WELLINGTON
MANAGEMENT"

Wellington Management
Funds (Luxembourg)

An open-ended unincorporated mutual investment fund
(fonds commun de placement).

R.C.S. Luxembourg K170.

Management Company: Wellington Luxembourg S.ar.l.
R.C.S. Luxembourg: B 37.861

Semi-annual report (unaudited)

For the financial period ended June 30, 2023




No subscriptions can be received on the basis of financial reports alone. Subscriptions are only valid if made on the
basis of the current Prospectus and relevant Key Investor Document, supplemented by the latest available annual
and semi-annual report if published thereafter.



Wellington Management Funds (Luxembourg)
Contents

Contents Page
General information to Unitholders .......ciuuiiiuiiiiiiiiiiiiiiiii e 4
Management and administration ......oceeeeiieeiiiiiiiiiiiii et a e a e aeaae e 6
Report of the Management COMPANY ..vuuivuirueriuettieriieriietiieetieetieetieetieetieetieetierteeteetesteestretesssesseersesssssnes 8
Combined statement Of Nt ASSELS ....uivuiiruiiiuiiiiiiiieiiie et e e e e e e e e aaes 9
Combined statement of operations and changes in net assets .........ccoeuiiiiiiiiiiiiiiii 14
Wellington Asia Technology FUN ......cuueiiiiiiiiiiiii e e e e 19
Wellington Asian Opportunities FUN .....c.uviiuiiiiiiiiiiiiiic e 25
Wellington Climate Strategy FUNA ....oceuiiiiiiiiiiiiiiiiiiic e 30
Wellington Downside Alpha Opportunities FUNA ...ccuiiiiiiiiiiiiiiiiiii e 36
Wellington Emerging Markets Research Equity FUNd ......ccoeiiiiiiiiiiiiiiiiii e 45
Wellington Global InNnovation FUNd ........euuiiiiiiiiii e e e e e 53
Wellington Global Opportunities Equity FUNA ....ceuuiiiiiiiiiiii e 60
Wellington Global Quality Growth FUnd ........cccceviiiiiiiiiiiiii s 65
Wellington Global Research Equity FUNd .......coouviiiiiiiiiiiiiiiiiii s 74
Wellington Global Select Capital Appreciation Equity FUNd ......ccouviiiiiiiiiiiiiiiiiiii e 82
Wellington US Research Equity FUNd .....couiiiniiiiiii e 88
Wellington Global Total Return Fund (UCITS) ....ccuuiiiiiiiiiiiiiiiiiiiiiiiieeien ettt e ese e s e e e e e e e aeaans 98
Wellington Opportunistic Emerging Market Debt II FUN .....ovvniiiiiiiiiiiiiiiiiii e 117
Notes to the financial STAtEIMENES ....cvuiiuiiuiiiiiiiiiiiiiiii e e e b e e e aaes 129

1. Significant events during the financial Period ........c..cviuiiiiiiiiiiiiiiiiii 129

2. Summary of significant accounting POLICIES ....uevvuiiuniiiiiiiiiiiiiiiiiii e 129

3. Charges and EXPEINSES ....uuivuniiuniiuiiiiiiiiiiiiei ettt ettt ettt ettt et trtert ettt st et erte ettt eateeaeeateeaieans 134

L = T Tl 16 o ] N 143

5. Total TETUITI SWAPS trurrrnriuriiiiiiiie ittt ettt e e e teete et e et e et e et e et e et sstesateestessneesnessnessnessnnees 143

6. Dividend distribUtioNs ....e.ivueiiuiiiiiiiiiii e e e aa s 144

7. Partial SWIng PriCINg ....ceuiiiiiiiiiiiiiiiiii e e aaa s 145

8. SUDSEQUENE EVENES rvuniiniiiiiiiiiiiiiiiii ittt et e et e e et e et e et e et e et e et e e e e e et 145

Appendix 1 - Securities Financing Transactions Regulation ("SFTR”) ....ccuoiiuiiiiiiiiiiiiiiiiiiiiii i 146



Wellington Management Funds (Luxembourg)
General information to Unitholders

Structure of Wellington Management Funds (Luxembourg) (the “Umbrella Fund”)

The Umbrella Fund is an open-ended investment fund organised initially under Part I of the Luxembourg Law of March 30,
1988 as an unincorporated mutual investment fund (fonds commun de placement) and is authorised under Part I of the
Luxembourg Law of December 17, 2010, as amended (the “2010 Law”).

The Umbrella Fund is managed by Wellington Luxembourg S.a r.l. (the “Management Company”), an entity which was
incorporated under the laws of Luxembourg on August 30, 1991 under the form of a société en commandite par actions
(S.C.A.), which was then converted to a société anonyme (S.A.) on October 31, 2006 and subsequently converted into a
société a responsabilité limitée (S.a rl.) on December 5, 2014. Wellington Luxembourg S.a r.l. acts as the Management
Company of the Umbrella Fund, pursuant to Management Regulations approved by the Management Company (the
“Management Regulations”).

The Umbrella Fund qualifies as an Undertaking for Collective Investment in Transferable Securities (“UCITS”) under Article
1(2) of the UCITS Directive (the “Directive”), and may therefore be offered for sale in European Union (“EU”) Member
States (subject to registration in countries other than Luxembourg). In addition, applications to register the Umbrella Fund
may be made in other countries.

As at June 30, 2023, the Umbrella Fund consisted of the following funded funds (the “Funds”):

* Wellington Asia Technology Fund (SFDR Article 8)

*  Wellington Asian Opportunities Fund (SFDR Article 8)

*  Wellington Climate Strategy Fund (SFDR Article 9)

*  Wellington Downside Alpha Opportunities Fund (SFDR article 6)

*  Wellington Emerging Markets Research Equity Fund (SFDR article 6)

*  Wellington Global Innovation Fund (SFDR Article 8)

*  Wellington Global Opportunities Equity Fund (SFDR Article 8)

*  Wellington Global Quality Growth Fund (SFDR Article 8)

+  Wellington Global Research Equity Fund (SFDR Article 8)

*  Wellington Global Select Capital Appreciation Equity Fund (SFDR Article 8)
*  Wellington US Research Equity Fund (SFDR Article 8)

*  Wellington Global Total Return Fund (UCITS) (SFDR Article 8)

*  Wellington Opportunistic Emerging Market Debt II Fund (SFDR Article 8)

The Management Regulations

The Management Regulations for the Umbrella Fund were stipulated by the Management Company on April 15, 1994. The
Management Regulations were published in the Mémorial of May 17, 1994 and were deposited with the Register of the
Tribunal d”Arrondissement of Luxembourg on April 19, 1994. These Management Regulations have been amended several
times, most recently in November 2022.

For all Unitholders

The Management Regulations, the Prospectus, the Key Investor Documents (“KID”), the unaudited semi-annual reports,
audited annual reports along with information concerning issue and repurchase prices, the statement of changes in the
composition of the investment portfolio and the financial situation of the Umbrella Fund can be requested directly from
Wellington Luxembourg S.a rl. at the registered office of the Management Company of the Umbrella Fund or by
telephoning (352)-464010-1.

Financial information concerning the Umbrella Fund shall be available at the registered office of the Management Company
and from State Street Bank International GmbH, Luxembourg Branch every bank working day in Luxembourg.
Notices to Unitholders

All notices to Unitholders shall be sent, in accordance with the instructions held on the account, to the Unitholders at the
address inscribed in the register of Unitholders. In addition, the Management Company may decide to inform the
Unitholders by other means.
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Wellington Management Funds (Luxembourg)
General information to Unitholders (continued)

For Swiss investors

BNP PARIBAS, Paris, Zurich branch, Selnaustrasse 16, CH-8002, Ziirich, Switzerland, is the Swiss Representative and
Paying Agent of the Umbrella Fund. The Management Regulations, the Prospectus, the KIDs, the unaudited semi-annual
reports, the audited annual reports and the statement of changes in the composition of the investment portfolio can be
obtained free of charge from BNP PARIBAS.

The Management Company or the Umbrella Fund and its agent may pay retrocessions as remuneration for distribution
activity in respect of Funds units in or from Switzerland. At the request of the investor, the Investment Manager must
disclose the amounts of such rebates free of charge. In respect of the units distributed in or from Switzerland, the place of
performance and jurisdiction is the registered office of the Representative in Switzerland. Retrocessions are included in Total
Expense Ratio ("TER"). TER have been calculated in accordance with the requirements of Asset Management Association
Switzerland ("AMAS") guidelines.

Specific information for investors in the Federal Republic of Germany

Facilities according to Art. 92(1) a) of the Directive 2009/65/EC (as amended by the Directive (EU) 2019/1160) are available
from:

State Street Bank International GmbH, Luxembourg Branch
49, Avenue J.F. Kennedy

L - 1855 Luxembourg

Grand Duchy of Luxembourg

Email: WellingtonGlobalTA@statestreet.com

State Street Bank International GmbH, Luxembourg Branch is responsible for processing subscription, repurchase and
redemption orders and making payments to unit-holders.

The following facilities according to Art. 92(1) b) to e) of the Directive 2009/65/EC (as amended by the Directive (EU)

2019/1160) are available from www.eifs.lu/wellingtonmanagementfunds:

* information on how orders (subscription, repurchase and redemption) can be made and how repurchase and redemption
proceeds are paid;

+ information and access to procedures and arrangements related to investors’ rights and complaints handling;

+ information in relation to the tasks performed by the facilities in a durable medium;

* the latest sales prospectus, the articles of association, the annual and semi-annual reports, as well as the key investor
documents.

The issue, redemption as well as all conversion prices are published on fundinfo.com.

Any notices to the Unitholders will be sent to the Unitholders in Germany via letter or e-mail as requested by the Unitholder
in their account opening agreement. According to § 298 (2) of the Investment Code (KAGB), the notices to the Unitholders
will additionally be published in Germany in the Federal Gazette (www.bundesanzeiger.de) in the following cases:

+ suspension of the redemptions of the units,

+ termination of the management of the Fund or its liquidation,

+ any amendments to the Articles of Association which are inconstant with the previous investment principles, which
affect material investor rights or which relate to remuneration and reimbursement of expenses that may be paid or made
out of the asset pool,

+ merger of the Umbrella Fund with one or more other Funds and,

* the change of the Umbrella Fund into a Feeder Fund or the modification of a Master Fund.

For United Kingdom investors

The attention of Unitholders subject to UK income tax is drawn to the anti-avoidance provisions of Section 714 of the
Income Taxes Act 2007. These provisions deal with the transfer of assets outside the UK which may render certain resident
persons liable to income tax in respect of undistributed income profits of the Umbrella Fund on an annual basis. However
as the Umbrella Fund is transparent for income tax purposes and those same UK resident individuals would be taxable in
any case these provisions should not be in point. The legislation is not directed towards the taxation of capital gains.
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Wellington Management Funds (Luxembourg)
Management and administration

Registered and business address of the Umbrella Fund

Wellington Management Funds (Luxembourg)
33, Avenue de la Liberté
L-1931 Luxembourg

Management Company registered and business address

Wellington Luxembourg S.a r.L
33, Avenue de la Liberté
L-1931 Luxembourg

Members of the Board of Managers of the Management
Company

Alan J. Brody (resigned on June 30, 2023)
Independent Manager
New York, NY, USA

Carine Feipel
Independent Manager
Luxembourg

Thomas Murray

Managing Director

Wellington Management International Ltd
London, United Kingdom

Lucinda M. Marrs

Senior Managing Director

Wellington Management Company LLP
Boston, MA, USA

Henry C. Kelly
Independent Manager
Luxembourg

Alain Vincent Mandy

Managing Director

Wellington Management International Ltd
London, United Kingdom

Louise Kooy-Henckel (resigned on June 30, 2023)
Managing Director

Wellington Management International Ltd
London, United Kingdom

Conducting Officers of the Management Company

Helen Dewar (resigned on June 9, 2023)
Conducting Officer

Wellington Luxembourg S.a r.l.
Luxembourg

Paul S. Mullins

Conducting Officer

Wellington Luxembourg S.a r.l.
Luxembourg

James Thompson

Conducting Officer

Wellington Management International Ltd
London, United Kingdom

Francois Ralet

Conducting Officer

Wellington Luxembourg S.a r.L.
Luxembourg

Conducting Officers of the Management Company
(continued)

Thomas Murray

Conducting Officer

Wellington Management International Ltd
London, United Kingdom

Jennifer Nye (appointed August 14, 2023)
Conducting Officer

Wellington Management International Ltd
London, United Kingdom

Depositary, Administrator, Registrar and Transfer Agent
and Paying Agent

State Street Bank International GmbH, Luxembourg Branch
49, Avenue ].F. Kennedy

L-1855 Luxembourg

Auditor of the Umbrella Fund and the Management
Company

PricewaterhouseCoopers, Société coopérative
2, Rue Gerhard Mercator

B.P. 1443

L-1014 Luxembourg

Investment Managers

In respect of all Funds except Wellington Asia Technology
Fund and Wellington Asian Opportunities Fund:
Wellington Management Company LLP

with business address at

280, Congress Street

Boston, MA 02210

USA

In respect of the Wellington Asian Opportunities Fund and
Wellington Asia Technology Fund:

Wellington Management Singapore Pte Ltd

with business address at

Tower 1 Marina Bay Financial Center

8 Marina Boulevard #03-01

Singapore 018981

Distributor

Wellington Global Administrator, Ltd
Clarendon House

2 Church Street

P.O. Box HM, 666

Hamilton HMCX

Bermuda

Legal Advisor

Arendt & Medernach S.A.
41A, Avenue ].E. Kennedy
L-2082 Luxembourg
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Wellington Management Funds (Luxembourg)
Management and administration (continued)

United Kingdom Facilities Agent Currency Hedging Manager
Wellington Management International Ltd State Street Bank International GmbH
Cardinal Place Solmsstrasse 83

80 Victoria Street D-60486 Frankfurt am Main

London SWI1E 5JL Germany

United Kingdom

Swiss Representative and Paying Agent

BNP PARIBAS, Paris, Zurich branch,
Selnaustrasse 16

CH-8002 Ziirich

Switzerland
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Wellington Management Funds (Luxembourg)
Report of the Management Company

June 30, 2023

The Management Company hereby presents the unaudited semi-annual report of the Umbrella Fund covering the period
from January 01, 2023 to June 30, 2023.

State Street Bank International GmbH, Luxembourg Branch serves as a Depositary, Administrator, Registrar and Transfer
Agent and Paying Agent of the Umbrella Fund.

Corporate governance and ALFI (the Association of the Luxembourg Fund Industry)
Code of conduct

The preparation of the financial statements of the Umbrella Fund is carried out by State Street Bank International GmbH,
Luxembourg Branch, as Administrator under the supervision of the Board of Managers of the Management Company (the
“Managers”). In accordance with the Luxembourg laws and regulations, the Management Company has put procedures in
place to ensure that appropriate internal controls relevant to accounting records, including the preparation and fair
presentation of the financial statements, are in place at the Management Company and its services providers, and otherwise
to exercise oversight with respect to accounting estimates or judgments made in connection with the preparation of the
financial statements. The Managers are satisfied that they have fully complied with these requirements.

The Managers are responsible for ensuring that a high level of corporate governance is met and consider that the Umbrella
Fund has complied with the best practices in the Luxembourg funds industry.

In particular, the Managers have adopted the ALFI Code of Conduct (the “Code”) which sets out principles of good
governance.

The Managers meet at least five times a year and ensure that the Management Company maintains high standards of
integrity and control in the Umbrella Fund’s operations and that it possesses adequate governance and means of control as
Luxembourg laws and regulation demand.

The Managers consider that the Umbrella Fund has complied with the principles of the Code in all material aspects
throughout the financial period ended June 30, 2023. The Managers undertake an annual review of ongoing compliance
with the principles of the Code.

The invasion of Ukraine by Russia

The invasion of Ukraine by Russia which began on February 24, 2022 has increased valuation, liquidity and market risk for
securities issued by Ukraine, Belarus and Russia, and to a lesser extent, most global markets. As of the date of this report the
resolution of this event, and the full potential impact on the Funds, continues to be uncertain. Management continues to
monitor developments that may impact financial markets including sanctions, currency repatriation restrictions, debt
forgiveness or defaults, and any other actions by governments and developments of the crisis. Management will further
assess the impact on the Funds’ portfolio operations and valuation and will take any potential actions needed, as facts and
circumstances are subject to change and may be specific to investment strategies and jurisdictions. Please refer to the
country concentration table presented for of each of the Funds in these financial statements to assess the exposure of the net
assets to securities issued by companies in Russia, Ukraine or Belarus as of June 30, 2023.
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Wellington Management Funds (Luxembourg)

Combined statement of net assets
as at June 30, 2023

Wellington Wellington
AsiaTechnology Asian Opportunities
Combined Fund Fund
Note UsD UsD UsD
Assets

Investment in securities at cost 10,672,138,657 272,399,614 304,476,078
Unrealised appreciation/(depreciation) 1,421,353,805 22,177,036 (3,790,388)
Investment in securities at market value 2b 12,093,492,462 294,576,650 300,685,690
Unrealised appreciation on forward foreign exchange contracts 2g (i) 5,403,273 6,484 -
Unrealised appreciation on future contracts 2g (ii) 2275712 - -
Investment in options purchased at market value 2g (iii) 142,121 - -
Investment in swaptions purchased at market value 2g (iv) 1,233 - -
Investment in swaps at market value 2g (V) 2,505,522 - -
Cash at bank 216,568,882 4,124,637 2,626453
Receivable on investments sold 32,815,970 - -
Receivable for subscriptions 5,072,054 454,937 4,794
Margin cash held with brokers 2g (i) 11,099,852 - -
Cash collateral received from brokers 2i 90,000 - -
Interest receivable 2f 11,216,081 - -
Dividend income receivable 2f 14,154,933 425,282 525,748
Total assets 12,394,838,095 299,587,990 303,842,685

Liabilities
Unrealised depreciation on forward foreign exchange contracts 2g (i) (4,473,140) (4,368) -
Unrealised depreciation on future contracts 2g (ii) (1,487,048) - -
Investment in options written at market value 2g (iii) (102,153) - -
Investment in swaps at market value 2g (V) (1,754,577) (88,379) -
Payable for investments purchased (37,796,835) (1,243,704) -
Payable for redemptions (12,095361) (676,065) (62511)
Cash collateral due to brokers 2i (90,000) - -
Interest payable (110,890) (3,662) -
Dividend income payable (1,206,353) - -
Distributions payable 6 (9,705,009) - -
Investment management fees payable 3a (6,710,681) (222,545) (178,566)
Distribution fees payable 3b (4,266,885) (451,738) (130,713)
Administrative fee payable 3c (5,201,488) (236,461) (169,294)
Capital gains tax payable 2j (6,210,329) (48,604) (1,590,144)
Total liabilities (91,210,749) (2,975,526) (2,131,228)
Total net assets 12,303,627,346 296,612,464 301,711,457

The accompanying notes are an integral part of these financial statements.
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Wellington Management Funds (Luxembourg)

Combined statement of net assets (continued)
as at June 30, 2023

Wellington Wellington Wellington
Climate Strategy Downside Alpha Emerging Markets
Fund Opportunities Fund Research Equity Fund
Note UsD UsD UsD
Assets

Investment in securities at cost 315216,786 107,557,195 930,554,093
Unrealised appreciation/(depreciation) 19,015,830 12,730,246 (61,404,434)
Investment in securities at market value 2b 334,232,616 120,287,441 869,149,659
Unrealised appreciation on forward foreign exchange contracts 2g (i) - - -
Unrealised appreciation on future contracts 2g (i) - 95,298 -
Investment in options purchased at market value 2g (i) - - -
Investment in swaptions purchased at market value 2g (iv) - - -
Investment in swaps at market value 2g (v) - - -
Cash at bank 12,027,164 2,863,897 45,669,149
Receivable on investments sold - 170,365 2,920,535
Receivable for subscriptions 1,114,295 - 491,069
Margin cash held with brokers 2g (ii) - 95,393 1,900,640
Cash collateral received from brokers 2i - - -
Interest receivable 2f - 104 -
Dividend income receivable 2f 550,318 161,243 4,242,921
Total assets 347,924,393 123,673,741 924,373,973

Liabilities
Unrealised depreciation on forward foreign exchange contracts 2g (i) - - (2,526)
Unrealised depreciation on future contracts 2g (i) - - (576,043)
Investment in options written at market value 2g (i) - - -
Investment in swaps at market value 2g (V) - - -
Payable for investments purchased (890,914) (181,543) -
Payable for redemptions (2,371) - (145,287)
Cash collateral due to brokers 2i - - -
Interest payable (30) (34) -
Dividend income payable - (10,614) -
Distributions payable 6 (198,807) - -
Investment management fees payable 3a (178,720) (39,850) (509,666)
Distribution fees payable 3b (40,758) (49) o1616)
Administrative fee payable 3c (146,018) (44,440) (490,512)
Capital gains tax payable 2 - (10,310) (2,326,841)
Total liabilities (1,457,618) (286,840) (4,142,491)
Total net assets 346,466,775 123,386,901 920,231,482

The accompanying notes are an integral part of these financial statements.
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Wellington Management Funds (Luxembourg)

Combined statement of net assets (continued)
as at June 30, 2023

Assets
Investment in securities at cost
Unrealised appreciation/(depreciation)

Investment in securities at market value

Unrealised appreciation on forward foreign exchange contracts
Unrealised appreciation on future contracts
Investment in options purchased at market value
Investment in swaptions purchased at market value
Investment in swaps at market value

Cash at bank

Receivable on investments sold

Receivable for subscriptions

Margin cash held with brokers

Cash collateral received from brokers

Interest receivable

Dividend income receivable

Total assets

Liabilities

Unrealised depreciation on forward foreign exchange contracts
Unrealised depreciation on future contracts
Investment in options written at market value
Investment in swaps at market value

Payable for investments purchased

Payable for redemptions

Cash collateral due to brokers

Interest payable

Dividend income payable

Distributions payable

Investment management fees payable
Distribution fees payable

Administrative fee payable

Capital gains tax payable

Total liabilities

Total net assets

The accompanying notes are an integral part of these financial statements.

Note

2b

2 ()
2g (ii)
2g (iii)
28 ()
2 (v)

2g (i)
2i
2f
2f

2g (i)
2g (i)
2g (i)
28 (V)

2i

3a
3b
3c
2j

Wellington Wellington Wellington
Global Innovation Global Opportunities Global Quality
Fund Equity Fund  Growth Fund

UsD UsD UsD
474,198,892 62,094,736 5236,028,269
(32,336,733) 6,757,836 1,076,170518
441,862,159 68,852,572  6,312,198,787
343 - 308,657

201,430 - -
15,169,920 1,376,100 68,295,088

- 5363 14,162,854

10,071 - 948,284
519,223 - -

- - 11,826

- 118,495 6,905,127
457,763,146 70,352,530 6,402,830,623
(4,160) - (741,685)

- - (7,323319)

(200,000) - (8,823214)

- - (1,195,739)

(272,395) (46,921) (3,835.877)
(81,502) (3284) (2,689,320)
(191,348) (30,152) (2,545,275)

- (36,156) (1,886,457)

(749,405) (116,513) (29,040,886)
457,013,741 70,236,017 6,373,789,737
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Wellington Management Funds (Luxembourg)

Combined statement of net assets (continued)
as at June 30, 2023

Assets
Investment in securities at cost
Unrealised appreciation/(depreciation)

Investment in securities at market value

Unrealised appreciation on forward foreign exchange contracts
Unrealised appreciation on future contracts
Investment in options purchased at market value
Investment in swaptions purchased at market value
Investment in swaps at market value

Cash at bank

Receivable on investments sold

Receivable for subscriptions

Margin cash held with brokers

Cash collateral received from brokers

Interest receivable

Dividend income receivable

Total assets

Liabilities

Unrealised depreciation on forward foreign exchange contracts
Unrealised depreciation on future contracts
Investment in options written at market value
Investment in swaps at market value

Payable for investments purchased

Payable for redemptions

Cash collateral due to brokers

Interest payable

Dividend income payable

Distributions payable

Investment management fees payable
Distribution fees payable

Administrative fee payable

Capital gains tax payable

Total liabilities

Total net assets

The accompanying notes are an integral part of these financial statements.

Note

2b

2 ()
2g (i)
2g (i)
2 (v)
2 (v)

2g (ii)
2i
2f
2f

2g (i)
2g (i)
2g (iii)
28 (v)

2i

3a
3b
3c
2

Wellington Wellington Wellington
Global Research Global Select Capital US Research
Equity Fund Appreciation Equity Fund Equity Fund
UsD UsD UsD
760,959,575 76,751,402 1,298,244,560
87,461,412 5,207,656 360,930,054
848,420,987 81,959,058 1,659,174,614
64,050 - 30,430
81,087 - 60,450
17,562,756 1,345,203 14,721,157
3,138,618 112,625 1,161,622
1,950,074 - 92,430
435,586 - 238,450
582,147 65,546 578,106
872,235,305 83,482,432 1,686,057,259
(36,555) - (194)
(445) - -
(5,925,214) (164,038) (10,976,990)
(33515) - (2,136/413)

- (12) _

(286,034) (49,748) (762,605)
(72,246) - (702,088)
(337,568) (29,982) (724,636)
(21,021) (7,230) -
(6,712,598) (251,010)  (15,302,926)
865,522,707 83,231,422 1,670,754,333
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Wellington Management Funds (Luxembourg)

Combined statement of net assets (continued)
as at June 30, 2023

Wellington Wellington
Global Total Return Opportunistic Emerging
Fund (UCITS) Market Debt Il Fund
Note UsD UsD
Assets

Investment in securities at cost 90,243,448 743,414,009
Unrealised appreciation/(depreciation) (1,253,934) (70,311,294)
Investment in securities at market value 2b 88,989,514 673,102,715
Unrealised appreciation on forward foreign exchange contracts 2g (i) 3,140,272 1,853,037
Unrealised appreciation on future contracts 2g (i) 104,060 1,733,387
Investment in options purchased at market value 2g (i) 142,121 -
Investment in swaptions purchased at market value 2g (iv) 1,233 -
Investment in swaps at market value 2g (v) 1,198,403 1,307,119
Cash at bank 1,874,224 28913,134
Receivable on investments sold 10,157 [,133,831
Receivable for subscriptions 6,100 -
Margin cash held with brokers 2g (ii) 907,298 7,003,262
Cash collateral received from brokers 2i 50,000 40,000
Interest receivable 2f 261,127 10,943,024
Dividend income receivable 2f - -
Total assets 96,684,509 726,029,509

Liabilities
Unrealised depreciation on forward foreign exchange contracts 2g (i) (2,349,279) (1,334,373)
Unrealised depreciation on future contracts 2g (i) (58272) (852,288)
Investment in options written at market value 2g (iii) (102,153) -
Investment in swaps at market value 2g (V) (694,513) (971,685)
Payable for investments purchased (2,095,098) (8,996,015)
Payable for redemptions (15,985) -
Cash collateral due to brokers 2i (50,000) (40,000)
Interest payable - (107,152)
Dividend income payable - -
Distributions payable 6 (135615) (9,370,587)
Investment management fees payable 3a (9,404) (318,350)
Distribution fees payable 3b (3,571) -
Administrative fee payable 3c (44,813) (210,989)
Capital gains tax payable 2j (166) (283,400)
Total liabilities (5,558,869) (22,484,839)
Total net assets 91,125,640 703,544,670

The accompanying notes are an integral part of these financial statements.
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Wellington Management Funds (Luxembourg)

Combined statement of operations and changes in net assets
for the financial period ended June 30, 2023

Wellington Wellington
AsiaTechnology Asian Opportunities
Combined Fund Fund
Note UsD UsD UsD
Income
Interest income (net of withholding tax) 2f 26,693,239 37,554 133,032
Interest income on derivatives 64,435 - -
Dividend income (net of withholding tax) 2f 99,617,864 1,728,168 2,801,990
Other income 14,537 - 154
Total income 126,390,075 1,765,722 2,935,176
Expenses
Investment management fees 3a (41,202,844) (1,228918) (1,216,559)
Distribution fees 3b (8,688,599) (861,404) (300,528)
Administrative fee 3c (10,521,047) (452,360) (358,273)
Performance fees 3d (52) - -
Interest expense on derivatives 2f (166,225) (4,496) -
Dividend payments on derivatives 2f (5,610,684) - -
Total expenses (66,189,451) (2,547,178) (1,875,360)
Net investment income/(expense) 60,200,624 (781,456) 1,059,816
Net realised appreciation/(depreciation) on sale of investments, currency
transactions and financial derivative instruments 2¢,2d (47,027,213) (2,265,701) (8,387,021)
Capital gains tax 2j (2,175,107) (50,695) (370,829)
Net realised appreciation/(depreciation) for the period (49,202,320) (2,316,396) (8,757,850)
Net change in unrealised appreciation/(depreciation) on sale of investments,
currency transactions and financial derivative instruments 1,341,771,314 50,471,437 9,985,851
Finance costs
Interest expenses (57,342) - -
Distributions 6 (18,891,509) - -
Total finance costs (18,948,851) - -
Increase/(decrease) in net assets as a result of operations 1,333,820,767 47,373,585 2,287,817
Net assets at the beginning of the period 12512989510 227,639,036 337,998,927
Subscriptions 1,053,217,771 73,728,346 17,402,586
Redemptions (2,596,400,702) (52,128,503) (55,977,873)
Total net assets at the end of the period 12,303,627,346 296,612,464 301,711,457

The accompanying notes are an integral part of these financial statements.
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Wellington Management Funds (Luxembourg)

Combined statement of operations and changes in net assets
for the financial period ended June 30, 2023 (continued)

Income
Interest income (net of withholding tax)
Interest income on derivatives
Dividend income (net of withholding tax)
Other income

Total income

Expenses
Investment management fees
Distribution fees
Administrative fee
Performance fees
Interest expense on derivatives
Dividend payments on derivatives

Total expenses
Net investment income/(expense)

Net realised appreciation/(depreciation) on sale of investments,
currency transactions and financial derivative instruments
Capital gains tax

Net realised appreciation/(depreciation) for the period

Net change in unrealised appreciation/(depreciation) on sale of
investments, currency transactions and financial derivative
instruments

Finance costs
Interest expenses
Distributions

Total finance costs

Increase/(decrease) in net assets as a result of operations

Net assets at the beginning of the period
Subscriptions

Redemptions

Total net assets at the end of the period

The accompanying notes are an integral part of these financial statements.
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Wellington Wellington Wellington

Climate Strategy Downside Alpha Emerging Markets
Fund Opportunities Fund Research Equity Fund

Note UsD UsD UsD
2f 278229 54,790 1,046,680
2f 3,192,666 1,292,177 12,359,199
276 19 -

3,471,171 1,346,986 13,405,879

3a (1,089,120) (221,873) (3,337/429)
3b (77,837) 97) (187,486)
3c (294,596) (83,762) (1,044,112)
3d - - -
2f - - -
2f - (45,359) -
(1,461,553) (351,091) (4,569,027)

2,009,618 995,895 8,836,852

2¢,2d 8,714,363 1,281,559 (58,561,080)
2j - (16419) (578,314)
8,714,363 1,265,140 (59,139,394)

23,878,891 7,555,157 92,166,900

- - (2,082)

6 (270,430) - -
(270,430) - (2,082)

34,332,442 9,816,192 41,862,276

372,941,016 91,071,292 [,123,615286

55,266,205 24,544,532 36,410,478

(116,072,888) (2,045,115) (281,656,558)
346,466,775 123,386,901 920,231,482




Wellington Management Funds (Luxembourg)

Combined statement of operations and changes in net assets

for the financial period ended June 30, 2023 (continued)

Income
Interest income (net of withholding tax)
Interest income on derivatives
Dividend income (net of withholding tax)
Other income

Total income

Expenses
Investment management fees
Distribution fees
Administrative fee
Performance fees
Interest expense on derivatives
Dividend payments on derivatives

Total expenses
Net investment income/(expense)

Net realised appreciation/(depreciation) on sale of investments, currency
transactions and financial derivative instruments
Capital gains tax

Net realised appreciation/(depreciation) for the period

Net change in unrealised appreciation/(depreciation) on sale of
investments, currency transactions and financial derivative instruments

Finance costs
Interest expenses
Distributions

Total finance costs

Increase/(decrease) in net assets as a result of operations

Net assets at the beginning of the period
Subscriptions

Redemptions

Total net assets at the end of the period

The accompanying notes are an integral part of these financial statements.

Note

2f

2f

3a
3b
3c
3d
2f
2f

2¢,2d

Wellington Wellington Wellington
Global Innovation Global Opportunities Global Quality
Fund Equity Fund  Growth Fund

UsD UsD UsD
300,565 69311 1,324,373
956,308 893,957 60,451,768

- 152 1,970

1,256,873 963,420 61,778,111
(1,565,524) (459,433) (23,491,855)
(163,100) (6/453) (5,515,021)
(375,419) (91,778) (5,137,201)

- (5,886) (5,559,439)
(2,104,043) (563,550) (39,703,516)
(847,170) 399,870 22,074,595
(16,830,104) 6,127,876 (11,257,803)
- (5,077) (1,111,970)
(16,830,104) 6,122,799 (12,369,773)
107,756,025 7,388,420 712,548,832
90,078,751 13,911,089 722,253,654
386,816,650 198,924,870 6,425,597,779
23,642,141 9,412,640 502,660,886
(43,523,801) (152,012,582)  (1276,722,582)
457,013,741 70,236,017 6,373,789,737
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Wellington Management Funds (Luxembourg)

Combined statement of operations and changes in net assets
for the financial period ended June 30, 2023 (continued)

Wellington Wellington Wellington
Global Research Global Select Capital US Research
Equity Fund Appreciation Equity Fund Equity Fund
Note UsD UsD UsD
Income
Interest income (net of withholding tax) 2f 332,965 31,487 570,761
Interest income on derivatives - - -
Dividend income (net of withholding tax) 2f 8,064,211 696,682 7,180,738
Other income 8,641 Il -
Total income 8,405,817 728,180 7,751,499
Expenses
Investment management fees 3a (1,666,996) (281,808) (4,662,599)
Distribution fees 3b (147,875) - (1,418915)
Administrative fee 3c (662,087) (58,297) (1,454,484)
Performance fees 3d - - -
Interest expense on derivatives 2f - - -
Dividend payments on derivatives 2f - - -
Total expenses (2,476,958) (340,105) (7,535,998)
Net investment income/(expense) 5,928,859 388,075 215,501
Net realised appreciation/(depreciation) on sale of investments, currency
transactions and financial derivative instruments 2¢,2d 10,914,825 (3,489,477) 52,496,879
Capital gains tax 2j (22,516) (16,569) -
Net realised appreciation/(depreciation) for the period 10,892,309 (3,506,046) 52,496,879
Net change in unrealised appreciation/(depreciation) on sale of
investments, currency transactions and financial derivative instruments 99,243,331 13,129,383 180,295,323
Finance costs
Interest expenses - - (3,082)
Distributions 6 - - -
Total finance costs - - (3,082)
Increase/(decrease) in net assets as a result of operations 116,064,499 10,011,412 233,004,621
Net assets at the beginning of the period 816,433,367 69,052,681 1,666,390,468
Subscriptions 145,498,241 5915,329 116,656,070
Redemptions (212,473,400) (1,748,000) (345,296,826)
Total net assets at the end of the period 865,522,707 83,231,422 1,670,754,333

The accompanying notes are an integral part of these financial statements.
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Wellington Management Funds (Luxembourg)

Combined statement of operations and changes in net assets
for the financial period ended June 30, 2023 (continued)

Wellington

Global Total Return

Fund (UCITS)

Wellington
Opportunistic Emerging
Market Debt Il Fund

Note UsD UsD

Income

Interest income (net of withholding tax) 2f 1,957,596 20,555,896

Interest income on derivatives 25,057 39,378

Dividend income (net of withholding tax) 2f - -

Other income 122 3,192
Total income 1,982,775 20,598,466
Expenses

Investment management fees 3a (73,462) (1,907,268)

Distribution fees 3b (9,883) -

Administrative fee 3c (92,547) (416,131)

Performance fees 3d (52) -

Interest expense on derivatives 2f (60,036) (101,693)

Dividend payments on derivatives 2f - -
Total expenses (235,980) (2,425,092)
Net investment income/(expense) 1,746,795 18,173,374

Net realised appreciation/(depreciation) on sale of investments, currency transactions

and financial derivative instruments 2¢,2d 2,200,043 (27971,572)

Capital gains tax 2 (166) (2,552)
Net realised appreciation/(depreciation) for the period 2,199,877 (27,974,124)

Net change in unrealised appreciation/(depreciation) on sale of investments, currency

transactions and financial derivative instruments (1,440,044) 38,791,808
Finance costs
Interest expenses (48,292) (3,886)
Distributions 6 (446,468) (18,174,611)
Total finance costs (494,760) (18,178,497)
Increase/(decrease) in net assets as a result of operations 2,011,868 10,812,561
Net assets at the beginning of the period 126,567,947 669,940,191
Subscriptions 18,196,110 23,884,207
Redemptions (55,650,285) (1,092,289)
Total net assets at the end of the period 91,125,640 703,544,670

The accompanying notes are an integral part of these financial statements.
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Wellington Management Funds (Luxembourg)
Wellington Asia Technology Fund

Investment Manager’s report
June 30, 2023

Investment Objective & Policy

The Fund is subject to the disclosure requirements of Article 8 of the SFDR.

The investment objective of the Fund is to seek long-term total returns in excess of the MSCI All Country Asia Pacific
Technology Custom Sector Index (the “Index”), primarily through investing in the equity securities of technology and
technology related companies listed or operating in the Asia region.

The Investment Manager will actively manage the Fund, using bottom up, company specific analysis to invest in publicly
traded securities of companies domiciled in the Asia region that the Investment Manager believes will benefit from the
region’s growing importance in the technology sector. These include securities of companies involved in the design and/or
manufacture of semiconductors, semiconductor equipment, electronics, software and technology services, as well as
technology related companies in other sectors.

The evaluation of Sustainability Risks through the analysis of environmental, social and governance (“ESG”) factors is part
of the Fund’s investment process. In the Investment Manager’s view, Sustainability Risks can materially affect a company’s
financial performance and competitiveness. However, Sustainability Risks are just some of a number of considerations in
the overall research process so may not in isolation drive the selection or exclusion of an issuer or security from the
investment universe.

The Investment Manager considers ESG factors as part of its broader analysis of individual issuers (including with regards
to Sustainability Risk assessment), using inputs from the Investment Manager’s team of ESG analysts to help identify global
best practices, prepare for company engagement and collaborate on new research inputs. The factors which will be
considered will vary depending on the security in question, but typically include ownership structure, board structure and
membership, capital allocation track record, management incentives, labour relations history, and climate risks.

The Investment Manager believes that the Fund will be exposed to a broad range of Sustainability Risks. In assessing these
risks, the Investment Manager draws upon a wide variety of internal (such as research by their team of global industry
analysts) and external re