & Co+. ... .................... USD 762 GBP 638 03/24/2023 5,147
Brown Brothers Harriman & Co+. .. ..................... USD 4,142 GBP 3,425 03/24/2023 (21,346)
Brown Brothers Harriman & Co+. ... .................... USD 4,349 NZD 6,974 03/24/2023 (36,837)
Brown Brothers Harriman & Co+. .. ..................... USD 47 SGD 64 03/24/2023 (329)
Brown Brothers Harriman & Co+. ... .................... USD 10,395 ZAR 189864 03/24/2023 (77,329)
Brown Brothers Harriman & Co+. .. ..................... ZAR 5,293 USD 290 03/24/2023 2,101
Brown Brothers Harriman & Co+. .. ...t ZAR 69 USD 4 03/24/2023 (12)
$ (447,068)
Wertsteigerung $ 18,897
Wertminderung $ (465,965)

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

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

(b) Tagesgeld.
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Wihrungskiirzel:

AUD - Australian Dollar

CAD - Canadian Dollar

CNH - Chinese Yuan Renminbi (Offshore)
EUR - Euro

GBP - Great British Pound

NZD - New Zealand Dollar

SGD - Singapore Dollar

USD - United States Dollar

ZAR - South African Rand

Glossar:

ADR - American Depositary Receipt
JSC - Joint Stock Company

REIT - Real Estate Investment Trust

Siehe Anmerkungen zum Halbjahresabschluss.

42



VERZEICHNIS DER ANLAGEWERTE ABFCPI

28. Februar 2023 (ungepriift) Japan Strategic Value Portfolio
Anteile Wert Nettover-
JPY) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE

STAMMAKTIEN
INDUSTRIEGUTER
LUFTFRACHT UND LOGISTIK
SanKyU, INC. .« ..t 8,000 ¥ 40,080,000 0.6%
GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF
Park24 Co., Ltd. . ... o 72,800 145,163,200 2.3
INDUSTRIEKONZERNE
Hitachi Ltd. . . ..o 26,800 184,652,000 3.0
MASCHINEN
Amada Co., Ltd. ... 82,800 102,589,200 1.6
Glory Ltd. ..o 9,600 26,592,000 04
THICOIP. o ettt e e e e e e e e e e e 18,700 66,104,500 1.1
Toyota Industries COTP. . . ..ottt et e et e e e e 14,600 116,654,000 1.9

311,939,700 50

PROFESSIONELLE DIENSTLEISTUNGEN

DD COIP. o o vttt e e 27,900 98,208,000 1.6
OUtSOUICING, INC. . . . ottt e e 68,100 89,892,000 14
UT Group Co., Ltd. . ..ot e 48,500 120,280,000 1.9
308,380,000 49
STRASSE UND SCHIENE
East Japan Railway Co. (@) . ... ... o 15,800 109,114,800 1.7
HANDELSGESELLSCHAFTEN UND VERTRAGSHANDLER
MitSubiShi COIP. . oottt ettt e e e e e e e e e e e 32,800 151,831,200 24

1.251,160.900 _19.9

NICHT-BASISKONSUMGUTER

KFZ-BESTANDTEILE
Sumitomo Electric Industries Ltd. .. ........ .. . 79,300 132,867,150
TS Tech Co., Ltd. ... e e e e e 39,300 67,871,100
200,738,250 3.2
KRAFTFAHRZEUGE
Honda Motor Co., Ltd. . ... ... e 43,700 154,785,400 2.5
SUzZUKE MOtOr COTP. .« vttt et et e e e e e e e e e e e e 36,900 176,492,700 2.8
Toyota MOtOr COTP. (@) . .« .o vt ettt e e e e e e e e e e e e e e 54,900 102,251,250 1.6

433,529,350 6.9

HOTELS, RESTAURANTS UND FREIZEIT

Food & Life Cos. Ltd. . . ...t e e e e 21,100 72,795,000 1.2
HAUSHALTSGEBRAUCHSGUTER

SONY GroUP COTP. « v v e ettt et e e e e e e e e e 21,100 241,173,000 3.8
EINZELHANDEL — INTERNET UND DIREKTVERTRIEB

ASKUL COIP. ettt et et e e e e e e e e e e e e e e e 76,700 132,077,400 2.1
SPEZIALISIERTER EINZELHANDEL

ABC-Mart, INC. . ..ottt 10,600 71,126,000 1.1

Shimamura Co., Ltd. ... ... 2,700 34,344,000 0.6

105.470,000 1.7
1,185,783.000 _189

INFORMATIONSTECHNOLOGIE
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN

Oki Electric Industry Co., Ltd. (a) .. ... 119,900 85,248,900 14
IT-DIENSTLEISTUNGEN

BIPROGY, Inc. .. ... oo 46,400 140,128,000 23

NEC Networks & System Integration COrp. . .........couuuuiiiiiiinniianean.. 79,200 132,264,000 2.1

Otsuka COrp. . ..o oo 29,100 133,569,000 2.1

405,961,000 6.5

HALBLEITER UND HALBLEITERAUSRUSTUNG

Optorun Co., Ltd. ... 24,500 54,586,000 0.8
ROTZE COIP. (Q). o v ettt et e e e e e e e e 6,000 63,540,000 1.0
SCREEN Holdings Co., Ltd. (2) .. ..coouun it e e 11,400 123,918,000 2.0

242,044,000 38
733,253,900 _11.7

FINANZWERTE

BANKEN
Mitsubishi UFJ Financial Group, Inc. .. ... ... . i 82,400 79,524 240 12
Resona Holdings, INC. (Q). . . . ..ot 249,500 187,100,050 3.0
Sumitomo Mitsui Financial Group,Inc. ........ .. ... . i 47,000 280,684,000 4.5

547,308,290 8.7
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) ABFCPI
Japan Strategic Value Portfolio

Zinssatz Datum Anteile Wert Nettover-
JPY) mogen %

DIVERSIFIZIERTE FINANZDIENSTLEISTUNGEN
ORIX COIp. . .oiii 50,800 ¥ 124,028,200 2.0%

671336490 10.7

GRUNDSTOFFE

CHEMIKALIEN
AirWater,Inc. .......... .. ... 58,200 95,273,400 1.5
Tosoh Corp. . ... 99,200 183,718,400 29
Zeon Corp. (@) ...ttt 113,500 146,188,000 24

425.179.800 6.8

CONTAINER UND VERPACKUNGEN

Rengo Co., Ltd. ... i 197,600 174,678 400 2.8
METALL UND BERGBAU
Sumitomo Metal Mining Co.,Ltd. (@)....................... 13,800 69,828,000 1.1

669,686,200 _10.7

KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE

Nippon Telegraph & Telephone Corp. ...................... 80,100 316,154,700 50
UNTERHALTUNG

Konami Holdings Corp. (a) .. ......coviiiiniinn.. 26,600 159,866,000 2.5
INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN

Kakaku.com,Inc. ......... ... ... it 29,800 60,553,600 1.0
MEDIEN

Kadokawa Corp. (2) . .« v v v et 28,000 76,020,000 1.2

612,594,300 9.7

VERBRAUCHSGUTER
GETRANKE

Asahi Group Holdings Ltd. .. ....... ... ... ... ... ... ... 19,136 92,158,976 1.5

Kirin Holdings Co.,Ltd. ....... ... ... ... 40,200 81,967,800 1.3

174,126,776 2.8

LEBENSMITTEL UND MASSENERZEUGNISSE — EINZELHANDEL

Sundrug Co., Ltd. ... 22,800 84,018,000 1.3
LEBENSMITTELPRODUKTE
Nichirei COrp. ... vvvt it 44 400 119,347,200 19
KORPERPFLEGEPRODUKTE
Pola Orbis Holdings, Inc. ......... ... .. ... ... ... ... 62,400 108,326,400 1.7
485,818,376 7.7
IMMOBILIEN
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
Daito Trust Construction Co.,Ltd. ......................... 5,700 73,131,000 12
Mitsui Fudosan Co., Ltd. ......... ... ... . ... 67,900 176,200,500 2.8
249,331,500 4.0
GESUNDHEITSWESEN
PHARMAZEUTIKA
Nippon Shinyaku Co., Ltd. ......... ... ... ... .. 22,100 134,810,000 22
Santen Pharmaceutical Co., Ltd. . ........... ... ... ........ 63,000 65,520,000 1.0
200,330,000 32
ENERGIE
OL, GAS UND VERBRAUCHSBRENNSTOFFE
ENEOS Holdings, Inc. ........ ... ... 391,800 184,263,540 29
Gesamtanlagen
(Kosten ¥5,997,827,366) . ... ooeee e ¥ 6,243,558206 99.4%
Termineinlagen
ANZ,London(b) . ...t 2.09 % - 36,375 0.0
BBH, Grand Cayman(b) ........... ..., 1.53 % - 120 0.0
BBH, Grand Cayman(b) . .............ouiiiiiiinnennno.. 2.56 % - 3 0.0
BBH, Grand Cayman(b) . ..........c..uuuiiiiiinnneeennn... 4.10 % - 22,518 0.0
Scotiabank, Toronto(b). .. ... 393 % - 2,493,021 0.1
SEB, Stockholm(b) .......... ... (0.56)% - 93,863,421 1.5
Standard Chartered Bank, Johannesburg(b). . ................. 5.62 % - 211,352 0.0
Termineinlagen insgesamt. . . ........ .. ... ... . 96,626,810 1.6
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. . ....................... (61,339,083) (1.0)
NettOVermMOZeN . . . . . ..ottt ¥ 6,278,845928 100.0%
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ABFCPI

Japan Strategic Value Portfolio

DEVISENTERMINGESCHAFTE

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

Brown Brothers Harriman & Co+. .. ..................... AUD 4 JPY 368 03/24/2023 ¥ 830
Brown Brothers Harriman & Co+. .. ..................... CZK 4 JPY 27 03/24/2023 (433)
Brown Brothers Harriman & Co+. .. ..................... EUR 9 JPY 1,243 03/24/2023 (10,277)
Brown Brothers Harriman & Co+. .. ...........coooiun. .. JPY 354,949 AUD 3,878 03/24/2023 (533,886)

Brown Brothers Harriman & Co+. .. ..................... JPY 2,547 CZK 422 03/24/2023 30,060

Brown Brothers Harriman & Co+. .. ..................... JPY 119,432 EUR 835 03/24/2023 591,926

Brown Brothers Harriman & Co+. .. ..................... JPY 50,011 NZD 598 03/24/2023 134,119

Brown Brothers Harriman & Co+. .. ..................... JPY 2,090 SGD 21 03/24/2023 9,207

Brown Brothers Harriman & Co+. .. ..................... JPY 659,399 USD 4913 03/24/2023 7439334

Brown Brothers Harriman & Co+. .. ..................... JPY 35,801 ZAR 4,856 03/24/2023 12,328
Brown Brothers Harriman & Co+. .. ..................... NZD 2 JPY 187 03/24/2023 (512)
Brown Brothers Harriman & Co+. . ... ou... SGD 0* JPY 22 03/24/2023 (127)
Brown Brothers Harriman & Co+. .. ..................... USD 42 JPY 5,653 03/24/2023 (58,327)

Brown Brothers Harriman & Co+. . ... oa... USD 2 JPY 219 03/24/2023 379
Brown Brothers Harriman & Co+. .. ..................... ZAR 63 JPY 463 03/24/2023 (359)

¥ 7,614,262

Wertsteigerung ¥ 8,218,183
Wertminderung ¥ (603,921)

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

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

Wihrungskiirzel:

AUD - Australian Dollar
CZK - Czech Koruna

EUR - Euro

JPY - Japenese Yen

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

Siehe Anmerkungen zum Halbjahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE ABFCPI

28. Februar 2023 (ungepriift) China Low Volatility Equity Portfolio
Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE

STAMMAKTIEN
NICHT-BASISKONSUMGUTER
KRAFTFAHRZEUGE
Guangzhou Automobile Group Co.,Ltd.-ClassH ......... ... ... ... ... .. ... .. 1,790,000 $ 1,140,215 0.9%
HOTELS, RESTAURANTS UND FREIZEIT
Jiumaojiu International Holdings Ltd. (a) ........ ... ... .. i i 966,000 2,328,423 1.9
Tongcheng Travel Holdings Ltd. . ..... ... .. . i 1,324,000 2,624,588 2.1

4,953,011 4.0

HAUSHALTSGEBRAUCHSGUTER

Gree Electric Appliances, Inc. of Zhuhai - Class A (Nth SZ-SEHK) .................... 267,300 1,366,144 1.1
EINZELHANDEL — INTERNET UND DIREKTVERTRIEB

Alibaba Group Holding Ltd. .. ... ... e 931,660 10,266,847 8.3

ID.com, Inc. - Class A . ..ot 109,126 2414858 2.0

Meituan - Class B .. ... o 181,370 3,144,757 2.6

PDD Holdings, Inc. (ADR) . .. ..ot 45,050 3,952,236 32

Tripcom Group Ltd. .. ... 70,750 2,502,128 2.0

22,280.826 _18.1

SPEZIALISIERTER EINZELHANDEL
Topsports International Holdings Ltd. ......... ... .. ... ... ... . .. o ... 1,262,000 1,101,320 0.9
Zhongsheng Group Holdings Ltd. . ... ... ... i 247,500 1,234441 1.0

2,335,761 1.9

TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER

Bosideng International Holdings Ltd. .. ....... ... ... ... ... .. . 3,144,000 1,742,350 14
LiNing Co., Ltd. . ..o 285,500 2427845 20
Samsonite International SA . . ... ... 754,800 2,115,525 1.7
Shenzhou International Group Holdings Ltd. .......... ... ... ... ... . o .. 76,400 834,137 0.7
Stella International Holdings Ltd. . ....... ... . 1,825,000 1,773,989 14

8,893,846 72
40,969,803 332

FINANZWERTE
BANKEN
BOC Hong Kong Holdings Ltd. ......... ... . . . . i 369,500 1,249,806 1.0
China Construction Bank Corp.-Class H ........ ... ... ... i 5,151,100 3,149,958 2.5
China Merchants Bank Co.,Ltd.-Class H . . ......... ... i, 678,000 3,670,981 3.0
8,070,745 6.5
KAPITALMARKTE
CITIC Securities Co.,Ltd. - Class H . ........ ... ... . i, 547,400 1,159,042 09
VERSICHERUNGEN
China Life Insurance Co.,Ltd. - Class H .. ....... ... ... ... . . . . . .. 795,000 1,347,046 1.1
Ping An Insurance Group Co.of ChinaLtd.-ClassH ............................... 631,000 4,284,697 35

5,631,743 4.6
14,861,530 120

KOMMUNIKATIONSDIENSTLEISTUNGEN

UNTERHALTUNG
NetEase, INC. .. ..o e 61,000 941,104 0.7
INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN
Tencent Holdings Ltd. . .. ... .o o 264,600 11,582,612 94
12,523,716 10.1
INDUSTRIEGUTER
BAU- UND INGENIEURWESEN
China State Construction Engineering Corp., Ltd.-Class A ......... ... ... ... ...... 1,605,800 1,298,531 1.1
ELEKTRISCHE AUSRUSTUNG
Contemporary Amperex Technology Co.,Ltd. - Class A ............................. 20,600 1,197,197 09
Ming Yang Smart Energy Group Ltd. - Class A . ... .. ... ... .. 402,400 1,470,094 1.2
NARI Technology Co.,Ltd. - Class A . ... ..o e 777875 2,938,081 24
5,605,372 4.5
INDUSTRIEKONZERNE
Guoco Group Ltd. .. ... 91,000 823,120 0.7
MASCHINEN
Weichai Power Co., Ltd. - Class H .. ... .. . e 710,000 1,052,870 0.8
XCMG Construction Machinery Co.,Ltd.-Class A ........ ... ... ... ... ... ...... 1,189,400 1,215,097 1.0

2,267.967 1.8

HANDELSGESELLSCHAFTEN UND VERTRAGSHANDLER
BOC Aviation Ltd. (2) .. .. ..ot 166,100 1,199,821 1.0

11,194 811 9.1
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ABFCPI
China Low Volatility Equity Portfolio

Anteile Wert Nettover-
(USD) mogen %
VERBRAUCHSGUTER
GETRANKE
China Resources Beer Holdings Co., Ltd. ........ ... ... .. .. 284,000 2,096,696 1.7%
Jiangsu Yanghe Brewery Joint-Stock Co.,Ltd. - Class A . ............ ... ... .. ...... 41,800 1,022,528 0.8
Kweichow Moutai Co., Ltd. - Class A ... ... .. e 10,000 2,609,754 2.1
Tsingtao Brewery Co., Ltd. - Class H . . ... ...t e 254,000 2,504,599 2.0
Wauliangye Yibin Co., Ltd. - CLass A . . . ... oottt 43,600 1,282,432 1.1
9,516,009 7.7
LEBENSMITTEL UND MASSENERZEUGNISSE - EINZELHANDEL
Taiwan FamilyMart Co., Ltd./Taiwan . . ......... ... .. ... .. 171,000 1,139,271 0.9
10,655,280 8.6
VERSORGUNG
GASVERSORGUNGSBETRIEBE
China Resources Gas Group Ltd. ......... .. ... i 309,500 1,305,125 1.0
Kunlun Energy Co., Ltd. . ... ..o e 3,670,000 2,936,225 24
4,241,350 34
UNABHANGIGE STROM- UND ERNEUERBARE ELEKTRIZITATSPRODUZENTEN
China Datang Corp. Renewable Power Co.,Ltd.-ClassH .......... ... ... ... ...... 4,010,000 1,394,667 12
China Longyuan Power Group Corp.,Ltd.-ClassH . .......... ... ... ... ... ...... 1,132,000 1,388,789 1.1
2,783,456 2.3
7,024,806 5.7
INFORMATIONSTECHNOLOGIE
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN
BOE Technology Group Co.,Ltd. - Class A .. ... ... 3,890,900 2,334,590 1.9
HALBLEITER UND HALBLEITERAUSRUSTUNG
JA Solar Technology Co., Ltd. - Class A .. ... ... e 122,800 1,079,957 09
Realtek Semiconductor COIp. ... ...ttt e 91,000 1,134,905 09
Will Semiconductor Co., Ltd. Shanghai Class A . ....... ... ... ... ... 78,200 967,113 0.8
3,181,975 2.6
5,516,565 4.5
GESUNDHEITSWESEN
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
Shenzhen Mindray Bio-Medical Electronics Co.,Ltd.-Class A ....................... 33,200 1,500,099 1.2
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Shanghai Pharmaceuticals Holding Co.,Ltd.-Class H .......... ... ... ...... ... ... 616,100 1,086,303 09
LIFE SCIENCES - HILFSMITTEL UND DIENSTLEISTUNGEN
WuXi AppTec Co., Ltd. Class H . ... ..o oo e 131,500 1,399,702 1.1
PHARMAZEUTIKA
Sichuan Kelun Pharmaceutical Co.,Ltd. - Class A . ... ... ... ... 159,275 661,636 0.6
4,647,740 3.8
GRUNDSTOFFE
CHEMIKALIEN
Ganfeng Lithium Co., Ltd. - Class H .. ... . ... i 122,000 850,180 0.7
Suzhou TA&A Ultra Clean Technology Co.,Ltd. ...... ... ... ... ... .. ... ...... 156,900 1,298,121 1.1
2,148,301 1.8
METALL UND BERGBAU
Aluminum Corp.of ChinaLtd.-Class H ... ... .. i 1,706,000 869,366 0.7
Zijin Mining Group Co.,Ltd.-Class H . ... .. .. . . 916,000 1,381,690 1.1
2,251,056 1.8
4,399,357 3.6
IMMOBILIEN
IMMOBILIEN-MANAGEMENT UND -ERSCHLIESSUNG
China Resources Land Ltd. . . ... ... .. . 292,000 1,294,570 1.1
Hang Lung Properties Ltd. ... ... ... 527,000 1,016,483 0.8
2,311,053 1.9
ENERGIE
OL, GAS UND VERBRAUCHSBRENNSTOFFE
China Petroleum & Chemical Corp.-ClassH ......... ... ... . o i 3,814,000 1,948,447 1.6
116,053,108 94.1
SONSTIGE UBERTRAGBARE WERTPAPIERE
STAMMAKTIEN
ENERGIE
OL, GAS UND VERBRAUCHSBRENNSTOFFE
PetroChina Co., Ltd. - Class H .. ... ... e 6,398,000 3,276,678 2.6
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB FCP1
China Low Volatility Equity Portfolio

Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
Gesamtanlagen
(Kosten $127,580,852). . . oo o e it $ 119,329,786 96.7%
Termineinlagen
ANZ,London(b) . ......cooi 2.09 % - 1,091 0.0
BBH, Grand Cayman(b) ........... ..., 2.56 % - 1 0.0
BBH, Grand Cayman(b) . .............ouiiiiieinnennnon.. 333 % - 1 0.0
BBH, Grand Cayman(b) ........... ..., 4.10 % - 657 0.0
BNP Paribas, Paris(b) ... ...ttt 0.74 % - 459,959 04
HSBC,Paris(b) . ....cooii e 1.53 % - 14,035 0.0
JPMorgan Chase, New York(b) .. ......... .. ... .. ... ... .... 393 % - 6,585,250 54
Standard Chartered Bank, Johannesburg(b). . ................. 5.62 % - 18,330 00
Sumitomo, Tokyo(b) . ...t (0.56)% - 11,967 0.0
Termineinlagen insgesamt. . . ...... ... ... .. .. 7,091,291 5.8
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. . ....................... (3,055,348) (2.5
NettOVermOZeN . . . . ... .ottt $ 123,365,729  100.0%
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Brown Brothers Harriman & Co+. .. ....... .. ... ..ot .. AUD 514 USD 351 03/24/2023 $ 4,614
Brown Brothers Harriman & Co+. .. ... un. .. AUD 305 USD 205 03/24/2023 (474)
Brown Brothers Harriman & Co+. . ...............oooo... CAD 51 USD 38 03/24/2023 244
Brown Brothers Harriman & Co+. .. ................o.... EUR 11 USD 12 03/24/2023 19
Brown Brothers Harriman & Co+. . ...............oooo... GBP 13 USD 15 03/24/2023 10
Brown Brothers Harriman & Co+. .. ........ ...t GBP 12 USD 15 03/24/2023 (14)
Brown Brothers Harriman & Co+. . ...............oooo... NZD 51 USD 32 03/24/2023 235
Brown Brothers Harriman & Co+. . ............... ... NZD 36 USD 22 03/24/2023 (106)
Brown Brothers Harriman & Co+. .. ..................... PLN 95 USD 21 03/24/2023 (55)
Brown Brothers Harriman & Co+. .. ..............ooo.... SGD 4 USD 3 03/24/2023 7
Brown Brothers Harriman & Co+. . .......... ... oot USD 0* AUD 0* 03/24/2023 0
Brown Brothers Harriman & Co+. ... .................... USD 10,405 AUD 15,255 03/24/2023 (131,106)
Brown Brothers Harriman & Co+. .. ..................... USD 738 CAD 999 03/24/2023 (4,991)
Brown Brothers Harriman & Co+. .. ..............ooo.... USD 10 EUR 10 03/24/2023 28
Brown Brothers Harriman & Co+. .. ..................... USD 262 EUR 246 03/24/2023 (1,626)
Brown Brothers Harriman & Co+. .. ...........c.n. .. USD 764 GBP 632 03/24/2023 (3,944)
Brown Brothers Harriman & Co+. . ...................... USD 1,115 NZD 1,789 03/24/2023 (9,448)
Brown Brothers Harriman & Co+. ... .................... USD 553 PLN 2,467 03/24/2023 603
Brown Brothers Harriman & Co+. .. ..................... USD 64 SGD 86 03/24/2023 (443)
Brown Brothers Harriman & Co+. .. ..............ooo.... USD 4 ZAR 72 03/24/2023 13
Brown Brothers Harriman & Co+. .. .............oooun... USD 15,083 ZAR 275485 03/24/2023 (112,199)
Brown Brothers Harriman & Co+. ... .................... ZAR 9,377 USD 514 03/24/2023 3,990
Brown Brothers Harriman & Co+. . ...................... ZAR 5452 USD 295 03/24/2023 (948)
$ (255,591)
Wertsteigerung ~ $ 9,763

Wertminderung ~ $ (265,354)

+  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
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 Halbjahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE
28. Februar 2023 (ungepriift)

ABFCPI
Short Duration Bond Portfolio

Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
REGIERUNGEN - SCHATZPAPIERE
KANADA
Canadian GovernmentBond . .. ........................... 2.75% 08/01/2024 CAD 6,732 $ 4822919 1.0%
Canadian GovernmentBond . .......... ... ... ... . ... .... 3.75% 02/01/2025 13,544 9,842,376 2.0
14,665,295 3.0
FRANKREICH
French Republic Government Bond OAT .................... 4.25% 10/25/2023 EUR 17,878 19,039,167 39
ITALIEN
Italy Buoni Poliennali Del Tesoro, Series 3Y ................. 3.50% 01/15/2026 4,587 4,814,397 1.0
JAPAN
Japan Government Twenty Year Bond, Series 65 .............. 1.90% 12/20/2023 JPY 1,184,600 8,839,176 1.8
Japan Government Twenty Year Bond, Series 69 .............. 2.10% 03/20/2024 2,899,350 21,774,000 4.5
30,613,176 6.3
MEXIKO
Mexican Bonos . .......... . 5.50% 03/04/2027 MXN 188,489 8,785,804 1.8
Mexican Bonos, Series M .. ........ .. 5.00% 03/06/2025 49,530 2410244 0.5
Mexican Bonos, Series M .. ... .. .. 5.75% 03/05/2026 117,147 5,645,107 1.2
16,841,155 3.5
NEUSEELAND
New Zealand Government Bond, Series 425. .. ............... 2.75% 04/15/2025 NZD 13,145 7,772,080 1.6
PERU
Peru GovernmentBond .. ....... ... .. . i 8.20% 08/12/2026 PEN 15,216 4,157,352 0.9
VEREINIGTE STAATEN
US.Treasury Bonds . ......... ... ... 7.50% 11/15/2024 USD 39,524 41,154,365 8.5
US.Treasury Bonds .......... ... ... ... ... ... ... ... 7.63% 02/15/2025 35,895 37,706,577 7.8
U.S. Treasury NOtes . . ..o vttt 2.88% 11/30/2023 13,088 12,871,132 2.7
US. Treasury NOtes . . ... ..ot 4.25% 09/30/2024 14,699 14,533,062 30
U.S. Treasury NOtes(a). . . .« .ovee et 4.38% 10/31/2024 20,787 20,588,677 4.2
126,853,813 262
22477156435 464
INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT
FINANZINSTITUTE
BANKWESEN
ABNAMROBank NV . ... ... ... 3.63% 01/10/2026 EUR 400 420,087 0.1
AIBGroup PLC. ... .. 7.58% 10/14/2026 USD 1,276 1,308,388 03
Banco Santander SA .. ... ... 3.75% 01/16/2026 EUR 1,900 1,987,373 04
Bank of America Corp. ... 1.84% 02/04/2025 USD 2,124 2,047,264 04
Banque Federative du Credit Mutuel SA..................... 4.94% 01/26/2026 1,444 1,421,702 0.3
Barclays PLC . . ... 0.75% 06/09/2025 EUR 551 556,875 0.1
Barclays PLC ... ... 2.89% 01/31/2027 1,008 1,012,954 0.2
Barclays PLC . . ... 3.38% 04/02/2025 620 649,835 0.1
BPCE SA . 0.63% 04/28/2025 2,000 1,969,578 04
Citigroup, Inc. .. ... 2.01% 01/25/2026 USD 1,532 1,429,766 03
Citigroup,Inc.(b) . ... ... 5.96% 03/17/2026 549 552,987 0.1
Credit Agricole SA. . ... . 4.00% 10/12/2026 EUR 2,000 2,097,966 04
Danske Bank A/S . .. ... .. 0.97% 09/10/2025 USD 1,009 934,664 0.2
Danske Bank A/S . . ... .. 3.77% 03/28/2025 945 924 413 0.2
Deutsche Bank AG. .. ...ttt 3.88% 02/12/2024 GBP 1,100 1,298,202 0.3
DnbBank ASA. . ... 4.00% 08/17/2027 1455 1,666,145 04
Goldman Sachs Group, Inc. (The).......................... 1.75% 01/24/2025 USD 2,135 2,054 455 04
HSBC Holdings PLC . ...... ... . 1.64% 04/18/2026 2,170 1,989,852 04
Intesa Sanpaolo SpA . ... .. .. 5.25% 01/12/2024 1,512 1,505,242 0.3
JPMorgan Chase & CO. . ..ot 0.99% 04/28/2026 GBP 1,796 1,967,822 04
Lloyds Banking Group PLC .............. . ...... .. ...... 3.50% 04/01/2026 EUR 1,356 1,412,091 0.3
Mitsubishi UFJ Financial Group,Inc. ....................... 2.26% 06/14/2025 1,897 1,953,015 04
Morgan Stanley . ... 2.10% 05/08/2026 1,964 1,982,232 04
NatWest Markets PLC ... ... ... i 0.13% 11/12/2025 2,127 2,016,619 04
Santander UK Group Holdings PLC . ....................... 3.63% 01/14/2026 GBP 1,366 1,553,796 0.3
Societe Generale SA(b) .. ... 5.59% 01/21/2026 USD 463 457,773 0.1
Standard Chartered PLC . ....... ... ... ... ... iiviino... 2.82% 01/30/2026 1,576 1,486,072 0.3
Standard Chartered PLC . ......... .. .. ... .. ... oo, 6.17% 01/09/2027 257 259,612 0.1
Swedbank AB. .. ... . 3.75% 11/14/2025 EUR 1,764 1,853,517 04
UBS Group AG ...t 0.25% 01/29/2026 604 591463 0.1
UBSGroupAG ..o 1.00% 07/30/2024 USD 444 435475 0.1
41,797,235 8.6
MAKLER
Charles Schwab Corp. (The)(b) . .. ... 5.10% 05/13/2026 2,083 2,049,637 04
Nomura Holdings, Inc.. ... ... o i 5.71% 01/09/2026 749 747,899 0.2
2,797,536 0.6
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FINANZEN
Aircastle Ltd. . . ... ..o 5.25% 08/11/2025 USD 1214 § 1,187,397 0.3%
Aviation Capital Group LLC . .. ... ... .o i 4.38% 01/30/2024 778 763,842 0.2
Aviation Capital Group LLC .. ...... ... .. ... .. 5.50% 12/15/2024 497 490,786 0.1
JABHoldings BV ... .. .. . 1.25% 05/22/2024 EUR 2,100 2,154,322 04
Synchrony Financial .......... ... ... ... ... ... ... ... 4.50% 07/23/2025 USD 1,229 1,183,588 0.2
5,779,935 1.2
VERSICHERUNGEN
Berkshire Hathaway,Inc........... . ... .o i, 0.00% 03/12/2025 EUR 2,171 2,128,481 04
Metropolitan Life Global Funding I ........................ 1.75% 05/25/2025 1,945 1,965,795 04
New York Life Global Funding(b). ......................... 4.85% 06/09/2026 USD 1,718 1,668,237 04
5,762,513 1.2
REITs
Heimstaden Bostad Treasury BV........................... 0.25% 10/13/2024 EUR 541 518,041 0.1
Omega Healthcare Investors, Inc. ........... ... ... ... ... 4.95% 04/01/2024 USD 1,265 1,244,996 0.2
1,763,037 0.3
57,900,256 11.9
INDUSTRIE
INVESTITIONSGUTER
Johnson Controls International PLC . ....................... 1.00% 09/15/2023 EUR 1,791 1,867,187 04
Parker-Hannifin Corp. .. ....... ... . i 1.13% 03/01/2025 2,133 2,134,150 04
4,001,337 0.8
KONJUNKTURABHANGIGE KONSUMGUTER - KFZ
Harley-Davidson Financial Services,Inc..................... 3.35% 06/08/2025 USD 1,599 1,525,529 0.3
Toyota Motor Credit COrp.. .. .....ouuiiiiiieeaa.n 0.63% 11/21/2024 EUR 676 677,319 0.1
Toyota Motor Finance Netherlands BV...................... 0.00% 10/27/2025 429 411,207 0.1
Toyota Motor Finance Netherlands BV................... .. 3.38% 01/13/2026 823 860,643 0.2
Volkswagen Financial Services AG......................... 0.25% 01/31/2025 990 977,108 0.2
Volkswagen Leasing GmbH. . ............................. 1.13% 04/04/2024 931 956,044 0.2
5,407,850 1.1
KONJUNKTURABHANGIGE KONSUMGUTER - EINZELHANDLER
VE COrpP. ittt 4.13% 03/07/2026 542 571412 0.1
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
American Medical Systems Europe BV ..................... 0.75% 03/08/2025 1,695 1,682,533 04
Asahi Group Holdings Ltd. . ......... ... .. ... . ... 0.16% 10/23/2024 2,010 1,995 447 04
Baxter International, Inc. . . .............. .. ... .. .......... 1.30% 05/30/2025 690 686,491 0.1
Becton Dickinsonand Co. . ..........oviiiiniin.. 0.00% 08/13/2023 752 783,186 0.2
Becton Dickinsonand Co. ..., 0.03% 08/13/2025 551 529,364 0.1
DH Europe Finance IISARL. .. ...... ... .. ... o ... 0.20% 03/18/2026 2,219 2,102,947 04
GSK Consumer Healthcare Capital NLBV................... 1.25% 03/29/2026 353 343499 0.1
Medtronic Global Holdings SCA. . ................ ... ...... 0.00% 10/15/2025 1,862 1,791,182 04
9,914,649 2.1
ENERGIE
BP Capital Markets PLC . ......... ... .. 1.88% 04/07/2024 2,060 2,136 455 0.5
Exxon Mobil Corp. . ...t 0.14% 06/26/2024 2,095 2,114,958 04
Repsol International Finance BV........................... 0.13% 10/05/2024 1,500 1,497,082 0.3
5,748 495 1.2
TECHNOLOGIE
Fidelity National Information Services,Inc................... 0.63% 12/03/2025 1,610 1,554,053 0.3
Fiserv, InC. . ..o 0.38% 07/01/2023 1,255 1,315,226 0.3
Honeywell International, Inc. . ...... ... ... ... ... ....... 0.00% 03/10/2024 1,877 1,909,720 04
4,778,999 1.0
30,422,742 6.3
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
Electricite de France SA. .. ... ... . i 4.63% 09/11/2024 1,650 1,766 444 04
Enel Finance International NV . ........................... 6.80% 10/14/2025 USD 1,227 1,257,030 03
NextEra Energy Capital Holdings, Inc....................... 6.05% 03/01/2025 256 257,706 0.1
Scottish Power UKPLC ...............ciiiiiiinnann.. 6.75% 05/29/2023 GBP 1,040 1,255,263 0.2
Vattenfall AB . .. ... o 3.25% 04/18/2024 EUR 1,165 1,223,956 0.2
5,760,399 1.2
ERDGAS
Southern Gas Networks PLC. . .......... ... ... ..., 4.88% 10/05/2023 GBP 1,185 1,423,049 0.3
SONSTIGE VERSORGUNGSBETRIEBE
Thames Water Utilities Finance PLC. . ...................... 1.88% 01/24/2024 1,654 1,930,878 04
9,114,326 1.9
97437324  20.1
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GEDECKTE ANLEIHEN

Australia & New Zealand Banking Group Ltd................. 0.25% 03/17/2025 EUR 1343 $ 1,321,141 0.3%
Bankof Montreal . . ........... ...t 1.00% 04/05/2026 2413 2,347,282 0.5
Bank of Nova Scotia (The) ............ ... ... ... 0.01% 03/18/2025 2,369 2317971 0.5
Bank of Nova Scotia (The) ............cooviiiiiine... 0.45% 03/16/2026 320 306,072 0.1
BPCESFH SA . .. . e 0.13% 03/31/2025 300 294,706 0.1
BPCE SFH SA . .. 0.75% 09/02/2025 1,500 1,476,342 0.3
Caisse Francaise de Financement Local ..................... 0.01% 05/07/2025 2,400 2,345 345 0.5
CaixaBank SA .. ... ... .. 2.63% 03/21/2024 500 522,539 0.1
Cie de Financement Foncier SA . ....... ... ... ... . ... .... 0.75% 05/29/2026 2,600 2,512,384 0.5
Commonwealth Bank of Australia. . ........................ 0.38% 04/11/2024 1,932 1,969 458 04
Commonwealth Bank of Australia. .. ....................... 0.50% 07/27/2026 704 667,355 0.1
Credit Agricole Home Loan SFHSA. ....................... 0.38% 09/30/2024 400 402,045 0.1
Credit Agricole Home Loan SFHSA. . ........... ... ... ... 3.25% 09/28/2026 1,200 1,258,283 03
Credit Agricole Home Loan SFHSA. ....................... 4.00% 07/16/2025 650 692,380 0.1
Danske Mortgage Bank PLC . ....... ... ... ... ... ....... 0.01% 11/24/2026 187 173,833 0.0
DNB Boligkreditt AS. . ... 0.63% 06/19/2025 2,662 2,627,454 0.5
INGBank NV ... 3.00% 02/15/2026 1,700 1,770,603 04
Korea Housing Finance Corp. . .......... ... ... ... ....... 0.10% 06/18/2024 1,905 1,918,958 04
Lloyds Bank PLC. . ... ... . e 0.13% 06/18/2026 649 610,711 0.1
Lloyds Bank PLC. ... ... .. ... 3.25% 02/02/2026 446 465,572 0.1
National Australia Bank Ltd. .. ............................ 0.63% 03/16/2027 410 383,165 0.1
National Australia Bank Ltd. .. ...... ... ... ... ... ... ... 0.75% 01/30/2026 1,777 1,723,503 03
National Bank of Canada. .................. ... .. ... ...... 0.38% 01/15/2024 292 300,345 0.1
National Bank of Canada. ................................ 0.75% 03/13/2025 624 620,679 0.1
National Westminster Bank PLC . .......................... 0.50% 05/15/2024 515 524,188 0.1
Nordea Kiinnitysluottopankki Oyj. . ........................ 0.63% 05/23/2025 2,406 2,380,112 0.5
Royal Bankof Canada......... ... ... ... ... ... ... 0.63% 03/23/2026 2,409 2,318,649 0.5
Santander UK PLC ........ ... ... ... 1.13% 03/12/2027 2,365 2,264,054 0.5
Skandinaviska Enskilda Banken AB .. ...................... 0.38% 02/09/2026 1,363 1,311,485 03
Skandinaviska Enskilda Banken AB, Series 580............... 1.00% 12/17/2025 SEK 14,000 1,236,782 0.2
Societe Generale SFH SA ....... ... .. ... .. .. 3.00% 10/28/2025 EUR 2,100 2,186,928 04
Societe Generale SFHSA . ...... ... ... ... . .. 3.13% 02/24/2026 1,200 1,253,900 0.2
Stadshypotek AB ... ... . 0.38% 03/13/2026 367 352,244 0.1
Stadshypotek AB ... ... .. 0.50% 07/11/2025 2,247 2,207,574 04
Sumitomo Mitsui Banking Corp............. ... ... ....... 3.60% 02/16/2026 455 476,870 0.1
Swedbank Hypotek AB . ...... ... .. ... i 0.05% 05/28/2025 801 781,251 0.2
Westpac Banking Corp. .. ...t 0.50% 05/17/2024 2213 2,252,012 0.5
Westpac Banking Corp. ... ... oot 0.50% 01/16/2025 554 550,775 0.1

49.124950 _10.1

INFLATIONSGEBUNDENE WERTPAPIERE

VEREINIGTE STAATEN
U.S. Treasury Inflation Index. .. ........... . ... o ... 0.13% 07/15/2024 USD 18,587 18,186,125 3.8
U.S. Treasury Inflation Index. . .......... ... ... ... ... ... 0.13% 10/15/2026 8,763 8,272,707 1.7

26,458,832 55

REGIERUNGEN - STAATSANLEIHEN

FRANKREICH
DexiaCredit Local SA. .. ... .. o 1.25% 10/27/2025 EUR 3,700 3,683,834 0.7
Dexia Credit Local SA. . ... ... ... . 2.13% 02/12/2025 GBP 4,200 4,803,397 1.0
8,487,231 1.7
DEUTSCHLAND
Kreditanstalt fuer Wiederaufbau . .......................... 4.00% 02/27/2025 AUD 5,305 3,552,171 0.7
Kreditanstalt fuer Wiederaufbau .. ......................... 4.10% 02/20/2026 3811 2,553,164 0.5
Kreditanstalt fuer Wiederaufbau . .......................... 5.00% 03/19/2024 2,658 1,802,804 04
Landwirtschaftliche Rentenbank .. ......................... 0.00% 09/28/2026 EUR 1,754 1,650,686 04
9,558,825 2.0
UNGARN
Hungary Government International Bond . .. ................. 5.00% 02/22/2027 1,244 1,312,489 0.3
SUDKOREA
Korea International Bond. . .. ............................. 0.00% 10/15/2026 1,737 1,601,601 0.3

20,960,146 43

GEMEINDEVERWALTUNG - KOMMUNALANLEIHEN

KANADA
Province of AlbertaCanada . . ............ ... ..., 0.63% 01/16/2026 2,255 2,196,844 0.5
Province of British ColumbiaCanada . ... ................... 2.50% 02/26/2027 AUD 1,461 899,120 0.2
Province of British Columbia Canada . ...................... 4.25% 11/27/2024 4,670 3,124 468 0.6
Province of OntarioCanada. . .............. . ... ... ........ 3.10% 08/26/2025 3,760 2,443,068 0.5
Province of Ontario Canada. . .. ................. ..., 4.25% 08/22/2024 3,560 2,387,762 0.5
Province of Ontario Canada, SeriesHP. .. ................... 8.10% 09/08/2023 CAD 2,150 1,603,814 0.3
Province of Quebec Canada. ... ..............ccouvinnn.. 1.13% 10/28/2025 EUR 1,217 1,206,161 0.2
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Province of Quebec Canada. .................ccouiniinnn.. 4.20% 03/10/2025 AUD 5448 $ 3,646,882 0.8%
17,508,119 3.6
REGIERUNGEN - STAATLICHE BEHORDEN
KANADA
Export Development Canada. . ................ ... ... ... 0.25% 03/07/2026 EUR 273 262,216 0.1
JAPAN
Development Bank of Japan,Inc. ........... ... ... ... ... 0.01% 10/15/2024 2,485 2,470,833 0.5
Development Bank of Japan,Inc. .......................... 2.13% 09/01/2026 435 435,710 0.1
2,906,543 0.6
NIEDERLANDE
BNGBank NV . . ... 3.25% 07/15/2025 AUD 3,765 2,462,126 0.5
BNGBank NV . ... . 5.25% 05/20/2024 3,070 2,086,130 04
4,548,256 0.9
NORWEGEN
Kommunalbanken AS . ....... ... ... .. . .. .. 1.00% 12/12/2024 GBP 2,200 2476374 0.5
10,193,389 2.1
BESICHERTE HYPOTHEKENVERPFLICHTUNGEN
RISIKOTEILUNG - VARIABEL VERZINSLICH
Bellemeade Re Ltd.
Series 2018-3A,Class MIB(b) .. ... oot 6.47% 10/25/2028 USD 32 32,333 0.0
Series 2019-3A,Class MIB(b) .. ..., 6.21% 07/25/2029 27 27,256 0.0
Connecticut Avenue Securities Trust
Series 2021-R01,Class IMI(b) . ..., 5.23% 10/25/2041 23 23,249 0.0
Series 2021-R0O1,Class IM2(b) . ..., 6.03% 10/25/2041 79 76,975 0.0
Series 2021-R03, Class IMI(b) . ..., 5.33% 12/25/2041 470 464,787 0.1
Eagle Re Ltd.
Series 2021-2,Class MIA(D) . ..o 6.03% 04/25/2034 127 126,691 0.0
Series 2021-2,Class MIB(b) .......... . .. 6.53% 04/25/2034 303 301,019 0.1
Federal Home Loan Mortgage Corp. Structured Agency
Credit Risk Debt Notes
Series 2021-DNAS, Class M2(b) .. ... oveiieieen. 6.13% 01/25/2034 257 255,137 0.1
Series 2021-DNA6,Class M1(b) ......... .. ... ... oot 5.28% 10/25/2041 53 52,538 0.0
Series 2021-DNA6, Class M2(b) . .....coviivveen... 5.98% 10/25/2041 812 780,267 0.2
Series 2021-HQA4,Class M1(b) ......... .. ... ... it 543% 12/25/2041 751 725,865 0.2
Series 2022-DNA3, Class MIA(D) ... ..o ovoovviea. 6.48% 04/25/2042 634 636,706 0.1
Federal National Mortgage Association Connecticut
Avenue Securities
Series 2014-C04,Class IM2(b) . ..., 9.52% 11/25/2024 611 636,108 0.1
Series 2014-C04,Class 2M2(b) ... ovvieiie i 9.62% 11/25/2024 71 72,216 0.0
Series 2016-C02,Class IM2(b) . ..., 10.61% 09/25/2028 322 338,160 0.1
Series 2016-C03, Class IM2(b) . ..o, 9.92% 10/25/2028 506 538,750 0.1
Home Re Ltd., Series 2019-1,Class M1(b). . ................. 6.26% 05/25/2029 690 690,198 0.1
PMT Credit Risk Transfer Trust, Series 2019-2R, Class A(b). . . . . 7.26% 05/27/2023 392 386,642 0.1
Triangle Re Ltd., Series 2021-3, Class M1A(b) ............... 6.38% 02/25/2034 578 574 872 0.1
6,739,769 14
SUPRANATIONALE UNTERNEHMEN
Nordic Investment Bank . ................................ 0.50% 11/03/2025 EUR 2,248 2,197,760 04
Nordic Investment Bank . ................................ 4.75% 02/28/2024 AUD 3314 2,243 231 0.5
4,440,991 0.9
BESICHERTE KREDITVERPFLICHTUNGEN
CLO - VARIABEL VERZINSLICH
Bain Capital Credit CLO Ltd., Series 2021-4A, Class A1(b) ... .. 5.97% 10/20/2034 USD 1,144 1,119,990 0.2
Neuberger Berman Loan Advisers CLO 43 Ltd.,
Series 2021-43A,Class A(D) . . oo oo v 5.92% 07/17/2035 1,672 1,646,683 04
New Mountain CLO 3 Ltd., Series CLO-3A, Class A(b) ........ 5.98% 10/20/2034 1,018 995,104 0.2
3,761,777 0.8
QUASI-STAATLICHE WERTPAPIERE
QUASI-STAATSANLEIHEN
SUDKOREA
Export-Import Bank of Korea . ............. ... ... ... ... 0.83% 04/27/2025 EUR 1,265 1,254,312 0.2
Korea Development Bank (The) ........................... 0.00% 07/10/2024 504 502,762 0.1
Korea Development Bank (The) ............ ... ... ... ... 1.50% 08/29/2024 AUD 2,000 1,275,398 0.3
3,032,472 0.6
DURCH GEWERBLICHE HYPOTHEKEN BESICHERTE ANLEIHEN
NICHT STAATLICHE VARIABEL VERZINSLICHE CMBS
MSCG Trust, Series 2018-SELF, Class A(b). . ... ..o 548% 10/15/2037 USD 1,263 1,253,084 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* $ 371 0.0%
Federal National Mortgage Association, Series 1999 .. ......... 7.00% 10/01/2029 1 1,104 0.0
Federal National Mortgage Association, Series 2000 ........... 7.00% 12/01/2030 1 755 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 09/01/2031 7 7,442 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 11/01/2031 3 2,982 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 12/01/2031 6 5,806 0.0
Federal National Mortgage Association, Series 2001 ........... 7.00% 01/01/2032 1 1,325 0.0
Federal National Mortgage Association, Series 2002 .. ......... 7.00% 02/01/2032 1 1,226 0.0
21,011 0.0
465,688,299  96.1
SONSTIGE UBERTRAGBARE WERTPAPIERE
BESICHERTE KREDITVERPFLICHTUNGEN
CLO - VARIABEL VERZINSLICH
AGL CLO 12 Ltd., Series 2021-12A,Class A1(b) ............. 5.96% 07/20/2034 1,646 1,624,002 04
Ballyrock CLO Ltd., Series 2021-16A, Class Al(b) . .. ......... 593% 07/20/2034 1,106 1,084,547 0.2
Black Diamond CLO Ltd., Series 2019-2A, Class A1A(b). . .. ... 6.24% 07/23/2032 1471 1,444,645 0.3
Neuberger Berman Loan Advisers CLO 42 Ltd,
Series 2021-42A,Class A(D) . ..o oo oo 5.89% 07/16/2035 1434 1412910 0.3
5,566,104 1.2
Gesamtanlagen
(Kosten $501,983,943). . ...t $ 471254403 97.3%
Termineinlagen
ANZ,London(C) .. ..ovuii 2.09 % - 273,670 0.1
BBH, Grand Cayman(C). . ... ..ottt 4.10 % - 131,670 00
BBH, Grand Cayman(c). . ...........ouiiniinneinnenn... 5.62 % - 1 0.0
BNP Paribas, Paris(c). . ... ..o v i 0.24 % - 4,556 00
Citibank, New York(c) . .. ... 393 % - 4,171,488 0.8
HSBC, Singapore(C) . ... .ottt 2.56 % - 47,737 00
Nordea, Oslo(C) ..o vv it e 1.60 % - 47,202 00
Scotiabank, TOronto(C). . . ..o vvv vttt 333 % - 48,190 00
SMBC,London(C) . ..o vttt e 1.53 % - 243779 0.1
SMBC, London(C) . ..o v ettt e e 2.92 % - 2,343,546 0.5
SMBC,London(C) . ..o v vttt 393 % - 18,217 0.0
SMBC, TOKYO(C) v voe vttt et 1.53 % - 33 0.0
Termineinlagen insgesamt. . . ................ . ... . .. 7,330,089 1.5
Sonstige Vermogenswerte abziiglich Verbindlichkeiten......................... 5,572,062 1.2
NettOVErMOZOI . . . . ..ottt ettt e et et e ettt $ 484,156,554 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Beschreibung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
Korea3 YrBond Futures . ........... ... oo, 03/21/2023 287 $ 22,627417 $ 22359214 $ (268,203)
Short
Australian 3 Yr Bond Futures. . ............ ... ... .. ...... 03/15/2023 187 13,636,445 13,431,085 205,360
Euro-BOBLFUtUres . .. ..ot 03/08/2023 152 18,973,551 18,517,534 456,017
Euro-Schatz Futures . ......... .. .. ... . i 03/08/2023 294 33,073,205 32,644 979 428,226
s mran
Wertsteigerung $ 1,089,603
Wertminderung $ (268,203)
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Bank of America, NA. . ... .. ... CAD 6,590 USD 4,905 03/01/2023 $ 75401
Bank of America, NA. . ... . . USD 1,937 CNH 13,504 03/01/2023 6,209
Bank of America, NA. . ... .. ... CHF 3,753 USD 4,008 03/15/2023 18,017
Bank of America, NA. . ... . . GBP 12,318 USD 14,808 03/15/2023 (12,343)
Bank of America, NA. . ... .. ... JPY 4,197,885 USD 30,873 03/15/2023 (16,040)
Bank of America, NA. . ... . . USD 2,064 NZD 3,349 03/15/2023 6,371
Bank of America, NA. . ... .. ... INR 167,170 USD 2,038 03/16/2023 17,175
Bank of America, NA. . ... . . USD 5,845 INR 484915 03/16/2023 18,063
Bank of America, NA. . ... .. ... USD 3,955 INR 322,228 03/16/2023 (59,081)
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Vertrige zur Im Austausch Unrealisierte

Lieferung gegen Ausiibungs- Wertsteigerung/
Gegenpartei (000) (000) datum (-minderung)
Bank of America, NA. .. ... ... .. . CLP 2,094,249 USD 2,555 03/17/2023 29,966
Bank of America, NA. . ... ... ... .. USD 1,933 CLP 1,564,556 03/17/2023 (46,559)
Bank of America, NA. .. ... ... .. . . KRW 2,207,744 USD 1,746 04/26/2023 71,149
Barclays Bank PLC . ....... ... .. o i CNH 12,999 USD 1,909 03/01/2023 38,208
Barclays Bank PLC . ...... ... ... .. . USD 1910 NOK 19,623 03/01/2023 (20,717)
Barclays Bank PLC . ....... ... .. o i USD 1,924 SGD 2,559 03/01/2023 (26,565)
BNPParibas SA. . ... EUR 1918 USD 2,024 03/01/2023 (4,928)
BNPParibas SA. ... ... JPY 4,271,848 USD 32,243 03/01/2023 868,101
BNPParibas SA. .. ... NZD 2,873 USD 1,790 03/01/2023 14,127
BNPParibas SA. .. ... SGD 2,556 USD 1,925 03/01/2023 29,573
BNPParibas SA. . ... USD 1,974 GBP 1,641 03/01/2023 739
BNPParibas SA. .. ... USD 1,953 NOK 20,133 03/01/2023 (14,094)
BNPParibas SA. .. ... CLP 803,860 USD 968 03/17/2023 (1,259)
Brown Brothers Harriman & Co.......................... EUR 5,047 USD 5,401 03/01/2023 62,866
Brown Brothers Harriman & Co+. .. ..................... AUD 466 USD 318 03/24/2023 4,057
Brown Brothers Harriman & Co+. . .......... .. . ..ot .. AUD 9 USD 6 03/24/2023 ()
Brown Brothers Harriman & Co+. .. ..................... CAD 74 USD 55 03/24/2023 397
Brown Brothers Harriman & Co+. . .......... .. . ..ot .. EUR 121 USD 129 03/24/2023 622
Brown Brothers Harriman & Co+. .. ..................... GBP 65 USD 78 03/24/2023 228
Brown Brothers Harriman & Co+. . .......... .. . ..ot .. NZD 29 USD 18 03/24/2023 143
Brown Brothers Harriman & Co+. .. ..................... SGD 11 USD 8 03/24/2023 50
Brown Brothers Harriman & Co+. . ...................... USD 8,614 AUD 12,629 03/24/2023 (108,535)
Brown Brothers Harriman & Co+. .. ..................... USD 3,736 CAD 5,062 03/24/2023 (25,280)
Brown Brothers Harriman & Co+. . ...................... USD 5,489 EUR 5,151 03/24/2023 (34,059)
Brown Brothers Harriman & Co+. .. ..................... USD 4,100 GBP 3,390 03/24/2023 (21,203)
Brown Brothers Harriman & Co+. .. ..................... USD 440 NZD 705 03/24/2023 (3,726)
Brown Brothers Harriman & Co+. .. ..................... USD 530 SGD 709 03/24/2023 (3,667)
Citibank, NA . ... AUD 49,018 USD 33,985 03/01/2023 1,000,429
Citibank, NA . ... . EUR 42,753 USD 45440 03/01/2023 220,014
Citibank, NA . ... JPY 266,851 USD 1,979 03/01/2023 19,523
Citibank, NA . ... . USD 1,953 EUR 1,833 03/01/2023 (13,682)
Citibank, NA . ... USD 1,949 JPY 260,948 03/01/2023 (32,383)
Citibank, NA . ... . CNH 13,504 USD 1,939 03/02/2023 (4,445)
Citibank, NA . ... USD 1,940 CNH 13,504 03/15/2023 4481
Citibank, NA . ... . USD 667 SEK 6,946 03/15/2023 (2,628)
Citibank, NA . ... INR 485412 USD 5,892 03/16/2023 23,556
Citibank, NA . ... . INR 482,677 USD 5,809 03/16/2023 (26,374)
Citibank, NA . ... USD 1,924 INR 159,557 03/16/2023 5,301
Citibank, NA . ... . USD 1,042 CLP 860,338 03/17/2023 (4,803)
Citibank, NA . ... CAD 8,102 USD 6,073 03/30/2023 133,145
Citibank, NA . ... . KRW 7,372,288 USD 5,987 04/26/2023 392453
Citibank, NA . ... USD 1,879 KRW 2,391,707 04/26/2023 (64,410)
Deutsche Bank AG. . ... ... .o CAD 11,645 USD 8,581 03/15/2023 46,542
Deutsche Bank AG. . ... i EUR 51,601 USD 54,696 03/15/2023 73,774
Deutsche Bank AG. . ... ... EUR 51,601 USD 54,737 03/22/2023 89,923
HSBCBank USA. ... ... .. MXN 148,728 USD 7,991 03/01/2023 (138,184)
HSBCBank USA. ... .. ... ... i NZD 11,954 USD 7,579 03/01/2023 188,403
HSBCBank USA. ... ... .. SGD 2,640 USD 1,976 03/01/2023 17,905
HSBCBank USA. ... .. ... ... i USD 3,876 SGD 5,196 03/01/2023 (22,831)
HSBCBank USA. ... ... .. AUD 48,867 USD 32,863 03/15/2023 (36,114)
HSBCBank USA. ... ... ... i PLN 17,527 USD 3,935 03/15/2023 (1,302)
HSBCBank USA. ... ... .. USD 3,837 NOK 39,739 03/15/2023 (7,409)
HSBCBank USA. ... ... .. i USD 2,087 INR 170,096 03/16/2023 (30,762)
HSBCBank USA. ... ... .. CLP 1,030,407 USD 1,288 03/17/2023 45,572
HSBCBank USA. ... .. ... ... i USD 3,945 CLP 3,157,753 03/17/2023 (136,858)
JPMorgan Chase Bank, NA .. ..... ... ... . ... .. ..... CAD 2,675 USD 1,990 03/01/2023 29,627
JPMorgan Chase Bank, NA . ....... ... ... ... ... ...... EUR 57,860 USD 61,963 03/01/2023 764,671
JPMorgan Chase Bank, NA .. ..... ... ... . ... .. ..... PLN 17,524 USD 3911 03/01/2023 (28,734)
JPMorgan Chase Bank, NA . .......... ... ... ... ...... EUR 1,934 USD 2,043 03/15/2023 (4,157)
JPMorgan Chase Bank, NA .. ...... .. ... . ... .. ..... NZD 14,693 USD 9,052 03/15/2023 (32,029)
Morgan Stanley & Co. International PLC . ................. CAD 2,379 USD 1,781 03/01/2023 37,013
Morgan Stanley & Co. International PLC .. ................ CNH 27,872 USD 4,082 03/01/2023 71,104
Morgan Stanley & Co. International PLC . ................. GBP 3,893 USD 4,700 03/01/2023 17,315
Morgan Stanley & Co. International PLC .. ................ SEK 19,939 USD 1913 03/01/2023 8,006
Morgan Stanley & Co. International PLC . ................. USD 5,994 CNH 40,869 03/01/2023 (113,751)
Morgan Stanley & Co. International PLC .. ................ USD 1,756 EUR 1,643 03/01/2023 (18,048)
Morgan Stanley & Co. International PLC . ................. KRW 2,390,103 USD 1,840 04/26/2023 25985
Morgan Stanley & Co. International PLC . ................. USD 3,989 KRW 4,864,158 04/26/2023 (297,660)
Royal Bank of Scotland PLC. . ...... ... ... ... ... ..... JPY 250,503 USD 1,899 03/01/2023 58,848
Standard Chartered Bank . .. ......... .. ... .. .. .. ... .... MXN 319411 USD 17,308 03/15/2023 (105,390)
Standard Chartered Bank . .. ............................ USD 1,897 SGD 2,556 03/15/2023 (880)
Standard Chartered Bank . .. ......... .. ... .. .. .. ... .... INR 157,374 USD 1,925 03/16/2023 22,484
Standard Chartered Bank . .. ............................ USD 3,841 INR 317450 03/16/2023 (2,978)
Standard Chartered Bank . .. ......... .. ... .. .. .. ... .... KRW 2,558,794 USD 2,035 04/26/2023 93,603
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Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/

Gegenpartei (000) (000) datum (-minderung)
Standard Chartered Bank . ......... ... ... ... ... . ... USD 1,987 KRW 2,510,831 04/26/2023 $ (81,827)
UBSAG. ... CHF 3,757 USD 4,073 03/01/2023 83,827
UBS AG . .. GBP 10,067 USD 12,166 03/01/2023 57,783
UBSAG. ... MXN 170,683 USD 9,119 03/01/2023 (209,698)
UBS AG . . o USD 2453 JPY 330,368 03/01/2023 (26,330)
UBSAG. ... USD 2,577 SEK 26,885 03/01/2023 (8,505)
UBS AG . . o EUR 39,593 USD 42354 03/08/2023 461,243
UBSAG. ... CLP 1,728,126 USD 2,078 03/17/2023 (6,209)
UBS AG . . o USD 4,054 CLP 3,195,138 03/17/2023 (200,581)
$ 3,196,973

Wertsteigerung $ 5,253,992
Wertminderung $ (2,057,019)

+ Zum Zweck der Absicherung von Anteilklassen benutzt.

ZENTRAL ABGERECHNETE ZINSSWAPS

Zinsart

Nominal- Vom Fonds Vom Fonds Unrealisierte
betrag Abschluss- geleistete erhaltene Wertsteigerung/

Clearing-Broker/(Borse) (000) datum Zahlungen Zahlungen (-minderung)
Citigroup Global Markets, Inc./(LCH Group) . . ............. NZD 5263 11/01/2024 3 Month BKBM 2.580% $ (147,788)
Citigroup Global Markets, Inc./(LCH Group) . . .. ........... NZD 12950 11/10/2024 3 Month BKBM 2.448% (385,910)
Citigroup Global Markets, Inc./(LCH Group) . . ............. NZD 14,077 11/02/2024 3 Month BKBM 2.503% (407,105)
Insgesamt $ (940,803)

*  Kapitalbetrag geringer als 500.

(a) Die Position oder ein Teil der Position wurde gesondert verwahrt, um als Sicherheit fiir offene OTC-Derivate zu dienen.
(b) Variabel verzinsliches Wertpapier. Der angegebene Zinssatz galt am 28. Februar 2023.

(c) 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
PEN - Peruvian Sol

PLN - Polish Zloty

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

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

CLO - Collateralized Loan Obligations

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

OAT — Obligations Assimilables du Trésor
REIT - Real Estate Investment Trust

Siehe Anmerkungen zum Halbjahresabschluss.
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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 $ 2,610,260 0.0%
ASP Unifrax Holdings, Inc.. . ........ ... . ... .. ..., 5.25% 09/30/2028 13,175 10,223,872 0.1
ASP Unifrax Holdings, Inc.. .. ..... ... .. ... o oo 7.50% 09/30/2029 14,148 9,652,018 0.1
Big River Steel LLC/BRS Finance Corp. .................... 6.63% 01/31/2029 20,800 20,304,441 0.2
Cleveland-Cliffs, Inc.. ... ... . o i 6.75% 03/15/2026 2,020 2,041,217 0.0
Constellium SE .. ... .. .. 3.13% 07/15/2029 EUR 10,042 8,456,020 0.1
Constellium SE ... ... . 3.75% 04/15/2029 USD 1,000 824 816 0.0
CVR Partners LP/CVR Nitrogen Finance Corp................ 6.13% 06/15/2028 14,545 13,051,138 0.1
Diamond BCBV . ... ... . 4.63% 10/01/2029 1,728 1,419,691 0.0
Element Solutions, Inc. .. .......... ... 0. 3.88% 09/01/2028 4,747 4,112,447 0.0
FMG Resources (August 2006) Pty Ltd. . . ................... 4.38% 04/01/2031 13,186 11,087,216 0.1
FMG Resources (August 20060) Pty Ltd. . . ................... 4.50% 09/15/2027 3,648 3,362,717 0.0
FMG Resources (August 2006) Pty Ltd. . . ................... 6.13% 04/15/2032 42 477 40,071,423 03
Guala Closures SpA. .. ... ... 3.25% 06/15/2028 EUR 268 240413 0.0
HeclaMining Co.. .. .o ovt e 7.25% 02/15/2028 USD 25,670 25,119,077 0.2
Ingevity COrp. .. oottt 3.88% 11/01/2028 3,728 3,196,865 0.0
Intelligent Packaging Holdco Issuer LP(a) ................... 9.00% 01/15/2026 12,133 8,728,500 0.1
Intelligent Packaging Ltd. Finco, Inc./

Intelligent Packaging Ltd. Co-Issuer LLC ................. 6.00% 09/15/2028 29,516 25,650,804 0.2
Olympus Water US Holding Corp. .......... ..., 7.13% 10/01/2027 9,353 8,981,850 0.1
SCIL IV LLC/SCIL USA Holdings LLC. .. .................. 438% 11/01/2026 EUR 5,856 5,699,547 0.0
SCILIV LLC/SCIL USA Holdings LLC. .................... 5.38% 11/01/2026 USD 21,559 19,372,680 0.1
Sealed Air COrp.. . oo ettt 6.13% 02/01/2028 5,295 5,214,184 0.0
Valvoline, InC. . ...t 3.63% 06/15/2031 1,000 808,648 0.0
Vibrantz Technologies, Inc. . . ....... ... ... ... ... ... . ... 9.00% 02/15/2030 46,334 36,196,186 03
WR Grace Holdings LLC . ....... .. ... .. .. it 4.88% 06/15/2027 21,036 19,337,063 0.1
WR Grace Holdings LLC . ......... ... .. ... 5.63% 08/15/2029 5,844 4,709,635 0.0

290,472,728 2.1
INVESTITIONSGUTER
ARD Finance SA(a). . ... vvet e 5.00% 06/30/2027 EUR 50,431 40,384,948 0.3
ARD Finance SA(a). . .. ..ottt 6.50% 06/30/2027 USD 14,019 11,464,244 0.1
Ardagh Metal Packaging Finance USA LLC/

Ardagh Metal Packaging Finance PLC.................... 2.00% 09/01/2028 EUR 700 601,016 0.0
Ardagh Metal Packaging Finance USA LLC/

Ardagh Metal Packaging Finance PLC.................... 4.00% 09/01/2029 USD 1,000 798,750 0.0
Ardagh Metal Packaging Finance USA LLC/

Ardagh Metal Packaging Finance PLC.................... 6.00% 06/15/2027 2,931 2,828.415 0.0
Ardagh Packaging Finance PLC/Ardagh Holdings USA,Inc. ....  2.13% 08/15/2026 EUR 700 637917 00
Ardagh Packaging Finance PLC/Ardagh Holdings USA,Inc. ....  4.13% 08/15/2026 USD 6,000 5481813 00
Ardagh Packaging Finance PLC/Ardagh Holdings USA,Inc. ....  5.25% 08/15/2027 3,000 2469973 00
Ball Corp.. . .ot 2.88% 08/15/2030 2,000 1,599,726 0.0
Bombardier,Inc. .......... ... 7.88% 04/15/2027 541 537476 0.0
Chart Industries, Inc. . ....... ... . 7.50% 01/01/2030 8,185 8,310,326 0.1
Clean Harbors, Inc. . ... 5.13% 07/15/2029 2,611 2,441,785 0.0
Clean Harbors, Inc. ......... ... i 6.38% 02/01/2031 2,813 2,803,604 0.0
Crown Americas LLC . ........ ... it 5.25% 04/01/2030 6,071 5,666,999 0.0
Eco Material Technologies,Inc. ............ ... ... ... . ... 7.88% 01/31/2027 32,988 31,626,844 0.2
EnerSys ..o 4.38% 12/15/2027 18,085 16,548,832 0.1
F-Brasile SpA/F-Brasile US LLC, Series XR . ................ 7.38% 08/15/2026 20,200 16,420,276 0.1
Gates Global LLC/Gates COrp. .. ...ovvnviiinneeennnn.. 6.25% 01/15/2026 23,892 23,344,634 0.2
GFL Environmental,Inc.................................. 3.50% 09/01/2028 1,000 873,374 0.0
GFL Environmental, Inc.. .......... ... ..., 4.75% 06/15/2029 16,492 14,671,087 0.1
Granite US Holdings Corp. ... ...t 11.00% 10/01/2027 27,965 29,461,940 0.2
Griffon Corp. . ..o oot 5.75% 03/01/2028 30,684 28,249,835 0.2
Harsco COrp. ..ot 5.75% 07/31/2027 16,968 14,467,115 0.1
IMA Industria Macchine Automatiche SpA. .................. 3.75% 01/15/2028 EUR 700 644,434 0.0
JELD-WEN,INC. . ..ot 4.63% 12/15/2025 USD 2,036 1,829,858 0.0
LSB Industries, InC.. ... 6.25% 10/15/2028 9,141 8,320,309 0.1
Madison TAQLLC. .. ..ot 5.88% 06/30/2029 35,189 28,063,228 0.2
Moog, Inc. ... 4.25% 12/15/2027 7,075 6,502,791 0.1
Renk AG/Frankfurtam Main. ............................. 5.75% 07/15/2025 EUR 15,007 15,594,835 0.1
Titan Holdings IIBV ... ... ... o 5.13% 07/15/2029 12,355 10,308,346 0.1
TK Elevator HoldcoGmbH . .. ............................ 7.63% 07/15/2028 USD 7,893 7,187451 0.1
TK Elevator MidcoGmbH ............................... 4.38% 07/15/2027 EUR 1,200 1,147974 0.0
TK Elevator US Newco,Inc............... .. ... .. ......... 525% 07/15/2027 USD 16,684 15,209,956 0.1
Triumph Group,Inc. ....... ... 6.25% 09/15/2024 8,957 8,967,545 0.1
Triumph Group,Inc. . ... .. ... 7.75% 08/15/2025 8,167 7,845,528 0.1
Triumph Group,Inc. ....... ... 8.88% 06/01/2024 13,103 13,692,368 0.1
Trivium Packaging Finance BV......... ... ... ... ... .... 3.75% 08/15/2026 EUR 2,266 2,193,025 0.0
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WESCO Distribution, Inc.. . ........... ... ... 7.13% 06/15/2025 USD 31,560 $ 31,886,591 0.2%
WESCO Distribution, Inc.. . ........ ... 7.25% 06/15/2028 10,669 10,840,396 0.1
432,425,564 3.1

KOMMUNIKATIONSMEDIEN

Adevinta ASA ... 3.00% 11/15/2027 EUR 700 672,258 0.0
Advantage Sales & Marketing, Inc.. ............. ... ... ... 6.50% 11/15/2028 USD 30,458 23,275931 0.2
Altice Financing SA. ... ... . i 3.00% 01/15/2028 EUR 700 589,228 0.0
Altice Financing SA. ... ... 5.75% 08/15/2029 USD 73,220 60,336,598 04
AMC Networks, Inc. . ... 4.25% 02/15/2029 7,963 5,862,116 0.1
AMC Networks, Inc. . ... 4.75% 08/01/2025 35,536 33,611,923 0.2
Arches Buyer,Inc......... ... .. i 4.25% 06/01/2028 1,728 1421432 0.0
Arches Buyer,Inc. . ... ... 6.13% 12/01/2028 8,568 7,050,838 0.1
Banijay Entertainment SASU . ............ .. ... ... ..... 5.38% 03/01/2025 6,576 6,385,759 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. ............. 425% 01/15/2034 22,642 16,950,925 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. ............. 4.50% 08/15/2030 21,000 17,316,771 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. ............. 4.75% 02/01/2032 22214 18,092,787 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. ............. 5.00% 02/01/2028 1,000 906914 0.0
CCO Holdings LLC/CCO Holdings Capital Corp. ............. 6.38% 09/01/2029 10,989 10,250,425 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. ............. 7.38% 03/01/2031 4292 4,164,365 0.0
Clear Channel Outdoor Holdings,Inc. ...................... 5.13% 08/15/2027 35,824 31,976,212 0.2
CSCHoldings LLC . . ... e 3.38% 02/15/2031 1,728 1,185,225 0.0
CSCHoldings LLC . .. ..ot 4.50% 11/15/2031 5,000 3,564,514 0.0
CSCHoldings LLC . . ... e 4.63% 12/01/2030 12,626 6,797,259 0.1
CSCHoldings LLC . .. ..ot 5.38% 02/01/2028 7,197 6,004,270 0.1
CSCHoldings LLC . . ... e 5.75% 01/15/2030 32214 18,441,737 0.1
CSCHoldings LLC . .. ..ot 6.50% 02/01/2029 1,000 847814 0.0
CSCHoldings LLC . . ... e 7.50% 04/01/2028 17,996 12,038,415 0.1
DISHDBS COrp. . oo vi ettt et e e 5.25% 12/01/2026 34,691 28,982,045 0.2
DISHDBS COrp. .« ottt et 5.75% 12/01/2028 30,009 23,968,322 0.2
DISHDBS COrp. . oo vi ettt et e e 5.88% 11/15/2024 4,019 3,757,330 0.0
DISH Network Corp.(b). . ... oovv i 3.38% 08/15/2026 6,494 4,095,175 0.0
Gray Escrow II,Inc.. . ... 5.38% 11/15/2031 31,385 23,303,272 0.2
Gray Television,Inc. ........ ... . .. i i 5.88% 07/15/2026 3,728 3,380,106 0.0
Gray Television, Inc. ............ ... 7.00% 05/15/2027 2,500 2,262,722 0.0
iHeartCommunications,Inc. . ............................. 4.75% 01/15/2028 9,137 7,709,064 0.1
iHeartCommunications,Inc. . ........... ... ... . ... . ... .... 5.25% 08/15/2027 15,176 13,240,686 0.1
iHeartCommunications,Inc. ... ........ ... ... .. .......... 6.38% 05/01/2026 2,630 2,477.963 0.0
iHeartCommunications, Inc. . .......... ... ... ... ... ..... 8.38% 05/01/2027 4,768 4,191,364 00
LCPR Senior Secured Financing DAC ...................... 5.13% 07/15/2029 27,724 23,373,188 0.2
LCPR Senior Secured Financing DAC ...................... 6.75% 10/15/2027 22,229 20,610,268 0.2
McGraw-Hill Education, Inc. ............................. 5.75% 08/01/2028 38,388 33,620,498 0.3
National CineMedia LLC .......... ... ... ... ..., 5.88% 04/15/2028 12,566 3,950,244 0.0
Outfront Media Capital LLC/Outfront Media Capital Corp.. ... .. 4.63% 03/15/2030 8,826 7,237,322 0.1
Scripps Escrow II,Inc.. .. ... o i 3.88% 01/15/2029 1,895 1,509,785 0.0
Sinclair Television Group,Inc. ...... ... ... ... ... ....... 4.13% 12/01/2030 5,620 4,355,297 00
Sinclair Television Group,Inc. .......... ... ... ... ....... 5.50% 03/01/2030 23,135 17,020,285 0.1
Sirius XM Radio, Inc. ......... ... 4.00% 07/15/2028 62,167 53,204,100 04
Sirius XM Radio, Inc. ......... ... .. 5.00% 08/01/2027 6,335 5,813,688 0.1
Sirius XM Radio, Inc. ......... ... 5.50% 07/01/2029 4891 4,408,385 0.0
Summer BCBidcoBLLC.......... ... ..., 5.50% 10/31/2026 6,300 5,845,390 0.1
Summer BCHoldcoBSARL . .......... ... ..coiiii... 5.75% 10/31/2026 EUR 19,048 17,888,813 0.1
Summer BidCoBV(a) ............... i 9.00% 11/15/2025 8,540 7,056,572 0.1
TEGNA,INC. .ottt e e e 4.75% 03/15/2026 USD 4,806 4,566,062 0.0
TEGNA,INC. .ot e 5.00% 09/15/2029 16,735 14,879,091 0.1
Univision Communications, Inc.. .......................... 4.50% 05/01/2029 5,371 4,530,390 00
Univision Communications, Inc.. . .......... ... ... ........ 6.63% 06/01/2027 29,088 27,722,702 0.2
Univision Communications,Inc............................ 7.38% 06/30/2030 18,576 17,625,220 0.1
UPCB Finance VITLtd. . . ...t 3.63% 06/15/2029 EUR 700 652,337 0.0
Urban One,InC. .. ... e 7.38% 02/01/2028 USD 49,053 43,691,085 0.3
Virgin Media Finance PLC ......... ... ... ... ... ... ... 3.75% 07/15/2030 EUR 700 572418 00
Virgin Media Secured Finance PLC ........................ 4.50% 08/15/2030 USD 6,000 4,968,824 0.0
Virgin Media Secured Finance PLC ..................... ... 5.00% 04/15/2027 GBP 2,000 2,237,908 0.0
Virgin Media Secured Finance PLC ........................ 5.50% 05/15/2029 USD 1,952 1,763,560 0.0
Virgin Media Vendor Financing Notes IVDAC ............... 5.00% 07/15/2028 2,300 2,003 475 00
VZ Secured Financing BV. . ....... . ... . . oL 3.50% 01/15/2032 EUR 6,945 5,728,722 0.1
ZiggoBond Co. BV ... ... 5.13% 02/28/2030 USD 4484 3,584,636 0.0
ZiggoBond Co. BV ... ... .. 6.00% 01/15/2027 820 765,090 0.0
Ziggo BV L 2.88% 01/15/2030 EUR 2,374 2,013,025 0.0

748,310,645 54

KOMMUNIKATION/TELEKOMMUNIKATION

Altice France SA/France . ..........ccouiiiiineinennaan.. 5.13% 07/15/2029 USD 8,692 6,703,489 0.0
Altice France SA/France . ... ...........c. .. 5.88% 02/01/2027 EUR 1,200 1,125,818 0.0
Altice France SA/France . ..........ccouiiiiineinennaan.. 8.13% 02/01/2027 USD 8