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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 verkirzten
Jahresbericht entfernt. Die Anleger werden auf die Tatsache hingewiesen, dass bestimmte Zahlen in
diesem verkirzten Jahresbericht auf konsolidierter Basis dargestellt sind und daher die Zahlen der
Portefeuilles umfassen, die nicht zum Angebot an nicht qualifizierte Anleger in der Schweiz registriert sind.

Equity

+ International Health Care Portfolio

+ International Technology Portfolio

+ Global Real Estate Securities Portfolio

+ Sustainable Global Thematic Portfolio

+ India Growth Portfolio

+ US Small and Mid-Cap Portfolio

+ Select US Equity Portfolio

+ Low Volatility Equity Portfolio

+ Emerging Markets Low Volatility Equity
Portfolio

+ Concentrated US Equity Portfolio

+ Concentrated Global Equity Portfolio

+ Global Core Equity Portfolio

+ European Equity Portfolio

+ Eurozone Equity Portfolio

+ American Growth Portfolio

+ China A Shares Equity Portfolio

+ Low Volatility Total Return Equity Portfolio

Fixed Income

+ Euro High Yield Portfolio

<+ RMB Income Plus Portfolio

+ Short Duration High Yield Portfolio

+ Global Plus Fixed Income Portfolio

+ Emerging Market Local Currency Debt Portfolio
+ Asia Pacific Local Currency Debt Portfolio

+ Emerging Market Corporate Debt Portfolio

+ US High Yield Portfolio

+ Global Dynamic Bond Portfolio

+ Global Income Portfolio

+ Financial Credit Portfolio

+ Sustainable Global Thematic Credit Portfolio

Multi-Asset/Asset Allocation
+ Emerging Markets Multi-Asset Portfolio
+ All Market Income Portfolio

Alternatives

+ Select Absolute Alpha Portfolio
+ Alternative Risk Premia Portfolio
+ Event Driven Portfolio

+ Arya European Alpha Portfolio

AB SICAV | ist eine Investmentgesellschaft mit variablem Kapital (société d’investissement a capital variable), die mit beschrankter Haftung gemafn

den Gesetzen des Grof3herzogtums Luxemburg gegriindet wurde.
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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 spiter herausgegeben wurde, erfolgen.

Hongkong

Mit Stand vom 31. Mai 2021 sind folgende Portefeuilles des Fonds in Hongkong nicht zugelassen und kénnen den Einwohnern von
Hongkong nicht angeboten werden: Select Absolute Alpha Portfolio, Alternative Risk Premia Portfolio, Financial Credit Portfolio,
Sustainable Global Thematic Credit Portfolio, Event Driven Portfolio und Arya European Alpha Portfolio.

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.
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BERICHT DES VERWALTUNGSRATS AB SICAV I

Verwaltungsratsmitglieder des Fonds

Vorsitzender
Silvio Cruz — Mitglied des Verwaltungsrats seit Januar 2012

Silvio Cruz ist Senior Vice President und Managing Director im Bereich Global Product Strategy & Development bei
AllianceBernstein. Daneben ist Silvio Cruz Managing Director von AllianceBernstein (Luxembourg) S.arl. Seit 1996 sammelte
Silvio Cruz Erfahrungen in Bereichen wie der Betreuung grenziiberschreitender Vertriebskanile fiir Privatkunden, institutionelle
Kunden und Privatkunden, Fondsstrukturierung, Fondsauflegungen, Fondsfiihrung, Geschiftsstrategie und -aufsicht, Produktstra-
tegie und -entwicklung, Fondsbuchhaltung, Fondsverwaltung, Depot- und Transferstellentiitigkeiten zur Unterstiitzung der anla-
geverwaltungs- und fondsbezogenen Aktivititen von AB in Luxemburg, dem Vereinigten Konigreich, Irland, Japan, Hongkong,
Taiwan, den USA und den Kaimaninseln. Zuvor war Silvio Cruz als Wirtschaftspriifer fiir Anlagefonds bei der New York Life
Insurance Company titig. Silvio Cruz besitzt einen BS in Accounting von der Rutgers University und einen MBA mit Schwerpunkt
Finanzwesen von der Rutgers Business School. Silvio Cruz ist bei der FINRA als General Securities Representative eingetragen
und besitzt eine Lizenz der Serie 7 und 63 fiir den Bundesstaat New York. Dariiber hinaus ist er Chartered Alternative Investment
Analyst (CAIA).

Verwaltungsratsmitglieder
Bertrand Reimmel — Mitglied des Verwaltungsrats seit August 2012

Bertrand Reimmel, Senior Vice President, kam im August 2005 als Leiter der Abteilung Legal & Compliance zu AllianceBernstein
(Luxembourg) S.a r.l. und ist seit 2012 auch Managing Director von AllianceBernstein (Luxembourg) S.a r.l. Als Managing Director
ist Herr Reimmel fiir die Bereiche Recht, Investment Compliance, Risikomanagement, Humankapital und Corporate Accounting
zustdndig. Bertrand Reimmel ist seit 1998 Mitglied der Luxemburger Anwaltskammer. Vor seinem Eintritt bei AllianceBernstein
(Luxembourg) S.ar.l. arbeitete er mehr als acht Jahre bei Elvinger Hoss Prussen, eine der fiihrenden luxemburgischen Anwalts-
kanzleien, wo er sich bereits mit AllianceBernstein beschiftigte. Bertrand Reimmel spielte auch eine wichtige Rolle bei der Aufle-
gung und Umstrukturierung der europdischen OGAW und AIF von AllianceBernstein. Des Weiteren ist Bertrand Reimmel aktives
Mitglied verschiedener ALFI-Arbeitsgruppen. Seine 20-jidhrige Erfahrung in der luxemburgischen und europdischen Fondsindustrie
und sein bedeutendes technisches Fachwissen zu OGAW und alternativen Investmentfonds machen ihn zu einem der ranghdchsten
Anwillte der AllianceBernstein International Legal Group.

Scott Parkin — Mitglied des Verwaltungsrats seit Juli 2019

Scott Parkin kam im Jahr 2017 als Vice President und Rechtsberater, Director of International Legal zu AllianceBernstein L.P.
Scott Parkin ist als leitender Anwalt fiir Rechtsfragen im Zusammenhang mit dem internationalen Vermogensverwaltungsgeschift
der Firma, insbesondere den internationalen Fondsplattformen, zustindig. Vor seinem Eintritt bei AllianceBernstein L.P. war er als
Senior Legal Counsel bei HSBC Global Asset Management (USA) Inc fiir dhnliche Rechtsangelegenheiten zustidndig. Er besitzt
einen BA der Colgate University aus dem Jahr 2007 und einen JD von der Western New England School of Law aus dem Jahr 2010.

Olivia Moessner — Mitglied des Verwaltungsrats seit Oktober 2019

Frau Moessner ist Partnerin der Anwaltskanzlei Elvinger Hoss Prussen, société anonyme. Die Berufserfahrung von Olivia Moessner
konzentriert sich auf kollektive Vermogensverwaltung und Investmentfonds. Olivia Moessner berit eine Reihe von Investment-
fonds-Anbietern und anderen Finanzinstitutionen in Bezug auf den Aufbau und die Strukturierung ihrer luxemburgischen Invest-
mentfondsgeschifte. Thre Erfahrungen umfassen ein breites Spektrum von Investmentfonds (OGAW, OGA, SIF und RAIF) und die
Umsetzung verschiedener Anlagestrategien, einschlieBlich Hedge-Fonds-Strategien.

Olivia Moessner ist seit dem Jahr 2001 Mitglied der Luxemburger Anwaltskammer und Mitglied zahlreicher Arbeitsgruppen der
ALFI (Association of the Luxembourg Fund Industry) zu verschiedenen europdischen Schliisselthemen wie OGAW-konforme
Vermogenswerte, SFTR, ETFs, MIFID, PRIIPs, ELTIFs, Geldmarktfonds und Pensionsfonds.

Susanne van Dootingh — Mitglied des Verwaltungsrats seit Januar 2020

Susanne van Dootingh ist unabhingiges Verwaltungsratsmitglied verschiedener in Luxemburg ansissiger Anlagefonds und Anla-
geverwaltungsgesellschaften. Vor ihrer Ernennung zum unabhiéngigen Verwaltungsratsmitglied war sie von 2002 bis 2017 bei State
Street Global Advisors beschiftigt, zuletzt als Senior Managing Director, Head of European Governance and Regulatory Strategy
EMEA. Davor hatte sie verschiedene leitende Positionen bei State Street Global Advisors im Bereich Global Product and Fixed
Income Product Engineering inne. Vor ihrem Eintritt bei SSGA im Jahr 2002 war sie bei Fortis Investment Management, Barclays
Global Investors und ABN AMRO Asset Management beschiftigt. Sie besitzt einen Master of Arts in Finanzsektor-Management
der Vrije Universiteit Amsterdam.



BERICHT DES VERWALTUNGSRATS (Fortsetzung) AB SICAVI

Struktur des Fonds

AB SICAV I (der ,,Fonds®) ist eine offene Investmentgesellschaft mit variablem Kapital (société d’investissement a capital variable),
die mit beschrinkter Haftung gemif} der Rechtsprechung des GroBherzogtums Luxemburg am 8. Juni 2006 gegriindet wurde und
gemif Teil I des Gesetzes vom 17. Dezember 2010 iiber Organismen zur gemeinsamen Anlage in iibertragbare Wertpapiere (in der
jeweils giiltigen Fassung) (das ,,Gesetz von 2010%) eingetragen wurde. Der Fonds erfiillt die Voraussetzungen eines Organismus zur
gemeinsamen Anlage in iibertragbare Wertpapiere (,, OGAW*) im Sinne der Bedeutung von Artikel 1(2) der EG-Direktive 2009/65
vom 13. Juli 2009 (in der jeweils giiltigen Fassung).

Der Fonds wird als Umbrella-Fonds mit separaten Anlagenpools (jeweils ein ,,Portefeuille®) verwaltet. Zum 31. Mai 2020 hatte der
Fonds 51 Portefeuilles.

Der Fonds bietet verschiedene Anteilklassen in jedem seiner Portefeuilles an. Alle Anteile derselben Klasse haben dieselben Rechte
beziiglich Ausschiittungen und Riicknahmen.

Mehrere Portefeuilles und Anteilklassen des Fonds sind fiir den Vertrieb in den folgenden Lindern registriert: Osterreich, Bahrain,
Belgien, Chile, Kroatien, Tschechische Republik, Didnemark, Finnland, Frankreich, Deutschland, Hongkong, Ungarn, Island,
Irland, Israel, Italien, Japan, Siidkorea, Macau, Niederlande, Norwegen, Polen, Portugal, Ruménien, Singapur, Slowakei, Spanien,
Schweden, Schweiz, Taiwan, Vereinigte Arabische Emirate und Vereinigtes Konigreich.

Rolle und Verantwortung des Verwaltungsrats

a. Allgemeine Informationen
Im Berichtsjahr wurden die folgenden Personen zu Verwaltungsratsmitgliedern des Fonds ernannt:
¢ Silvio Cruz, VorsitzenderGeschiftsfithrendes Verwaltungsratsmitglied
¢ Bertrand Reimmel, Geschiftsfiihrendes Verwaltungsratsmitglied
¢ Scott Parkin, Geschiftsfiihrendes Verwaltungsratsmitglied
¢ Susanne van Dootingh, Unabhingiges Verwaltungsratsmitglied
e Olivia Moessner, Nicht-geschéftsfiihrendes Verwaltungsratsmitglied

Die Verantwortlichkeiten des Verwaltungsrats des Fonds (der ,,Verwaltungsrat®) unterliegen ausschlieflich luxemburgischem
Recht. Der Verwaltungsrat ist fiir die allgemeine Verwaltung und Uberwachung des Fonds in Ubereinstimmung mit der Satzung des
Fonds verantwortlich.

Der Verwaltungsrat ist dariiber hinaus fiir die Umsetzung der Anlageziele und der Anlagepolitik der einzelnen Portefeuilles sowie
fiir die Aufsicht tiber die Verwaltung und den Betrieb der einzelnen Portefeuilles verantwortlich.

b. Verwahrstelle

Der Verwaltungsrat hat Brothers Harriman (Luxembourg) S.C.A. (die ,,Verwahrstelle*) zur Verwahrstelle des Fonds fiir die folgen-
den Aufgaben ernannt: (i) die Verwahrung der Vermogenswerte des Fonds, (ii) die Barmitteliiberwachung, (iii) die Wahrnehmung
von Aufsichtsfunktionen und (iv) die Erbringung anderer, von Zeit zu Zeit vereinbarter und im Verwahrstellenvertrag angegebener
Dienstleistungen.

Die Verwahrstelle ist ein in Luxemburg gegriindetes Kreditinstitut mit eingetragenem Sitz in 80, Route d’Esch, L-1470 Luxemburg,
das im Luxemburger Handels- und Gesellschaftsregister unter der Nummer B 29923 eingetragen ist. Sie ist befugt, Bankgeschifte
gemil den Bestimmungen des Luxemburger Gesetzes vom 5. April 1993 iiber den Finanzdienstleistungssektor (in der jeweils
geltenden Fassung) auszufiihren.

c. Ubertragene Funktionen

Verwaltungsgesellschaft

Der Verwaltungsrat hat AllianceBernstein (Luxembourg) S.ar.l. zur Verwaltungsgesellschaft des Fonds ernannt. Diese ist unter
Aufsicht des Verwaltungsrates fiir die tigliche Bereitstellung von Administrations-, Marketing-, Anlageverwaltungs- und Bera-
tungsdienstleistungen in Bezug auf s@mtliche Portefeuilles verantwortlich.

Die Verwaltungsgesellschaft ist (i) eine gemil} Kapitel 15 des Gesetzes von 2010 zugelassene Verwaltungsgesellschaft und (ii) ein
gemdl Kapitel 2 des Gesetzes vom 12. Juli 2013 iiber Verwalter alternativer Investmentfonds zugelassener Verwalter alternativer
Investmentfonds in Luxemburg.

AllianceBernstein Investor Services, ein Unternehmen der Verwaltungsgesellschaft, fungiert als Register- und Transferstelle des
Fonds. Die Transferstelle ist fiir die Bearbeitung von Kiufen, Riicknahmen, Umwandlungen und Ubertragungen der Fondsanteile
verantwortlich.



AB SICAV 1
. _________________________________________________________________________________________________________________________________________________________________________________________|
Anlageverwalter

Die Verwaltungsgesellschaft hat ihre Anlageverwaltungs- und Beratungsaufgaben fiir simtliche Portefeuilles gemif3 den Bedingun-
gen eines Anlageverwaltungsvertrags an AllianceBernstein L.P., eine in Delaware errichtete Limited Partnership mit Hauptsitz in
1345 Avenue of the Americas, New York, New York 10105, USA, iibertragen. Es handelt sich um einen fiihrenden globalen Anla-
geverwalter, der iiber eine breite Palette von Anlagen diversifizierte Dienstleistungen fiir Institutionen und Privatpersonen anbietet.

Verwaltungsstelle

Die Verwaltungsgesellschaft hat die Verwaltungsaufgaben des Fonds gemdfl den Bedingungen des Verwaltungsstellenvertrags an
Brown Brothers Harriman (Luxembourg) S.C.A. iibertragen. Die Verwaltungsstelle ist fiir die durch das luxemburgische Gesetz
vorgeschriebenen allgemeinen Verwaltungsfunktionen verantwortlich, z. B. die Berechnung des Nettoinventarwerts der Anteile und
die Buchfiihrung. Brown Brothers Harriman (Luxembourg) S.C.A. fungiert auch als Zahlstelle des Fonds.

Verwaltungsratssitzungen

Der Verwaltungsrat tritt vierteljihrlich zusammen, in der Regel im Januar, April, Juli und Oktober. Bei Bedarf werden jedoch
Ad-hoc-Sitzungen einberufen.

Wihrend des Geschiftsjahres des Fonds fanden vier vierteljdhrliche Verwaltungsratssitzungen sowie zwei Ad-hoc-Verwaltungsrats-
sitzungen im September 2020 und Februar 2021 statt.

Ereignisse wiithrend des Geschiftsjahres

»  Der Verwaltungsrat beschloss, die Zusammenlegung aller Vermogenswerte und Verbindlichkeiten des AB Arya ICAV — European
Alpha Portfolio, eines dem irischen Recht unterliegenden Organismus zur gemeinsamen Anlage in iibertragbare Wertpapiere, mit
dem AB SICAV I — Arya European Alpha Portfolio zu genehmigen. Die Zusammenlegung trat zum 28. Januar 2021 in einem
Verhiltnis von 1:1 in Kraft.

» Der Verwaltungsrat beschloss, die Auflegung des folgenden neuen Portefeuilles innerhalb des Fonds zu genehmigen: Arya
European Alpha Portfolio. Das Portefeuille nahm seine Geschiftstétigkeit am 7. Oktober 2020 auf.

COVID 19

Ab Ende 2019 und bis ins Jahr 2021 hinein weitete sich der Ausbruch des neuen Coronavirus, das eine als COVID-19 bekannte
Krankheit verursacht, zu einer globalen Pandemie aus. Die zunehmenden Turbulenzen aufgrund der Ausbreitung des Coronavirus
und das Potenzial fiir dauerhafte und erhebliche negative Auswirkungen auf die Weltwirtschaft haben zu einer erhthten Markt-
volatilitidt gefiihrt, die sich im weiteren Verlauf der Pandemie und ihrer Folgen wiederholen kann. Der Verwaltungsrat wird die
Entwicklung der Lage und ihre Auswirkung auf die finanzielle Situation des Fonds weiter iiberwachen und die operativen Pline
entsprechend anpassen, wenn die Situation dies erfordert.



BRIEF AN DIE ANTEILINHABER

AB SICAV I

21. Juni 2021
Sehr geehrte Anteilinhaber,

der vorliegende Bericht bietet Ihnen eine aktuelle Ubersicht
tiber AB SICAV I (der ,,Fonds*) fiir den Jahresberichtszeitraum
zum 31. Mai 2021.

Die weltweiten Aktien verzeichneten fiir den 12-monatigen
Berichtszeitraum zum 31. Mai 2021 auBergewdhnliche zwei-
stellige Ertridge, die die durch COVID-19 ausgelosten starken
Verluste ausglichen und die Gewinne iiber das Vorkrisenni-
veau hinaus ansteigen lieBen. Die Weltwirtschaft erholte sich
von den Rekordriickgiingen des BIP, nachdem die Zentralban-
ken und Regierungen umfangreiche geld- und fiskalpolitische
MaBnahmen ergriffen hatten. Auch umfangreiche Konjunktur-
programme in den USA unter Président Biden, die weltweit
zunehmende Verteilung von Impfstoffen und die Lockerung
von Beschrinkungen begiinstigten die weltweite Konjunkturer-
holung.

Gegen Ende des Berichtszeitraums wurden die Mérkte wieder
volatiler, da Inflationséingste einen Anstieg der ldngerfristigen
Zinssitze auslosten, was die Bewertungen vieler marktfiihren-
der Wachstumswerte unter Druck setzte und eine Rotation hin
zu zyklischen und wertorientierten Aktien forderte. Trotz der
Besorgnis iiber eine moglicherweise zu stark stimulierte Wirt-
schaft blieben die Inflationsdaten verhalten und die Ertrige
gingen zuriick, wodurch die Rotation in Richtung Value-Aktien
erleichtertund die Volatilitit geddmpft wurde. Small-Cap-Aktien
entwickelten sich im Vergleich zu Large-Cap-Aktien deutlich
besser, und in Zeiten der Marktrotation tibertrafen wertorien-
tierte Aktien ihre wachstumsorientierten Pendants.

Die Ertrige der Rentenmirkte waren uneinheitlich und wiesen
eine erhohte Volatilitdt und Streuung zwischen Regionen und
Kreditsektoren auf. Die Ertrdge ldngerfristiger Staatsanleihen
stiegen im August aufgrund der Erwartung einer Erholung des
Wirtschaftswachstums stetig an. Die historisch niedrigen Zins-
sdtze waren auch der Grund fiir einen starken Anstieg der Risi-
koanlagen.

Hochverzinsliche Staats- und Unternehmensanleihen aus
Schwellenldndern sowie hochverzinsliche Unternehmensan-
leihen aus Industrieldindern fiihrten zu betrdachtlichen Gewin-
nen, da Anleger auf der Suche nach hoheren Ertrdgen waren.
Investment-Grade-Staatsanleihen aus Schwellenldndern sowie
Unternechmensanleihen aus Schwellen- und Industrielindern
erzielten ebenfalls starke relative Ergebnisse. Auf Lokalwéh-
rung lautende Schwellenldnderanleihen schnitten besser ab, da
der US-Dollar gegeniiber den meisten Wihrungen der Schwel-
lenldnder und allen wichtigen Wihrungen der Industrieldnder
(mit Ausnahme des Yen) fiel.

Die Brent-Roholpreise erholten sich aufgrund der positiven
globalen Wirtschaftsaussichten und der Produktionskiirzungen
der OPEC+ deutlich, wohingegen Kupfer stark anstieg, was
zum Teil auf die gestiegene Nachfrage nach Infrastruktur und
Initiativen fiir erneuerbare Energien zuriickzufiihren ist.

Wir danken Thnen fiir Thre Anlage in den Fonds.
Mit freundlichen Griilen

AllianceBernstein L.P., der Anlageverwalter des Fonds



WERT ENTWICKLUNG DER ANTEILE AB SICAV I
6 Monate* 12 Monate Vorjahr Seit Auﬂew

International Health Care Portfolio

Klasse
A 11.45% 20.37% 23.06% 689.67%
AEURH. ... ... 10.79% 18.98% 19.25% 34.13%
AD. 11.43% 20.36% 23.02% 38.09%
AX 11.73% 20.97% 23.68% 5523.10%
B o 10.90% 19.18% 21.84% 510.66%
BX . 11.73% 20.97% 23.68% 883.38%
C o 11.20% 19.82% 22.51% 204.75%
ED . .. 10.86% 19.13% 21.71% 50.60%
L 11.89% 21.33% 24.05% 404.41%
IGBP ... 5.03% 5.57% - 23.80%
Sl 12.00% 21.56% 24.44% 98.60%
SIAGBP . ... 5.37% 6.11% - 21.68%

International Technology Portfolio

Klasse
A 10.81% 57.50% 35.36% 1081.82%
AAUDH ... . 3.20%(1) - - 3.20%
APLNH. ... .. 10.14% 54.87% 32.46% 92.30%
B o 10.27% 55.95% 34.02% 813.81%
C o 10.56% 56.79% 34.77% 167.04%
E o 10.23% 55.92% 33.97% 105.40%
O 11.25% 58.76% 36.45% 9310.00%
Sl 11.38% 59.16% 36.99% 323.22%

Global Real Estate Securities Portfolio

Klasse
A 18.38% 3491% -15.15% 238.34%
AD . 18.36% 34.99% -15.19% 46.68%
ADAUDH. ... ... .. 17.90% 32.98% -19.89% 41.30%
ADNZDH . ... . 18.09% 33.27% -18.47% 47 .85%
ADSGDH ... ... . 18.30% 34.33% -16.73% 40.31%
B o 17.87% 33.65% -16.04% 165.21%
BD . . 17.77% 33.53% -16.03% 35.69%
C o 18.16% 34.38% -15.57% 54.00%
O 18.90% 36.03% -14.50% 310.86%
ID e 18.85% 35.97% -14.46% 38.24%
Sl 19.18% 36.65% -14.12% 83.93%

Sustainable Global Thematic Portfolio

Klasse
A 12.71% 44 88% 16.30% 322.90%
AAUDH ... . 12.32% 43.36% 11.70% 234.80%
ACADH ... . 7.33%(2) - - 7.33%
AEURH. ... .. 11.99% 42.75% 12.80% 119.73%
ASGDH. ... .. 12.62% 44 .30% 14.70% 123.67%
AN 12.70% 44 85% 16.31% 191.00%
AX 12.71% 44 86% 16.32% 677.73%
AXX 13.00% 45.60% 16.91% 1313.60%
B o 12.13% 43.41% 15.17% 230.00%
BX . 12.15% 43.44% 15.17% 503.66%
BX X 13.00% 45.60% 16.90% 1108.20%
C o 12.46% 44 .22% 15.81% 176.13%
X 12.46% 44 .22% 15.81% 140.66%
E oo 2.60%((3) - - 2.60%




WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Sustainable Global Thematic Portfolio (Fortsetzung)

Klasse
EAUDH. ... .. 0.73%(4) - - 0.73%
L 13.18% 46.03% 17.94% 416.80%
TAUD ... 6.13%(5) - - 6.13%
TAUDH ... 1.33%(6) - - 1.33%
TEURH ... e 12.47% 43.97% 13.81% 138.13%
IN 13.18% 46.05% 17.26% 218.74%
DX 13.16% 46.03% 17.26% 504.57%
S 13.75% 47.56% 18.54% 267.34%
SGBP ... 6.84% 28.41% 21.38% 185.33%
Sl 13.34% 46.51% 17.76% 238.74%
STAUD. .. 4.18%(7) - - 4.18%
SIAUDH. ... 2.70%(8) - - 2.70%
A ) 14.99%(9) - - 14.99%
S X 13.35% 46.53% 17.74% 288.74%
S e 13.75% 47.56% 18.57% 167.41%
S X e 13.75% 47.56% 18.57% 202.29%

India Growth Portfolio

Klasse
A 20.62% 68.39% -29.86% 106.29%
APLNH ... . 20.19% 66.53% -31.18% 12.09%
ASGDH. ... .. 20.52% 67.72% -30.89% 41.33%
ADAUDH. ... 20.18% 66.51% -32.79% 25.15%
AX e 20.74% 68.73% -29.70% 1752.10%
B o 20.02% 66.72% -30.56% 92.83%
BX . e 20.15% 67.06% -30.42% 1312.20%
C o 20.34% 67.60% -30.17% 79.99%
PP 21.10% 69.73% -29.29% 2816.52%
S 21.84% 71.78% -28.49% 38.00%
Sl 21.22% 70.07% -29.16% 44 33%

Euro High Yield Portfolio

Klasse
A e 3.00% 13.18% -2.65% 85.19%
A 2.99% 13.20% -2.65% 85.80%
A2CHFH. ... . 2.84% 13.09% -2.97% 23.27%
A2PLNH. ... . 3.26% 13.66% -191% 10.11%
A2USDH. ... e 3.54% 14.63% 0.11% 34.73%
A A 3.03% 13.16% -2.63% 27.67%
AAAUDH ... .. 3.20% 13.51% -3.95% 43.24%
AAHKDH. ... ... 3.46% 14.50% 0.13% 35.83%
AARMBH. ... .. 4.60% 16.78% 0.33% 51.36%
AASGDH ... . 3.54% 14.31% -1.18% 36.11%
AAUSDH ... .. 3.43% 14.50% 0.12% 40.88%
AR . e 2.99% 13.25% -2.67% 21.68%
AT 3.00% 13.23% -2.69% 85.77%
ATAUDH ... . 3.29% 13.59% -3.73% 36.80%
AT SGD H. ... . e 3.51% 14.33% -1.20% 36.12%
ATUSDH. ... . e 3.55% 14.64% 0.05% 41.27%
B 2.51% 12.10% -3.60% 66.13%
C o e 2.79% 12.69% -3.08% 76.14%
G e 2.79% 12.75% -3.05% 76.87%
CTUSDH ... e 3.27% 14.13% -0.43% 36.38%
PP 3.28% 13.81% -2.09% 96.89%
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6 Monate* 12 Monate Vorjahr Seit Auﬂew

Euro High Yield Portfolio (Fortsetzung)

Klasse
D2 3.28% 13.83% 2.11% 97.53%
I2CHFH ... e 3.11% 13.71% -2.48% 28.27%
I2GBPH ... . 3.65% 14.62% -2.55% 28.60%
I2USDH ... 3.79% 15.23% 0.59% 44 27%
ITUSDH ... .. e 3.82% 15.16% 0.72% 46.49%
NTUSDH ... .. e 3.33% 14.08% -0.35% 36.83%
S 3.67% 14.73% -1.25% 116.60%
Sl 3.37% 14.07% -1.84% 102.67%
SIUSDH. ... e 3.94% 15.49% 0.88% 49.60%

US Small and Mid-Cap Portfolio

Klasse
A 38.52% 75.93% -15.61% 211.40%
AAUDH ... e 37.53% 72.13% - 61.00%
AEURH. ... ... 37.59% 72.92% -1891% 184.73%
C o 38.22% 75.14% -15.96% 196.33%
CEURH. ... ... e 37.30% 72.18% -19.26% 171.93%
PP 39.05% 77.29% -14.90% 240.87%
TEURH ... e 38.15% 74.29% -18.26% 210.00%
S 39.81% 79.20% -13.99% 282.54%
SEURH . ... i 38.81% 76.11% -17.40% 247.87%
Sl 39.29% 77.87% -14.64% 251.94%
SIEURH. ... ... i 38.34% 74.84% -18.00% 220.67%

Emerging Markets Multi-Asset Portfolio

Klasse
A e 12.42% 38.12% -3.63% 32.13%
AAUDH ... e 11.86% 36.19% -7.23% 50.27%
ACADH ... . e 12.17% 37.10% -5.72% 43.13%
ACHFH. ... . e 11.54% 35.71% -6.88% 8.93%
AEURH. ... .. 11.70% 35.78% -6.57% 13.33%
AGBPH. ... ... 12.17% 36.89% -6.51% 20.47%
ASGDH. ... ... 12.33% 37.60% -4.95% 42.73%
AD. e 12.44% 38.18% -3.65% 43.06%
ADAUDH. ... ... e 11.81% 36.15% -7.13% 40.11%
ADCADH. ... .. e 12.10% 37.03% -5.71% 33.86%
ADEURH ... ... 11.68% 35.88% -6.56% 24.65%
ADGBPH ..... .. 12.06% 36.86% -6.49% 31.22%
ADRMBH. ... ... . 13.49% 40.64% -3.74% 28.79%
ADSGDH ... .. 12.34% 37.60% -4.92% 43.28%
ADZARH ... . 14.83% 43.06% -1.46% 109.46%
AR . e 12.46% 38.20% -3.67% 42.14%
AREURH ... ... 11.73% 35.90% -6.56% 28.88%
B o 11.91% 36.71% -4.58% 19.67%
B . e 11.94% 36.78% -4.60% 31.85%
C o e 12.19% 37.49% -4.04% 26.40%
ED . . e 11.93% 36.84% -4.61% 18.31%
EDAUDH ... 11.36% 34.90% - 16.89%
EDZARH ... . e 14.29% 41.70% - 30.87%
PP 1291% 39.22% -2.83% 43.40%
ICHFH ... e 11.94% 36.77% -6.12% 17.53%
TEURH ... e 12.20% 36.99% -5.86% 23.20%
IGBP .. 6.07% 21.23% - 13.07%
IGBPH ... . 12.56% 37.99% -5.79% 30.27%



WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Emerging Markets Multi-Asset Portfolio (Fortsetzung)

Klasse
D . 13.02% 39.38% -2.90% 62.81%
IDGBPH ... ... 12.58% 38.01% -5.70% 17.95%
N o 12.24% 37.59% -4.12% 34.47%
S 13.45% 40.55% -1.92% 58.07%
SGBPH ... 13.08% 39.22% -4.85% 60.20%
Sl 13.01% 39.43% -2.73% 45.93%
A ) 18.89% 42 .04% -3.19% 25.73%
SILIPY H. ... 12.62% 38.50% -4.98% 17.59%
ST 13.01% 39.50% -2.69% 23.97%
S e 13.46% 40.56% -1.95% 75.60%

RMB Income Plus Portfolio

Klasse
A e 1.94% 3.99% 2.46% 45.34%
AREUR ... 3.55% 6.96% -0.63% 14.72%
Al e 1.93% 3.98% 2.46% 45.36%
G e 1.70% 3.51% 2.01% 39.03%
T e 1.71% 3.52% 2.00% 39.19%
PP 2.22% 4.55% 3.02% 53.58%
PP 2.22% 4.55% 3.02% 53.85%
S 2.55% 5.26% 3.77% 65.05%
Sl 2.28% 4.69% 321% 56.17%
W 2.30% 4.74% 3.19% 14.75%

Short Duration High Yield Portfolio

Klasse
A 341% 11.48% 1.05% 49.60%
A2CHFH. ... . 2.77% 10.03% -2.28% 16.33%
A2EURH. ... . 2.91% 10.17% -1.86% 32.13%
A2GBPH. ... . 3.16% 10.87% -1.67% 39.40%
A A 3.42% 11.48% 1.07% 30.23%
AAAUDH ... .. 3.14% 10.80% -1.77% 32.07%
AASGDH ... ... 3.39% 11.24% 0.08% 25.32%
AREURH ... ... 2.92% 10.26% -1.81% 14.19%
AT 341% 11.47% 1.11% 49.65%
ATAUDH ... . 3.18% 10.72% -1.69% 54.55%
AT CADH ... e 3.27% 11.03% -0.31% 38.30%
ATEURH. ... .. i 2.87% 10.21% -1.90% 31.86%
AT GBPH. ... .. 3.19% 10.87% -1.63% 39.26%
AT SGD H. ... . e 3.36% 11.19% 0.06% 42.19%
B 2.93% 10.42% 0.11% 35.67%
BT .o 2.97% 10.46% 0.03% 35.71%
BTCADH ... e 2.77% 9.96% -1.25% 26.46%
G e 3.17% 11.01% 0.62% 43.13%
T . 3.17% 10.98% 0.63% 33.36%
D2 3.72% 12.12% 1.64% 57.87%
I2CHFH ... e 2.98% 10.64% -1.72% 22.00%
I2EURH ... 3.11% 10.76% -1.41% 39.27%
I2GBPH ... 3.42% 11.42% -1.15% 47.00%
PP 3.67% 12.10% 1.67% 46.98%
ITEURH ... .. e 3.12% 10.72% -1.28% 19.00%
ITGBPH ... .. e 341% 11.42% -0.85% 25.30%
ITSGDH ... .. e 3.67% 11.83% 0.57% 30.83%
N e e 3.12% 10.88% 0.52% 29.80%
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Short Duration High Yield Portfolio (Fortsetzung)

Klasse
N . 3.06% 10.87% 0.50% 29.82%
S 4.00% 12.86% 2.31% 69.67%
Sl 3.77% 12.30% 1.84% 61.33%
W2CHFH ... 3.07% 10.79% -1.59% 9.53%

Select US Equity Portfolio

Klasse
A 19.60% 41.22% 8.85% 240.54%
AAUDH ... e 19.36% 39.90% 3.49% 68.53%
ACHFH. ... . e 18.71% 39.07% 5.11% 98.40%
ACZKH. .. 19.12% 39.47% 5.56% 41.31%
AEURH. ... ... 19.04% 39.60% 5.54% 199.67%
AGBPH. ... ... 19.24% 39.72% 5.07% 210.73%
APLNH ... . e 19.37% 40.03% 5.81% 42.39%
ASGDH. ... .. 19.54% 40.69% 7.06% 218.53%
AR 19.59% 41.21% 8.86% 103.12%
AREURH ... . 19.07% 39.60% 5.55% 82.51%
C o e 19.34% 40.60% 8.34% 194.60%
F o 20.45% 43.27% 10.43% 273.07%
FEURH. ... ... e 19.90% 41.67% 7.13% 223.67%
PP 20.06% 42.38% 9.69% 267.54%
ICHFH ... e 19.18% 40.20% 5.96% 110.87%
TEURH ... e 19.52% 40.73% 6.38% 223.67%
IGBPH ... e 19.76% 40.91% 5.90% 235.74%
ISGDH ... e 19.99% 41.81% 791% 155.27%
N o 19.33% 40.59% 8.33% 181.47%
S 20.75% 43.98% 10.99% 311.20%
SEURH . ... i 20.19% 42.38% 7.20% 261.54%
SGBPH ... 20.43% 42.48% 7.14% 276.54%
Sl 20.30% 42.93% 10.15% 282.47%
SIEURH. ... ... . i 19.78% 41.30% 6.97% 239.60%
SIGBPH ... ... 19.98% 41.44% 6.33% 249.94%
SLIPY . e 26.57% 45.54% 9.63% 49.30%
SLIPYH. ... 20.02% 42.25% 7.61% 47.09%
SISGDH. ... 20.28% 42.55% 8.15% 84.08%
W e 19.12% 41.71% 10.52% 119.27%
WCHFH ... e 17.67% 38.29% 6.97% 90.93%
WEURH ... 18.41% 3991% 7.12% 95.13%
WGBPH ... 18.71% 40.13% 6.35% 98.80%
WSGDH ... 19.15% 41.29% 8.66% 110.33%

Global Plus Fixed Income Portfolio

Klasse
PP -1.09% 1.89% 4.55% 87.27%
TEURH ... e -1.54% 0.87% 1.91% 61.73%
I1GBPH ... -1.24% 1.49% 2.41% 81.20%
D -1.12% 1.93% 4.50% 80.33%
IDEURH. ... ... e -1.52% 091% 1.93% 54.29%
IDGBPH. ... .. e -1.17% 1.58% 2.33% 76.50%
2 e e -1.08% 1.95% 4.60% 88.40%
2EURH ... -1.54% 0.95% 1.94% 62.47%
2GBPH ... -1.23% 1.56% 2.48% 81.87%
A -1.31% 1.46% 4.06% 30.07%
A2EURH. ... . -1.82% 0.41% 1.42% 15.20%
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Global Plus Fixed Income Portfolio (Fortsetzung)

Klasse
A2SGD H. ... . -1.32% 1.30% 3.29% 14.40%
AREURH ... ... . -1.78% 0.46% 1.35% 4.66%
AT e -1.30% 1.46% 4.06% 30.18%
ATAUDH ... . -1.48% 1.12% 2.02% 35.16%
AT CADH ... . -1.42% 1.20% 3.05% 24.67%
ATEURH. ... ... i -1.83% 0.38% 1.36% 15.50%
AT GBPH. ... ... -1.44% 1.12% 1.90% 19.28%
AT SGD H. ... . -1.31% 1.32% 3.30% 23.51%
G -1.52% 1.02% 3.57% 24.93%
C2EURH. ... -2.06% -0.06% 0.97% 11.00%
CT . -1.53% 0.99% 3.58% 1527%
D2 -1.06% 1.99% 4.68% 36.93%
I2EURH ... . . e -1.56% 0.94% 2.09% 21.80%
I2GBPH ... -1.17% 1.62% 2.47% 29.47%
S -0.72% 2.72% 5.37% 38.40%
SCADH. ... . -0.82% 2.42% 4.38% 14.62%
SGBPH ... -0.79% 2.39% 3.24% 71.06%
N -1.00% 2.21% 4.85% 32.67%
SIEURH. .. .. e -1.41% 1.21% 2.13% 59.84%
S A -0.70% 2.69% 5.40% 15.57%

Select Absolute Alpha Portfolio

Klasse
A e 9.88% 19.44% 4.63% 67.53%
AAUDH ... e 9.77% 19.04% 2.20% 47.53%
ACHFH. ... e 9.14% 17.88% 1.91% 25.73%
AEURH. ... ... 9.64% 18.58% 2.05% 53.20%
AGBPH. ... ... 9.58% 18.59% 2.35% 58.60%
APLNH ... . 9.90% 19.38% 3.98% 21.56%
ASGDH. ... .. 9.80% 19.13% 3.95% 67.27%
C o 9.65% 18.99% 4.28% 50.80%
F o 11.77% 23.52% 6.66% 104.47%
FEURH. ... ... e 11.44% 22.53% 4.07% 83.80%
PP 10.19% 20.23% 5.02% 79.47%
ICHFH ... e 9.60% 18.79% 2.44% 33.20%
TEURH ... e 10.52% 19.66% 2.45% 63.13%
IGBPH ... 9.92% 19.34% 3.11% 66.20%
N o 9.72% 19.06% 4.32% 43.67%
S 13.42% 27.05% 7.85% 132.67%
SEURH . ... i 13.06% 26.05% 5.15% 107.73%
SGBPH ... 13.16% 26.17% 5.23% 116.67%
Sl 12.85% 25.79% 6.79% 93.80%
SIEURH. ... ... i 10.53% 19.65% 3.19% 65.20%
SIGBPH ... ... 10.01% 19.54% 3.20% 72.13%
SLIPYH. ... 9.90% 19.63% 3.72% 46.34%
SIBEURH . ... e 10.59% 20.84% - 20.59%
W e 10.26% 20.34% 5.58% 29.00%
WCHFH ... e 9.58% 18.84% 2.74% 19.00%

Emerging Market Local Currency Debt Portfolio

Klasse
A 0.42% 6.31% 2.33% -3.33%
A2 CZK H. . -0.33% 4.96% 0.04% -10.37%
A2EURH. ... . -0.24% 4.79% -0.50% -16.87%
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Emerging Market Local Currency Debt Portfolio (Fortsetzung)

Klasse

Asia Pacific Local Currency Debt Portfolio
Klasse

A2AUDH ... .
A2EURH. ... ..
A2SGDH. ... ..

AAAUDH ... .. .
AACADH ... .. .
AAEURH ... ...
AAGBPH ... .. .
AASGDH ... ...
AREURH ... ...

ATAUDH ... ...
ATCADH ... .

Emerging Market Corporate Debt Portfolio

Klasse

A2AUDH ...
A2CADH ...
A2EURH. ...
A2GBPH. ... .
A2SGDH. ... ...

AAAUDH ... ..
AASGDH ... ..

6 Monate* 12 Monate
-0.24% 5.08%
0.46% 6.37%
041% 6.33%
0.25% 5.98%
0.66% 6.86%
-0.08% 5.31%
1.15% 7.86%
0.77% 7.08%
1.18% 7.87%
1.22% 8.00%
0.47% 9.59%
0.19% 8.88%
-0.18% 8.19%
0.32% 9.26%
0.47% 9.60%
0.11% 8.76%
0.22% 9.02%
-0.19% 8.16%
0.15% 8.91%
0.30% 9.16%
-0.11% 8.17%
0.41% 9.48%
0.18% 8.96%
0.27% 9.12%
-0.11% 8.26%
0.28% 9.14%
0.28% 9.19%
-0.32% 7.82%
0.27% 9.08%
-0.43% 7.66%
0.74% 10.19%
0.06% 8.68%
0.61% 9.83%
0.73% 10.16%
0.39% 9.51%
0.04% 8.66%
0.64% 991%
1.18% 11.15%
0.82% 10.40%
3.64% 16.24%
3.34% 15.20%
3.46% 15.50%
3.05% 14.57%
3.37% 15.27%
3.62% 15.88%
3.66% 16.26%
3.30% 15.17%
3.59% 15.80%

Vorjahr Seit Auﬂew
0.43% 3.45%
2.31% 12.58%

- 5.04%
1.06% 9.34%
2.96% 1.73%
0.00% -12.67%
3.95% 11.60%
3.23% 4.87%

- 0.98%
4.14% 20.14%
3.93% 29.47%
2.04% 38.20%
1.09% 13.53%
3.06% 25.07%
3.87% 15.25%
1.95% 11.14%
2.82% 11.78%
1.16% 5.40%
1.99% 9.10%
3.13% 12.16%
1.17% 8.87%
3.92% 29.44%
1.90% 38.27%
2.81% 24.27%
1.22% 13.41%
1.92% 19.68%
3.08% 25.05%
1.03% 25.66%
3.45% 24.13%
0.66% 8.67%
4.45% 36.27%
1.79% 19.33%
3.69% 31.87%
4.53% 36.19%
2.54% 35.87%
1.80% 19.07%
3.68% 28.98%
5.43% 48.20%
4.76% 39.40%
-0.59% 55.60%
-3.83% 50.53%
-2.28% 41.60%
-3.28% 37.33%
-341% 34.87%
-1.72% 41.07%
-0.61% 41.41%
-3.87% 41.46%
-1.70% 31.21%
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6 Monate* 12 Monate Vorjahr Seit Auﬂew

Emerging Market Corporate Debt Portfolio (Fortsetzung)

Klasse
AREUR ... 1.41% 5.79% 0.05% 24.76%
Al 3.67% 16.25% -0.67% 37.16%
ATAUDH ... 3.36% 15.17% -3.81% 50.68%
AT CADH ... 3.46% 1547% -2.23% 41.07%
ATEURH. .. .. 3.08% 14.59% -3.28% 28.32%
AT GBPH. ... . 3.39% 15.27% -3.42% 34.87%
ATNZDH .. 3.47% 1542% -3.03% 55.73%
ATRMBH ... 4.69% 18.50% -0.42% 64.32%
AT SGD H. ... 3.66% 15.83% -1.69% 41.07%
G 3.39% 15.71% -1.02% 34.07%
CT . 3.45% 15.72% -1.04% 32.25%
PP 3.94% 16.84% 0.00% 63.73%
I2EURH ... 3.34% 15.18% -2.70% 44 20%
PP 3.95% 16.88% -0.03% 43.62%
N 3.32% 15.52% -1.09% 33.00%
N . e 3.33% 15.49% -1.11% 32.80%
S 4.44% 18.03% 1.01% 80.27%
Sl 4.07% 17.15% 0.32% 68.93%
e 0.84%(10) - - 0.84%

US High Yield Portfolio

Klasse
A 5.03% 17.52% 1.21% 64.13%
A2EURH. ... 4.48% 15.95% -1.89% 44 47%
A2SEK H. ... .o 4.60% 9.79%(11) - 9.79%
G 4.77% 17.05% 0.75% 25.87%
P 5.33% 18.22% 1.72% 72.60%
I2EURH ... 4.78% 16.61% -1.36% 52.13%
I2SEK H. .. 4.92% 10.19%(11) - 10.19%
P 1.37%(12) - - 1.37%
N 4.77% 16.94% 0.64% 22.87%
N 4.72% 16.87% 0.67% 22.28%
S 5.49% 18.56% 2.13% 78.00%
SIEURH. ... . i 4.95% 16.99% - 12.54%
T 5.87% 19.35% 2.76% 31.00%

Low Volatility Equity Portfolio

Klasse
A 12.29% 24.46% 2.45% 135.73%
AAUDH ... . 12.04% 23.45% -1.53% 101.07%
AEUR. .. 9.85% 13.39% - 15.20%
AEURH. ... . 11.80% 23.18% -0.19% 109.73%
ANZD H. .. 12.19% 23.77% -1.13% 108.60%
APLNH. ... 11.85% 23.10% 0.15% 21.97%
ASGDH. ... .. 12.27% 24.17% 1.03% 94.53%
AD . 12.28% 24.45% 2.44% 101.23%
ADAUDH. ... .. . 12.04% 23.46% -1.59% 99.98%
ADCADH. ... .. . 12.08% 23.84% -0.25% 78.81%
ADEURH ... .. . 11.77% 23.14% -0.22% 68.21%
ADGBPH ... .. 12.03% 23.55% -0.74% 73.02%
ADNZDH ... 12.17% 23.79% -1.03% 108.21%
ADRMBH. ... ... 13.48% 26.96% 2.57% 28.24%
ADSGDH ... . 12.24% 24.15% 1.04% 94.47%
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Low Volatility Equity Portfolio (Fortsetzung)

Klasse
ADZARH ... 14.77% 29.32% - 30.25%
AR . 12.26% 24.42% 2.43% 57.42%
AREURH ... ... 11.77% 23.24% -0.20% 42.18%
C o 12.01% 2391% 1.99% 61.00%
ED . 11.72% 23.18% 1.46% 33.34%
EDAUDH ... . 11.49% 22.18% - 15.24%
EDZARH ... 14.26% 28.06% - 21.21%
P 12.75% 25.46% 3.29% 152.27%
TEUR .. 10.30% 14.25% - 17.07%
TEURH ... 12.24% 24.12% 0.59% 123.67%
IGBP .. 5.86% 9.13% - 13.20%
IGBPH ... 12.53% 24.65% 0.00% 52.07%
ISGDH ... 12.70% 25.15% 1.88% 94.07%
DD 12.69% 16.01%(13) - 16.01%
N o 12.03% 23.90% 1.98% 61.40%
S 13.20% 26.48% 4.17% 171.60%
SEURH ... .. 12.69% 25.15% 1.47% 141.53%
N 12.91% 25.85% 3.64% 160.60%
STEUR. ... 10.45% 14.60% - 17.89%
SITEURH. ... . 12.41% 24.56% 0.98% 131.27%
SID . 12.93% 25.86% - 21.94%
S 13.21% 26.52% 4.14% 33.73%

Emerging Markets Low Volatility Equity Portfolio

Klasse
A 11.71% 40.40% -3.66% 60.33%
AD . 11.72% 40.38% -3.60% 12.54%
ADAUDH. ... 11.07% 38.41% -7.31% 5.62%
ADCADH . ... 11.31% 39.15% -5.86% 7.37%
ADEURH ... o 11.00% 38.17% -6.21% 3.53%
ADGBPH ... 11.35% 39.23% -6.22% 5.81%
ADNZDH ... 11.34% 39.02% -6.23% 7.50%
ADSGDH ... 11.62% 39.82% -4.86% 9.20%
F o 12.49% 42.32% -2.23% 25.18%
FEURH. ... .o 11.72% 39.99% -4.78% 14.42%
P 12.20% 41.56% -2.86% 69.87%
IGBPH ... 11.78% 40.36% -5.48% 14.53%
ISGDH ... 12.02% 40.87% -4.08% 19.27%
S 12.71% 42.93% -1.84% 82.67%
SEUR . ... 10.26% 30.10% - 19.25%
SGBP .. 5.89% 24.37% 0.51% 96.67%
S 12.25% 41.75% -2.62% 72.27%

Global Dynamic Bond Portfolio

Klasse
A2CHFH. ... -1.01% 1.45% -1.16% -2.00%
A2EURH. ... -0.85% 1.61% -0.86% 0.93%
A2SGDH. ... -0.36% 2.66% 0.87% 10.60%
A2USDH. ... -0.29% 2.83% 1.72% 13.73%
AREURH ... ... -0.81% 1.78% -0.89% 0.68%
P -0.30% 2.89% 031% 11.40%
I2CHFH ... -0.85% 1.87% -0.73% 1.47%
I2EURH . ... -0.57% 2.27% -0.32% 5.20%
I2USDH ... -0.11% 3.33% 2.27% 17.80%
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WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Global Dynamic Bond Portfolio (Fortsetzung)

Klasse
S 0.04% 3.53% 1.16% 56.33%
SEURH . ... e -0.36% 2.84% 0.44% 10.87%
SUSDH . ... 0.27% 3.99% 3.32% 25.07%
Sl -0.17% 3.07% 0.73% 14.27%
SIEURH. .. .. e -0.55% 2.40% 0.19% 7.87%
SISGDH. ... -0.07% 3.26% - 4.89%
SIUSDH. ... e 0.00% 3.53% 2.63% 21.13%
SIQD -0.19% 3.07% 0.76% 5.91%
SOD . 0.04% 3.56% 1.13% 11.94%

Concentrated US Equity Portfolio

Klasse
A 16.17% 37.87% 15.16% 173.07%
AAUDH ... e 15.83% 36.27% 9.68% 170.73%
AEUR. ... 13.64% 25.45% 15.97% 140.53%
AEURH. ... ... 15.46% 35.81% 11.39% 147.00%
ASGDH. ... .. 16.10% 37.30% 13.30% 168.20%
AREUR ... 13.64% 25.46% 15.94% 120.38%
C o 15.92% 37.19% 14.65% 164.13%
PP 16.65% 39.01% 16.10% 190.07%
TAUDH ... e 16.32% 37.40% 10.37% 186.53%
ICHFH ... e 15.75% 36.84% 11.97% 154.33%
TEURH ... e 15.94% 36.95% 12.19% 161.40%
IGBP .. 9.58% 20.98% - 28.80%
IGBPH ... e 16.33% 37.61% 11.63% 167.80%
ISGDH ... e 16.61% 38.47% 14.24% 185.07%
N o e 15.88% 37.19% 14.65% 164.13%
S 17.16% 40.20% 17.18% 211.80%
SEURH . ... i 16.42% 38.10% 13.26% 180.80%
Sl 16.71% 39.14% 16.31% 194.33%
SIEURH. ... ... . i 16.01% 37.06% 12.43% 165.27%
SIGBPH ... ... 16.85% 38.38% 11.79% 128.33%
S 17.12% 40.17% 17.20% 81.16%

Concentrated Global Equity Portfolio

Klasse
A e 14.52% 37.54% 11.97% 148.67%
AEURH. ... .. 13.75% 35.36% 8.91% 119.47%
ASGDH. ... ... 14.40% 37.04% 10.46% 104.47%
AREUR ... . 12.03% 25.23% 12.69% 95.57%
C o e 14.25% 36.92% 11.48% 79.00%
PP 15.03% 38.80% 12.89% 164.27%
ICADH ... 14.71% 37.62% 10.43% 85.60%
ICHFH ... e 14.04% 36.39% 9.43% 125.87%
TEUR .. e 12.52% 26.39% - 30.60%
TEURH ... e 14.26% 36.60% 9.72% 133.40%
IGBP .. 8.10% 20.86% - 29.00%
IGBPH ... 14.70% 37.44% 9.24% 139.33%
N o 14.26% 36.95% 11.54% 97.67%
S 15.52% 40.04% 14.10% 186.33%
SEURH . ... e 14.73% 37.82% 10.95% 152.40%
SGBP ... 8.54% 21.86% 16.83% 171.27%
N 15.03% 38.84% 13.15% 168.33%
SIEURH. ... i 14.22% 36.64% 9.99% 136.67%
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AB SICAV I
I EEEEEEEE—

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Global Core Equity Portfolio

Klasse
A 18.05% 38.35% 4.34% 84.00%
AAUDH .. 17.72% 37.04% -1.08% 75.87%
AEBURH. ... .. 17.37% 36.49% 1.88% 62.60%
ASGDH. ... 18.02% 37.96% 2.62% 76.87%
AREUR ... 15.46% 25.87% 5.05% 70.58%
C o 17.78% 37.65% 3.90% 78.40%
PP 18.46% 39.40% 5.23% 94.60%
TAUDH ... 18.16% 38.07% -0.40% 85.20%
ICHFH .. 17.73% 37.42% 2.86% 68.20%
TEUR .. 15.93% 26.97% - 22.73%
TEURH ... 17.83% 37.63% 2.69% 71.40%
IGBPH ... 18.10% 38.16% 1.27% 75.73%
ISGDH ... 18.46% 39.07% 3.54% 87.00%
INNEUR ... 1591% 22.09%(14) - 22.09%
IXEUR. .. 16.03% 27.14% 6.21% 285.03%
N o 17.78% 37.73% 3.90% 78.40%
RXEUR .. 1531% 25.62% 4.85% 237.52%
S 19.01% 40.58% 6.23% 107.87%
SEURH . ... 18.38% 38.84% 3.65% 83.73%
SGBPH ... 18.59% 39.27% 2.20% 102.87%
SNOKHP ... 17.83% 3431% - 22.10%
Sl 18.61% 39.74% 5.58% 99.27%
SIEURH. ... .. 18.04% 38.03% 2.70% 74.93%
SINOKHP ... o 17.47% 33.56% - 67.58%
S 18.99% 40.57% 6.23% 47.87%

Global Income Portfolio

Klasse
A 0.29% 8.17% 1.89% 16.53%
A2AUDH ... 0.00% 7.44% -0.51% 10.67%
A2CADH ... 0.06% 7.62% 0.45% 12.00%
A2CHFH. ... -0.45% 6.64% -1.28% 3.87%
A2EURH. ... -0.31% 6.80% -0.87% 5.73%
A2GBPH. ... . 0.06% 7.54% -0.59% 8.33%
A2PLNH. ... .o -0.07% 7.44% 0.32% 9.43%
A2SGDH. ... 0.18% 7.90% 1.04% 11.93%
A 0.22% 8.15% 1.92% 15.84%
AAAUDH ... 0.04% 7.55% -0.58% 11.98%
AACADH ... 0.12% 7.68% 0.50% 12.34%
AAEURH ... -0.34% 6.79% -0.81% 6.66%
AASGDH ... 0.20% 7.89% 1.06% 13.13%
AT 0.24% 8.15% 1.92% 16.56%
ATAUDH ... -0.01% 7.53% -0.56% 10.79%
ATCADH ... 0.09% 7.70% 0.48% 12.12%
ATEURH. ... -0.26% 6.91% -0.89% 5.29%
ATGBPH. ... .o 0.05% 7.49% -0.50% 8.36%
ATSGDH. ... 0.21% 7.99% 0.99% 11.95%
P 0.51% 8.76% 2.49% 19.20%
I2AUDH . ... 0.29% 8.05% 0.00% 13.60%
I2CADH ... 0.41% 8.28% 1.02% 14.20%
I2CHFH ... -0.19% 7.22% -0.74% 5.93%
I2EURH ... -0.06% 7.35% -0.33% 8.07%
I2GBPH ... 0.30% 8.06% 0.00% 11.67%
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WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Global Income Portfolio (Fortsetzung)

Klasse
I2SGDH ... 0.47% 8.51% 1.54% 14.80%
0 0.46% 8.69% 2.43% 19.03%
ITAUDH. ... ... e 0.30% 8.06% -0.02% 13.60%
ITCADH. ... ... e 0.37% 8.24% 1.05% 14.18%
ITEURH ... e -0.02% 7.35% -0.30% 8.21%
ITSGDH ... e 0.45% 8.51% 1.52% 14.72%
S 0.86% 9.50% 3.21% 22.57%
SEURH. .. ... 0.34% 8.14% 0.43% 11.03%
SGBPH ... .. 0.68% 8.87% 0.68% 13.96%
ST 0.61% 8.94% 2.70% 20.12%
STEURH. ... ... i 0.06% 7.61% -0.08% 9.08%
SIGBPH ... ... . 0.43% 8.34% 0.24% 12.01%

Alternative Risk Premia Portfolio

Klasse
F o 2.96% 7.55% -2.61% 0.95%
FEURH. ... ... i 2.43% 6.53% -5.02% -6.65%
FGBPH ... .. 2.80% 7.17% -4.41% -3.77%
N 2.75% 7.18% -2.99% -0.47%
TEURH ... .. 2.22% 6.15% -5.38% -7.93%
IGBPH ... e 2.60% 6.76% -4.79% -5.20%
S 321% 8.04% -2.18% 2.38%
Sl 2.84% 7.28% -2.85% -0.08%
STEURH. ... ... i 2.31% 6.27% -5.29% -7.56%
SIGBPH ... ... 2.66% 6.87% -4.71% -4.82%
S3AUDH. ... 3.00% 7.64% - 2.37%

European Equity Portfolio

Klasse
A 19.25% 33.85% -9.95% 91.40%
AAUDH ... . 19.55% 33.82% -11.50% 69.60%
AHKDH ... .. 19.76% 34.94% - 7.84%
ASGDH. ... .. 19.85% 35.04% -8.70% 63.40%
AUSDH. ... . 20.00% 35.51% -7.36% 68.40%
AD . 19.37% 33.96% -9.96% 52.65%
ADAUDH. ... .. . 19.48% 33.83% -11.54% 69.87%
ADSGDH ... . 19.85% 35.00% -8.70% 63.10%
ADUSDH ... 19.91% 35.49% -7.35% 68.25%
B o 18.75% 32.57% -10.83% 57.10%
BDAUDH . ... .. 18.90% 32.55% -12.45% 57.40%
BDUSDH ... . 19.41% 34.26% -8.23% 61.56%
C o 18.96% 33.21% -10.33% 151.36%
CUSDH. ... 19.73% 34.87% -7.74% 52.13%
) 19.74% 34.89% -9.26% 142.00%
IGBP .. 14.96% 29.00% - 11.20%
TUSDH ... 20.50% 36.62% -6.56% 63.40%
S 20.28% 36.14% -8.38% 103.97%
Sl 19.91% 35.29% -8.90% 23.14%
STIGBP ... 15.19% 29.38% - 11.81%
S X 19.93% 35.33% -8.85% 77.72%
SD 20.27% 36.11% -8.35% 77.06%
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AB SICAV I
I EEEEEEEE—

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Eurozone Equity Portfolio

Klasse
A 16.37% 37.42% -12.04% 106.13%
AAUDH .. 16.61% 37.27% -14.25% 75.07%
APLNH . ... 16.63% 37.16% -11.58% 15.58%
ASGDH. ... 16.90% 38.68% -11.08% 75.20%
AUSDH. ... 16.92% 39.23% -9.64% 81.00%
AR . 16.35% 37.32% -12.03% 10.31%
AX 16.45% 37.45% -12.00% 59.30%
BX . 15.87% 36.10% -12.89% 27.80%
C o 16.08% 36.72% -12.40% 96.33%
CUSDH. ... 16.69% 38.66% -10.10% 65.47%
X 16.11% 36.75% -12.34% 14.60%
) 16.82% 38.49% -11.34% 124.53%
IGBP . 12.15% 32.32% - 13.27%
TUSDH .. 17.39% 40.37% -8.96% 77.80%
INN . 16.88% 38.47% -11.31% 19.50%
DX 16.83% 38.53% -11.31% 90.20%
S 17.37% 39.78% -10.46% 58.97%
ST 16.99% 38.84% -11.01% 131.87%
SIGBP ... 12.33% 32.77% - 11.72%
SIUSDH. ... 17.61% 41.21% -8.63% 100.33%
SIN L 17.08% 39.07% -10.92% 23.32%
SINUSD ..o 19.68% 52.77% -11.29% 35.01%

American Growth Portfolio

Klasse
A 12.65% 32.45% 28.76% 768.10%
AEURH. ... 11.95% 30.48% 25.35% 426.54%
APLNH . ... 11.99% 30.59% 26.58% 57.53%
ASGDH. ... . 12.59% 31.89% - 35.93%
AD . 12.63% 32.44% 28.79% 210.15%
ADAUDH . ... 12.45% 31.22% 24.02% 208.15%
ADRMBH. ... . 13.80% 35.08% 28.85% 63.19%
ADZARH ... 14.62% 37.02% 32.39% 332.61%
AX 12.98% 33.22% 29.52% 1780.10%
B o 12.10% 31.13% 27.50% 581.28%
B . 12.10% 31.13% 27.52% 190.32%
BDZARH ... 14.18% 35.73% 31.00% 301.10%
BX 13.00% 33.24% 29.52% 1611.11%
C o 12.40% 31.85% 28.18% 1155.65%
CEURH. ... . 11.71% 29.88% 24.78% 404.14%
ED . 12.11% 31.14% 27.48% 78.53%
P 13.11% 33.52% 29.80% 981.10%
TEURH ... 12.42% 31.53% 26.35% 476 .47%
IGBP . 6.24% 16.21% - 36.20%
IGBPH ... 12.97% 32.43% - 56.80%
N o 12.39% 31.85% 28.17% 169.60%
S 13.61% 34.70% - 53.92%
S 13.23% 33.82% 30.16% 571.61%
SIEURH. ... 12.54% 31.83% 26.66% 64.32%
S 13.60% 34.70% 31.01% 265.75%
SK 13.20% 33.76% 30.08% 476.36%
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WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew
All Market Income Portfolio
Klasse

A 6.04% 17.07% -7.39% 25.27%
ACHFH. ... 5.33% 15.46% -10.29% 8.07%
AEBURH. ... .. 5.56% 15.72% -10.14% 11.40%
AHKD ..o 6.19% 17.21% -8.45% 25.67%
ASGDH. ... 6.05% 16.85% -8.45% 21.60%
A X e 6.25% 17.47% -7.05% 63.20%
AD . e 6.08% 17.03% -7.37% 25.54%
ADAUDH. ... 5.80% 16.02% -10.44% 23.00%
ADCADH. ... . 5.87% 16.44% -9.17% 18.96%
ADEURH ... . 5.40% 15.60% -10.16% 10.68%
ADGBPH ... ... 5.87% 16.36% -9.99% 15.79%
ADHKD. ... 6.18% 17.21% -8.45% 25.65%
ADNZDH ... 5.97% 16.38% -9.69% 26.67%
ADRMBH. ... ... 7.13% 19.42% - 12.86%
ADSGDH ... 6.02% 16.84% -8.48% 21.65%
ADZARH ... 8.43% 21.44% -4.86% 63.78%
AMG . . 6.07% 17.13% -7.39% 10.09%
AMGEURH ... .. 547% 15.63% -10.11% 3.37%
ANN . 6.03% 17.07% -7.39% 10.08%
ANNEURH. ... . 5.48% 15.64% -10.06% 3.39%
AQG . e 6.04% 17.04% -7.36% 10.06%
AQGEURH. ... . 5.39% 15.61% -10.09% 3.36%
AREURH ... ... 547% 15.70% -10.03% 7.27%
AX 6.25% 17.43% -7.05% 63.45%
B o 5.53% 15.90% -8.34% 17.13%
B2 X 5.70% 16.31% -8.04% 38.33%
BX . 5.72% 16.32% -7.98% 38.50%
C o 5.85% 16.56% -7.84% 20.60%
X 6.01% 16.97% -7.51% 51.67%
O 5.85% 16.53% -7.77% 21.43%
X e 6.01% 16.97% -7.52% 51.67%
ED . . e 5.53% 15.93% -8.33% 11.26%
EDAUDH ... .. 5.26% 14.81% -11.26% 1.56%
EDZARH ... 7.92% 20.15% -5.93% 12.80%
PP 6.46% 18.02% -6.68% 31.87%
ICHFH .. 5.77% 16.38% -9.62% 13.67%
TEURH ... 5.84% 16.51% -9.38% 17.13%
ISGDH ... 6.44% 17.75% -71.71% 27.80%
D e 6.49% 17.99% -6.63% 32.17%
IMG. . . 6.48% 18.05% -6.64% 12.47%
IMGEURH ... ... e 5.93% 16.63% -9.33% 5.66%
INN . 6.51% 17.99% -6.60% 12.48%
INNEURH ... . 5.96% 16.59% -9.31% 5.69%
INNGBPH. ... ... 6.20% 17.19% -9.22% 7.04%
IQG . . e 6.49% 18.00% -6.63% 12.42%
IQGEURH ... . 5.88% 16.56% -941% 5.58%
N o 5.84% 16.57% -7.87% 21.93%
N D, o 5.85% 16.61% -7.85% 22.10%
Sl 6.57% 18.25% -6.47% 28.73%
SICHFH ... 5.83% 16.57% -9.35% 5.52%
SIEURH. ... 5.99% 16.79% -9.18% 6.16%
SIGBPH ... .. 6.36% 17.50% -8.98% 7.74%
SIDIPYH ... 6.25% 17.55% -8.64% 10.42%
SIQGGBPH ... .. 6.33% 17.49% -9.04% 7.66%
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AB SICAV I

China A Shares Equity Portfolio

Klasse

Financial Credit Portfolio
Klasse

Low Volatility Total Return Equity Portfolio

Klasse

6 Monate* 12 Monate
9.28% 34.83%
7.48% 30.01%
7.82% 31.18%

10.81% 38.39%
7.94% 31.81%
7.51% 30.37%
7.84% 31.10%

12.65% 51.48%
8.01% 31.82%

12.78% 51.60%
7.95% 31.83%
7.81% 31.09%
8.05% 31.88%
9.72% 35.95%
6.35% 32.56%
8.44% 32.72%

10.26% 37.26%

13.67% 54.22%
9.78% 36.23%

11.35% 39.83%

-0.49%(7) -

13.65% 54.23%
4.99% 18.92%
4.32% 17.51%
4.49% 17.75%
5.01% 19.01%
5.24% 19.68%
4.61% 18.16%
4.72% 18.28%
5.09% 19.03%
5.27% 19.66%
5.66% 20.44%
5.09% 19.22%
5.40% 19.70%
5.40% 19.90%
4.85% 18.63%
5.14% 19.13%
5.74% 20.59%
-1.46% -6.34%
-1.53% -6.32%
-1.46% -6.25%
-1.91% -7.03%
-1.46% -6.27%
-1.25% -6.12%
-1.46% -6.04%
-1.51% -6.37%
-1.39% -6.31%
-1.48% -6.33%

Vorjahr Seit Auﬂew
7.44% 45.53%
- 23.60%

- 25.93%
4.41% 44.20%
- 37.57%

- 25.07%

- 26.47%
4.16% 56.73%
- 37.53%

- 55.65%

- 37.58%

- 36.39%

- 37.59%
8.32% 50.01%
7.46% 45.20%
- 38.73%
9.40% 109.30%
- 39.57%
8.56% 47.76%
- 32.13%

- -0.49%

- 174.24%
5.24% 29.07%
1.67% 19.00%
1.54% 19.40%
5.20% 29.15%
5.78% 31.33%
2.20% 21.00%
1.99% 21.20%
1.44% 22.60%
5.75% 31.30%
6.68% 34.34%
2.92% 24.21%
2.09% 25.10%
6.12% 32.34%
2.41% 22.35%
1.58% 23.22%
6.69% 34.64%
-2.57% -5.53%
- -10.13%

- -9.93%

- -11.00%

- -10.27%

- -9.96%

- -9.73%

- -6.10%

- -9.93%
-2.67% -5.58%
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WERTENTWICKLUNG DER ANTEILE (Fortsetzung) AB SICAV I

6 Monate* 12 Monate Vorjahr Seit Auﬂew

Low Volatility Total Return Equity Portfolio (Fortsetzung)

Klasse
ADAUDH. ... ... -1.50% -6.38% - -10.13%
ADCADH. ... ... e -1.49% -6.25% - -991%
ADGBPH ..... ... -1.51% -6.34% - -10.33%
ADHKD. ... ... -1.30% -6.16% - -10.01%
ADNZDH ... .. -1.42% -6.09% - -9.75%
ADSGDH ... ... -1.42% -6.33% - -10.00%
L -1.10% -5.56% -1.86% -3.80%
TEURH ... e -1.45% -4.53%(15) - -4.53%
IPLNH. ... -1.12% -5.56% - -5.25%
S -0.53% -4.62% -091% -1.57%
Sl -0.76% -5.09% -1.41% 2.71%
SILIPY H. ... -1.01% -5.62% -3.72% -6.51%

Sustainable Global Thematic Credit Portfolio

Klasse
A e -2.42% 3.82% - 5.00%
PP -2.24% 4.21% 5.71% 10.53%
I2GBPH ... -1.73% 5.08% - 6.27%
I2USDH ... e -1.69% 5.49% - 8.80%
INNAUDH ... e -1.87% 4.87% - 4.87%
S -1.95% 4.78% 6.18% 11.66%
Sl -2.16% 4.35% 5.73% 10.73%
SIGBPH ... ... -1.77% 5.10% - 6.33%
SIUSDH. ... e -1.67% 5.51% - 8.86%

Event Driven Portfolio

Klasse
PP 0.33%(16) - - 0.33%
S 0.95%(17) - - 0.95%
Sl e 6.06% 5.87% - 3.94%
SIEURH. ... i 5.51% 4.96% - 2.61%
SU o e 6.02% 5.81% - 3.84%

Arya European Alpha Portfolio

Klasse
F (@), oo -1.67% -3.47% - 0.20%
FCHFEH (a) . ..o e -1.88% -3.97% - -0.80%
FIPY H. . 591% 5.07%(18) - 5.07%
PP -0.07%(19) - - -0.07%
S () et -0.96% -2.36% - 3.50%
SGBPH (@) ..o -0.70% -1.89% - -1.20%
SU (Q) « v vv e -1.86% -3.55% - 0.50%
() vt e -0.77% -2.09% - 3.10%
ZUSD . e 1.32% 1.85%(18) - 1.85%

Die Wertentwicklung der Anteilklassen der einzelnen Portefeuilles basiert auf dem Nettoinventarwert zum 31. Mai 2021, wobei
die Auswirkungen der von der Verwaltungsgesellschaft riickerstatteten bzw. erlassenen Aufwendungen einberechnet wurden.
Verkaufsgebiihren, die beim Kauf oder bei der Riicknahme von Anteilen erhoben werden konnen, wurden nicht beriicksichtigt. Die
Wertentwicklung der ausschiittenden Anteilklassen umfasst die wihrend des Geschiftsjahres ausgeschiitteten und wieder angeleg-
ten Betrige. Die Wertentwicklung in der Vergangenheit ist keine Garantie fiir aktuelle oder zukiinftige Ergebnisse. Die Wertent-
wicklungszahlen beriicksichtigen nicht die Provisionen und Kosten, die bei der Ausgabe und Riicknahme von Anteilen anfallen.
Anlagerenditen und der Wert des angelegten Kapitals unterliegen Schwankungen, so dass die Anteile eines Anlegers bei Riick-
nahme mehr oder weniger als die urspriinglichen Anschaffungskosten wert sein konnen.
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AB SICAV I

* Sechsmonatszeitraum zum 31. Mai 2021.

(a) Die Angaben zur Wertentwicklung werden vom AB Arya ICAV — European Alpha Portfolio tibernommen. Sieche Anmerkung A.

Rendite berechnet ab Auflegungsdatum am:
(1) 20.Mai 2021

(2) 29.Januar 2021
(3) 7.April 2021

(4) 12.April 2021
(5) 18.Mairz 2021
(6) 4.Mai 2021

(7) 1. Februar 2021
(8) 22.Februar 2021
(9) 5.Januar 2021
(10) 23. April 2021
(11) 30. Oktober 2020
(12) 9. Februar 2021
(13) 19. Oktober 2020
(14) 5. Juni 2020

(15) 16. Juli 2020
(16) 11.Mai 2021
(17) 1. April 2021
(18) 17. Februar 2021
(19) 21. Januar 2021
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VERZEICHNIS DER ANLAGEWERTE AB SICAV 1

31.Mai 2021 International Health Care Portfolio
Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE

STAMMAKTIEN

GESUNDHEITSWESEN

BIOTECHNOLOGIE
Alexion Pharmaceuticals,Inc. .......................... 248,180  $ 43,816,179 2.4%
Amgen, InC. ... .. 405,260 96,427,564 52
CSLLtd. .ot 164,020 36,632,395 2.0
Genmab A/S . ... 143,680 58,689,191 32
Regeneron Pharmaceuticals,Inc. ........................ 110,680 55,608,952 30
Vertex Pharmaceuticals,Inc. ......... ... ... ... ... .... 351,121 73,254 374 3.9

364429,155 197

GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF

ABIOMED, INC. ... .ot 81,350 23,150,583 1.3
Align Technology,Inc. ........ ... ... ... .. ... 60,180 35,515,227 19
Carl Zeiss MediteC AG . ... .ot 107,210 19,841,016 1.1
Cochlear Ltd. .. . ... 86,830 15,084,939 0.8
Coloplast A/S-ClassB . ...... ... i, 319,740 50,738,991 2.7
Edwards Lifesciences Corp. .. ......c..ouuiiinninann .. 480,980 46,125,982 2.5
Fisher & Paykel Healthcare Corp.,Ltd. ................... 427,020 9,038910 0.5
IDEXX Laboratories,Inc. . ............................. 85,870 47,924,906 2.6
Intuitive Surgical,Inc. ........ ... .. ... . i 68,140 57,386,145 3.1
Medtronic PLC . ... ... ... 377,017 47,726,582 2.6
Penumbra,Inc. ......... ... . ... .. .. 24,550 6,115,650 0.3
Straumann Holding AG .. ...... ... .. ... i 10,870 17,015,805 09
SysmexX COrp. ..ottt 231,400 23,995,329 1.3

399,660,065 _21.6

GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN

Cigna Corp. oottt et 278,330 72,045,721 39
Fleury SA ... 783,500 3,973,349 0.2
Quest Diagnostics, Inc. ........ ... i 136,320 17,949,254 1.0
UnitedHealth Group,Inc. ...... ... ... ... ... ... ..... 424,120 174,703 511 94
14.5
GESUNDHEITSWESEN - TECHNOLOGIE
Veeva Systems, Inc.-Class A .. ... .. 136,690 39,823,264 2.2
LIFE SCIENCES - HILFSMITTEL UND DIENSTLEISTUNGEN
ICON PLC .. e e e 79,620 17,815,771 1.0
Tumina, InC. . ... 69,010 27993216 1.5
LonzaGroupAG . ... ... i 25,440 16445919 09
Mettler-Toledo International, Inc. .. ...................... 9,960 12,957,462 0.7
Sartorius Stedim Biotech .. ........ ... ... ... .. ... ..... 54,620 23,675913 1.3
98,888,281 54
PHARMAZEUTIKA
Astellas Pharma,Inc. ........... .. ... .. ... .. .. ........ 1,852,600 29,560,085 1.6
CSPC Pharmaceutical Group Ltd. ....................... 13,502,000 20,304,498 1.1
ElLilly & Co. o ovi e 133,630 26,691,256 1.5
GlaxoSmithKline PLC ............ ... ... ... ..., 2,757,270 52,591,686 2.9
GranulesIndiaLtd. ........... .. .. ... .. ... .. .. ........ 2,199,828 9,573,400 0.5
Johnson & Johnson . ........ ... .. ... ... ... 90,350 15,291,738 0.8
Nippon Shinyaku Co., Ltd. ......... ... ... ... ... .. ... 292,800 21,064,249 1.1
Novo Nordisk A/S-ClassB ........ ... ..., .. 1,172,810 92,588,596 50
Pfizer,InC. ... ... ... .. 1,862,360 72,129,203 39
Roche Holding AG . ...ttt 343,937 120,395,718 6.5
Z0etis, INC. . ... 458,580 81,021,914 4.4

541,212,343 293
1,712,684,943 927

INFORMATIONSTECHNOLOGIE

IT-DIENSTLEISTUNGEN
MAXIMUS,INC. « ottt et e e 378,290 35,056,134 19
VERBRAUCHSGUTER
KORPERPFLEGEPRODUKTE
Rohto Pharmaceutical Co.,Ltd. ......................... 637,900 15,783,937 0.8
Gesamtanlagen
(Kosten $1,309,010,009) . . .ot i e $ 1,763,525014 954%
Termineinlagen
BNP Paribas, Paris(a). . .. ...t (0.53)% — 149 462 0.0
BNP Paribas, Paris(a). .. .....c.ooviiii i (0.29)% — 178,996 0.0
BNP Paribas, Paris(a). . . . ... .ooveeee e 0.13)% — 178401 00
BNP Paribas, Paris(a). . . ....c.ooiiiiii i 001 % — 104,311 0.0
BNP Paribas, Paris(a). . .. ... ooiii i 2.99 % — 36,006 0.0
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AB SICAV I
International Health Care Portfolio

Zinssatz Datum Wert Nettover-

(USD) mogen %

Credit Suisse AG, Zurich(a). ... ... (1.44)% — $ 209,542 0.0%
Hong Kong & Shanghai Bank, Hong Kong(a) .............. 0.00 % — 54,728 0.0
Nordea Bank Abp,Oslo(a). . ..., (0.78)% — 183,035 0.0
SEB, Stockholm(a) ..............co it (0.28)% — 43,660 0.0
SEB, Stockholm(a) ...........cco it 0.01 % — 91,312,126 5.0
0.01 % — 182,506 0.0

Sumitomo, London(a) ............coooiiiiiiiiii.

Termineinlagen insgesamt. .. ................. .. ... i

92,632,773 50

Sonstige Vermogenswerte abziiglich Verbindlichkeiten. ...................... (7811,621) (04)
NettOVErMOZEI . . . . . .ottt et e e e $ 1,848,346,166 100.0%
DEVISENTERMINGESCHAFTE
Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
1427 EUR 1,168 06/21/2021 $ (2,064)

Brown Brothers Harriman & Co4. ... ..ot

+  Zum Zweck der Absicherung von Anteilklassen benutzt.

(a) Tagesgeld.

Wihrungskiirzel:

EUR - Euro
USD - United States Dollar

Glossar:
ADR — American Depositary Receipt

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE AB SICAV I
31.Mai 2021 International Technology Portfolio

Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN

INFORMATIONSTECHNOLOGIE

KOMMUNIKATIONSAUSRUSTUNG

Telefonaktiebolaget LM Ericsson - Class B ... ... . i 916,403 $ 12,291,322 0.8%
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN
CONEX COTP. .ttt ettt e e e e e e e e 108,010 8,574914 0.6
Corning, INC. . ..o 349,570 15,251,739 1.0
Flex Ltd. ..o e 597,820 10,922,172 0.7
TPG Photonics COrp. . ...ttt ettt e e et e e e e e e e e e e e e e 62,570 13,093,398 0.9
Keyence COrp. . . oottt e e 24,800 12,259,031 0.8
Samsung SDICo., Ltd. .. ... 14,320 8,219,150 0.6
Taiyo Yuden Co., Ltd. . ..ot 197,800 9,398,312 0.6
77,718,716 5.2
IT-DIENSTLEISTUNGEN
Adyen NV L 8,310 19,233,190 1.3
BigCommerce Holdings, INC. . ... ... o e 112,030 6,093,312 04
Euronet Worldwide, INC. . ... ... . 99,940 14,955,022 1.0
MoONgoDB, INC. ...t 36,080 10,533,195 0.7
PayPal Holdings, INC. . .. ... o e 156,050 40,576,121 2.7
Shiftd Payments, Inc. - Class A . ... ... ot 198,990 18,563,777 13
Shopify, InC. - Class A . . ..ot e e e s 19,460 24,186,250 1.6
Snowllake, INC. . ... 31,086 7,399,401 0.5
Twilio, InC. - Class A . .. ... 34,730 11,669,280 0.8
Visa, INC. - Class A ..ottt e e e e 98,570 22404961 1.5
WEX INC. ottt e e e e 31,040 6,081,046 04

181,695,555 122

HALBLEITER UND HALBLEITERAUSRUSTUNG

Advanced Micro Devices, INC. . . ... i 133,900 10,722,712 0.7
Ambarella, INC. . ... .. e 92,480 9,283,142 0.6
Analog Devices, INC. . . . ... 125,580 20,670,468 14
Applied Materials, INC. .. ... ... s 252,630 34,895,782 24
ASML Holding NV . .o e e 61,760 41,724 460 2.8
Cree, INC. .« ottt et 98,230 9,823,982 0.7
Infineon Technologies AG . .. ... o e 318,660 12,885,651 09
Lam Research Corp. . .. ...t e e e e e 18,530 12,041,721 0.8
Lattice Semiconductor COIP. .. ... ...ttt e e e ettt 254,980 13,531,789 09
MACOM Technology Solutions Holdings, Inc. .......... ... i 179,080 10,601,536 0.7
MediaTek, INC. . ..ot e 353,000 12,195,122 0.8
Monolithic Power Systems, INC. . .. ... ..t 19,290 6,018,785 04
NVIDIA COTP. - e ettt et e ettt e e e e e e e e e e e e e e e e e e 64910 42,177,220 2.8
ON Semiconductor COTP. . ...ttt ettt et e e e e e e e e e e e e e 291,060 11,654,042 0.8
QOTVO, INC. .o 61,140 11,171,501 0.8
STMicroelectronics NV . ... e e 320,990 11,977,580 0.8
Synaptics, INC. . . ..o 66,350 8,381,996 0.6
Taiwan Semiconductor Manufacturing Co., Ltd. (Sponsored ADR) .......................... 113,670 13,340,311 09
Teradyne, INC. . . ..ot 92,090 12,188,111 0.8

305,885,911 20.6

SOFTWARE

B, TG, ottt 274,060 6,454,113 04
AdODE, INC. oot 49410 24.931,298 1.7
ANS Y S, INC. ottt 35,180 11,888,729 0.8
Cloudflare, InC. - Class A . . ..ottt e e e e et e e e e 165,900 13,613,754 0.9
Coinbase Global, INC. (Q) . . . . ...ttt e e e e 45,260 10,705,800 0.7
Dassault Systemes SE . . . ... 44,570 10,237,106 0.7
Datadog, Inc. - Class A . ... e 118,870 10,823,114 0.7
DocuSign, INC. .ot 68,850 13,881,537 0.9
HUDSPOt, INC. .o 28,940 14,596,757 1.0
Manhattan Associates, INC. . ... ..o 91,510 12,443,530 09
MICTOSOTt COTP. . o vt ettt e e e e e e e e e e e e e e e e e e e e 234,030 58,432,610 39
Palantir Technologies, INC. (@) . . . . ..ottt 293,200 6,728,940 0.5
RingCentral, InC. - Class A . .. ... ot e e et 44170 11,593,300 0.8
ServiceNOW, INC. . ..o 15,030 7,122,416 0.5
Trade Desk, Inc. (The) - Class A . . .. ..ottt e e e et ettt 14,440 8,492,742 0.6
Unity Software, INC. ... ... 68,220 6,444,061 04
Zendesk, INC. . ... 80,010 10,934,167 0.7
Zoom Video Communications, Inc. - ClasS A . . . ... . e 34,490 11,434.470 0.8

250,758.444 169

TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE

ADPPIE, INC. .« oo 308,584 38,452,652 2.6
Samsung Electronics Co., Ltd. . ... ... 254,640 18,278,121 12
Western Digital COrp. . . ...ttt e e e e 239,050 17,983,732 1.2

74,714,505 50
903,064453 _60.7
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AB SICAV 1

International Technology Portfolio

Anteile Wert Nettover-
(USD) mogen %
KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE
AT, INC. oottt e e e e e e e e 238,890 $ 7,030,533 0.5%
Cellnex Telecom S A . ..o 162,365 9,849,997 0.6
16,880,530 1.1
UNTERHALTUNG
Activision Blizzard, INC. . ... ... .. . e 124,790 12,135,827 0.8
Bilibili, Inc. (Sponsored ADR) . ... ..o 82,020 8,790,904 0.6
Kuaishou Technology (@) . . ... ..ot e e 207,500 5,364,357 04
Live Nation Entertainment, INC. . ... ... ... . e 121,680 10,964,585 0.7
ROBLOX COTP. vttt ettt e e e e e e e e e e e e e e e e e e 116,380 10,912,953 0.7
ROKU, INC. o 28,870 10,009,518 0.7
SeaLtd. (ADR) . ...ttt e 57,560 14,576,494 10
Walt Disney Co. (The) ... ..o e e 76,620 13,688,163 0.9
86.442.801 5.8
INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN
Alphabet, InC. - Class C . ...ttt e e e e e e e s 9,390 22,644,548 15
Bumble, INC. (&) . . .ottt 68,558 3,271,588 0.2
Facebook, Inc. - Class A . ... ... 101,650 33415404 22
KaKao COmp. ..ottt et e e e e 162,500 17,765,626 1.2
Match Group, INC. . . .ot 86,678 12,427,892 0.8
Snap, Inc. - Class A . ... 208,790 12,970,035 09
Tencent Holdings Ltd. . . .. ... . s 187,000 14,619,830 1.0
TWILEET, INC. © . ottt ettt e e e e e e e e 202,900 11,768,200 0.8
Zillow Group, InC. - Class € . .. .ot e e e e e s 59,360 6,964,115 0.5
Zoomlnfo Technologies, INC. .. ... ... e 196,260 8,602,076 0.6
144449314 9.7
MEDIEN
News Corp. - Class A ... e 413,270 11,154,157 0.8
258,926,802 174
NICHT-BASISKONSUMGUTER
KFZ-BESTANDTEILE
APHY PLC L 74,480 11,203,282 0.7
KRAFTFAHRZEUGE
Tesla, INC. ..ot 15,620 9,765,936 0.7
HOTELS, RESTAURANTS UND FREIZEIT
ATTbND, INC.(Q) . . o oot 103,264 14,498,266 10
Booking Holdings, INC. . . ... ... 4,720 11,146,516 0.8
DraftKings, INC. . .. .o 151,840 7,584 408 0.5
EVOlUtion AB .. o 59,040 11,017,470 0.7
Expedia Group, INC. .. ..ot 59,780 10,578,071 0.7
Penn National Gaming, INC. .. ... ... 74,200 6,082,174 04
60,906,905 4.1
HAUSHALTSGEBRAUCHSGUTER
SONY Group COTP. . oottt et et e e e e 136,100 13,533,323 0.9
EINZELHANDEL — INTERNET UND DIREKTVERTRIEB
Alibaba Group Holding Ltd. . ... ... 256,600 6,862,899 0.5
Amazon.com, INC. . . ... 5,960 19,209,497 13
CheWy, INC. ..t 122,790 9,039,800 0.6
Coupang, INC.(@). . . . oot 142,887 5,828,361 04
DoorDash, INC. .. ..ot 26,050 3,914,794 0.3
Farfetch Ltd. - Class A .. ... e e e e e e e e e 240,130 11,125,223 0.7
MercadoLibre, INC. . ... .o 8,020 10,896,533 0.7
RealReal, InC. (TRE) .. ..ottt e e e e e e e e e e e e s 421,240 7,359,063 0.5
74,236,170 5.0
FREIZEITPRODUKTE
Peloton Interactive, INC. . ... .o e 33,730 3,720,756 0.2
173,366,372 11.6
GESUNDHEITSWESEN
BIOTECHNOLOGIE
Twist BI0SCIENCE COIP. - o v v vttt ettt e et e e e e e e e e e e e e 68,440 7,344,296 0.5
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
Intuitive Surgical, INC. . . . ... o 12,470 10,501,985 0.7
GESUNDHEITSWESEN — TECHNOLOGIE
Veeva Systems, InC. - Class A . .. ..o 27,300 7,953,582 0.5
LIFE SCIENCES - HILFSMITTEL UND DIENSTLEISTUNGEN
Bio-Rad Laboratories, Inc. - Class A .. ... .. i e e et 16,630 10,017,413 0.7
THuming, INC. . . oottt e e e e e 25,020 10,149,113 0.7
20,166,526 14
45,966,389 3.1
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB SICAV I
International Technology Portfolio

Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
INDUSTRIEGUTER
ELEKTRISCHE AUSRUSTUNG
Rockwell Automation,Inc. ......... ... ... . ... ... ...... 29,480 $ 7,774,466 0.5%
MASCHINEN
FANUC COIp. .« oottt e e e e 47,400 11,363,698 0.8
PROFESSIONELLE DIENSTLEISTUNGEN
Recruit Holdings Co., Ltd. ........ ... ... ... ... ... 233,500 11,968,285 0.8
STRASSE UND SCHIENE
Uber Technologies, Inc. ........ ... ... .. .. 283,330 14,401,664 1.0
45,508,113 3.1
IMMOBILIEN
AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)
SBA Communications COrp. .. ........oouviinnenneenn .. 49,340 14,709,241 1.0
GRUNDSTOFFE
CHEMIKALIEN
LGChemLtd. ... ..o 16,220 12,087,741 0.8

1453,629.111 977

SONSTIGE UBERTRAGBARE WERTPAPIERE

STAMMAKTIEN
INFORMATIONSTECHNOLOGIE
IT-DIENSTLEISTUNGEN
Stripe,Inc. (b) ... .. 41,537 1,666,672 0.1
Gesamtanlagen
(Kosten $1,042,606,663) .. .....ooiiiiiiii . $ 1455295783 97.8%
Termineinlagen
BNP Paribas, Paris(C). . . ... .ovti i (0.53)% — 45,109 00
BNP Paribas, Paris(c). .. ...... .o (0.29)% — 177,642 0.0
Credit Suisse AG,Zurich(C). ... ..o (1.44)% — 50,232 0.0
Hong Kong & Shanghai Bank, Hong Kong(c) .............. 0.00 % — 151,601 0.0
HSBC Bank PLC,Paris(c). . ..o oo v (0.78)% — 139,546 00
JPMorgan Chase, New York(c) ........ ..., 001 % — 28,169,133 19
Nordea Bank Abp,Oslo(C). . ... (0.13)% — 15475 0.0
Royal Bank of Canada, Toronto(c) ....................... 001 % — 154,688 00
SEB, Stockholm(c) ........ ... ... i (0.28)% — 141,530 00
Sumitomo, London(¢) ........... .. ... . ... .., 001 % — 616,465 0.1
Termineinlagen insgesamt. . . .............. ... ... .. 29,661,421 2.0
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. ...................... 2,955,752 0.2
NettOVermOZeN . . . . . ..ottt $ 1487912956 100.0%

DEVISENTERMINGESCHAFTE

Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Brown Brothers Harriman & Co4. . ..o vttt et USD 8,361 PLN 30,956 06/21/2021  $ 59,923
Brown Brothers Harriman & Co4. ... ... e USD 66 AUD 85 06/30/2021 412)
$ 59,511
Wertsteigerung ~~ $ 59,923
Wertminderung ~ $ (412)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.
(a) Stellt simtliche oder einen Teil der verliechenen Wertpapiere dar. Informationen zur Wertpapierleihe finden Sie in Anmerkung L.

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

(c) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar
PLN - Polish Zloty
USD - United States Dollar

Glossar:
ADR — American Depositary Receipt

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE AB SICAV I
31. Mai 2021 Global Real Estate Securities Portfolio

Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN

IMMOBILIEN

IMMOBILIENAKTIVITATEN — DIVERSIFIZIERT
Mitsubishi Estate Co., Ltd. ... .. ... e e 21,500 $ 352,713 0.7%
Mitsui Fudosan Co., Ltd. . ... ... e e e 56,700 1,342,947 2.9
New World Development Co., Ltd. .. ... et 95,500 519,096 1.1
Sumitomo Realty & Development Co., Ltd. . ... ... 7,100 241,277 0.5
Sun Hung Kai Properties Ltd. . .. ... .. . 56,000 874,540 19
UOL Group Ltd. . ..o e e e e e e e e 42,200 236,649 0.5

3,567,222 7.6

REITS — DIVERSIFIZIERT
Alexander & Baldwin, InC. . . ... ... e 12,900 247,809 0.5
Armada Hoffler Properties, INC. . ... ... ... 876 11,624 00
Broadstone Net Lease, INC. . . ... ... e 9,270 202,457 04
CofinimmoO SA . ... 1,390 217,275 0.5
Daiwa House REIT Investment COrp. .. ........o..iiuniutt e 165 450,897 1.0
Essential Properties Realty Trust, Inc. .. ... ... . e 20,839 533,478 1.1
Fibra Uno Administracion SAde CV ... ... e 75,766 88,821 0.2
ICADE . 2,820 253,553 0.6
Land Securities Group PLC . ... ... 34,850 346,901 0.7
LondonMetric Property PLC .. ... .. e 70,440 234,497 0.5
Merlin Properties Socimi SA .. . ... 38,110 439,574 09
Nomura Real Estate Master Fund, Inc. .. ... ... ... . . . . . . . . i 108 169918 04
StOCKIANA . . . oot 204,050 734,964 1.6

3,931,768 8.4

REITS — GESUNDHEITSWESEN

Medical Properties Trust, INC. . . .. ...ttt e e 37,640 796,839 1.7
Omega Healthcare Investors, Inc. ... ... .o 18,831 689,591 1.5
Physicians Realty TIUSE . . .. .ottt et e e e e e e e e e e e e 30,730 557,135 1.2
WelltOWer, INC. . .ottt e e e e e e e 16,440 1,229,219 2.6

3,272,784 7.0

REITS - HOTELS UND RESORTS

Apple Hospitality REIT, INC. . ... ... e e e e e 16,710 265,188 0.5
Park Hotels & Resorts, INC. . . .. oot 22,650 470,893 1.0
RLI Lodging TIUSE . ...ttt e et et e e e e e e e e e e e e e e e et e 26,430 406,229 0.9

1,142,310 24

REITS - INDUSTRIE

Americold Realty TIUSt . . . ..ot 18,080 687,402 1.5
Ascendas Real Estate Investment Trust . ... .. ... ..t e e e 117,900 259,183 0.5
Dream Industrial Real Estate Investment Trust(a). . .. ...ttt 19,308 219,763 0.5
GLP J-RI . o oottt e e 181 307,668 0.7
Industrial & Infrastructure Fund Investment Corp. . ...... ... ... 144 257,560 0.5
Mitsui Fudosan Logistics Park, Inc. ... ... . . . 45 230,945 0.5
Plymouth Industrial REIT, Inc. . ... ... oo s 4,949 94,724 0.2
Prologis, INC. . . ..o 21,860 2,575,982 5.5
Rexford Industrial Realty, Inc. . ... ... o 10,220 564 451 1.2
Segro PLC . . 49,070 725,578 1.5
STAG Industrial, InC. . ... ... e 13,730 490,298 1.0

6413554 136

REITS — BUROS

Alexandria Real Estate Equities, Inc. .. ... ... . . 5,655 1,008,060 22
Allied Properties Real Estate Investment Trust .. ........ ... ittt 8,030 294,798 0.6
alstria office REIT-AG ..ottt e e e e e e e e e e e 12,620 231,069 0.5
Boston Properties, INC. .. ... ..ot 5,620 660,687 14
Cousins Properties, INC. ... ... e 13,952 517480 1.1
Daiwa Office Investment COIP. ... .... ...ttt e 33 232,073 0.5
Japan Prime Realty Investment COIp. ... ... ...ttt e e 60 234,536 0.5
Kilroy Realty COrp. . . ..ottt e 6,270 440,217 0.9
Nippon Building Fund, Inc. . ... ... 86 549,863 1.2
True North Commercial Real Estate Investment Trust .. .. ...ttt .. 15,020 93,249 0.2

4,262,032 9.1

IMMOBILIENENTWICKLUNG

CIFI Holdings Group Co., Ltd. . .. ... e e 198,000 172,543 04
CK Asset Holdings Ltd. ... ... e e e e e 43,000 292,759 0.6
Instone Real Estate Group AG . ... ...ttt e e e 10,206 322,966 0.7

788,268 1.7
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung)

AB SICAV I
Global Real Estate Securities Portfolio

Anteile Wert Nettover-
(USD) mogen %
IMMOBILIEN-BETRIEBSGESELLSCHAFTEN
ADLER Group SA .. s 16,050 499,090 1.1%
ATOUNAIOWN S A L 50,530 426,199 0.9
CA Immobilien Anlagen AG . . .. ...t e 7,229 313,634 0.7
Ol P NV L e 12,906 240,008 0.5
Deutsche Wohnen SE . ... .. .. 3,670 233,663 0.5
Fastighets AB Balder - Class B . .. ... . 7,760 488,489 1.0
Hulic Co., Ltd. .. e s 19,800 223,248 0.5
KOJAMO O] . . oottt et e 12,840 293,877 0.6
LEG Immobilien SE .. ... .. 3,950 581,163 1.2
Shurgard Self Storage SA . . ... 3,770 179,755 04
Swire Properties Ltd. ... ... 78,800 237,552 0.5
TAG ImmObIlIEN AG . ..ottt e e 9,090 285,864 0.6
Wharf Real Estate Investment Co., Ltd. . ...... ... ... .. . . i 27,000 163,420 04
4,165,962 8.9
REITS - WOHNRAUM
American Campus Communities, Inc. . ......... .. 11,670 550,357 1.2
American Homes 4 Rent - Class A . . ... i e e e e 17,020 647951 14
Bluerock Residential Growth REIT,Inc. ........ ... ... .. . i 11,280 109,529 0.2
Comforia Residential REIT, Inc. . . .. ... . e e e 70 215,284 0.5
Daiwa Securities Living Investments COrp. ... ...ttt 210 213,134 04
Equity Residential . ... ... ... 1,430 110,753 0.2
Essex Property Trust, INC. . ... ... e 3,205 946,404 2.0
Independence Realty Trust,Inc. ... ... .. 30,251 516,687 1.1
Invitation Homes, INC. . . .. ... . e 19,500 707,265 15
Killam Apartment Real Estate Investment Trust ............... ... ... ... ... ... ... .. 32,640 512,005 1.1
Mid-America Apartment Communities, InC. .......... ... . 4,530 727971 15
Minto Apartment Real Estate Investment Trust (a) ... ......... it 12,110 215,726 0.5
Sun Communities, INC. . . ... ... e 5,487 918,634 2.0
UDR, INC. oottt e e e e e e e 13,920 663,010 14
7,054,710 150
REITS - EINZELHANDEL
AEON REIT Investment COIP. . ... ...ttt ettt et e et e 139 192,925 04
Brixmor Property Group, InC. ... ... 27,570 626,115 13
CapitaLand Integrated Commercial Trust .. ......... ... .. . . i 275452 426471 0.9
Eurocommercial Properties NV () . ... ...t 11,200 333461 0.7
Link REIT ... e e e e e e e 69,000 665,625 14
Mercialys SA . .o 14,970 192,200 04
NETSTREIT COIP. .« ettt ettt e e e e e e e e e e e e e e e e e e e s 11,420 254,895 0.6
Simon Property Group, InC. ... ... 10,170 1,306,743 2.8
SITE Centers COIP. . .« v vttt et et e e e et e e e e e e e e e e e e e e e e e e 37,990 568,710 12
Vicinity CEeNtIeS . ... ...ttt ettt e e e e e 438,590 533,828 1.1
5,100,973 10.8
REITS - SPEZIALISIERT
CUDESMALT . . . . ottt e e e e e e e e e e e e e 15,170 664,294 14
Digital Realty Trust, INC. . . . ... e 8,984 1,361,615 29
EPR PrOPeIties . . ..ottt ettt e e e et e e e e e e 5,870 288,511 0.6
MGM Growth Properties LLC - Class A ... ...t 13,162 472,121 1.0
National Storage Affiliates TIUSt . . . ... oottt 14,010 645,861 14
Safestore Holdings PLC .. ... . e 29,740 398,209 0.8
3,830,611 8.1
43,530,194  92.6
GRUNDSTOFFE
BAUMATERIAL
Breedon Group PLC ... 121,490 186,206 04
Buzzi Unicem SPA . . ..o 11,490 325,765 0.7
Fletcher Building Ltd. . . .. ... 44 830 241,222 0.5
Grupo Cementos de Chihuahua SABde CV ... ... e 15,870 115,969 0.3
869,162 1.9
PAPIERPRODUKTE
Stora Enso Oyj - Class R ... e 10,270 182,956 04
1,052,118 2.3
GEBRAUCHSGUTER UND BEKLEIDUNG
HAUSBAU
Persimmon PLC ... .. . 6,710 300,019 0.6
PulteGroup, INC. . . ..o 5,540 320,157 0.7
620,176 1.3
VERBRAUCHERDIENSTE
HOTELS, RESORTS UND KREUZFAHRTLINIEN
Hilton Grand Vacations, INC. . .. ... .. ... 5,024 229,748 0.5
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AB SICAV I
Global Real Estate Securities Portfolio

Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
FREIZEITEINRICHTUNGEN
Planet Fitness, INC. .. ... ... i 1,500 $ 118,155 0.2%
RESTAURANTS
Dine Brands Global,Inc. .......... ... .. .. ... .. ... ... ...... 1,410 133,879 0.3
481,782 1.0
TRANSPORT
SCHNELLSTRASSEN UND BAHNGLEISE
Transurban Group . ............iouniiunein .. 39977 428 867 0.9
TELEKOMMUNIKATIONSDIENSTE
INTEGRIERTE TELEKOMMUNIKATIONSDIENSTE
Infrastrutture Wireless Italiane SpA .......... ... ... ... ..... 20,350 227,908 0.5
SOFTWARE UND DIENSTLEISTUNGEN
INTERNETDIENSTE UND INFRASTRUKTUR
GDS Holdings Ltd. (ADR) .. ..ot 2,470 185,793 04
INVESTITIONSGUTER
ELEKTRISCHE KOMPONENTEN UND GERATE
Vertiv Holdings Co. ... oot 5,930 147,183 0.3
Gesamtanlagen
(Kosten $39,814,908). . . .o ottt $ 46,674,021 99.3%
Termineinlagen
ANZ,London.(b) . . ..ot 0.13)% — 5,086 0.0
Bank of Nova Scotia, Toronto(b). . . . ... . 0.01 % — 4,703 0.0
BNP Paribas, Paris(b) . .......... i (0.29)% — 3,967 0.0
BNP Paribas, Paris(b) . .........oouitii i 0.00 % — 8,683 0.0
BNP Paribas, Paris(b) . .......... i 0.01 % — 2914 0.0
Credit Suisse AG, Zurich(b) ........ ... ... (1.44)% — 4,307 0.0
Hong Kong & Shanghai Bank, Hong Kong(b) .................. 0.00 % — 4432 0.0
HSBC Bank PLC,Paris(b). . .. ... oo (0.78)% — 10,501 0.1
Nordea Bank Abp,Oslo(b) ......... ... . 0.13)% — 175 0.0
SEB, Stockholm(b) . ............ i (0.28)% — 4,320 0.0
Sumitomo, London(b) . ........ ... ... ... .. .. ... 0.01 % — 1,029 00
Sumitomo, Tokyo(b) . ... ..o e i 001 % — 640,898 14
Termineinlagen insgesamt. . .. ................ ... 691,015 1.5
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. . ...................... .. (364,319) (0.8)
NettOVErMIOZEIL . . . . . . oottt ettt e e e e $ 47,000,717 100.0%
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Barclays Bank PLC . .. ... o CNY 1431 USD 219 06/24/2021 $ (5,128)
BNP Paribas SA . . ..o USD 516 SGD 688 08/19/2021 4,067
Brown Brothers Harriman & Co.. ... ... AUD 143  USD 109  06/04/2021 (1,367)
Brown Brothers Harriman & Co.. .. ... oot GBP 98 USD 136 06/17/2021 (2,888)
Brown Brothers Harriman & Co........o i USD 482 GBP 350 06/17/2021 14,254
Brown Brothers Harriman & Co.. .. ....oo ot MXN 2886 USD 143 06/18/2021 (1,807)
Brown Brothers Harriman & Co........o i USD 102 NOK 873  07/15/2021 1,934
Brown Brothers Harriman & Co.. .. ....oo ot USD 662 SEK 5,616 07/15/2021 14,615
Brown Brothers Harriman & Co.. . .....o i CAD 170  USD 135 07/16/2021 (5,324)
Brown Brothers Harriman & Co.. . ... NZD 181 USD 131 07/29/2021 (254)
Brown Brothers Harriman & Co.. ... ... e USD 515 CHF 465 08/05/2021 2,738
Brown Brothers Harriman & Co.. . ... JPY 66,176 USD 607 08/19/2021 4,409
Brown Brothers Harriman & Co.. ... ... e USD 116 JPY 12,564 08/19/2021 (1,158)
Brown Brothers Harriman & Co.. .. ..ot USD 1440 AUD 1,856  06/30/2021 (8,872)
Brown Brothers Harriman & Co+.. ... ... oo USD 385 NZD 528 06/30/2021 (2,886)
Brown Brothers Harriman & Co.. .. ..o oot n i USD 52 SGD 69 06/30/2021 85
HSBC Bank USA. . ..o e e e e EUR 908 USD 1,114 08/03/2021 5,245
$ 17,663
Wertsteigerung ~ $ 47347
Wertminderung $ (29,684)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.

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

(b) Tagesgeld.
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB SICAV I
Global Real Estate Securities Portfolio

Wihrungskiirzel:

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

CNY - Chinese Yuan Renminbi
EUR - Euro

GBP - Great British Pound
JPY — Japanese Yen

MXN - Mexican Peso

NOK - Norwegian Krone
NZD - New Zealand Dollar
SEK - Swedish Krona
SGD - Singapore Dollar
USD - United States Dollar

Glossar:

ADR - American Depositary Receipt
REIT - Real Estate Investment Trust

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE AB SICAV I
31. Mai 2021 Sustainable Global Thematic Portfolio

Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN

INFORMATIONSTECHNOLOGIE

KOMMUNIKATIONSAUSRUSTUNG

Calix, INC. . oot 1,243264 $ 55,089,042 1.8%
Lumentum Holdings, INC. . . .. ... o e 823,031 66,970,026 22
Motorola Solutions, INC. .. .. ... i e 296,619 60,898,820 2.0
Telefonaktiebolaget LM Ericsson - Class B . ... ... . . 2,208,882 29,626,784 0.9

212,584,672 6.9

ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN

Flex Ltd. ..o 3,934,277 71,879,243 24
IT-DIENSTLEISTUNGEN

Adyen NV L 19,982 46,246,658 1.5

Network International Holdings PLC ... ... ... .. et 4096412 23,118,594 0.7

Square, Inc. - Class A ..ot 175,930 39,147,958 13

Twilio, INC. - Class A . . . oottt et e e e e e e 83,766 28,145,362 09

Visa, INC. - Class A .ot e 196,988 44,775,398 1.5

181.433.970 59

HALBLEITER UND HALBLEITERAUSRUSTUNG

Cree, INC. .« ottt 391,972 39,201,139 1.3
Infineon Technologies AG . .. ... i e 1,382,246 55,893,870 1.8
NXP Semiconductors NV .. ... . 275961 58,343,766 1.9

153,438,775 50

SOFTWARE

AdODE, INC. .ot 90,769 45,300,379 1.5
Coinbase Global, INC. . .. ... . e 119,227 28,202,051 0.9
Dassault Systemes SE . . .. ... 240,044 55,134,648 1.8
MICTOSOFt COIP. . o o vttt e e e e e e e e e e e e e e e e 217,042 54,191,093 1.8
ZendesK, INC. . ... 322,859 44,121,965 14

227.450,136 74

TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
Apple, Inc. ... 397,332 49,511,535 1.6

896,298,331 292

INDUSTRIEGUTER
LUFTFAHRT UND VERTEIDIGUNG
HeXCel COTP. .ottt e e e 989,226 58,819,368 1.9
BAUPRODUKTE
Trex Co., INC. ..o e 647,560 63,078,842 2.1
GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF
Tetra Tech, INC. . .. oo e e e e e e e e 283,376 33,854,951 1.1
TOMRA Systems ASA . . ..ot 1,087,077 56,418,737 1.8
Waste Management, INC. . . ... ... 523,978 73,713,228 24

163,986,916 53

ELEKTRISCHE AUSRUSTUNG

Rockwell Automation, INC. .. ... ... .. 223,392 58,912,996 19
Schneider Electric SE (Paris) ... ...t e e e 285,489 45,438,325 1.5
Vestas Wind Systems A/S . ..ot 1,473,980 57,621,943 1.9
161,973,264 5.3
MASCHINEN
SMOC COTP. .+t ettt e e e e e e e e e e e e 78,065 46,968,140 1.5
Xylem, INC/NY .o 493253 58,263,090 1.9

105,231,230 34

PROFESSIONELLE DIENSTLEISTUNGEN
Recruit Holdings Co., Ltd. . ... .. 1,144,632 58,669,288 19

611,758,908 199

GESUNDHEITSWESEN
BIOTECHNOLOGIE
Abcam PLC . . .o 1,764 492 35,457,754 1.2
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
ALCON, INC. . oot 615472 42,823,519 14
Danaher COrp. . . ...ttt 256,601 65,725,738 2.1
Koninklijke Philips NV ..o e 1,294,778 73,163,195 24
STERIS PLC . . e e e e e e e e e 271818 51,879,220 1.7

233,591,672 7.6

GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
Apollo Hospitals Enterprise Ltd. . ... ... . 1,363,081 59,187,197 19
Laboratory Corp. of America Holdings . ........ ... . i 323,714 88,852,885 29

148,040,082 4.8
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Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
LIFE SCIENCES - HILFSMITTEL UND DIENSTLEISTUNGEN
Bio-Rad Laboratories, Inc. - Class A . .................... 101,678 $ 61,247,710 2.0%
Bruker Corp. .. ..ot 677915 47,074,391 1.5
Gerresheimer AG(a). . .. oo e ettt 294 828 32,592 377 1.1

140,914 478 4.6
558,003,986 _18.2

FINANZWERTE
BANKEN
Erste Group Bank AG(a) . .. ..o 1,775,834 73,559,015 24
HDFCBank Ltd. ......... 0o 2,759,725 57,249,026 1.9
SVB Financial Group . .......... ..o, 144 563 84,264,260 2.7
215,072,301 7.0
KAPITALMARKTE
MSCI Inc. - Class A . ...t 133,896 62,680,348 20
Partners Group Holding AG(a) ................cooviun. . 42,634 64,350,245 2.1

127,031,093 4.1

FINANZWESEN - VERBRAUCHER
Lufax Holding Ltd. (ADR)(a) . ....... ... ... . ..ot 1,932,288 23,554,595 0.8

VERSICHERUNGEN
ATAGroup Ltd. ... .. 3,331,440 44.462.448 1.5

410,120437 134

NICHT-BASISKONSUMGUTER
KFZ-BESTANDTEILE

Aptiv PLC .. 417,319 62,773,188 2.0
HAUSHALTSGEBRAUCHSGUTER

TopBuild Corp. ..ot 274,383 54,341,647 1.8
EINZELHANDEL - INTERNET UND DIREKTVERTRIEB

Coupang, Inc.(@). ... ..ot 524,831 21,407,863 0.7

MercadoLibre,Inc. . ........ .. .. ... .. .. ... 15,603 21,199,696 0.7

42,607,559 14

TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER
NIKE,Inc.-Class B ......... ... . ... . . . .. 421,612 57,533,112 1.9

217,255,506 7.1

GRUNDSTOFFE
CHEMIKALIEN
Chr Hansen Holding A/S .. ... ... i 563,500 50,584,631 1.6
Koninklijke DSMNV ... ..o 293,883 54,153,677 1.8
104,738,308 34
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
NextEra Energy,Inc. .......... ... . ... 631,761 46,257,545 1.5
Orsted AS oo 156,699 23,963,807 0.8
70,221,352 2.3
WASSERVERSORGER
American Water Works Co.,Inc. ........................ 222,479 34,488,746 1.1
104,710,098 34
VERBRAUCHSGUTER
HAUSHALTSPRODUKTE

Procter & Gamble Co. (The) ............................ 241,944 32,626,115 1.1
KOMMUNIKATIONSDIENSTLEISTUNGEN
INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN

Tencent Holdings Ltd. ........... ... o .. i ... 373,186 29,175,988 1.0
Gesamtanlagen
(Kosten $2,441,851,040) ... ... $ 2,964,687,677 96.7%
Termineinlagen
ANZ,London(b) . ...ttt 001 % — 724094 0.0
BBH, Grand Cayman(b) ............ ..., 0.01 % — 1 0.0
BNP Paribas, Paris(b) .............ccoiiiiiiii (0.53)% — 7,901,699 03
BNP Paribas, Paris(b) ............... i (0.13)% — 335,791 00
BNP Paribas, Paris(b) ........... .. ... .. ... ... .. 2.99 % — 2 0.0
Credit Suisse AG, Zurich(b) ........ ... ... ... ... ... . (1.44)% — 289,611 0.0
Hong Kong & Shanghai Bank, Hong Kong(b) .............. 0.00 % — 289,374 0.0
Nordea Bank Abp,Oslo(b) ......... ... . (0.13)% — 288,022 0.0
SEB, Stockholm(b) ......... ... . (0.28)% — 292,923 0.0
Sumitomo, London(b) ............ .. .. ... i (0.29)% — 285,965 0.0
Sumitomo, London(b) . .......... .. ... .. ... . ... ... .. ... 0.00 % — 294,059 00

32



AB SICAV 1

Sustainable Global Thematic Portfolio

Zinssatz Datum Wert Nettover-

(USD) mogen %

Sumitomo, London(b) . ............ ... ... ... ... ... .. ... 001 % — $ 51,683,596 1.7%
Sumitomo, Tokyo(b) . ... (0.78)% — 2,368,396 0.1

Termineinlagen insgesamt. .. ................. .. ... i
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. . .....................
NettOVErMOZEN . . . . . .ottt et e e e e

DEVISENTERMINGESCHAFTE

64,753,533 2.1

37,927,801 1.2

$ 3.067.369011 100.0%

Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Bank of America, NA. . . ... USD 3,731 AUD 4,891 06/04/2021 $ 38,798
Bank of America, NA. . . ..o USD 5419 GBP 3937 06/17/2021 167,289
Bank of America, NA. . ... USD 8,566 ZAR 125,609 06/17/2021 530,918
Bank of America, NA. . . ..o NOK 333,726 USD 39,384 07/15/2021 (524,658)
Bank of America, NA. . ... USD 6,936 RUB 515,352 07/28/2021 41,797
Barclays Bank PLC . ... ... USD 39,510 AUD 51,899 06/04/2021 498,977
Barclays Bank PLC .. .. ... . USD 45937 CNH 299,591 06/24/2021 1,101,920
Barclays Bank PLC . ... ... INR 784359 USD 10,390 07/15/2021 (361,978)
Barclays Bank PLC .. .. ... . USD 6,460 KRW 7,202,063 07/22/2021 5277
BNP Paribas SA . . ... NOK 50,575 USD 6,024 07/15/2021 (24 ,375)
BNP Paribas SA . . ... HKD 126,665 USD 16,314 08/19/2021 (9,861)
Brown Brothers Harriman & Co.. ... .. o USD 66,336 GBP 48,141 06/17/2021 1,984,001
Brown Brothers Harriman & Co4. .. ..ot USD 35,837 AUD 46,193  06/30/2021 (222,242)
Brown Brothers Harriman & Co4. ... ..o USD 16 CAD 19 06/30/2021 45
Brown Brothers Harriman & Co4. .. ..ottt USD 95,670 EUR 78,245 06/30/2021 (201,635)
Brown Brothers Harriman & Co4. . ... ..o USD 22279 SGD 29,514 06/30/2021 36,212
Citibank, NA ..o USD 73320 CAD 91,781 07/16/2021 2,649,651
Deutsche Bank AG. . . .. ..ot INR 3,960,753 USD 53,222 07/15/2021 (1,070,026)
Goldman Sachs Bank USA . ... .. USD 5,032 GBP 3,557 06/17/2021 15277
Goldman Sachs Bank USA . ... . . USD 12,540 BRL 66,799 07/02/2021 239,686
Goldman Sachs Bank USA . ... .. INR 354384 USD 4,667 07/15/2021 (190,808)
Goldman Sachs Bank USA . ... . . USD 5828 CAD 7,189 07/16/2021 122,983
Goldman Sachs Bank USA . ... .. USD 41,680 TWD 1,169,048 07/22/2021 809,973
Goldman Sachs Bank USA . .. ... . CHF 25,090 USD 27,574 08/05/2021 (365,840)
Goldman Sachs Bank USA . ... .. USD 72,734 JPY  7915,636 08/19/2021 (622,233)
Goldman Sachs Bank USA . ... .. BRL 66,799 USD 12,575  06/02/2021 (242011)
Goldman Sachs Bank USA . ... .. USD 12,432 BRL 66,799 06/02/2021 385472
HSBC Bank USA. ..o e EUR 189,272 USD 232,184 08/03/2021 1,093,242
JPMorgan Chase Bank, NA . . ... ... . USD 4,755 AUD 6,114  06/04/2021 (41451)
JPMorgan Chase Bank, NA . ... ... USD 41,743 CNH 272,047 06/24/2021 971,152
Morgan Stanley Capital Services LLC ......... .. ... ... ... . i EUR 15,694 USD 19,212 08/03/2021 50,311
Morgan Stanley Capital Services LLC . ... ... . . i USD 19963 EUR 16,362 08/03/2021 14,086
Morgan Stanley Capital Services LLC ......... .. ... ... ... . i JPY 2,269,098 USD 20,909 08/19/2021 237,256
Royal Bank of Scotland PLC. . .. ... ... INR 390,650 USD 5269 07/15/2021 (85918)
Standard Chartered Bank . ... ... USD 40,074 KRW 44,681,762 07/22/2021 35973
Standard Chartered Bank . .. ... .. USD 5,714 TWD 158,983 07/22/2021 64,724
State Street Bank & Trust Co. ... ...t CNH 49,131 USD 7,632 06/24/2021 (81,895)
$ 7,050,089
Wertsteigerung $ 11,095,020
Wertminderung $ (4,044 931)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.

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

(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
INR - Indian Rupee

JPY - Japanese Yen
KRW - South Korean Won
NOK - Norwegian Krone
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Sustainable Global Thematic Portfolio

RUB
SGD
TWD
USD
ZAR

Glossar:

ADR

MSCI -

Russian Ruble
Singapore Dollar
New Taiwan Dollar
United States Dollar
South African Rand

American Depositary Receipt
Morgan Stanley Capital International

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE AB SICAV I
31. Mai 2021 India Growth Portfolio

Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE

STAMMAKTIEN

FINANZWERTE

BANKEN
Axis Bank Ltd. . ... o 269,295 $ 2,750,290 1.8%
Bandhan Bank Ltd. . ... ... .. 267,281 1,119,782 0.7
HDFC Bank Ltd. . .. ... e e e e e e 726,225 15,071,857 9.6
ICICT Bank Ltd. . ..ottt e e e e e e e e e e e e 988,987 8,778,936 5.6
IndusInd Bank Ltd. . ... ..o 181,360 2,551,945 1.6
Kotak Mahindra Bank Ltd. .. ... ... .. 64,938 1,614,206 1.0

31887016 203

FINANZWESEN - VERBRAUCHER

Bajaj Finance Ltd. . . .. ... o 73,699 5,708,067 3.7
Manappuram Finance Ltd. . ... ... . e 1,100,450 2,380,378 1.5
Muthoot Finance Ltd. . .. .. ... e e s 200,094 3,496,829 22
Repco Home Finance Ltd. ... ... ... e 890,735 4,120,306 2.6
15,705,580 10.0
VERSICHERUNGEN
Max Financial Services Ltd. . ... ... 398,922 5,150,179 33
SPARKONTEN UND HYPOTHEKENFINANZIERUNG
Housing Development Finance Corp., Ltd. . ........ .. i 378,065 13,262,870 8.4

66,005,645 420

INFORMATIONSTECHNOLOGIE
KOMMUNIKATIONSAUSRUSTUNG

Sterlite Technologies Ltd. . ... ... .. e e 782,995 2,702,126 1.7
IT-DIENSTLEISTUNGEN

HCL Technologies Ltd. . ... ... e e e e e e e et 268,254 3,490,255 22

Infosys Ltd. . ..ot 302,611 5,869,256 3.7

Mindtree Ltd. .. ... o 26,816 871971 0.6

Tata Consultancy Services Ltd. . .. ... .. 67,043 2,909,292 19

Tech Mahindra Ltd. . . .. ... o e 300,091 4251212 2.7

17,391,986 11.1
20,094,112 128

INDUSTRIEGUTER
BAUPRODUKTE
Kajaria Ceramics Ltd. . .. ... o 97,571 1,286,400 0.8
BAU- UND INGENIEURWESEN
Larsen & Toubro Ltd. ... ... ... 42016 857,285 0.5
VOItas Ltd. . ..ot 213,134 2,943,584 1.9

3,800,869 24

ELEKTRISCHE AUSRUSTUNG

KEI Industries Ltd. ... ... . e e e e 480,358 4,136,006 2.6
MASCHINEN
ESCOMtS LUtd. . ..ottt e 47,608 763,877 0.5
PROFESSIONELLE DIENSTLEISTUNGEN
L&T Technology Services Ltd. . ... ... e e 33,756 1,259,120 0.8
STRASSE UND SCHIENE
VRL Logistics Ltd. . . ... 265,896 906,599 0.6
TRANSPORTWESEN - INFRASTRUKTUR
Adani Ports & Special Economic Zone Ltd. . .. ... . 304,346 3,260,767 2.1
15,413,638 9.8
GRUNDSTOFFE
CHEMIKALIEN
Aarti Industries Ltd. ... ..o 52,744 1,209,233 0.8
Alkyl Amines ChemicalS . ... ... ... e 24488 1,282,669 0.8
Asian Paints Ltd. . .. ..o 22,561 915,832 0.6
AUl Ltd. ..o 10,200 1,200,873 0.7
SRE Ltd. .o 34,698 3,120,748 2.0
7,729,355 49
METALL UND BERGBAU
JSW Steel Ltd. . . .ot 455,261 4335011 2.8
Tata Steel Ltd. . . ..o o e 206,944 3,152,331 2.0

7487342 4.8
15,216,697 9.7
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India Growth Portfolio

Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
GESUNDHEITSWESEN
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
DrLal PathLabs Ltd. . ......... ... i 19,737  § 764,442 0.5%
LIFE SCIENCES - HILFSMITTEL UND DIENSTLEISTUNGEN
Divi’s Laboratories Ltd. .......... ... ... ..., 51,359 2,921,102 1.8
PHARMAZEUTIKA
Aurobindo Pharma Ltd. ........ ... ... ... ... .. ... ... ... 239,717 3,382,527 22
Dr Reddy’s Laboratories Ltd. ........... ... .. ... ... ... 22975 1,647 441 1.0
Laurus Labs Ltd. .. ... ..o e 347,845 2,503,591 1.6
7,533,559 4.8
11,219,103 7.1
VERBRAUCHSGUTER
HAUSHALTSPRODUKTE
Hindustan Unilever Ltd. .......... ... .. .. ... ... .oivinion.. 100,803 3,230,622 2.0
KORPERPFLEGEPRODUKTE
Godrej Consumer Products Ltd. ............................. 116 418 1,357,467 09
Marico Ltd. ... ... 220,001 1,430,534 0.9
2,788,001 1.8
TABAK
ITCLtd. . .o e e e e 1,649,926 4,848,938 3.1
10,867,561 6.9
NICHT-BASISKONSUMGUTER
KFZ-BESTANDTEILE
Balkrishna Industries Ltd. . ......... ... .. .. ... . ... . ... . ... 96,213 2,908,005 1.8
Suprajit Engineering Ltd. .......... ... ... ... . ... ... 157,198 572,872 04
3,480,877 22
HOTELS, RESTAURANTS UND FREIZEIT
MakeMyTrip Ltd. . ... o 65,670 1,805,925 1.2
HAUSHALTSGEBRAUCHSGUTER
Amber Enterprises IndiaLtd. ....... ... ... ... ... ... ..... 20,967 797,610 0.5
Crompton Greaves Consumer Electricals Ltd. .................. 350,722 1,907,748 1.2
2,705,358 1.7
7,992,160 5.1
ENERGIE
OL, GAS UND VERBRAUCHSBRENNSTOFFE
Reliance Industries Ltd. ........... ... .. .. . . i, 275,651 7,968,642 5.1
VERSORGUNG
GASVERSORGUNGSBETRIEBE
Gujarat Gas Ltd. ....... ... .. 326,725 2,302,421 1.5
Indraprastha Gas Ltd. ......... ... ... .. i 373,805 2,650,446 1.7
Mahanagar Gas Ltd. . ....... ... ... ... i 57,509 932,861 0.6
5,885,728 3.8
Gesamtanlagen
(Kosten $116,159,288). .. .. oot e $160,663,286 102.3%
Termineinlagen
DBS Bank Ltd, Singapore.(a) . .........o.iiiiiiiini. 0.01 % — 1,419,856 0.9
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. .......................... (5,082.853) (3.2
NettOVermMOZEN . . . . . ..ottt ettt e $157,000,289 100.0%
DEVISENTERMINGESCHAFTE
Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Brown Brothers Harriman & Cot. .. ..ottt USD 394  AUD 508 06/07/2021 $ (1,703)
Brown Brothers Harriman & Co4. ... ..ot USD 61 PLN 229 06/07/2021 983
Brown Brothers Harriman & COo4. . ..o oottt it USD 165 SGD 221 06/07/2021 1,508
788
Wertsteigerung $ 2,491
Wertminderung $ (1,703)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.
(a) Tagesgeld.

36



AB SICAV I
India Growth Portfolio

Wihrungskiirzel:

AUD - Australian Dollar
PLN - Polish Zloty

SGD - Singapore Dollar
USD - United States Dollar

Siehe Anmerkungen zum Jahresabschluss.

37



VERZEICHNIS DER ANLAGEWERTE AB SICAV 1

31.Mai 2021 Euro High Yield Portfolio
Zinssatz Datum Nennwert Wert Nettover-
(000) (EUR) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
INDUSTRIESCHULDVERSCHREIBUNGEN OHNE ANLAGEQUALITAT

INDUSTRIE
GRUNDSTOFFE
Ashland Services BV.......... ... oo o ool 2.00% 01/30/2028 EUR 1,440 € 1429400 0.4%
Chemours Co. (The). ......... ... i i i i 4.00% 05/15/2026 1,490 1,524,995 04
INEOS Quattro Finance I PLC ........................... ... 3.75% 07/15/2026 988 1,008,599 0.3
INEOS Quattro Finance 2PLC ........... ... ... ... ... ... 2.50% 01/15/2026 996 1,000,004 03
INEOS Styrolution Group GmbH . ........................ ... 225% 01/16/2027 1,367 1,338,062 04
K&SAG. ... 325% 07/18/2024 2,000 2,043,751 0.6
Kleopatra Holdings 2SCA. . .......... ... ... ... ... ... ... 6.50% 09/01/2026 300 288,522 0.1
Kraton Polymers LLC/Kraton Polymers Capital Corp............. 5.25% 05/15/2026 266 273,085 0.1
Kronos International, Inc. . ............ .. .. ... ... .......... 3.75% 09/15/2025 691 704,805 0.2
Nouryon Holding BV. ... . o o o i i 6.50% 10/01/2026 587 613,525 02
OCINV .. 3.63% 10/15/2025 842 879,907 02
Schoeller Packaging BV ... ... o o oo ool 6.38% 11/01/2024 1,300 1,353,308 04
SGLCarbon SE ........ ... ... ... . . il 4.63% 09/30/2024 816 828,014 02
Solvay Finance SACA(a). . ...........o i 5.87% 06/03/2024 813 913,554 0.2
Solvay SA(a) ... 2.50% 12/02/2025 200 205,151 0.1
SpAHoldings 30y ........ ... 3.63% 02/04/2028 1454 1,466,625 04
SPCM SA. ... 2.63% 02/01/2029 700 716447 02
thyssenkrupp AG ... ... 2.50% 02/25/2025 2464 2,515,886 0.7
thyssenkrupp AG . ... 2.88% 02/22/2024 544 554,468 0.1
WEPA Hygieneprodukte GmbH ............ ... ... ... ... ... 2.88% 12/15/2027 1478 1,463,380 04
21,121,488 59
INVESTITIONSGUTER
ARD Finance SA(b). ......... ... ... . il 5.00% 06/30/2027 3,000 3,063,505 0.9
Ardagh Metal Packaging . ........... .. ... ... ... ... ... 2.00% 09/01/2028 2,000 1,994,160 0.6
Ardagh Metal Packaging Finance USA LLC/Ardagh Metal
Packaging Finance PLC ................................. 3.00% 09/01/2029 1,050 1,045,690 03
Ardagh Packaging Finance PLC/Ardagh Holdings USA,Inc. ...... 4.75% 07/15/2027 GBP 1,541 1,824,741 0.5
Ellaktor Value PLC . ........ . ... i i i i 6.38% 12/15/2024 EUR 1,422 1,370,492 04
Mauser Packaging Solutions Holding Co....................... 4.75% 04/15/2024 2,210 2,208,885 0.6
Paprec Holding SA. . ... .. ... .. . . 4.00% 03/31/2025 1,419 1,440,288 04
Renk AG/Frankfurtam Main. ......... ... ... ... .. ... ... 5.75% 07/15/2025 2,067 2,145273 0.6
Rolls-Royce PLC . ... 1.63% 05/09/2028 1,100 1,017,987 03
Rolls-Royce PLC......... ... .. o o o 4.63% 02/16/2026 2,020 2,182,732 0.6
Sofima Holding SpA . ... ... . 3.75% 01/15/2028 1423 1,427,188 04
Titan Global Finance PLC . ................................. 2.75% 07/09/2027 506 524,575 0.1
TK Elevator MidcoGmbH . ............. ... ... .. ......... 4.38% 07/15/2027 1,865 1,951,962 0.5
Trivium Packaging Finance BV.............................. 3.75% 08/15/2026 2,065 2,102,705 0.6
Verallia SA. ... o 1.63% 05/14/2028 700 701,748 02
Vertical HoldcoGmbH .......... ... ... ... ... ... .. ... 6.63% 07/15/2028 1,164 1,244,825 04
Webuild SpA . ... 5.88% 12/15/2025 455 495.108 0.1
26,741,864 7.5
KOMMUNIKATIONSMEDIEN
Altice Financing SA. .. ... .. . o oo o i i 3.00% 01/15/2028 1,806 1,734,176 0.5
Altice FINCO SA . ... 4.75% 01/15/2028 1,745 1,710,100 0.5
Banijay Entertainment SASU .......... ... ... ... .. o 3.50% 03/01/2025 739 744,735 02
Banijay Group SAS . . ... 6.50% 03/01/2026 986 1,015,844 03
Netflix,Inc. ... 3.63% 05/15/2027 4,190 4,808,463 14
Netflix,Inc. ... ... 3.63% 06/15/2030 596 704,876 0.2
Summer BC HoldcoASARL ......... ... ... ... ... ... ... 9.25% 10/31/2027 378 403,113 0.1
Summer BCHoldcoBSARL . ....... .. ... .. ... . ....... 5.75% 10/31/2026 1,097 1,143 951 03
UPCHolding BV...... ... . . 3.88% 06/15/2029 1,800 1,821,355 0.5
UPCB Finance VIILtd. .. ... ... . i 3.63% 06/15/2029 866 885,485 0.2
Virgin Media Finance PLC ......... ... .. ... ... ... ... ... 3.75% 07/15/2030 1,000 997,120 0.3
Virgin Media Secured Finance PLC .......................... 5.00% 04/15/2027 GBP 1,420 1,723,000 0.5
Virgin Media Vendor Financing Notes III DAC ................. 4.88% 07/15/2028 684 811,934 0.2
VZ Vendor Financing IIBV. .. ........ ... o . o . 2.88% 01/15/2029 EUR 800 780,393 0.2
ZiggoBond Co.BV..... ... ... ool 3.38% 02/28/2030 3,150 3,102,750 0.9

22,387,295 6.3

KOMMUNIKATION/TELEKOMMUNIKATION

Altice France SA/France . ...........couiieiiniiinnnnn . 3.38% 01/15/2028 208 204,583 0.1
Altice France SA/France ... ......... .. i, 4.13% 01/15/2029 300 304,215 0.1
Altice France SA/France . ...........couiiieiiniiininenn . 5.88% 02/01/2027 4850 5,162,071 14
Matterhorn Telecom SA. . ... ... 4.00% 11/15/2027 2,670 2,744 363 0.8
SES SA(Q) . oot 5.63% 01/29/2024 554 604,425 0.2
Telecom Italia Finance SA. ... ... ... .. .. . . .. 7.75% 01/24/2033 977 1,429,585 04
Telecom Italia SpA/Milano .. ..........covuiiinenen... 1.63% 01/18/2029 824 805,788 0.2
Telecom Italia SpA/Milano . .......... ..., 2.38% 10/12/2027 1,970 2,041,252 0.6
Telecom Italia SpA/Milano .. ..........covuiiinenen... 2.75% 04/15/2025 1,015 1,066,152 0.3
Telecom Italia SpA/Milano . .......... ..., 2.88% 01/28/2026 170 180,013 0.1
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Zinssatz Datum Nennwert Wert Nettover-

(000) (EUR) mogen %

Telefonica Europe BV(a)......... ..o i 2.38% 02/12/2029 EUR 300 € 289,497 0.1%
Telefonica Europe BV(a) .. ... 2.88% 06/24/2027 2,200 2,225,887 0.6
Telefonica Europe BV(a)......... ... i 438% 12/14/2024 4,000 4,323,589 12
Telefonica Europe BV(a) .. ... 5.88% 03/31/2024 500 555,028 0.1
United Group BV . .. ..o 3.13% 02/15/2026 1,809 1,761,851 0.5
United Group BV . .. ..o 4.00% 11/15/2027 2,480 2,465,589 0.7
Vmed O2 UK Financing IPLC ...... ... ... .. ... ... ..... 3.25% 01/31/2031 970 977,278 0.3
Vodafone Group PLC, Series NC10 .............. ... ... ..... 3.00% 08/27/2080 900 915,930 0.2
Vodafone Group PLC, Series NC6 . ............. ... ... ..... 2.63% 08/27/2080 1,800 1,845,939 0.5

29,903,035 84

KONJUNKTURABHANGIGE KONSUMGUTER — KFZ

Adient Global Holdings Ltd. .. .......... ... . i, 3.50% 08/15/2024 885 909,721 0.3
Adler Pelzer Holding GmbH . . . ...... .. ... ... ... 4.13% 04/01/2024 790 761811 0.2
Clarios Global LP/Clarios US Finance Co...................... 4.38% 05/15/2026 806 835,350 0.2
Dana Financing Luxembourg SARL ............ ... ... ..... 3.00% 07/15/2029 427 434,168 0.1
Faurecia SE . ... ... . 2.38% 06/15/2027 1,380 1,410,263 04
Faurecia SE . ... ... .. 2.38% 06/15/2029 301 305,938 0.1
Ford Motor Credit Co. LLC. .. ...t 1.74% 07/19/2024 2,050 2,062,304 0.6
Ford Motor Credit Co. LLC. . ... .. ..t 2.39% 02/17/2026 1,400 1,436,714 04
Ford Motor Credit Co. LLC. .. ...t 3.02% 03/06/2024 2,115 2,201,950 0.6
IHO Verwaltungs GmbH(b). . . ....... ... 3.63% 05/15/2025 1,841 1,875,872 0.5
THO Verwaltungs GmbH(b). .. ...... ... ... .. 3.75% 09/15/2026 1,217 1,246,185 04
Jaguar Land Rover Automotive PLC............ ... ... ... .. 4.50% 01/15/2026 1,861 1,939,193 0.5
Jaguar Land Rover Automotive PLC. . ........................ 5.88% 11/15/2024 816 887,263 03
Jaguar Land Rover Automotive PLC............ ... ... ... .. 6.88% 11/15/2026 860 982,742 0.3
Renault SA . ... o 1.13% 10/04/2027 600 548,298 0.2
Renault SA . ... . 1.25% 06/24/2025 2,800 2,737,973 0.8
Renault SA . ... o 2.38% 05/25/2026 500 499,042 0.1
Renault SA . ... . 2.50% 04/01/2028 800 790,218 0.2
Schaeffler AG. .. ... .. 2.75% 10/12/2025 400 424308 0.1
Schaeffler AG. . ... .. 2.88% 03/26/2027 1,420 1,508,973 04
Schaeffler AG. .. ... .. 3.38% 10/12/2028 1,200 1,307,916 04
Superior Industries International, Inc. . . .......... ... ... .. ... 6.00% 06/15/2025 520 526,285 0.1
TI Automotive Finance PLC . .......... ... ... ... ..., 3.75% 04/15/2029 1,791 1,804,432 0.5
ZF Europe Finance BV . ... ... .. .. o 2.00% 02/23/2026 3,200 3,211,708 0.9
ZFFinance GmbH . . ....... .. ... ... . . 2.00% 05/06/2027 600 601,223 0.2
ZFFinance GmbH . ....... ... ... ... ... . . 2.75% 05/25/2027 1,000 1,032,822 0.3
ZFFinance GmbH . . ....... .. ... ... . . 3.00% 09/21/2025 1,000 1,053,927 03
ZFFinance GmbH . ....... ... ... ... ... . . 3.75% 09/21/2028 400 434,500 0.1

33,771,099 9.5

KONJUNKTURABHANGIGE KONSUMGUTER — UNTERHALTUNG

Carnival Corp. . ... ..o 7.63% 03/01/2026 1,710 1,892,121 0.5
Carnival Corp. .. ... .o 10.13% 02/01/2026 1,550 1,807,772 0.5
CPUK Finance Ltd. . ....... .. ... .. . i i 4.50% 08/28/2027 GBP 1,052 1,233,691 04
Dometic Group AB . ... ... . 3.00% 05/08/2026 EUR 490 518,453 0.1
Explorer ITAS ... ... . 3.38% 02/24/2025 1,204 1,133,503 03
Motion Bondco DAC. . ... ... 4.50% 11/15/2027 1,410 1,381,441 04
Pinnacle BidcoPLC........ .. .. ... ... .. ... .. . 5.50% 02/15/2025 1,220 1,236,279 04
TUICruises GmbH ......... ... .. ... .. .. .. 6.50% 05/15/2026 420 436.754 0.1

9.640014 2.7

KONJUNKTURABHANGIGE KONSUMGUTER - SONSTIGE

ACCOT SA() .+ v v ettt e 2.63% 01/30/2025 1,400 1,352,816 04
ACCOT SA(Q) . o v ottt 4.38% 01/30/2024 1,700 1,769 409 05
Cirsa Finance International SARL. . ......... ... ... . ... ...... 4.75% 05/22/2025 1,760 1,743,962 0.5
Cirsa Finance International SARL. . .......................... 6.25% 12/20/2023 970 985,062 03
Ferrovial Netherlands BV(a) .. .......... ... ... oo, 2.12% 02/14/2023 1,170 1,162,770 0.3
Gamma Bidco SpA . ... 5.13% 07/15/2025 880 900,017 0.2
International Game Technology PLC ......................... 2.38% 04/15/2028 1,307 1,279,768 04
International Game Technology PLC ......................... 3.50% 07/15/2024 700 736,187 0.2
International Game Technology PLC ......................... 3.50% 06/15/2026 2,098 2,164,225 0.6
Samsonite FINcOSARL . . ... ... .. i 3.50% 05/15/2026 572 557,143 0.1
Scientific Games International, Inc.. .. ........................ 3.38% 02/15/2026 320 320,038 0.1
Scientific Games International, Inc.. . ... ...................... 5.50% 02/15/2026 570 576,125 0.2

13,547,522 38

KONJUNKTURABHANGIGE KONSUMGUTER - EINZELHANDLER

BKLCLuxFincol SARL.......... . ... .. ... 5.25% 04/30/2029 1,600 1,630,921 0.5
CTInvestmentGmbH ............. .. ... .. ............... 5.50% 04/15/2026 1,218 1,242,501 03
DouglasGmbH ....... ... .. .. .. ... 6.00% 04/08/2026 530 534,209 0.2
DufryOne BV ... ... .. . . 2.00% 02/15/2027 667 621,977 0.2
DufryOne BV ... ... 3.38% 04/15/2028 1,246 1,228,804 03
eG Global Finance PLC............... ... ... ... ... ... ... 4.38% 02/07/2025 740 723,209 0.2

5,981,621 1.7
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NICHT KONJUNKTURABHANGIGE KONSUMGUTER

Avantor Funding,Inc. ......... ... ... . .. 3.88% 07/15/2028 EUR 498 € 524372 0.1%
Boparan Finance PLC . ........ ... ... ... .. i 7.63% 11/30/2025 GBP 450 494 008 0.1
Cab Selas .. ...t 3.38% 02/01/2028 EUR 1,619 1,614,950 0.5
Casino Guichard Perrachon SA . ......... .. .. ... ... .. ...... 4.05% 08/05/2026 400 388,633 0.1
Casino Guichard Perrachon SA .. ........ ... ... ... ... ...... 4.50% 03/07/2024 1,000 1,020,450 03
Cheplapharm Arzneimittel GmbH . . . ......... ... ... ... ..... 3.50% 02/11/2027 977 983,296 0.3
Cheplapharm Arzneimittel GmbH . . .......................... 4.38% 01/15/2028 1,563 1,617,487 0.5
Chrome Bidco SASU . . ... o 3.50% 05/31/2028 622 626,608 0.2
Chrome Holdco SASU. ... ... e 5.00% 05/31/2029 394 401,127 0.1
Cidron AidaFincoSARL. .. ... ... .. . i 5.00% 04/01/2028 2,056 2,081,404 0.6
Gruenenthal GmbH .. ...... ... ... ... ... 3.63% 11/15/2026 375 382,931 0.1
Gruenenthal GmbH . ...... ... .. ... .. 4.13% 05/15/2028 285 291,233 0.1
International Design Group SpA . ... ... .o 6.50% 11/15/2025 223 233,372 0.1
IQVIA,INC. ..o 2.25% 03/15/2029 1,650 1,645,875 0.5
IQVIA,INC. oottt e e 2.88% 06/15/2028 868 895,221 0.2
Laboratoire Eimer Selas. . .......... ... ... i 5.00% 02/01/2029 169 171,737 00
Nidda Healthcare HoldingGmbH . . .......................... 3.50% 09/30/2024 3,174 3,174,000 0.9
Organon Finance 1 LLC ....... ... ... ... ... 2.88% 04/30/2028 2,100 2,131,683 0.6
SigmaHoldco BV .. ... ... 5.75% 05/15/2026 1,329 1,275,800 04
Tereos Finance Groupe I SA . ... .. ... .. ... .. .. 4.13% 06/16/2023 1,400 1,415,741 04
Tereos Finance Groupe I SA . ... ... ... i, 7.50% 10/30/2025 440 470,514 0.1
21,840,442 6.2

ENERGIE

Repsol International Finance BV(a) ............. ... ... ..... 3.75% 03/11/2026 2,621 2,785,148 0.8
Repsol International Finance BV......... ... ... .. ... .. ... 4.50% 03/25/2075 1,253 1,365,610 04
Rubis Terminal Infra SAS .. ... ... .. . ... . 5.63% 05/15/2025 659 693,891 0.2
Saipem Finance International BV ............................ 2.63% 01/07/2025 1,620 1,663,217 04

6.507.866 1.8

SONSTIGE INDUSTRIEWERTE

Belden, InC. ... ..o 3.38% 07/15/2027 1,300 1,336,375 04
Parts Europe SA . . ... 6.50% 07/16/2025 557 587,744 0.1
Rexel SA .. 2.13% 06/15/2028 515 523,349 0.2
SPIE SA . o 2.63% 06/18/2026 1,500 1,555,349 04
Stena International SA . ... ... ... ... . . 3.75% 02/01/2025 977 972,115 0.3
4974932 14
DIENSTLEISTUNGEN

Allied Universal Holdco LLC/Allied Universal
Finance Corp/Atlas Luxco4 SARL .. ...................... 3.63% 06/01/2028 1,323 1,320,654 04

Allied Universal Holdco LLC/Allied Universal
Finance Corp/Atlas Luxco4 SARL .. ...................... 4.88% 06/01/2028 GBP 449 522314 0.1
Arena Luxembourg Finance SARL . . ......... ... ... ... ..... 1.88% 02/01/2028 EUR 1,268 1,184,609 0.3
eDreams ODIGEO SA. ... ... . i 5.50% 09/01/2023 1,250 1,243,159 0.3
EliS SA .o 1.63% 04/03/2028 1,400 1,375,270 04
La Financiere Atalian SASU .. ......... ... .. ... 4.00% 05/15/2024 560 549,707 0.2
La Financiere Atalian SASU . ........ ... ... ..., 5.13% 05/15/2025 665 665,354 0.2
Q-Park Holding IBV . ... ... . 2.00% 03/01/2027 2,840 2,704,687 0.8
Rakuten Group, Inc.(a) . .......cviiiii i 425% 04/22/2027 1,200 1,227,279 0.3
Techem Verwaltungsgesellschaft 675 mbH . ................. ... 2.00% 07/15/2025 1,816 1,793,849 0.5
Verisure Holding AB . .. ... .. 3.25% 02/15/2027 980 987,868 0.3
Verisure Holding AB ... ... .. 3.88% 07/15/2026 2,357 2,415,096 0.7
Verisure Midholding AB ......... ... ... . i 5.25% 02/15/2029 880 906,445 0.3
16,896,291 4.8

TECHNOLOGIE

Banff Merger Sub,Inc. ........ ... ... 8.38% 09/01/2026 655 687,803 0.2
Boxer Parent Co.,Inc. .......... ..t 6.50% 10/02/2025 1,051 1,119,400 0.3
Brunello Bidco SpA. . . ... 3.50% 02/15/2028 1,540 1,541,184 04
Playtech PLC . . ... 4.25% 03/07/2026 1,638 1,688,134 0.5

5,036,521 14

TRANSPORTWESEN — FLUGGESELLSCHAFTEN

Deutsche Lufthansa AG............ .. ... ... ... ... .. 3.00% 05/29/2026 900 902419 0.3
TRANSPORTWESEN — DIENSTLEISTUNGEN
Atlantia SpA. . ... 1.63% 02/03/2025 610 622,852 0.2
Atlantia SpA. ... ... 1.88% 07/13/2027 938 963,475 03
Autostrade per I'Italia SpA . ... ... ... ool 1.75% 06/26/2026 1,775 1,810,460 0.5
Autostrade per I'Italia SpA .......... . ... .. oo ool 1.88% 11/04/2025 1,250 1,285,534 04
Autostrade per I'Italia SpA . ... ... ... oo 2.00% 12/04/2028 182 187,612 0.1
Autostrade per I'Italia SpA .......... . ... .. oo ool 2.00% 01/15/2030 808 822,242 02
Autostrade per I'Italia SpA . ... ... ... ool 4.38% 09/16/2025 638 726,811 0.2
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Avis Budget Finance PLC .......... ... ... ... 4.13% 11/15/2024 EUR 444 € 451,297 0.1%
Avis Budget Finance PLC . .......... .. ... . ... ... ..... 4.50% 05/15/2025 374 380,505 0.1
Avis Budget Finance PLC .......... ... ... ... 4.75% 01/30/2026 822 836,939 0.2
CMA CGM SA. . 525% 01/15/2025 1,870 1914918 0.5
CMA CGM SA. . 7.50% 01/15/2026 625 692,209 0.2
Gatwick Airport Finance PLC . ....... .. ... .. ... . ... ... 4.38% 04/07/2026 GBP 450 529,699 0.2
Kapla Holding SAS . .. ... 3.38% 12/15/2026 EUR 1,091 1,085,530 0.3
Loxam SAS ... 2.88% 04/15/2026 653 650,976 0.2
Loxam SAS ... 3.25% 01/14/2025 1,855 1,875,384 0.5
Loxam SAS ... 3.75% 07/15/2026 1,092 1,111,509 0.3
15,947,952 4.5
235,200,361  66.2
FINANZINSTITUTE
BANKWESEN
Abanca Corp. Bancaria SA(2) . .. ..o oo 6.00% 01/20/2026 300 841,351 0.2
Banca Monte dei Paschidi Siena SpA......................... 1.88% 01/09/2026 600 601,388 0.2
Banca Monte dei Paschidi Siena SpA......................... 5.38% 01/18/2028 2,320 2,089,894 0.6
Banca Monte dei Paschidi Siena SpA......................... 8.00% 01/22/2030 1,000 1,008,199 0.3
Banco Bilbao Vizcaya Argentaria SA(a) . ... 5.88% 09/24/2023 1,200 1,292,797 04
Banco BPM SPA() . ..ottt 8.75% 06/18/2024 600 684,020 0.2
Banco Comercial Portugues SA. .. ... ..., 3.87% 03/27/2030 900 894,377 0.3
Banco De Credito Social Cooper. ............ ... ..., 5.25% 11/27/2031 300 306414 0.1
Bancode Sabadell SA .. ... ... ... ... ... 2.50% 04/15/2031 1,100 1,100,715 0.3
Bancode Sabadell SA . ... ... ... .. 5.63% 05/06/2026 900 1,047,813 0.3
BPER BanCa. .. ......ooiiiii e e i 1.88% 07/07/2025 1,505 1,563,054 04
CaixaBank SA(2) . . ..o v i 5.88% 10/09/2027 2,400 2,743,288 0.8
Credit Suisse GToUp AG(a) ..« oo v ettt it 6.38% 08/21/2026 USD 1,364 1,222,616 0.3
Credit Suisse Group AG(a) .. ..o vettiie et 7.50% 07/17/2023 462 408,649 0.1
Deutsche Bank AG. .. ... ..ot 4.50% 05/19/2026 EUR 2,700 3,091,016 0.9
Intesa Sanpaolo SpA . ... .. 5.88% 03/04/2029 770 864,336 0.2
Intesa Sanpaolo SpA ... ... 393% 09/15/2026 974 1,089,493 0.3
Raiffeisen Bank International AG(a) ... .............cooviin... 6.00% 06/15/2026 2,400 2,607,901 0.7
23,457,821 6.6
FINANZEN
Lincoln Financing SARL. . ... ... .. i 3.63% 04/01/2024 2219 2,246,965 0.6
VERSICHERUNGEN
Intesa Sanpaolo Vita SpA(a) . ... 475% 12/17/2024 1,100 1,204,703 04
Societa Cattolica Di Assicurazione SpA . ......... ... ... ..... 4.25% 12/14/2047 1,100 1,197,017 0.3
Unipol Gruppo SpA . . ..o 3.25% 09/23/2030 297 313,421 0.1
Unipol Gruppo SpA . .« .o 3.50% 11/29/2027 1,900 2,063,984 0.6
UnipolSai Assicurazioni SpA. . ...... ...t 3.88% 03/01/2028 700 753,096 0.2
UnipolSai Assicurazioni SPA(a) .. .....ovviiiiiiinnn. 6.38% 04/27/2030 650 720,706 0.2
6,252,927 1.8
SONSTIGE FINANZWERTE
Intrum AB ... 3.00% 09/15/2027 1,530 1,505,799 04
Intrum AB ... 3.13% 07/15/2024 1,620 1,629,778 0.5
Intrum AB ... 3.50% 07/15/2026 1,698 1,719,569 0.5
Motion FInco SARL. . ... ..ot 7.00% 05/15/2025 1,030 1,085,467 0.3
5,940,613 1.7
REITS
ADLER Group SA . . ...t 1.88% 01/14/2026 500 492.406 0.1
ADLER Group SA . . ... 2.25% 01/14/2029 700 678,326 0.2
ADLER Group SA . . ...t 2.75% 11/13/2026 500 507,530 0.1
ADLER Group SA . . ... 3.25% 08/05/2025 1,500 1,558,578 04
ADLER Real Estate AG. . .. .....ooiiii i 3.00% 04/27/2026 2,500 2,600,364 0.7
Aedas Homes Opco SLU. . ... ... o i 4.00% 08/15/2026 891 907,130 03
DEMIRE Deutsche Mittelstand Real Estate AG .. ............... 1.88% 10/15/2024 900 876,840 0.3
Fastighets ABBalder. .......... ... ... ... 2.87% 06/02/2081 700 694,596 0.2
Fastighets ABBalder. ......... ... i . 3.00% 03/07/2078 1,017 1,035,270 0.3
Flamingo Lux ITSCA. . . ... . e 5.00% 03/31/2029 880 873,620 0.3
Foncia Management SASU ... ... .. i 3.38% 03/31/2028 1,240 1,230,700 04
Heimstaden Bostad AB(a) . ... ..o oot 2.63% 02/01/2027 700 693,134 0.2
Heimstaden Bostad AB(@) . ... ..o v iii e 3.38% 01/15/2026 1,000 1,036,100 0.3
Neinor Homes SA ... ... i 4.50% 10/15/2026 475 483,249 0.1
Peach Property Finance GmbH . ............ ... ... ... ..... 3.50% 02/15/2023 1,745 1,782,383 0.5
Peach Property Finance GmbH . ............. ... ... ........ 4.38% 11/15/2025 465 486,071 0.1
Samhallsbyggnadsbolaget i Norden AB(a) ..................... 4.63% 04/27/2024 1,150 1,223,352 0.3
Via Celere Desarrollos Inmobiliarios SA. ...................... 5.25% 04/01/2026 363 375,773 0.1
17,535,422 49
55,433,748 15.6
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VERSORGUNGSBETRIEBE
ELEKTRIZITAT
ContourGlobal Power Holdings SA. . ......................... 2.75% 01/01/2026 EUR 810 € 816,326 0.2%
ContourGlobal Power Holdings SA. .......... ... ... ... ..... 3.13% 01/01/2028 1423 1,432,370 04
ContourGlobal Power Holdings SA. . ......... ... ... ... ..... 4.13% 08/01/2025 790 807,375 0.2
Orano SA . ... 2.75% 03/08/2028 400 416,662 0.1
Public Power Corp. SA ... ... . . 3.88% 03/30/2026 550 567,954 0.2
4,040,687 1.1
294,674,796 829
INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT
FINANZINSTITUTE
BANKWESEN
Commerzbank AG .. ... ... 4.00% 12/05/2030 1,900 2,088,656 0.6
Cooperatieve Rabobank UA(a) .......... ... ... ... ... ..... 4.38% 06/29/2027 2,000 2,199 445 0.6
Credit Agricole SA(Q) ... ..ot 7.88% 01/23/2024 USD 935 865,798 03
Credit Agricole SA(Q) ...t 8.13% 12/23/2025 920 912,871 03
Erste Group Bank AG(a) . .. ... it 5.13% 10/15/2025 EUR 2,400 2,637,647 0.7
HSBC Holdings PLC(a). . .......ooii i 6.38% 09/17/2024 USD 2,900 2,604,043 0.7
INGGroep NV(a) ..ot e 5.75% 11/16/2026 1,200 1,083 414 03
KBC Group NV(a). . ..ot 4.75% 10/24/2025 EUR 1,000 1,068,526 03
Svenska Handelsbanken AB(a) . ........... .. .. ..., 475% 03/01/2031 USD 600 516,653 0.2
UBS Group AG(a) . . .o oottt e e e 5.13% 07/29/2026 571 504,728 0.1
UBS Group AG() « . oo ve ettt e e e 7.00% 01/31/2024 1,240 1,121,788 03
UniCredit SPA . ... o 2.00% 09/23/2029 EUR 1,460 1,463,020 04
UniCredit SPA . . .o 4.88% 02/20/2029 3,310 3,602,329 1.0
20,668,918 5.8
VERSICHERUNGEN
Liberty Mutual Group,Inc. ........ ... ... .. ... ... 3.63% 05/23/2059 2277 2,342,714 0.7
REITS
Akelius Residential Property AB......... ... .. ... ... ..... 2.25% 05/17/2081 862 860,577 0.2
MPT Operating Partnership LP/MPT Finance Corp.. ............. 3.69% 06/05/2028 GBP 840 1,031,436 0.3
1,892,013 0.5
24,903,645 7.0
INDUSTRIE
GRUNDSTOFFE
INEOS Finance PLC .. ... ... .. i 2.88% 05/01/2026 EUR 1,045 1,061,381 03
INEOS Finance PLC ... ... ... . i 3.38% 03/31/2026 2436 2,520,390 0.7
3,581,771 1.0
INVESTITIONSGUTER
Cellnex Finance Co. SA. ... ... . i 1.25% 01/15/2029 600 582,268 0.2
Cellnex Finance Co. SA. ... .. . i 2.00% 02/15/2033 300 291,552 0.1
Cellnex Telecom SA. . .. ... e 1.75% 10/23/2030 1,800 1,759,782 0.5
Cellnex Telecom SA. ... ..ot e 1.88% 06/26/2029 900 909,627 0.2
3,543,229 1.0
KOMMUNIKATION/TELEKOMMUNIKATION
AT&T, Inc.,Series B(a) . ... .o v i 2.88% 03/02/2025 600 606,000 0.2
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Kraft Heinz Foods Co.. ... 2.25% 05/25/2028 2,054 2,224 355 0.6
SONSTIGE INDUSTRIEWERTE
Travis Perkins PLC .. ... .. . 3.75% 02/17/2026 GBP 1,126 1,385,153 04
TECHNOLOGIE
NOKIA OYj. . v ettt e e e e 3.13% 05/15/2028 EUR 1,070 1,177,351 0.3
12,517,859 3.5
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
Naturgy Finance BV(a) .. ... 3.38% 04/24/2024 1,100 1,161,032 0.3
SONSTIGE VERSORGUNGSBETRIEBE
Veolia Environnement SA(a). .. ..., 2.25% 01/20/2026 700 708,807 0.2
1,869,839 0.5
39,291,343 11.0
INVESTMENTGESELLSCHAFTEN
FONDS UND INVESTMENTTRUSTS
AB SICAV I - Financial Credit Portfolio - Class ZT ............. 115,258 10,984,727 3.1
SCHWELLENMARKTE — INDUSTRIESCHULDVERSCHREIBUNGEN
INDUSTRIE
KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE
Sazka Group AS . . ... 3.88% 02/15/2027 EUR 1,788 1,743,859 0.5
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NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Teva Pharmaceutical Finance Netherlands I BV ............. 1.13% 10/15/2024 EUR 1055 € 993,662 0.3%
Teva Pharmaceutical Finance Netherlands IIBV ............. 4.50% 03/01/2025 670 700,157 0.2
1,693,819 0.5
3,437,678 1.0
GEKAUFTE OPTIONEN - KAUFOPTIONEN
OPTIONEN AUF FONDS UND INVESTMENTVERMOGEN
S&P 500 Index Expiration: Jun 2021, Exercise Price: $100.00(c). . . 104,150 294,751 0.1
348,683,295  98.1
SONSTIGE UBERTRAGBARE WERTPAPIERE
INDUSTRIESCHULDVERSCHREIBUNGEN OHNE ANLAGEQUALITAT
FINANZINSTITUTE
BANKWESEN
Banco Espirito Santo SA(d). .. ... i i 475% 01/15/2018 EUR 600 84,000 0.1
Banco Espirito Santo SA(d). .. ... 4.00% 01/21/2019 300 42,000 0.0
126,000 0.1
VERSICHERUNGEN
Guardian Life Insurance Co. of America (The)............... 4.85% 01/24/2077 USD 13 12,866 0.0
138,866 0.1
INDUSTRIE
GRUNDSTOFFE
Kleopatra Finco SARL. . ... ... ..o i 4.25% 03/01/2026 EUR 967 967,492 0.3
INVESTITIONSGUTER
Sarens Finance Co. NV ... ... ... i 5.75% 02/21/2027 571 567,990 0.1
1,535,482 04
1,674,348 0.5
STAMMAKTIEN
STAMMAKTIEN
BIS Industries Holdings Ltd.(e). .. ....... ...t 175,243 0 0.0
K201640219 South Africa Ltd. A Shares(e) ................. 3,574,808 3 0.0
K201640219 South Africa Ltd. B Shares(e) ................. 564,959 1 0.0
4 0.0
REGIERUNGEN - STAATSANLEIHEN
NIEDERLANDE
SNS Bank NV Series E(@) () .. ... oovvvvin i 11.25% 12/31/2049 EUR 200 0 0.0
SNSReaal NV(2) (€) oo oo ettt e 6.26% 12/31/2049 260 0 0.0
0 0.0
SCHWELLENMARKTE — INDUSTRIESCHULDVERSCHREIBUNGEN
INDUSTRIE
KONJUNKTURABHANGIGE KONSUMGUTER — EINZELHANDLER
K2016470260 South AfricaLtd.(b)(€) .. ............c.... 25.00% 12/31/2022 USD 152 0 0.0
1,674,352 0.5
Gesamtanlagen
(Kosten €344, 478,783). . oot €350,357,647 98.6%
Termineinlagen
BNP Paribas, Paris(f) . .. ......... ... .. .. . (0.13)% — 19 0.0
Sumitomo, London(f) ............ .. ... .. .. ... ... ... 001 % — 129,958 0.1
Sumitomo, Tokyo(f). ............ i (0.78)% — 1,034,170 0.3
Termineinlagen insgesamt. . . ............... .. . ... ... 1,164,147 04
Sonstige Vermogenswerte abziiglich Verbindlichkeiten........................ 3,708,719 1.0
NettOVermOZeN . . . . .. ..ot €355,230,513 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
Euro-BOBL FUtures . .. .....ooii e 06/08/2021 14 € 1.890,140 € 1886360 € (3,780)
Short
Euro-Bund FUtures . . .. ..ot 06/08/2021 14 2,394,860 2,379,160 15,700
Long Gilt Futures . ....... . ... i 09/28/2021 13 1,922,582 1,925,154 (2,572)
US. 10 YrUltraBond Futures. .. ..., 09/21/2021 40 4743942 4,754,705 (10,763)
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Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
U.S. T-Note 5Yr (CBT)Futures .............coovireuninennn. 09/30/2021 15 € 1520857 € 1523452 € (2,595)
€ (4,010)
Wertsteigerung € 15,700
Wertminderung € (19,710)
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Bank of America, NA. .. ... . EUR 483 GBP 416 06/17/2021 € 1,208
Bank of America, NA. ... ... GBP 1,568 EUR 1,814  06/17/2021 (10,120)
Brown Brothers Harriman & Co.. . ............ ... EUR 354 GBP 304 06/17/2021 161
Brown Brothers Harriman & Co.. . ........... ..., GBP 304 EUR 354 06/17/2021 (708)
Brown Brothers Harriman & Co4. ... ... oo EUR 6 CNH 46 06/07/2021 37
Brown Brothers Harriman & Co+. ... ... oo EUR 3,563 USD 4326  06/07/2021 (16,583)
Brown Brothers Harriman & Co4. ... ... oo EUR 6 CNH 48 06/21/2021 89
Brown Brothers Harriman & Co+. ... ... oo EUR 6 HKD 53 06/21/2021 10
Brown Brothers Harriman & Co4. ... ... oo EUR 77 PLN 348 06/21/2021 623
Brown Brothers Harriman & Co+. ... ... oo EUR 11 SGD 17 06/21/2021 102
Brown Brothers Harriman & Co4. ... .. ... oo EUR 3,564 USD 4354 06/21/2021 5470
Brown Brothers Harriman & Co+. ... ... oo EUR 184 AUD 289  06/30/2021 (801)
Brown Brothers Harriman & Co+. ... ........ .. ... EUR 20 CHF 22 06/30/2021 (16)
Brown Brothers Harriman & Co+. ... ... oo EUR 10 GBP 9  06/30/2021 54
Brown Brothers Harriman & Co4. ... ... oo EUR 5 HKD 51 06/30/2021 12
Brown Brothers Harriman & Co+. ... ... oo EUR 11 SGD 18 06/30/2021 37
Brown Brothers Harriman & Co4. ... ... oo EUR 10,139 USD 12,397 06/30/2021 21,445
Deutsche Bank AG. ... ... .ot USD 23918 EUR 19,523 08/03/2021 (66,582)
JPMorgan Chase Bank, NA . ....... .. ... ... ... ... ... ... ... GBP 6,063 EUR 7,004  06/17/2021 (50,223)
JPMorgan Chase Bank, NA . . ... .. ... ... .. ... . .. GBP 904 EUR 1,054  06/17/2021 3,130
Royal Bank of Scotland PLC. . ......... ... ... ... ... ... ..... GBP 459 EUR 530  06/17/2021 (4418)
€ (117,073)
Wertsteigerung € 32,378

Wertminderung € (149.451)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.

(a) Die Wertpapiere sind unbefristet und haben somit kein festgelegtes Filligkeitsdatum. Das ggf. angezeigte Datum spiegelt den néchsten
Stichtag wider.

(b) Zahlungen in Sachwerten (PIK).
(¢) Ein Kontrakt bezieht sich auf 1 Anteil.
(d) Not leidendes filliges Wertpapier.

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

(f) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar

CHF - Swiss Franc

CNH - Chinese Yuan Renminbi
EUR - Euro

GBP - Great British Pound
HKD - Hong Kong Dollar
PLN - Polish Zloty

SGD - Singapore Dollar

USD - United States Dollar

Glossar:

BOBL — Bundesobligationen
CBT - Chicago Board of Trade
REIT - Real Estate Investment Trust

Siehe Anmerkungen zum Jahresabschluss.
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Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE

STAMMAKTIEN

NICHT-BASISKONSUMGUTER

KFZ-BESTANDTEILE
Dana, INC. . ... 46261 $ 1255061 0.7%
Goodyear Tire & Rubber Co. (The) . .......c. i s 116,550 2,311,187 14
Lear oD, .ottt 9,518 1,840,400 1.1

5,406,648 32

DIVERSIFIZIERTE VERBRAUCHERDIENSTE
Hillenbrand, INC. . . .. ..o e 32,590 1,486,104 09
Houghton Mifflin Harcourt Co. . ... . ... .. e 71,859 714,278 04

2,200,382 1.3

HOTELS, RESTAURANTS UND FREIZEIT

Dine Brands Global, INC. ... ... .. 18,240 1,731,888 1.0
Hilton Grand Vacations, INC. . ... ... . e e 39,510 1,806,792 1.1
Papa John’s International, InC. . ... ... ... 16,249 1,526,594 09
Scientific Games Corp/DE - Class A .. ... ..o 27,370 1,985,420 1.2

7,050,694 4.2

HAUSHALTSGEBRAUCHSGUTER

KB HOME ..ottt e e e e e 38,549 1,804,478 1.1
PulteGroup, INC. . . ..o 49,072 2,835,871 1.7
Taylor Morrison Home Corp. - Class A ... ... ot 40 466 1,198,603 0.7
5,838,952 3.5
FREIZEITPRODUKTE
Brunswick Corp./DE . . .o 14412 1,473,339 09
SPEZIALISIERTER EINZELHANDEL
Foot Locker, INC. . . ..o e 35,485 2,245,846 13
Gap, Inc. (The) ..o 48,320 1,616,304 1.0
Sally Beauty Holdings, INC. .. ... .. o 84,000 1,832,040 1.1
Williams-Sonoma, INC. .. ... e 9,682 1,641,486 1.0

7,335,676 44

TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER

Carter’s, INC. . ... 20,980 2,144 995 13
Kontoor Brands, INC. . .. ... 32,360 2,071,687 12
Ralph Lauren COrp. . . ..ottt e e e e e e e e e e e e e 17,074 2,118,542 13
Steven Madden Ltd. ... ... 31,310 1,296,234 0.8
Tapestry, INC. .. ..o 56,090 2,517,880 1.5

10,149,338 6.1
39455029 236

INDUSTRIEGUTER
LUFTFAHRT UND VERTEIDIGUNG
AAR COTP. (8) - o ot vttt et e e e e e e 9,677 404,015 0.2
Spirit AeroSystems Holdings, Inc. - Class A ... ... .. 42380 2,085,520 1.3
2.489,535 1.5
LUFTFRACHT UND LOGISTIK
XPO Logistics, INC. . . o .ttt e s 15,446 2,269 481 14
FLUGGESELLSCHAFTEN
Alaska Air Group, InC. .. ..o 24,763 1,713,600 1.0
SKYWeSt, INC. . oot 33,498 1,642,407 1.0
3,356,007 2.0
BAUPRODUKTE
Masonite International COIp. ... ... ...ttt e 15,400 1,841,070 1.1
GEWERBLICHE DIENSTLEISTUNGEN UND BEDARF
ADT, INC. .« ettt 155,870 1,611,696 1.0
Herman Miller, INC. . . . ... et e e e e e e 46,702 2,232,355 1.3

3.844051 23

BAU- UND INGENIEURWESEN

AEBCOM .. 36,465 2,370,590 14
ELEKTRISCHE AUSRUSTUNG
Regal Beloit COrp. .. ...t 16,169 2,299,717 14
Vertiv Holdings Co. . ..ottt et e 41,020 1,018,116 0.6
3,317,833 2.0
MASCHINEN
Crane GO, ..ottt et e e e 16,371 1,563,267 09
Kennametal, INC. . .. ... o 10,597 397493 0.2
OShKOSh COrp. . ot e e 19,922 2,618,548 1.6
TimKen Co. (ThE) . ..ottt et e e ettt e e e e e e e e 21,490 1,900,790 1.1
Welbilt, INC. .ot e 56,770 1,402,787 0.9

7,882,885 4.7
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Anteile Wert Nettover-
(USD) mogen %

PROFESSIONELLE DIENSTLEISTUNGEN

KON FeITY . o oo 31030 $ 2,029,672 1.2%
Robert Half International, InC. . ... ... ... . 30,792 2,734,022 1.7
4,763,694 2.9
STRASSE UND SCHIENE
Knight-Swift Transportation Holdings, Inc. . ....... .. ... ... . . i 47,188 2,252,283 1.3
HANDELSGESELLSCHAFTEN UND VERTRAGSHANDLER
GATX COIP. . ittt e e e e e e e e e e e e 13,890 1,370,387 0.8
MRC Global, INC. . ..ottt e e e e e e 106,350 1,142,199 0.7
United Rentals, INC. . ... .. e 3,004 1,003,216 0.6
3,515,802 2.1
37903231 227
FINANZWERTE
BANKEN
Comerica, INC. . . ... 33,867 2,658,221 1.6
First Citizens BancShares, INC./NC - Class A . . ... .ottt e e 2.874 2,473,364 1.5
Sterling Bancorp/DE . . . ... 80,946 2,156,401 13
Synovus Financial Corp. . ... ..ot e 52,546 2,581,060 1.5
Texas Capital Bancshares, Inc. . ... ... 32,496 2,238,325 13
Umpqua Holdings Corp. .. ... i 74,854 1428214 09
Webster Financial Corp. ... ... .. o 36,638 2,076,642 12
Wintrust Financial Corp. . ... ..ot e 27,260 2,192,249 13
Zions Bancorp NA ... 31,749 1,837,632 1.1
19,642,108 11.7
KAPITALMARKTE
MOELS & €O, oottt e e e 23991 1,288,077 0.8
Stifel Financial Corp. ... ...ttt e e e 33,345 2,310,142 14

3,598.219 2.2

FINANZWESEN - VERBRAUCHER

OneMain Holdings, INC. ... ... e e 20,508 1,186,183 0.7
DIVERSIFIZIERTE FINANZDIENSTLEISTUNGEN

Voya Financial, InC. . ... .. 23,250 1,523,340 0.9
VERSICHERUNGEN

American Financial Group, Inc/OH . .. ... . 14,617 1,944 938 12

Everest Re Group Ltd. . ... ... 6,921 1,799,183 1.1

Hanover Insurance Group, Inc. (The) . ... .. . e 11,018 1,536,901 09

Selective Insurance Group, INC. . ... ...ttt 14,438 1,086,748 0.6

6,367,770 38

SPARKONTEN UND HYPOTHEKENFINANZIERUNG
BankUnited, INC. . .. ... 44,299 2,117,049 1.3

34,434,669 20.6

GRUNDSTOFFE

CHEMIKALIEN
GCP Applied Technologies, Inc. ... ... o 52,530 1,280,681 0.8
INnoSpec, INC. ..o 9,298 940,121 0.6
Orion Engineered Carbons SA . ... ... . 64,639 1,308,293 0.8
TrINSEO S A o ettt et e 24,688 1,603,239 0.9

5,132.334 3.1

CONTAINER UND VERPACKUNGEN

Sealed AT COTP. ottt ettt e e 42414 2,411,660 1.5
METALL UND BERGBAU

Carpenter Technology COIp. . ... ..ottt e e e 46,353 2,221,236 1.3

Commercial Metals CoO. ... ...t e 58,990 1,856,415 1.1

Reliance Steel & Aluminum CoO. . .. ..ottt e e 14,930 2,509,285 1.5

6.586.936 39
14,130,930 85

IMMOBILIEN

AKTIEN-IMMOBILIENINVESTMENTGESELLSCHAFTEN (REITS)
American Campus Communities, InC. . ........ ... 29,878 1,409,047 0.8
Camden Property TIUSE . . . ..ottt e e e e e e e 14 443 1,810,863 1.1
Cousins Properties, INC. ... ...t 38,008 1,409,717 0.8
CUDESIMAIT . .« . ottt et e e e e e e e e e e e 40,394 1,768,853 1.1
MGM Growth Properties LLC - Class A ... ... ottt 45476 1,631,224 1.0
Physicians Realty TIust . . ... ..ot e e 82,606 1,497,647 09
RLI Lodging TIUSE . ...ttt e et et e e e e e e e e e e e e e e e et e 87,589 1,346,243 0.8
STAG Industrial, INC. . ...ttt e e et 41,841 1,494,142 0.9

12,367,736 74
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AB SICAV I
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Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %

INFORMATIONSTECHNOLOGIE
ELEKTRONISCHE AUSRUSTUNG, INSTRUMENTE UND KOMPONENTEN

Avnet, InC. ... 46,510 $ 2,049.231 1.2%
Belden, InC. .. ...t 29,599 1,497,709 0.9
3,546,940 2.1
IT-DIENSTLEISTUNGEN
Amdocs Ltd. .. ... 14,423 1,126,436 0.7
Genpact Ltd. ... ... 23,960 1,095,931 0.6

2,222 367 1.3

HALBLEITER UND HALBLEITERAUSRUSTUNG

Kulicke & Soffa Industries,Inc. ............................. 25,575 1,327,342 0.8
MaxLinear,Inc. - ClasS A . ... ... . i 23,576 896,360 0.6
2,223,702 14
SOFTWARE
CommVault Systems, Inc. ......... ... ... .. ... ... ... 15,357 1,169,743 0.7
TECHNOLOGIE — HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
NCR COIP. ottt ittt e e e e e e e 24 442 1,178,104 0.7
10,340,356 6.2
ENERGIE
ENERGIE-AUSRUSTUNG UND -DIENSTE
Dril-Quip, INC. . .. oo 31,614 1,060,018 0.6
OL, GAS UND VERBRAUCHSBRENNSTOFFE
Cimarex Energy Co. . ... ..t i 24,689 1,672,680 1.0
HollyFrontier Corp. .. ....o.uiu i 49318 1,601,355 1.0
3,274,035 2.0
4,334,053 2.6
VERBRAUCHSGUTER
LEBENSMITTELPRODUKTE
Hain Celestial Group, Inc. (The) ......... ... ... ... ... ..... 45,093 1,837,991 1.1
Nomad Foods Ltd. ......... ... ... i, 68,665 2,105,955 .
3,943,946 24
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
IDACORP, INC. .ottt e e e 19,965 1,955,572 1.1
GASVERSORGUNGSBETRIEBE
Southwest Gas Holdings, Inc. ....... ... ... ... .. ... ..... 16,994 1,121,774 0.7
3,077,346 1.8
GESUNDHEITSWESEN
GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN
MEDNAX,INC. ottt e e e e 84,250 2,694,315 1.6
KOMMUNIKATIONSDIENSTLEISTUNGEN
MEDIEN
Criteo SA (Sponsored ADR) . ...... ... ... i 37,159 1,383,801 0.8
Gesamtanlagen
(Kosten $130,700,394). . . ..o it $164,065912  98.2%
Termineinlagen
ANZ,London(b) . ...t 0.13)% — 3,388 0.0
Barclays, London(b) .......... ... i 001 % — 1,419,682 0.8
Deutsche Bank, Frankfurt(b) . ........... ... ... .. ... .. ...... (0.78)% — 564 0.0
Termineinlagen insgesamt. . .. .............. .. ... 1,423,634 0.8
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. .......................... 1,650,887 1.0
NettOVErMOZEN . . . . . ..ottt et et e e e $167,140433  100.0%
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DEVISENTERMINGESCHAFTE

Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/

Kontrahent (000) (000) datum (-minderung)
Brown Brothers Harriman & Co.+. ... ..o USD 2,878 AUD 3,709 06/30/2021 $ (18,068)
Brown Brothers Harriman & Co4. . ... vttt USD 15,588 EUR 12,749  06/30/2021 (32,588)
$ (50,656)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.
(a) Stellt simtliche oder einen Teil der verlichenen Wertpapiere dar. Informationen zur Wertpapierleihe finden Sie in Anmerkung L.
(b) Tagesgeld.

Wihrungskiirzel:
AUD - Australian Dollar
EUR - Euro

USD - United States Dollar

Glossar:

ADR - American Depositary Receipt
REIT - Real Estate Investment Trust

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE

AB SICAV 1

31.Mai 2021 Emerging Markets Multi-Asset Portfolio
Anteile Wert Nettover-
(USD) mogen %
UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN
A-Living Smart City Services Co.,Ltd.-Class H ....... .. ... ... .. i, 1,536,250 $ 7474253 0.6%
Adani Ports & Special Economic Zone Ltd. . ....... ... ... ... 64,303 688,305 0.1
Agile Group Holdings Ltd. . ... ... o 432,000 609,582 0.1
Agricultural Bank of China Ltd. - Class H ... .. ... .. 38,544,000 15,639,580 12
ATAGroup Ltd. . ... o 226,800 3,026,944 0.2
Alfa SAB de CV - Class A ..ottt e e e e e e e e e 1,179,438 825,453 0.1
Alibaba Group Holding Ltd. . . ... ... e 539,140 14,419,576 12
Alibaba Group Holding Ltd. (Sponsored ADR) ....... ... .. ... . i 26,641 5,700,108 04
ANTA Sports Products Ltd. ... ... 102,000 2,058,997 0.1
Antofagasta PLC . .. ... 56,326 1,233,153 0.1
ASE Technology Holding Co., Ltd. . ... ... . et 94,000 373,625 0.0
Asustek Computer, INC. . . .. ..o 53,000 747,118 0.1
Baidu, Inc. (Sponsored ADR) . . .. ..o i 3,220 631,989 0.1
Banco Santander Chile .. ....... .. . 4,367,904 234,703 00
Bank of Beijing Co., Ltd. - Class A ... ...t 966,900 748,089 0.1
Bank of China Ltd. - Class H ... ... o e ittt 7,543,000 2,858,188 03
Bank of Communications Co., Ltd. - Class A . . .. .. ... .. e 554,400 429,880 0.0
Bank of Communications Co.,Ltd.-Class H . ......... ... . . . . . . . . . 6,417,000 4333479 04
BB Seguridade Participacoes SA . .. ... . 57,300 257,161 00
Bilibili, Inc. (Sponsored ADR) . ... ..o 6,468 693,240 0.1
Bupa Arabia for Cooperative Insurance CO. ... ...ttt 22,259 707,492 0.1
BYD Co., Ltd. .ot 21,000 482,654 0.0
Cathay Financial Holding Co., Ltd. ... ... .. . s 1,258,000 2,514,103 0.2
CEZ AS o 27,381 818,144 0.1
Cheil Worldwide, InC. .. ..o 35,833 772,355 0.1
China Aoyuan Group Ltd. . .. ... o 592,000 694,274 0.1
China Cinda Asset Management Co., Ltd.-Class H . ........ .. ... ... .. .. .. 3,182,000 680,456 0.1
China CITIC Bank Corp., Ltd. - Class H .. ... i 12,712,000 6,948,376 0.6
China Communications Services Corp., Ltd.-Class H ......... ... ... .. ... ... it 2,060,000 865,313 0.1
China Construction Bank Corp.-Class H ...... .. ... . . i 6,939,000 5,717,227 04
China Everbright Bank Co., Ltd. - Class H . ........ . . . i 1,730,000 738,108 0.1
China Everbright Ltd. ... ... ... 136,000 171,408 0.0
China Fortune Land Development Co., Ltd. . . ... . . i 704,675 605,804 00
China Hongqiao Group Ltd. ... ... ... 3,999,439 6,451,099 0.5
China Medical System Holdings Ltd. .. ... ... e 1,840,000 4,592,965 04
China Merchants Bank Co., Ltd. - Class H . . .. ... ... . .. e 91,500 846,561 0.1
China Merchants Port Holdings Co., Ltd. . . ... ... e 432,000 713,577 0.1
China Minsheng Banking Corp., Ltd. - Class A .. ... ... ... .. . i 831,900 617,602 0.1
China Minsheng Banking Corp., Ltd.-Class H .. ... ... ... . 34,389,100 18,297,160 15
China National Building Material Co.,Ltd.-Class H ....... ... ... ... ... ... ... ... .... 454 000 601,221 00
China Railway Group Ltd. - Class H .. ... ... s 2,707,000 1,428,968 0.1
China Shenhua Energy Co., Ltd. - Class A .. ... ... i 236,700 742,365 0.1
China Shenhua Energy Co.,Ltd. - Class H . ... ... ... s 356,000 786,084 0.1
China Yuchai International Ltd. . ... ... ... .. . . 148,670 2,375,747 0.2
Cia Siderurgica Nacional SA .. ... . e 93,300 799,147 0.1
CITIC LUd. . o oottt e e e e e e e e e e e e e e e e e e e e e s 722,000 848,772 0.1
Co. for Cooperative Insurance (The) . ...... ... s 33517 710,513 0.1
Coal India Ltd. .. ..ot e 400,380 812,089 0.1
Compal Electronics, INC. . . . ... e 740,000 621,270 0.1
CPFEL ENCIgia SA ..o e 119,900 667,402 0.1
CSN MINEracao SA . . ...ttt e e e e e e e 1,010,100 1,806,346 0.1
Dagqin Railway Co., Ltd. - Class A . ... ... e 667,900 727,860 0.1
Dongfeng Motor Group Co.,Ltd. - Class H . ... ... e 1,640,000 1,558,445 0.1
Eastern Co. SAE . .. ot 555,152 425,404 0.0
ElSewedy Electric Co. .. ...t e 825,654 420,152 0.0
Equatorial Energia SA . .. ... 1,040,700 5,076,001 04
Eregli Demir ve Celik Fabrikalari TAS . ... ... s 189,201 424 312 0.0
Evergreen Marine Corp. Taiwan Ltd. ....... ... .. .. . . 1,463,000 5,077,031 04
Exxaro Resources Ltd. .. ... ... 60,877 671,442 0.1
Far East Horizon Ltd. (2) . . .. .. oottt e e et e e et e 620,000 679,045 0.1
Fibra Uno Administracion SAde CV .. ... . e 6,614,520 7,754 245 0.7
Ford Otomotiv Sanayi AS . . .. ... 118,157 2,372,589 0.2
Fortescue Metals Group Ltd. .. ... ... 309,464 5,285,126 04
Fubon Financial Holding Co., Ltd. . ... ... i 3,173,000 8,231,541 0.7
Fuyao Glass Industry Group Co.,Ltd.-Class H . ... ... ... i 120,800 759,272 0.1
GAIL India Ltd. ... ot e e e e e e 6,098,645 12,861,975 1.0
GDS Holdings Ltd. (ADR) . . ... e 31,641 2,380,036 0.2
Gerdau SA ..o 22,400 118,110 0.0
Globe Telecom, INC. .. ... o e 9,750 369,418 0.0
Great Wall Motor Co., Ltd. . .. ... o e e e 668,500 1,854,686 0.2
Grupo Mexico SAB de CV ... e 147,669 708,764 0.1
Guangzhou Automobile Group Co.,Ltd.-Class H ......... ... ... ... .. ... .. ... 2,308,000 1,996,067 0.1
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(USD) mogen %

Guangzhou R&F Properties Co., Ltd.-Class H . . ... .. . 538,000 $ 726,293 0.1%
Habib Bank Ltd. . ... ... . e 134,599 116,891 0.0
Haci Omer Sabanci Holding AS . .. ... . 2,862,690 2,883,629 0.2
Halyk Savings Bank of Kazakhstan JSC (GDR) ........ ... ... . . . it 133910 2,142,560 0.2
Hana Financial Group, InC. . . ... ... 484,140 19,763,665 1.6
Hanjaya Mandala Sampoerna Tbk PT .. ... ... ... .. . i 6,467,500 576,806 0.0
Hankook Tire & Technology Co., Ltd. .. ... .. . s 15,732 680,964 0.1
HCL Technologies Ltd. . ... ...t e e e e e e et 52,232 678,798 0.1
HDFC Bank Ltd. . .. ..o e e 301,580 6,256,117 0.5
HeadHunter Group PLC (ADR) . .. ...t e e e e e e e 91,910 3,783,935 0.3
Henan Shuanghui Investment & Development Co.,Ltd.-Class A ........ ... ... ... ... .... 29,500 165,207 00
Hero MotoCorp Ltd. . . ... e e e s 1,362 56,198 0.0
Hindalco Industries Ltd. .. ... ... 2,964,848 15,836,831 1.3
Hindustan Petroleum Corp., Ltd. .. ... ... 221,748 858,397 0.1
Hindustan Zinc Ltd. .. ..o 167,279 753,121 0.1
Hon Hai Precision Industry Co., Ltd. ... ... .. e 4,691,000 18,743,639 1.5
Hopson Development Holdings Ltd. . ...... ... . i 197,100 956,180 0.1
Housing Development Finance Corp., Ltd. ........ ... ... .. . . ... . . i .. 83,834 2,935497 0.2
Hunan Valin Steel Co., Ltd. - Class A . ... ... e e e 576,000 622,788 0.1
Hyundai Mobis Co., Ltd. .. ... 17,778 4.431,133 03
Hyundai Motor Co. .. ..ottt e 17,452 3,621,957 0.2
Impala Platinum Holdings Ltd. . ... ... ... . 37,524 647,969 0.1
Indian Oil Corp. Ltd. . . ..o 565,859 857,162 0.1
Industrial Bank Co., Ltd. - Class A . ... ... it e e e 247,720 906,773 0.1
Industrial Bank of Korea . .. ... .. . e 71,696 697,063 0.1
InfOSYS Ltd. . ..o 37,049 717,191 0.1
Infosys Ltd. (Sponsored ADR) . ... ... 235407 4,552,772 0.3
Inner Mongolia Junzheng Energy & Chemical Industry Group Co.,Ltd. - Class A .............. 820,700 734,253 0.1
International Container Terminal Services, Inc. . ........ .. .. i i 223,920 684,989 0.1
Ttau Unibanco Holding SA . ... .. o 86,000 436,955 0.0
Ttausa SA (Preference Shares) . . ... ..o e e e 1 2 0.0
TB S S A 126,000 728,192 0.1
JD.com, Inc. (ADR) ..o 29,338 2,169,252 0.2
ID.com, InC. - Class A . ..ottt e e 452,590 16,689,168 1.3
Jiangxi Copper Co., Ltd. - Class H . . ... o s 4,306,000 10,068,497 0.8
Kasikornbank PCL (Foreign Shares) ... ... ........iouiiiit i 276,700 1,062,528 0.1
KB Financial Group, InC. . ... ... 144,132 7,384,712 0.5
KA COmP. .« ettt et 202,967 15,354,218 12
Kingboard Holdings Ltd. .. ... ... . 118,500 654978 0.1
3 1 o P 27,861 844,761 0.1
KT&G COtp. oottt 9,541 716,012 0.1
Kumba Iron Ore Ltd. . . . ..ot e e e e 16,201 721,866 0.1
Kumho Petrochemical Co., Ltd. .. ... ... . . 3,062 639,907 0.1
KWG Group Holdings Ltd. . . . ... ..o e 415,000 632,145 0.1
Lenovo Group Ltd. .. ... o 542 000 653,592 0.1
LG Electronics, INC. . ...ttt et e e 5012 680,836 0.1
LiNing Co., Ltd. . ..o 167,000 1,535,365 0.1
Lite-On Technology COrp. .. ... ...ttt e e 305,000 722,393 0.1
Logan Group Co. Ltd. . .. ... 436,000 698,737 0.1
Lotte Shopping Co., Ltd. . . . ... 4418 462,811 0.0
LUKOIL PJSC (Sponsored ADR) . ... .ot 186,219 15,122,845 12
Magnit PJSC (Sponsored GDR) . ... ... .. i 41,014 626,284 0.1
Mahindra & Mahindra Ltd. . ... ... 66,940 780,356 0.1
MCB Bank Ltd. . . ..ot 162,837 172,552 0.0
MediaTek, InC. . ..o 407,000 14,060,665 1.1
Meituan - Class B ... ... . 64,500 2,260,705 0.2
Meritz Securities Co., Ltd. .. ... . e 169,258 677,695 0.1
Metropolitan Bank & Trust CO. . .. ...ttt e 4,187,040 4,283,303 0.3
Micro-Star International Co., Ltd. .. ... ... . . 117,000 699,681 0.1
MMC Norilsk Nickel PISC (ADR) .. ..ottt et e e e e e et 45322 1,606,665 0.1
MultiChoice GIOUD . . ...ttt et et et e et e e e e e e e e e e e e 80,224 795,822 0.1
Naspers Ltd. - Class N .. ... e e e e e e e 1,691 372,742 0.0
NAVER COIp. ..ottt e e e e e 26,254 8,423.438 0.7
NetEase, INC. (ADR) . . ..ottt e e e e e 12,324 1,453,369 0.1
Network International Holdings PLC ... ... .. . . i 429 388 2,423,303 0.2
New Oriental Education & Technology Group, Inc. (Sponsored ADR) ........................ 354,870 3,630,320 0.3
NH Investment & Securities Co., Ltd. .. ... ... 64,892 778,829 0.1
NIO, INC. (ADR) . .ottt ettt e e e e e e e e e e e e 18,682 721,499 0.1
Novatek Microelectronics COIP. . .. ...ttt et e e e e e e et 433,000 7,863,562 0.6
NTPC Ltd. . .ottt e e e e e e e e e 504,932 758,313 0.1
Oil & Gas Development Co., Ltd. . ... ... . 232,809 143,889 00
O AP S A . 666,581 10,475,970 0.8
Orbia Advance Corp. SAB de CV ... 550,997 1,554,952 0.1
Parade Technologies Ltd. .. ... ... ... i e e 20,000 1,080,621 0.1
Pegatron COrp. . ...ttt 276,000 728,128 0.1

50



AB SICAV I
Emerging Markets Multi-Asset Portfolio

Anteile Wert Nettover-

(USD) mogen %

PetroChina Co., Ltd. - Class H .. ... .. e e 9,892,000 $ 4,045,058 0.3%
Petroleo Brasileiro SA . . .. ..o 167,900 860,489 0.1
Petroleo Brasileiro SA (ADR) .. ... o 216,160 2,206,994 0.2
Petroleo Brasileiro SA (Preference Shares) . ............ ... i 686,100 3,553,128 03
Petronas Gas Bhd ... ... ... . 114,300 447 964 00
Phison Electronics COIP. . . ...ttt ettt e e et e e e e e e e e e s 42,000 705,632 0.1
PICC Property & Casualty Co.,Ltd.-Class H ... ... .. 8,580,000 8,374,721 0.7
Pinduoduo, InC. (ADR) . . ..ottt 4,949 618,031 0.1
Ping An Insurance Group Co.of ChinaLtd.-Class H .......... ... ... .. ... ... ... ... 361,000 3,943,266 0.3
PLDT, INC. .\ ottt ettt e e e e e e e e e e 3,510 96,301 0.0
Polskie Gornictwo Naftowe i Gazownictwo SA . .. ... . e 315,653 566,125 00
Polyus PISC (GDR) .. ..ottt e e e e e e e 499 54,303 0.0
POSCO . 31,851 10,187,170 0.8
Power Grid Corp.of India Ltd. . ... ... .. e 1,165,320 3,623414 02
Quanta Computer, INC. .. ... o 201,000 637,125 0.1
REC Ltd. ..ot e e e e 400,905 808,447 0.1
Refrigeration Electrical Engineering Corp. . ...... ...ttt 1,391,403 3,580,654 0.3
Richter Gedeon NYTIT . . .. .ottt et e e e e e e e e e e 64,220 1,792,537 0.1
SAIC Motor Corp., Ltd. - Class A . ... o e e 1,576 400 5,051,858 04
Samsonite International SA . ... ... ... 1,864,800 3,540,962 03
Samsung Electronics Co., Ltd. . ... ... e 441,567 31,695,787 2.6
Samsung Electronics Co., Ltd. (Preference Shares) .......... ... ... ... .. .. 146,754 9,494,331 0.8
Sas0l Ltd. ..o 33,465 545,676 0.0
Saudi Arabian Ol CO. . .. ..ottt 68,213 641479 0.1
Saudi Basic Industries COrp. . . ... .ottt 6,998 232,552 00
Sberbank of Russia PISC (Sponsored ADR) . ... ... oot 726419 12,265,846 1.0
Shanghai Pudong Development Bank Co., Ltd. - Class A ......... .. ... ... i, 292,700 476,449 0.0
Shenzhen Overseas Chinese Town Co.,Ltd. - Class A .. ... .. ... it 454,100 594,808 0.0
Shoprite Holdings Ltd. ... ... ... 54,894 608,280 0.0
Sibanye Stillwater Ltd. ... ... ... 156,904 715,284 0.1
Sime Darby Bhd . .. ... 1,220,800 673,382 0.1
Sinbon Electronics Co., Ltd. . ... ... e 296,000 2,789919 0.2
Sinopharm Group Co.,Ltd.-Class H . . ... ... o 275,600 919,251 0.1
SK HyNIX, INC. oot 97,370 10,917,230 09
Southern Copper COIP. . . ...ttt ettt e e e e e e e e e e 9,960 694,610 0.1
State Bank of India . .. ... ... 328,519 1911,574 0.1
Sunny Friend Environmental Technology Co., Ltd. ........ ... ... .. . .. 313,000 2,400,937 0.2
Supermax Corp. Bhd . .. ... 173,000 177,004 0.0
Synnex Technology International Corp. . ........... it 359,000 759,445 0.1
Taiwan Cement COTP. . . . ...ttt ettt e et e e e e e e e e e e e e e e 1,469,220 2,680,370 0.2
Taiwan Semiconductor Manufacturing Co., Ltd. ....... .. ... . . . 1,465,000 31,105,152 2.5
Tata Consultancy Services Ltd. . . ... ... e 7222 313,047 0.0
TCS Group Holding PLC (GDR) ... ..o e e e 96,559 7,228,378 0.6
Tencent Holdings Ltd. . . ... ..o 411,500 32,171,444 2.6
Tencent Music Entertainment Group (ADR) . ... ... ... 37,789 594,799 00
Top Glove Corp. Bhd .. ... 549,300 675,541 0.1
TOSON COIP. .ttt e e e e e 320,500 5,698,627 04
Tsingtao Brewery Co., Ltd. - Class A ... ... .t e e e 391,063 6,452,527 0.5
United Microelectronics COIP. . ... ...ttt et e ettt e e e e et 9,874,000 18,556,921 14
Universal Vision Biotechnology Co., Ltd. .. ... ... ... . i 269,000 2,961,518 0.2
Ve S A L 37,700 807,211 0.1
Vedanta Ltd. ... ..o 129,601 475,673 0.0
Vincom Retail JSC ... 1,975,600 2,619 445 0.2
Vipshop Holdings Ltd. (ADR) . ... ... 23,713 548,482 0.0
Vodacom Group Ltd. . . . ..o 79,296 760,091 0.1
WEG S A e 82,000 541,244 0.0
WPG Holdings Ltd. ... ... 407,000 756,148 0.1
X5 Retail Group NV (GDR) . ..ot e e e e 47,959 1433974 0.1
Xiamen C & D, INC. ..o 551,500 706,857 0.1
XPeng, InC. (ADR) . . oottt 20,305 652,400 0.1
Yadea Group Holdings Ltd. ... ... .. 68,154 148,700 00
Yanzhou Coal Mining Co., Ltd. ... ... .. 238,200 499,531 0.0
Yanzhou Coal Mining Co., Ltd. - Class H . ... ... . i 566,000 720,704 0.1
ZaiLab Ltd. (ADR) ...ttt e 3,263 579,705 0.0
Zhejiang Expressway Co., Ltd. - Class H ... ... .. .. 760,000 671,605 0.1
Zhejiang Semir Garment Co., Ltd. - Class A ... ... 2,927,400 5,513,420 04
Zhen Ding Technology Holding Ltd. ....... ... ... i 591,000 2,063,554 0.1
Zijin Mining Group Co.,Ltd. - Class H ... ... ... . . . . i 372,000 575,709 0.0
Zoomlion Heavy Industry Science and Technology Co.,Ltd.-ClassH ....................... 2,999,600 3,729,439 0.3

694361498  57.0
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Angolan Government International Bond ...................... 9.13% 11/26/2049 USD 3502 $ 3563942 0.3%
Angolan Government International Bond . ..................... 9.38% 05/08/2048 4,857 5,026,388 04
Argentine Republic Government International Bond ............. 0.13% 07/09/2030 11,577 4,260,153 04
Argentine Republic Government International Bond ............. 0.13% 07/09/2035 27,482 9,039,966 0.7
Argentine Republic Government International Bond ............. 0.13% 01/09/2038 4841 1,908,741 0.2
Argentine Republic Government International Bond ............. 1.00% 07/09/2029 2,154 835,740 0.1
Bahamas Government International Bond. .. ................... 8.95% 10/15/2032 2,111 2,401,922 0.2
Bahrain Government International Bond. . ..................... 5.63% 09/30/2031 1,846 1,853,269 0.2
Bahrain Government International Bond. ...................... 6.00% 09/19/2044 3,254 3,033,948 03
Bahrain Government International Bond. . ..................... 6.75% 09/20/2029 1,519 1,660,267 0.1
Bahrain Government International Bond. .. .................... 7.00% 10/12/2028 2,835 3,170,770 0.3
Brazilian Government International Bond. . .................... 3.88% 06/12/2030 4,846 4,893,854 04
Colombia Government International Bond . .................... 3.13% 04/15/2031 1,828 1,756,936 0.1
Colombia Government International Bond .. ................... 3.25% 04/22/2032 4,500 4,331,250 04
Colombia Government International Bond . .................... 5.00% 06/15/2045 4,046 4,169,403 0.3
Dominican Republic International Bond . ...................... 5.30% 01/21/2041 253 253,522 00
Dominican Republic International Bond . .. .................... 5.50% 01/27/2025 299 329,423 0.0
Dominican Republic International Bond . ...................... 5.88% 01/30/2060 3,822 3,759,892 0.3
Dominican Republic International Bond . .. .................... 6.40% 06/05/2049 756 809,770 0.1
Dominican Republic International Bond . ...................... 6.50% 02/15/2048 3,736 4,071,773 0.3
Ecuador Government International Bond ...................... 0.00% 07/31/2030 1,054 593,384 0.0
Ecuador Government International Bond . ..................... 0.50% 07/31/2030 4,632 4,006.457 0.3
Ecuador Government International Bond ...................... 0.50% 07/31/2035 6,348 4436,027 04
Ecuador Government International Bond . ..................... 0.50% 07/31/2040 3,558 2,251,602 0.2
Egypt Government International Bond . ....................... 3.88% 02/16/2026 1,271 1,259,482 0.1
Egypt Government International Bond .. ...................... 5.63% 04/16/2030 EUR 1,602 1,994,828 0.2
Egypt Government International Bond ........................ 5.88% 02/16/2031 USD 641 629,582 0.1
Egypt Government International Bond .. ...................... 7.05% 01/15/2032 620 647,144 0.1
Egypt Government International Bond . ....................... 7.50% 02/16/2061 689 658,641 0.1
Egypt Government International Bond ........................ 790% 02/21/2048 2,061 2,084,573 0.2
Egypt Government International Bond . ....................... 8.50% 01/31/2047 2498 2,649,129 0.2
Egypt Government International Bond ........................ 8.70% 03/01/2049 1,727 1,856,849 0.2
Egypt Government International Bond . ....................... 8.88% 05/29/2050 1,824 2,002,182 0.2
El Salvador Government International Bond. . . ................. 5.88% 01/30/2025 2,023 1,959,781 0.2
El Salvador Government International Bond. .. ................. 6.38% 01/18/2027 2,101 2,056,354 0.2
El Salvador Government International Bond. . . ................. 7.12% 01/20/2050 5,383 5,066,749 0.5
El Salvador Government International Bond. .. ................. 7.65% 06/15/2035 388 388,970 0.0
El Salvador Government International Bond. . . ................. 7.75% 01/24/2023 1,100 1,120,625 0.1
Finance Department Government of Sharjah ................... 4.00% 07/28/2050 629 573,962 00
Gabon Government International Bond. .. ..................... 6.63% 02/06/2031 2,758 2,752,484 0.2
Gabon Government International Bond. . ...................... 6.95% 06/16/2025 2,616 2,805,333 0.2
Ghana Government International Bond . .. ..................... 7.75% 04/07/2029 715 739,131 0.1
Ghana Government International Bond. . ...................... 7.88% 03/26/2027 1415 1,494 417 0.1
Ghana Government International Bond . .. ..................... 7.88% 02/11/2035 2,728 2,714,019 0.2
Ghana Government International Bond. . ...................... 8.13% 03/26/2032 1,010 1,034,808 0.1
Ghana Government International Bond . .. ..................... 8.63% 04/07/2034 434 452 988 00
Ghana Government International Bond . . ...................... 8.63% 06/16/2049 3,156 3,076,705 0.3
Ghana Government International Bond . .. ..................... 8.75% 03/11/2061 384 372,312 00
Ghana Government International Bond . . ...................... 8.95% 03/26/2051 2,059 2,049,091 0.2
Honduras Government International Bond .. ................... 6.25% 01/19/2027 939 1,028,088 0.1
Honduras Government International Bond . .................... 7.50% 03/15/2024 3,788 4,083,464 03
Israel Government International Bond. ... ..................... 4.50% 04/03/2120 1,542 1,894,763 0.2
Ivory Coast Government International Bond. . .................. 5.38% 07/23/2024 1,064 1,146,992 0.1
Ivory Coast Government International Bond. . .................. 5.88% 10/17/2031 EUR 920 1219919 0.1
Ivory Coast Government International Bond. . .................. 6.13% 06/15/2033 USD 3,764 4,004,661 03
Ivory Coast Government International Bond. . .................. 6.63% 03/22/2048 EUR 1,084 1,394,009 0.1
Jamaica Government International Bond. .. .................... 7.88% 07/28/2045 USD 1,746 2,417,664 0.2
Kenya Government International Bond. . ...................... 7.25% 02/28/2028 1,561 1,731,539 0.1
Lebanon Government International Bond(b). .. ................. 6.00% 01/27/2023 812 106,981 0.0
Lebanon Government International Bond(b).................... 6.65% 04/22/2024 1,060 138,993 00
Lebanon Government International Bond(b). .. ................. 6.85% 03/23/2027 5,631 734,845 0.1
Lebanon Government International Bond, Series E(b) . ........... 6.10% 10/04/2022 1,371 179,344 00
Lebanon Government International Bond, Series G(b)............ 1.00% 11/27/2026 2,053 270,483 0.0
Lebanon Government International Bond, Series G(b) . ........... 6.20% 02/26/2025 2,310 302,177 00
Mexico Government International Bond . ...................... 5.00% 04/27/2051 2,045 2,285,671 0.2
Nigeria Government International Bond . ...................... 6.50% 11/28/2027 2,303 2,449,528 0.2
Nigeria Government International Bond . ...................... 7.63% 11/28/2047 1,585 1,597,185 0.1
Nigeria Government International Bond . ...................... 7.70% 02/23/2038 3,376 3,484,243 0.3
Nigeria Government International Bond . ...................... 7.88% 02/16/2032 320 346,260 00
Oman Government International Bond .. ...................... 4.88% 02/01/2025 835 872,732 0.1
Oman Government International Bond .. ...................... 5.63% 01/17/2028 503 525,635 0.0
Oman Government International Bond .. ...................... 6.25% 01/25/2031 1,512 1,598,940 0.1
Oman Government International Bond .. ...................... 6.50% 03/08/2047 2,286 2,185,702 0.2
Oman Government International Bond .. ...................... 6.75% 01/17/2048 3922 3,821,008 0.3
Pakistan Government International Bond ...................... 6.88% 12/05/2027 1,550 1,620,041 0.1
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Pakistan Government International Bond . ..................... 8.25% 04/15/2024 USD 200 $ 218,163 0.0%
Panama Government International Bond. ...................... 3.16% 01/23/2030 1,700 1,784,256 0.1
Panama Government International Bond. . ..................... 4.50% 04/16/2050 2,577 2,857,732 0.2
Paraguay Government International Bond. .. ................... 4.95% 04/28/2031 1,869 2,119,329 0.2
Paraguay Government International Bond. . .................... 540% 03/30/2050 736 837,568 0.1
Peruvian Government International Bond . . .................... 2.78% 12/01/2060 2,045 1,696 455 0.1
Peruvian Government International Bond . ... .................. 2.78% 01/23/2031 5,293 5,298,955 04
Peruvian Government International Bond . . .................... 3.23% 07/28/2121 1,009 835452 0.1
Qatar Government International Bond. .. ...................... 4.40% 04/16/2050 3,641 4,323,687 04
Qatar Government International Bond. .. ...................... 5.10% 04/23/2048 3,617 4,694 866 04
Republic of Azerbaijan International Bond . . ................... 5.13% 09/01/2029 520 578,337 0.0
Republic of South Africa Government International Bond . . . ... ... 5.00% 10/12/2046 3,318 3,119,542 03
Republic of South Africa Government International Bond ... ...... 5.65% 09/27/2047 1,089 1,094,309 0.1
Republic of South Africa Government International Bond . . . ... ... 5.75% 09/30/2049 2,307 2,321,130 0.2
Russian Foreign Bond - Eurobond. . ............. ... ... ..... 4.38% 03/21/2029 4,600 5,162,062 04
Russian Foreign Bond - Eurobond. . .......................... 5.25% 06/23/2047 8,200 10,192,600 0.8
Rwanda International GovernmentBond . ..................... 6.63% 05/02/2023 222 235015 00
Saudi Government International Bond ........................ 3.25% 10/22/2030 1,293 1,383,106 0.1
Saudi Government International Bond ........................ 5.00% 04/17/2049 1,428 1,757,779 0.1
Saudi Government International Bond ........................ 5.25% 01/16/2050 1,859 2,367,088 0.2
Senegal Government International Bond. ...................... 4.75% 03/13/2028 EUR 278 354,644 0.0
Senegal Government International Bond. . ............. ... ... 6.25% 07/30/2024 USD 581 646,108 0.1
Senegal Government International Bond. ...................... 6.75% 03/13/2048 3,930 3,999,512 0.3
Serbia International Bond . ............. .. ... .. .. .. ... ... 2.13% 12/01/2030 607 566,331 0.0
Sri Lanka Government International Bond ... .................. 6.20% 05/11/2027 4972 3,321,296 0.3
Turkey Government International Bond . ...................... 475% 01/26/2026 1,880 1,830,650 0.2
Turkey Government International Bond ....................... 4.88% 04/16/2043 2,770 2,154,966 0.2
Turkey Government International Bond ....................... 5.75% 05/11/2047 3,186 2,654,934 0.2
Ukraine Government International Bond. . ..................... 6.88% 05/21/2029 1,289 1,344,427 0.1
Ukraine Government International Bond. .. .................... 7.25% 03/15/2033 1,960 2,058,367 0.2
Ukraine Government International Bond. . ... .................. 7.38% 09/25/2032 2,016 2,139,228 0.2
Ukraine Government International Bond. .. .................... 7.75% 09/01/2023 3711 4,010,431 03
Ukraine Government International Bond. . ..................... 7.75% 09/01/2024 284 312,365 0.0
Ukraine Government International Bond. .. .................... 7.75% 09/01/2026 6,011 6,697,757 0.6
Ukraine Government International Bond. . ..................... 7.75% 09/01/2027 323 358,893 0.0
Ukraine Government International Bond. .. .................... 9.75% 11/01/2028 300 359,025 0.0
Ukraine Government International Bond, Series GDP(¢).......... 0.00% 05/31/2040 2,685 2,969,946 0.2
Uruguay Government International Bond .. .................... 4.38% 01/23/2031 1,195 1,386,336 0.1
Uruguay Government International Bond ... ...... ... ... .. ... 4.98% 04/20/2055 193 241,136 0.0
Uruguay Government International Bond .. .................... 5.10% 06/18/2050 1,140 1,439,764 0.1
Venezuela Government International Bond(b) .................. 11.95% 08/05/2031 4466 452,132 00
Venezuela Government International Bond(b) .................. 12.75% 08/23/2022 7,624 762,430 0.1
249,237,514 204

INDUSTRIESCHULDVERSCHREIBUNGEN

AbsaGroup Ltd.(d) . ... .o oo 6.38% 05/27/2026 371 378,304 0.0
Abu Dhabi National Energy Co.PISC ........................ 4.00% 10/03/2049 400 448,825 0.0
AES Gener SA . ... i 6.35% 10/07/2079 590 625412 0.1
AES Panama Generation Holdings SRL . ...................... 4.38% 05/31/2030 786 805,797 0.1
AmericaMovil SABde CV. ... ... o 7.13% 12/09/2024 MXN 3,550 180,046 0.0
America Movil SABde CV, Series 12......................... 645% 12/05/2022 6,080 308,171 0.0
Autopistas del Sol SA/CostaRica............ ..., 7.38% 12/30/2030 USD 287 290,102 0.0
Bancode Creditodel Peru............. ... ... .. oo, 3.13% 07/01/2030 695 682,837 0.1
Bancode Creditodel Peru.............. ... ..., 3.25% 09/30/2031 954 939,690 0.1
Bancode Creditodel Peru.......... ... ... ... i, 4.65% 09/17/2024 PEN 970 255,038 0.0
Bangkok Bank PCL/Hong Kong . . ....... ... .. ... oot 3.73% 09/25/2034 USD 1,212 1,237,225 0.1
Bioceanico Sovereign Certificate Ltd.. .. ...................... 0.00% 06/05/2034 1,074 796,161 0.1
Braskem Idesa SAPI .. ... ... ... i 745% 11/15/2029 1,904 2,006,340 0.2
Braskem Netherlands Finance BV............................ 4.50% 01/10/2028 352 370,462 0.0
Braskem Netherlands Finance BV........... ... ... ... ... ... 5.88% 01/31/2050 872 934,610 0.1
BRE SA 5.75% 09/21/2050 697 693,515 0.1
CapitaMalls Asia Treasury Ltd. ... ........... ... ... 3.70% 08/29/2022 SGD 250 195,948 0.0
Cemex SABde CV ... e 3.88% 07/11/2031 USD 2,097 2,098,311 0.2
Cemex SABdAe CV ..o e 7.38% 06/05/2027 441 497,586 0.0
Cemig Geracao e Transmissao SA. . .................uun. . 9.25% 12/05/2024 949 1,094,197 0.1
Central American Bottling Corp.......... ... ... ... ... 5.75% 01/31/2027 1,166 1,221,735 0.1
Chile Electricity PEC SpA. .. ... .o 0.00% 01/25/2028 1,771 1,451,778 0.1
China Cinda 2020 I Management Ltd.. . . ...................... 3.00% 01/20/2031 465 435,298 0.0
China Cinda Finance 2017 TLtd.. .. ...... ... ... ..., 4.40% 03/09/2027 364 388,297 0.0
China Construction Bank Corp./Astana. . ...................... 2.95% 03/19/2022 CNH 1,560 246,040 00
Contemporary Ruiding Development Ltd. ..................... 2.63% 09/17/2030 USD 1,560 1,536,105 0.1
CSN ReSOUICES SA ..ottt e e et 7.63% 02/13/2023 2,360 2450417 0.2
Ecopetrol SA . ... 6.88% 04/29/2030 3,968 4,687,200 04
Embraer Netherlands Finance BV . .......... ... ... ... ... ... 5.40% 02/01/2027 1,505 1,598,122 0.1
Embraer Netherlands Finance BV............................. 6.95% 01/17/2028 1,212 1,379,155 0.1
Empresa Electrica Cochrane SpA .. ...... ... ... ... ... ..... 5.50% 05/14/2027 1,212 1,239,611 0.1
Empresas Publicas de Medellin ESP ... ....................... 4.25% 07/18/2029 1,331 1,307,841 0.1
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Empresas Publicas de Medellin ESP . ......................... 8.38% 11/08/2027 COP 8,942,000 $ 2,373,863 0.2%
Enel Americas SA ... ..o 4.00% 10/25/2026 USD 920 997,797 0.1
EnergaFinance AB ...... ... ... ... .. i 2.13% 03/07/2027 EUR 145 185,694 0.0
Energuate Trust . ........ ... . ... 5.88% 05/03/2027 USD 379 394,823 0.0
Frontera Energy Corp. . ... 9.70% 06/25/2023 1,182 1,159,837 0.1
Gerdau Trade,Inc. .. ... .. .. 4.88% 10/24/2027 1,530 1,727,752 0.1
GNL Quintero SA .. ..ot 4.63% 07/31/2029 1,767 1,933,540 0.2
Gran Tierra Energy International Holdings Ltd. . ................ 6.25% 02/15/2025 2,837 2441422 0.2
Gran Tierra Energy, Inc.. .. ... . o i 7.75% 05/23/2027 970 830,565 0.1
Grupo Energia Bogota SAESP . ...... ... ... ... L 4.88% 05/15/2030 795 863,569 0.1
HDFC Bank Ltd. . ... ... i 8.10% 03/22/2025 INR 10,000 140,974 0.0
Huarong Finance 2017 Co., Ltd. ... ...... ... ...t 375% 04/27/2022 USD 570 430,350 0.0
Huarong Finance 2017 Co., Ltd. .. ...... ... .. ... ... . ... 3.80% 11/07/2025 SGD 250 108,400 0.0
Huarong Finance 2017 Co., Ltd. ... ...... ... ...t 475% 04/27/2027 USD 464 306,240 0.0
Huarong Finance 2019 Co., Ltd. .. ....... ... .. ... ... ..... 3.25% 11/13/2024 400 274 000 0.0
Huarong Finance 2019 Co., Ltd. ... ...... ... ... oo, 375% 05/29/2024 219 149,468 0.0
Huarong Finance 2019 Co., Ltd. .. ....... ... .. ... ... ..... 4.50% 05/29/2029 1,001 660,660 0.1
Huarong Finance I Co., Ltd.. . ...... ... ... ... i . 4.63% 06/03/2026 447 297,255 0.0
Huarong Finance Il Co.,Ltd........ ... ... .. ... ... . ... 4.88% 11/22/2026 613 404,772 0.0
Huarong Finance I Co., Ltd.. . ...... ... ... ... . 5.00% 11/19/2025 604 410,909 0.0
Huarong Finance Il Co.,Ltd........ ... ... .. ... ... . ... 5.50% 01/16/2025 1,843 1,276,277 0.1
Hunt Oil Co. of Peru LLC Sucursal Del Peru .. ................. 6.38% 06/01/2028 842 842,000 0.1
Indian Renewable Energy Development Agency Ltd.............. 7.13% 10/10/2022 INR 100,000 1,373,503 0.1
Indika Energy Capital IVPte Ltd. . . .......... .. ... . ... ... 8.25% 10/22/2025 USD 1412 1,506,692 0.1
Industrial & Commercial Bank of China Ltd./Singapore .......... 3.30% 04/25/2022 CNH 2,040 324371 00
Infraestructura Energetica Nova SABde CV ................... 3.75% 01/14/2028 USD 3,708 3,970,573 03
Intercorp Financial Services,Inc. ........ ... .. ... ... ..... 4.13% 10/19/2027 2,645 2,644,173 0.2
Intercorp Peru Ltd.. . ... 3.88% 08/15/2029 1,011 975,615 0.1
Inversiones CMPC SA . . ... e 3.85% 01/13/2030 1,015 1,080,214 0.1
Inversiones CMPC SA . ... ... .. i 4.38% 04/04/2027 453 501,358 0.0
Investment Energy Resources Ltd. .............. ... ... ..... 6.25% 04/26/2029 376 405423 0.0
Israel Electric Corp., Ltd., Series 6 . .......... ... ... . 500% 11/12/2024 294 328,821 0.0
Klabin Austria GmbH . ... ... . ... .. . . 3.20% 01/12/2031 1,194 1,152,057 0.1
Kosmos Energy Ltd. .......... ... ... i 7.50% 03/01/2028 698 670,077 0.1
Leviathan Bond Ltd. ........ .. .. ... .. . . i 6.75% 06/30/2030 779 879,054 0.1
Light Servicos de Eletricidade SA/Light Energia SA ............. 7.25% 05/03/2023 709 735,942 0.1
Lima Metro Line 2 Finance Ltd. .. ........... ... .. ... .. ... ... 4.35% 04/05/2036 674 689,165 0.1
Lima Metro Line 2 Finance Ltd. .. ........................... 5.88% 07/05/2034 1,261 1,450,538 0.1
MedcoOak Tree Pte Ltd.. .. ... 7.38% 05/14/2026 969 1,057,603 0.1
MInNSUT SA .o 6.25% 02/07/2024 376 402,884 0.0
National Central Cooling Co.PJSC....... ... ... ... ... ..... 2.50% 10/21/2027 569 564,021 0.1
Nexa Resources SA . ... 6.50% 01/18/2028 2,175 2,367,257 0.2
NTPC Ltd.,Series E. . ... ... 738% 08/10/2021 INR 10,000 138,041 0.0
OCP SA . 5.63% 04/25/2024 USD 1,261 1,374,726 0.1
Odebrecht Holdco Finance Ltd.. ............. ... ... ........ 0.00% 09/10/2058 1214 12,145 0.0
OEC Finance Ltd.(€) . .. ..ot 5.25% 12/27/2033 350 41,079 0.0
OEC Finance Ltd.(€) . .....ooii i T13% 12/26/2046 644 75,676 0.0
Oleoducto Central SA .. ... ... . i 4.00% 07/14/2027 1,089 1,124,066 0.1
Peru LNG Stl. ..o 5.38% 03/22/2030 2,775 2,180,630 0.2
Petrobras Global Finance BV ............................... 6.75% 06/03/2050 730 821,064 0.1
Petrobras Global Finance BV ........... ... ... .. ... .. ... ... 6.90% 03/19/2049 513 596,551 0.1
Petrobras Global Finance BV ............................... 8.75% 05/23/2026 1,044 1,335,211 0.1
PTTEP Treasury Center Co.,Ltd. ........ ... ... ... ... ..... 3.90% 12/06/2059 552 560,729 0.1
Rutas2and 7 Finance Ltd. ............. .. ... .. .. .civnon.. 0.00% 09/30/2036 780 556,649 0.0
SEPLAT Petroleum Development Co. PLC .................... 7.75% 04/01/2026 1,154 1,188,620 0.1
Suzano AustriaGmbH . .. ........ ... . .. 3.75% 01/15/2031 750 777,948 0.1
Tengizchevroil Finance Co. International Ltd. .................. 3.25% 08/15/2030 860 875,721 0.1
TransJamaican Highway Ltd. ............................ ... 5.75% 10/10/2036 1,344 1,337,435 0.1
Transportadora de Gas Internacional SAESP......... ... ... .. 5.55% 11/01/2028 1,642 1,807,534 0.2
Trust FibraUno . ... ...t e 4.87% 01/15/2030 1,056 1,163,778 0.1
Tullow OIl PLC . ... o e 10.25% 05/15/2026 1,879 1,935,382 0.2
Turkiye Vakiflar Bankasi TAO. ......... ... ... ... ... 6.50% 01/08/2026 1,589 1,604,393 0.1
United Overseas Bank Ltd. ............ ... .. ... .. .. ...... 3.50% 02/27/2029 SGD 250 199,669 0.0
Vedanta Resources Finance TPLC . .......................... 13.88% 01/21/2024 USD 1,084 1,195,342 0.1
Volcan Cia Minera SAA. . .. ... i 438% 02/11/2026 1,860 1,815,592 0.2
WeIbo COIP. . v ettt e e 3.38% 07/08/2030 1,169 1,182,661 0.1
Zorlu Yenilenebilir Enerji AS . ... .. ... ... . i 9.00% 06/01/2026 1,598 1,550,060 0.1

99,520,386 8.2

QUASI-STAATSANLEIHEN

Aeropuerto Internacional de Tocumen SA. . .................... 6.00% 11/18/2048 2,503 2,690,817 0.2
Agricultural Bank of ChinaLtd. ............................. 3.05% 10/27/2023 CNH 1,070 169,878 0.0
Airport Authority(d). . ...t 240% 03/08/2028 USD 1,567 1,548,196 0.1
China Development Bank .......... ... ... ... ... ... ..... 420% 01/19/2027 CNH 1,000 166 485 00
CNAC HK Finbridge Co., Ltd. . ....... ..., 4.63% 03/14/2023 USD 280 291,340 00
Comision Federal de Electricidad .. .......................... 3.35% 02/09/2031 659 649,115 0.1
Comision Federal de Electricidad .. .......................... 4.68% 02/09/2051 604 568,628 0.1
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Comision Federal de Electricidad, Series 17.................... 8.18% 12/23/2027 MXN 4480 $ 216,892 0.0%
Corp. Nacional del Cobre de Chile ........................... 3.75% 01/15/2031 USD 578 619,183 0.1
DPWorld Crescent Ltd.. . .......ooiiii i 3.88% 07/18/2029 1,315 1,402,119 0.1
DPWoOrld PLC . . ... 5.63% 09/25/2048 865 1,055,732 0.1
DP World Salaam(d) ........... .00t 6.00% 10/01/2025 1,221 1,343,100 0.1
Empresa de Transmision Electrica SA. . ....................... 5.13% 05/02/2049 1,668 1,822,290 0.2
Empresa de Transporte de Pasajeros Metro SA.................. 3.65% 05/07/2030 267 285,607 0.0
Empresa de Transporte de Pasajeros Metro SA.................. 4.70% 05/07/2050 1,550 1,741,316 0.2
Empresa de Transporte de Pasajeros Metro SA.................. 5.00% 01/25/2047 200 230,288 0.0
Eskom Holdings SOCLtd. ......... ...t . 6.35% 08/10/2028 2,505 2,810,610 0.2
Eskom Holdings SOCLtd. ....... ..ot 6.75% 08/06/2023 2,534 2,661,967 0.2
Eskom Holdings SOCLtd. ......... ...t . 7.13% 02/11/2025 3,446 3,650,606 03
Eskom Holdings SOC Ltd., Series 42 .. ....... ... . 8.50% 04/25/2042 ZAR 2,000 107,347 0.0
Eskom Holdings SOC Ltd., Series ES23. . ..................... 10.00% 01/25/2023 4,100 316472 0.0
Housing & Development Board, Series 083 .................... 2.55% 11/20/2023 SGD 250 197,873 0.0
Indonesia Asahan Aluminium Persero PT ...................... 545% 05/15/2030 USD 532 613,396 0.1
Indonesia Asahan Aluminium PerseroPT . ..................... 5.80% 05/15/2050 892 1,038,232 0.1
KazMunayGas National Co.JSC......... ... ... oo . 5.38% 04/24/2030 1,930 2,299,595 0.2
NAK Naftogaz Ukraine via Kondor Finance PLC ............... 7.38% 07/19/2022 1,323 1,352,177 0.1
NAK Naftogaz Ukraine via Kondor Finance PLC ............... 7.63% 11/08/2026 974 986,358 0.1
Oil and Gas Holding Co. BSCC (The). . .........coiiviin. . 7.50% 10/25/2027 1,864 2,092,107 0.2
Oil and Gas Holding Co. BSCC (The). . ... .. 7.63% 11/07/2024 1,970 2,209,232 0.2
Pertamina Persero PT. . ... ... ... i 4.15% 02/25/2060 1,200 1,171,725 0.1
Pertamina Persero PT. .. ... ... .. .. ..., 5.63% 05/20/2043 425 488,564 0.0
Pertamina Persero PT. . ...... ... ... i 6.00% 05/03/2042 2,190 2,628,000 0.2
Pertamina Persero PT. .. ... ... . ... .. i, 6.45% 05/30/2044 1,084 1,372,479 0.1
Pertamina Persero PT. .. ... ... ... i 6.50% 05/27/2041 711 901,992 0.1
Perusahaan Perseroan Persero PT Perusahaan Listrik Negara. . . . . .. 3.38% 02/05/2030 4,012 4,080,455 03
Perusahaan Perseroan Persero PT Perusahaan Listrik Negara. . . . . .. 3.88% 07/17/2029 1,174 1,235,488 0.1
Perusahaan Perseroan Persero PT Perusahaan Listrik Negara. . .. ... 545% 05/21/2028 209 242218 0.0
Petroleos de Venezuela SA(D) .. ... 5.38% 04/12/2027 3,704 166,662 0.0
Petroleos de Venezuela SA(b) . ... 6.00% 11/15/2026 5448 239,712 0.0
Petroleos de Venezuela SA(D) .. ... 9.00% 11/17/2021 2,963 130,365 0.0
Petroleos MEXICANOS . . v v vttt e et 5.95% 01/28/2031 1,515 1473337 0.1
Petroleos Mexicanos ... .........ouuiutii e 6.75% 09/21/2047 4,045 3,574,566 0.3
Petroleos MEXICANOS . . v v vttt e et 6.84% 01/23/2030 1,507 1,558,072 0.1
Petroleos Mexicanos ... .........ouiiutii i 6.88% 08/04/2026 850 939,106 0.1
Petroleos MEXICANOS . . v v vttt e et 6.95% 01/28/2060 6,729 5911426 0.5
Petroleos MexXiCanos . ... ......uuetieene i 7.19% 09/12/2024 MXN 8,420 398,373 0.0
Petroleos MEXICANOS . . oo vttt et 7.69% 01/23/2050 USD 2,009 1,934,667 0.2
Petroleos Mexicanos, Series 14-2 ... ... ... ... . . 747% 11/12/2026 MXN 10,740 472248 00
Sinopec Group Overseas Development 2018 Ltd.. . .............. 2.70% 05/13/2030 USD 2,090 2,115211 0.2
Southern Gas Corridor CJSC. . ... 6.88% 03/24/2026 705 847,058 0.1
State Oil Co. of the Azerbaijan Republic....................... 6.95% 03/18/2030 2,375 2,958,805 0.2
State Savings Bank of Ukraine Via SSB #1 PLC ................ 9.63% 03/20/2025 564 606,554 0.1
Trinidad Generation UnLtd.. .. ......... ... ... ..., 5.25% 11/04/2027 1,492 1,529,113 0.1
72,113,154 5.9
SCHWELLENMARKTE — SCHATZPAPIERE
Brazil Notas do Tesouro Nacional, Series F .................... 10.00% 01/01/2023 BRL 2,061 413,456 00
Brazil Notas do Tesouro Nacional, Series F .. .................. 10.00% 01/01/2029 869 176,283 0.0
Egypt Government Bond, Series I0OYR........................ 16.10% 05/07/2029 EGP 1,900 124 411 00
Egypt Government Bond, Series SYR .. ....................... 14.06% 01/12/2026 74 470 4,574,079 04
Egypt Government Bond, Series 7Y .......... ... ... ... .. 14.22% 10/15/2026 3,000 188,468 00
Egypt Government Bond, Series 7Y ................. ... ..., 14.29% 01/05/2028 40,519 2,467,550 0.2
Republic of South Africa Government Bond, Series 2030 ......... 8.00% 01/31/2030 ZAR 104,786 7,183,825 0.6
Republic of South Africa Government Bond, Series 2032 ......... 8.25% 03/31/2032 2,764 181,600 0.0
Republic of South Africa Government Bond, Series 2048 ......... 8.75% 02/28/2048 2,502 151423 00
Republic of South Africa Government Bond, Series R213 .. ....... 7.00% 02/28/2031 7,890 489,151 0.1
15,950,246 1.3
INVESTMENTGESELLSCHAFTEN
AB SICAV I - China A Shares Equity Portfolio - Class S ......... 473,704 15,518,627 1.3
SCHATZOBLIGATIONEN
Bonos de la Tesoreria de la Republicaen pesos ................. 2.80% 10/01/2033 CLP 40,000 46,063 0.0
Colombian TES, Series B ....... ... ... i 5.75% 11/03/2027 COP 492,000 127,457 0.0
Colombian TES, Series B .. ....... ... ..., 7.50% 08/26/2026 423,600 122,135 0.0
Colombian TES, Series B ....... ... ... i 10.00% 07/24/2024 796,500 247,562 0.0
Indonesia Treasury Bond, Series FR56 .. ...................... 8.38% 09/15/2026 IDR 314,000 24,696 0.0
Indonesia Treasury Bond, Series FR65 . ....................... 6.63% 05/15/2033 1,353,000 93,768 00
Indonesia Treasury Bond, Series FR68 .. ...................... 8.38% 03/15/2034 2,562,000 198,629 0.0
Malaysia Government Bond, Series 0217 ...................... 4.06% 09/30/2024 MYR 1,250 318,585 0.0
Malaysia Government Bond, Series 0218 .. .................... 3.76% 04/20/2023 950 237,126 0.0
Malaysia Government Bond, Series 0413 .. .................... 3.84% 04/15/2033 1,345 325,934 0.1
Mexican Bonos, SeriesM ... ....... .. ... ... 8.00% 11/07/2047 MXN 85,374 4,464 422 04
Peru GovernmentBond .. ....... ... ... ... ... 540% 08/12/2034 PEN 120 31,272 0.0
Peru GovernmentBond .. ......... ... .. .. ... .. .. .. 5.94% 02/12/2029 10,093 2,954,866 03
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Anteile/Kontrakte/
Zinssatz Datum Nennwert Wert Nettover-
(=)/(000) (USD) mogen %
Peru GovernmentBond .. ........... ... .. ... .. ... .. ... 6.90% 08/12/2037 PEN 755 $ 217413 0.0%
Peru GovernmentBond . ........... ... . ... . ... ... . ..., 6.95% 08/12/2031 530 162,518 00
Peru GovernmentBond .. ........... ... .. ... .. ... .. ... 8.20% 08/12/2026 620 204,375 0.0
Russian Federal Bond - OFZ, Series 6212. . ................ 7.05% 01/19/2028 RUB 17,169 237,848 0.0
Russian Federal Bond - OFZ, Series 6215. . ................ 7.00% 08/16/2023 37,560 522,598 0.1
Russian Federal Bond - OFZ, Series 6222. . ................ 7.10% 10/16/2024 21,840 305,077 0.0
Russian Federal Bond - OFZ, Series 6228.................. 7.65% 04/10/2030 176,919 2,527,172 0.2
13,369,516 1.1
AKTIENANLEIHEN
FPT Corp., Macquarie Bank Ltd., expiring 04/05/2023 ....... 2,980,030 12,258,389 1.0
REGIONALANLEIHEN
Provincia de Neuquen Argentina . . ....................... 2.50% 04/27/2030 USD 760 427,960 0.0
INFLATIONSGEBUNDENE WERTPAPIERE
Brazil Notas do Tesouro Nacional, SeriesB .. .............. 6.00% 08/15/2050 BRL 100 24,130 0.0
Fideicomiso PA Concesion Rutaal Mar ................... 6.75% 02/15/2044 COP 500,000 116,938 0.0

141,068 0.0

GEKAUFTE OPTIONEN - VERKAUFSOPTIONEN
SWAPTIONS
CDX-NAHY Series 36, 5 Year Index, Morgan Stanley & Co.
International PLC
Expiration: Jun 2021, Exercise Rate: ................... 1.07% 70431 50,293 0.0
CDX-NAHY Series 36, 5 Year Index, Morgan Stanley & Co.
International PLC
Expiration: Jun 2021, Exercise Rate: ................... 1.07% 31,120 22,222 0.0
72,515 0.0

1,172970873 96.2

SONSTIGE UBERTRAGBARE WERTPAPIERE

STAMMAKTIEN
Tata Steel Ltd.(f) ... 224 3,410,800 0.3
INDUSTRIESCHULDVERSCHREIBUNGEN
Digicel Group Holdings Ltd.(d) (€) . ... ... covvvi it 7.00% 06/14/2021 USD 254 190,801 0.0
Digicel Group Holdings Ltd.(€). .. .....cvoveeeinan. 8.00% 04/01/2025 1,547 1,299,270 0.1
Digicel Group Holdings Ltd.(€). . ...........coooiiiiin. 10.00% 04/01/2024 1,251 1,228,876 0.1
Tonon Luxembourg SA(b) (e) (f). . ...t 6.50% 10/31/2024 541 5461 0.0
Virgolino de Oliveira Finance SA(g)...................... 10.88% 01/13/2020 1,077 366,180 0.0
Virgolino de Oliveira Finance SA(b)...................... 11.75% 02/09/2022 1,240 6,184 0.0
3,096,772 0.2
STAATSANLEIHEN
Ukraine Government International Bond. . ................. 6.75% 06/20/2026 EUR 745 996,955 0.1
SCHATZOBLIGATIONEN
Russian Federal Bond - OFZ, Series 6226. ... .............. 7.95% 10/07/2026 RUB 5,964 86,205 0.0
7,590,732 0.6
Gesamtanlagen
(Kosten $1,032,062,661) . ... oo et $ 1,180,561,605 96.8%
Termineinlagen
BNP Paribas, Paris (1) .........cooiiiiiniinen... 0.13)% — 1,266,298 0.1
BNP Paribas, Paris (1) ..........ccoviiiniienann... 0.00 % — 19,876 00
BNP Paribas, Paris (1) .........cooiiiiiniinen... 0.01 % — 109 0.0
BNP Paribas, Paris (i) ........covieiiiniiii 2.99 % — 960,247 0.1
Credit Suisse AG, Zurich(i) . .. ... (1.44)% — 11,078 0.0
DBS Bank Ltd, Singapore(i) .. ......c.ovuuiiinia... 001 % — 20,275,394 1.7
Hong Kong & Shanghai Bank, Hong Kong (i) .............. 0.00 % — 6,480 0.0
Nordea Bank Abp,Oslo (i) . .......ovviiiiiii... (0.13)% — 5,580 0.0
Royal Bank of Canada, Toronto(i). ....................... 001 % — 4,619 00
SEB, Stockholm (i) . ...........o oot (0.28)% — 1,355 0.0
Sumitomo, London(i). . .......... ... ... . (0.29)% — 46,937 0.0
Sumitomo, London(i). .. ... 0.01 % — 230 0.0
Termineinlagen insgesamt. .. .................. ... .. i 22,598,203 1.9
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. ...................... 15,934,496 1.3
NettOVErMOZEN . . . . . .ottt et e $ 1,219,094,304 100.0%
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TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
MSCI Emerging Markets Index Futures ....................... 06/18/2021 1,394 $ 92,776,396 $ 94,854,730 $ 2,078,334
Short
US. 10 YrUltraBond Futures. .. .......... oo .. 09/21/2021 50 7,231,250 7,247,656 (16,406)
U.S.UltraBond (CBT) Futures . . ..., 09/21/2021 25 4,645,117 4,631,250 13,867
$ 2,075,795
Wertsteigerung ~ $ 2,092,201
Wertminderung $ (16,406)
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Bank of America, NA. . .. ... BRL 668 USD 128 06/02/2021 $ (424)
Bank of America, NA. . ... e USD 247 BRL 1,300 06/02/2021 2,779
Bank of America, NA. . . ... e PLN 695 USD 182 06/24/2021 (7,067)
Bank of America, NA. . ... USD 21,366 RUB 1,587,406 07/28/2021 128,665
Barclays Bank PLC . ... ... USD 3324 MXN 67,149 06/18/2021 40,631
Barclays Bank PLC . .. ... USD 643 CNH 4,194 06/24/2021 15,425
Barclays Bank PLC . ... ... INR 9,086 USD 124 07/15/2021 (703)
Barclays Bank PLC . .. ... USD 285 IDR 4,194,511 07/15/2021 7415
Barclays Bank PLC . ... ... KRW 110,919,989 USD 99,343 07/22/2021 (226,887)
Barclays Bank PLC . .. ... USD 123 KRW 137,382 07/22/2021 222
Barclays Bank PLC . ... ... USD 11443 PHP 562224 07/22/2021 283,945
Barclays Bank PLC . .. ... MYR 18,003 USD 4331 09/23/2021 (11,511)
Barclays Bank PLC . ... ... MYR 33,895 USD 8,198 09/23/2021 21,335
Barclays Bank PLC . .. ... USD 297 MYR 1,231 09/23/2021 (508)
BNP Paribas SA . . ... CNH 1472 USD 225 06/24/2021 (5,636)
BNP Paribas SA . . ..o e CZK 178,299 USD 8,156 06/24/2021 (383,118)
BNP Paribas SA . . ... PLN 35,652 USD 9,239 06/24/2021 (459,821)
BNP Paribas SA . . ..o e USD 184 CZK 3,969 06/24/2021 6,423
BNP Paribas SA . . ... COP 980,888 USD 261 07/15/2021 (2,859)
BNP Paribas SA . . ..o e USD 506 SGD 675 08/19/2021 3,990
Brown Brothers Harriman & Co.. .. ..ot AUD 198 USD 151 06/04/2021 (1,723)
Brown Brothers Harriman & Co.. ... ... i USD 152 AUD 198 06/04/2021 953
Brown Brothers Harriman & Co.. . ... oottt et et USD 188 ZAR 2,669 06/17/2021 5,113
Brown Brothers Harriman & Co.. . ...t e ZAR 4,797 USD 329 06/17/2021 (18,488)
Brown Brothers Harriman & Co.. .. ... oot MXN 80,180 USD 4,006 06/18/2021 (12,056)
Brown Brothers Harriman & Co.. . ... ... e USD 73 MXN 1,457 06/18/2021 (355)
Brown Brothers Harriman & Co.. . ... oottt et et USD 258 MXN 5,170 06/18/2021 869
Brown Brothers Harriman & Co.. . ... ..o CZK 1,379 USD 62 06/24/2021 (3,737)
Brown Brothers Harriman & Co.. .. ... oottt HUF 74,181 USD 240 06/24/2021 (19,585)
Brown Brothers Harriman & Co.. . ... ..o PLN 1,623 USD 431 06/24/2021 (10,679)
Brown Brothers Harriman & Co.. .. ... oottt et USD 22 CNH 140 06/24/2021 212
Brown Brothers Harriman & Co.. . ... ..o e USD 306 CZK 6,622 06/24/2021 11,060
Brown Brothers Harriman & Co.. .. ....ooit ittt USD 552 HUF 165456 06/24/2021 27,042
Brown Brothers Harriman & Co.. . ... ..o USD 856 PLN 3,244 06/24/2021 26,401
Brown Brothers Harriman & Co.. .. ... oot THB 76,463 USD 2439 07/15/2021 (7,257)
Brown Brothers Harriman & Co.. . ...... oot THB 296455 USD 9,501 07/15/2021 15,356
Brown Brothers Harriman & Co.. .. ..ot USD 18471 THB 575,659 07/15/2021 (52,135)
Brown Brothers Harriman & Co.. . ... ..o JPY 53,099 USD 488 08/19/2021 3,969
Brown Brothers Harriman & Co.. .. ... .ottt ittt USD 31 HKD 243 08/19/2021 20
Brown Brothers Harriman & Co4. ... ..ot USD 4876 CNH 31,716  06/07/2021 102,441
Brown Brothers Harriman & Co.4. .. ..o ittt et et USD 37,679 SGD 50,054 06/07/2021 169,108
Brown Brothers Harriman & Co4. ... ..ot USD 85,050 AUD 109,618 06/30/2021 (534,548)
Brown Brothers Harriman & Co.4. .. ..o ittt et et USD 15930 CAD 19,301 06/30/2021 46,181
Brown Brothers Harriman & Co4. .. ... .o USD 131 CHF 118 06/30/2021 (397)
Brown Brothers Harriman & Co4. . ..o oottt USD 39486 EUR 32,293 06/30/2021 (84,261)
Brown Brothers Harriman & Co.4. ... ..ot USD 62,409 GBP 44,115 06/30/2021 198,090
Brown Brothers Harriman & Co4. . ..o oot USD 156 JPY 16,956 06/30/2021 (1,278)
Brown Brothers Harriman & Co.4. ... ..ot USD 16,547 ZAR 229,685 06/30/2021 57971
Citibank, NA . . USD 12,250 BRL 64,662 07/02/2021 121,634
Citibank, NA . . e COP 39,067,890 USD 10,400 07/15/2021 (109,596)
Citibank, NA . . PEN 41,980 USD 11,486 07/15/2021 444272
Citibank, NA . .o e USD 87 COP 326463 07/15/2021 916
Citibank, NA . . TWD 574,998 USD 20,777 07/22/2021 (122,083)
Credit Suisse International. . . ... ... .. i CNH 705481 USD 107,894 06/24/2021 (2,874,500)
Deutsche Bank AG. . . . ..ottt HUF 2564062 USD 8,330 06/24/2021 (646,290)
Deutsche Bank AG. . ... .o e USD 22959 INR 1,708,589 07/15/2021 461,588
Goldman Sachs Bank USA . .. ... . BRL 112,193 USD 21,122 06/02/2021 (405,647)
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Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Goldman Sachs Bank USA . .. ... . USD 5274 BRL 28,340 06/02/2021 $ 163,538
Goldman Sachs Bank USA ... ... . USD 20,940 BRL 111,542 07/02/2021 400,230
Goldman Sachs Bank USA . .. ... . USD 19 cCop 71,743 07/15/2021 (49)
Goldman Sachs Bank USA ... ... . TWD 2925232 USD 104,294 07/22/2021 (2,026,743)
Goldman Sachs Bank USA . .. ... . EUR 10474 USD 12,786  08/03/2021 (2,389)
HSBC Bank USA. . ..o USD 9,278 IDR 137,197,339 07/15/2021 272,766
HSBC Bank USA. .. o e USD 25,067 EUR 20,434 08/03/2021 (118,027)
JPMorgan Chase Bank, NA . ... ... . IDR 8,863,606 USD 600 07/15/2021 (17,257)
Morgan Stanley Capital Services LLC . ......... .. ... .. ... i, USD 263 ZAR 3,855 06/17/2021 16,446
Morgan Stanley Capital Services LLC ........... ... ... . .. MXN 184,081 USD 9,234  06/18/2021 9,790
Morgan Stanley Capital Services LLC . ........ .. ... .. CLP 6570963 USD 9,246 07/15/2021 180,178
Morgan Stanley Capital Services LLC ........... ... ... . .. INR 7,739 USD 105 07/15/2021 (1,089)
Morgan Stanley Capital Services LLC . ......... .. ... .. .. i USD 72 CLP 51,315 07/15/2021 (1,407)
Royal Bank of Scotland PLC. . ... .. ... ... BRL 198 USD 36 06/02/2021 (1,447)
Royal Bank of Scotland PLC. . .. ... ... USD 15879 BRL 82,896 06/02/2021 26,812
Royal Bank of Scotland PLC. . ... .. ... .. . CNH 746  USD 116 06/24/2021 (1,385)
Royal Bank of Scotland PLC. . .. ... ... USD 6,090 KRW 6,807,508 07/22/2021 21,238
Standard Chartered Bank . .. ... . .. . USD 97 BRL 524 06/02/2021 4,004
Standard Chartered Bank . . ... ... .. USD 8,529 ZAR 119,768  06/17/2021 144,711
Standard Chartered Bank . .. ... . .. . USD 42,547 INR 3,153,711  07/15/2021 682,131
Standard Chartered Bank . . ... ... .. PHP 259932 USD 5400 07/22/2021 (21,588)
Standard Chartered Bank . .. ... . .. . TWD 902,357 USD 32,594 07/22/2021 (203,366)
Standard Chartered BanK . . .. .. ... ... .. USD 366 KRW 407,637 07/22/2021 328
Standard Chartered Bank . . ....... . .. USD 28,007 PHP 1,349,362  07/22/2021 137,438
State Street Bank & Trust CO. . . ..o v vttt e ZAR 309,203 USD 21,070 06/17/2021 (1,322,508)
State Street Bank & Trust Co. ... ..ottt HUF 91,354 USD 304 06/24/2021 (15,405)
UBS AG . .o USD 16,977 CNH 109,434 06/24/2021 205,268
UBS AG . . USD 122 CZK 2,621 06/24/2021 3,511
UBS AG . .o USD 115 RUB 8,536 07/28/2021 930
$ (5,262,464)
Wertsteigerung ~ $ 4,473 345
Wertminderung  $ (9,735,809)
+  Zum Zweck der Absicherung von Anteilklassen benutzt.
VERKAUFTE CREDIT-DEFAULT-SWAPTIONS
Nominal-
Kauf-/Ver- Ausiibungs- betrag Primien
Referenz-Obligation Gegenpartei kaufsschutz kurs Filligkeit (000) erhalten Marktwert
Call - CDX-NAHY Series 36, 5 Year Index Morgan Stanley & Co.
International PLC Sell 1.10% Jun 2021 USD 70431 $ 172,555 $ (71,162)
Call - CDX-NAHY Series 36, 5 Year Index Morgan Stanley & Co.
International PLC Sell 1.10% Jun 2021 31,120 68,464 (31,443)
Put - CDX-NAHY Series 36,5 Year Index ~ Morgan Stanley & Co.
International PLC Sell 1.05% Jun 2021 70431 246,509 (34,591)
Put - CDX-NAHY Series 36,5 Year Index ~ Morgan Stanley & Co.
International PLC Sell 1.05% Jun 2021 31,120 99,584 (15,284)
$ 587,112 $ (152,480)
ZENTRAL ABGERECHNETE INFLATIONSSWAPS (CPI)
Zinsart
Nominal- Vom Fonds Vom Fonds Unrealisierte
betrag Abschluss- geleistete erhaltene Wertsteigerung/
Gegenpartei (000) datum Zahlungen Zahlung (-minderung)
Morgan Stanley & Co., LLC/(LCH Group). . ........ovvuiennoan.. USD 9,650  05/21/2031 CPI# 2.645% $ 78,408
Morgan Stanley & Co., LLC/(LCH Group). . ............coovoun.. USD 3,240  02/22/2051 CPI# 2.341% (151,013)
Insgesamt $ (72,605)
Wertsteigerung ~ $ 78,408
Wertminderung  $  (151,013)
# Variabler Zinssatz auf Basis der gemif} Verbraucherpreisindex ermittelten Inflationsrate.
ZENTRAL ABGERECHNETE CREDIT-DEFAULT-SWAPS
Nomineller Unrealisierte
Abschluss- Betrag Wertsteigerung/
Clearing-Broker/(Borse) Referenz-Obligation datum (000) Marktwert (-minderung)
Kaufkontrakte
Morgan Stanley & Co. LLC/(INTRCONX) CDX-EM Series 35, 5 Year Index 06/20/2026  USD 170,490 $ 4931423 $ (737,000)
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ZENTRAL ABGERECHNETE ZINSSWAPS

Zinsart
Nominal- Vom Fonds Vom Fonds Unrealisierte
betrag Abschluss- geleistete erhaltene Wertsteigerung/
Gegenpartei (000) datum Zahlungen Zahl (-minderung)
Morgan Stanley & Co., LLC/(CME Group) . ..........c.coouuveun.. USD 10470  05/21/2031 1.645% 3 Month LIBOR  $ (58411)
Morgan Stanley & Co., LLC/(CME Group) . .............c...o.... 10,260  09/16/2049 3 Month LIBOR 1.836% (447 ,460)
Morgan Stanley & Co., LLC/(LCH Group). . .. ...ovvinennenn.. 5,090  02/22/2051 1.860% 3 Month LIBOR 171,454
Insgesamt $  (334417)
Wertsteigerung  $ T 171454
Wertminderung $ (505,871)
CREDIT-DEFAULT-SWAPS
Vorab-
Nomineller gebiihren Unrealisierte
Abschluss- Betrag Markt- bezahlt/ Wertsteigerung/
Kontrahent Referenz-Obligation datum (000) wert (erhalten) (-minderung)
Verkaufskontrakte
Morgan Stanley & Co. International PLC Ukraine International Bond 06/20/2025 USD 522 $ (55.,698) $ (116479) $ 60,781
TOTAL-RETURN-SWAPS
Nomineller Unrealisierte
Anzahl der Anteile Bezahlter/Erhaltener Betrag Filligkeits- Wertsteigerung/
Kontrahent & Referenz-Obligation oder Einheiten Zinssatz (000) datum (-minderung)
Gesamtrendite auf Referenz-Obligation zahlen
Goldman Sachs International
MSCI Emerging Markets Growth 154,975 LIBOR Plus 0.48% USD 98,597 11/15/2021 $ 3,496,236
MSCI Emerging Markets Growth 33,066 LIBOR Plus 0.46% 21,037 05/16/2022 745,969
Insgesamt $ 4,242 205
VARIANZ-SWAP
Vorabgebiihren Unrealisierte
Volatilitits- Zahlungs- Nomineller Betrag bezahlt/ Wertsteigerung/
Swap-Kontrahent & Referenz-Obligation Ausiibungskurs frequenz (000) Marktwert (erhalten) (-minderung)
Kaufkontrakte
Bank of America, NA
Euro STOXX 50 Price EUR Index
08/20/2021%* 23.55% Maturity EUR 20 $ (73,387) $ — $ (73,387)
FTSE 100 Index 23.60 Maturity GBP 68 (723,776) — (723,776)
Russell 2000 Index 06/18/2021%* 33.80 Maturity USD 25 (251,778) — (251,778)
UBS AG
FTSE 100 Index 08/20/2021* 21.90% Maturity GBP 17 (42,551) — (42,551)
Nikkei 225 Index 08/13/2021* 24.35 Maturity JPY 8,368 (199 ,415) — (199 ,415)
S&P/ASX 200 Index 08/19/2021%* 18.95 Maturity AUD 113 (161,923) — (161,923)
Verkaufskontrakte
UBS AG
FTSE 100 Index 06/18/2021%* 16.10 Maturity GBP 46 117,462 — 117,462
Russell 2000 Index 06/18/2021* 27.20 Maturity USD 20 100,506 — 100,506
$ (1,234862) $ — $ (1,234,862)
Wertsteigerung ~ $ 217,968
Wertminderung  $ (1,452,830)
Swaps insgesamt $ 1,924,102

*  Abschlussdatum.

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

(b) Not leidend.

(c) Zinsvariabler Kupon, angegebener Zinssatz vom 31. Mai 2021.

(d) Die Wertpapiere sind unbefristet und haben somit kein festgelegtes Filligkeitsdatum. Das ggf. angezeigte Datum spiegelt den néchsten

Stichtag wider.
(e) Zahlungen in Sachwerten (PIK).

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

und des Verwaltungsrats festgelegt werden.
(g) Not leidendes filliges Wertpapier.
(h) Ein Kontrakt bezieht sich auf 1 Anteil.
(i) Tagesgeld.

59
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Wihrungskiirzel:

AUD - Australian Dollar
BRL - Brazilian Real
CAD - Canadian Dollar
CLP - Chilean Peso

CHF - Swiss Franc

CNH - Chinese Yuan Renminbi (Offshore)
COP - Colombian Peso
CZK - Czech Koruna
EGP - Egyptian Pound
EUR - Euro

GBP - Great British Pound
HKD - Hong Kong Dollar
HUF - Hungarian Forint
IDR - Indonesian Rupiah
INR - Indian Rupee

JPY — Japanese Yen

KRW - South Korean Won
MXN - Mexican Peso
MYR - Malaysian Ringgit
PEN - Peruvian Sol

PHP - Philippine Peso
PLN - Polish Zloty

RUB - Russian Ruble
SGD - Singapore Dollar
THB - Thailand Baht
TWD — New Taiwan Dollar
USD - United States Dollar
ZAR — South African Rand

Glossar:

ABS — Asset-Backed Securities

ADR — American Depositary Receipt
ASX — Australian Stock Exchange

CBT — Chicago Board of Trade

CIJSC — Closed Joint Stock Company
CME — Chicago Mercantile Exchange
CPI — Consumer Price Index

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

JSC — Joint Stock Company

LCH — London Clearing House

LIBOR — London Interbank Offered Rate
MSCI — Morgan Stanley Capital International
PJSC — Public Joint Stock Company

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE AB SICAV 1

31.Mai 2021 RMB Income Plus Portfolio
Zinssatz Datum Nennwert Wert Nettover-
(000) (CNH) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
QUASI-STAATLICHE WERTPAPIERE
QUASI-STAATSANLEIHEN

CHINA

Agricultural Development Bank of China, Series 1705 ....... 3.85% 01/06/2027 CNY 30,000 ¥ 30,690,944 0.6%
Agricultural Development Bank of China, Series 2004 . ...... 2.96% 04/17/2030 104,000 99,411,886 1.8
Agricultural Development Bank of China, Series 2005 . ... ... 2.25% 04/22/2025 70,000 67,221,847 12
Agricultural Development Bank of China, Series 2103 ....... 3.35% 03/24/2026 20,000 20,082,734 04
China Development Bank . ............................. 1.63% 10/27/2030 USD 2,900 17,616,839 0.3
China Development Bank, Series 1710.................... 4.04% 04/10/2027 CNY 40,000 41,345,246 0.8
China Development Bank, Series 1806.................... 4.73% 04/02/2025 50,000 52,676,276 1.0
China Development Bank, Series 1810.................... 4.04% 07/06/2028 156,000 161,582,268 3.0
China Development Bank, Series 1903 . ................... 3.30% 02/01/2024 100,000 100,519,977 1.9
China Development Bank, Series 1905.................... 3.48% 01/08/2029 160,000 159,892 458 3.0
China Development Bank, Series 1909 .. .................. 3.50% 08/13/2026 99,000 99,755,892 1.8
China Development Bank, Series 2003 .. .................. 3.23% 01/10/2025 150,000 150,188,382 2.8
China Development Bank, Series 2004 . .. ................. 3.43% 01/14/2027 80,000 80,195,351 1.5
China Development Bank, Series 2010 .. .................. 3.09% 06/18/2030 120,000 115,874,333 2.1
China Development Bank, Series 2012.................... 3.34% 07/14/2025 160,000 160,500,178 30
China Development Bank, Series 2105.................... 3.66% 03/01/2031 20,000 20,224 416 04
China Huadian Overseas Development 2018 Ltd.(a) ......... 3.38% 06/23/2025 USD 3,502 22,844,844 04
China Huadian Overseas Development Management Co.,

Ltdu@) - oo 4.00% 05/29/2024 1,185 7,845,655 0.1
China Huaneng Group Hong Kong Treasury Management

Holding Ltd.(a) . ... e 3.08% 12/09/2025 8,165 52,685,324 1.0
China Southern Power Grid International Finance BVI 2018 Co.,

Ltd. o 4.25% 09/18/2028 1,130 8,063,475 0.2
Chinalco Capital Holdings Ltd. . .. ....................... 4.00% 08/25/2021 3,600 23,004,515 04
Chinalco Capital Holdings Ltd.(a). ... .................... 4.10% 09/11/2024 6,700 44,161,155 0.8
Chinalco Capital Holdings Ltd. . .. ....................... 4.25% 04/21/2022 1,050 6,797,342 0.1
CNAC HK Finbridge Co.,Ltd. ...... ... ... ... ... ..... 3.88% 06/19/2029 1,230 7,750,147 0.1
CNAC HK Finbridge Co.,Ltd. ............. . ... . ... 5.13% 03/14/2028 900 6,152,004 0.1
CNPC Global Capital Ltd.. . ... 2.00% 06/23/2030 3,570 21,570,515 04
Dianjian Haiyu Ltd.(a). . . ... ..o 3.45% 09/29/2025 2,000 12,789,331 0.2
Dianjian Haiyu Ltd.(a). . .. ... ..o 3.50% 06/14/2022 500 3,208,991 0.1
Dianjian Haiyu Ltd.(a). . . ... ..o 4.30% 06/20/2024 1,077 7079210 0.1
Export-Import Bank of China (The) ...................... 4.15% 06/18/2027 CNH 30,000 31,921,875 0.6
Export-Import Bank of China (The), Series 2007 . ........... 3.26% 02/24/2027 CNY 40,000 39,543,382 0.7
Export-Import Bank of China (The), Series 2013 ............ 3.34% 09/04/2023 120,000 120,352,343 22
JICZhixin Ltd.. . ... .o 1.50% 08/27/2025 USD 593 3,711,407 0.1
JICZhixin Ltd.. . ... 2.13% 08/27/2030 1,100 6,631,066 0.1
King Power Capital Ltd. .................. . ... ... 5.63% 11/03/2024 800 5,778,649 0.1
Leader Goal International Ltd.(a) ........................ 4.25% 01/19/2023 2437 15,810,228 0.3
Minmetals Bounteous Finance BVILtd.(a). ................ 3.38% 09/03/2024 2,055 13,291,110 0.2
Minmetals Bounteous Finance BVILtd.................... 4.20% 07/27/2026 700 4,897,638 0.1
Sinopec Group Overseas Development 2018 Ltd.. ........... 2.70% 05/13/2030 4,610 29,687,731 0.6
SPIC 2018 USD Senior Perpetual Bond Co.,Ltd.(a) ......... 5.80% 05/21/2022 200 1,319,786 0.0
SPIC Luxembourg Latin America Renewable Energy

Investment Co. SARL . ......... ..., 4.65% 10/30/2023 1,190 8,137,270 0.2
Sunny Express Enterprises Corp.. . ... .. 3.13% 04/23/2030 2,824 18,306,320 0.3
Sunny Express Enterprises Corp.(a) ...................... 3.35% 10/23/2022 1,319 8,562,361 0.2

1,909,683,201 353
HONGKONG
Airport Authority(a). ... ...t 2.40% 03/08/2028 9,150 57,523,696 1.1
INDONESIEN
Indonesia Asahan Aluminium PerseroPT .. ................ 4.75% 05/15/2025 643 4,465,843 0.1
Indonesia Asahan Aluminium PerseroPT . ................. 5.45% 05/15/2030 2,094 15,362,954 0.3
Majapahit Holding BV. . ...... ... .. ... . i 7.88% 06/29/2037 1,000 8,810,110 0.2
Pelabuhan Indonesia ITPT.............................. 4.25% 05/05/2025 1,600 11,092,792 0.2
Pertamina Persero PT. . ...... ... .. ... .. ..., 3.10% 08/27/2030 1,200 7,784 883 0.1
Pertamina Persero PT. . ......... ... ... ... ..., 4.18% 01/21/2050 1,000 6,350,374 0.1
Perusahaan Perseroan Persero PT Perusahaan Listrik Negara. . . 4.13% 05/15/2027 1,250 8,590,185 0.1

62,457,141 1.1
2,029,664,038 375

INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT

FINANZINSTITUTE

BANKWESEN
Bangkok Bank PCL/Hong Kong . ........................ 3.73% 09/25/2034 520 3377677 0.1
Bangkok Bank PCL/HongKong . . ....................... 9.03% 03/15/2029 1,000 8,708,698 0.2
Bank Mandiri Persero Tbk PT.............. ... ... ... .. 3.75% 04/11/2024 1,000 6,754,033 0.1
Bank Mandiri Persero Tbk PT .. ......................... 4.75% 05/13/2025 900 6,347,073 0.1
Bank of China Ltd/Hong Kong. ......................... 445% 11/20/2021 CNH 10,000 10,095,625 02
Bank of East AsiaLtd. (The) . . ....................... ... 4.00% 05/29/2030 USD 3,265 21,720,808 04



VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB SICAV I
RMB Income Plus Portfolio

Zinssatz Datum Nennwert Wert Nettover-
(000) (CNH) mogen %
China Construction Bank Corp........... ... ..o 245% 06/24/2030 USD 1955 ¥ 12,675347 0.2%
CITICLtd. . .ottt e e e e e 3.70% 06/14/2026 725 4,973,081 0.1
CITIC Ltd. . .o e s 4.00% 01/11/2028 2,140 14,853,631 03
CITICLtd.,Series E . ... .. i 2.85% 02/25/2030 970 6,177,222 0.1
DBS Group Holdings Ltd., Series G(a) . . .. ....... ... 3.30% 02/27/2025 1,045 6,790,740 0.1
HSBC Bank China Co.,Ltd. .............. ... .. 3.60% 04/01/2024 CNY 10,000 10,075,631 0.2
Industrial & Commercial Bank of ChinaLtd. .. ................. 4.88% 09/21/2025 USD 800 5,700,701 0.1
Industrial & Commercial Bank of China Ltd./Singapore .......... 4.50% 10/22/2021 CNH 5,000 5,043,125 0.1
Industrial & Commercial Bank of China Macau Ltd. .. ........... 2.88% 09/12/2029 USD 1,950 12,898,938 0.2
Kookmin Bank(a). . ...t 435% 07/02/2024 3,000 20,145,335 04
Nanyang Commercial Bank Ltd. . . ....... ... .. ... ... . ... 3.80% 11/20/2029 2,800 18,488,146 0.3
Shinhan Financial Group Co.,Ltd.(a) .. ....... ... ... ... ..... 5.88% 08/13/2023 600 4,108,494 0.1
Woori Bank . ... 5.13% 08/06/2028 200 1,481,317 0.0
180,415,622 3.3
MAKLER
China Cinda Finance 2017 TLtd.. .. ...... ... ... ..., 4.40% 03/09/2027 567 3,848,703 0.1
China Cinda Finance 2017 TLtd.. .. ...... .. .. . .. 4.75% 02/08/2028 1,000 6,825,618 0.1
CICC Hong Kong Finance 2016 MTNLtd. .................... 2.00% 01/26/2026 5,770 36,398,056 0.6
Guotai Junan International Holdings Ltd. .. .................... 2.00% 03/03/2026 1,500 9,528,272 0.2
56,600,649 1.0
FINANZEN
Azure Nova International Finance Ltd. .. ...................... 425% 03/21/2027 2,311 16,350,272 03
BOC Aviation Ltd. . .. ... ... 3.00% 09/11/2029 2,353 15,054,722 03
BOC Aviation Ltd. . ... ... 3.25% 04/29/2025 650 4,344 8384 0.1
BOC Aviation Ltd. . .. ... ... 3.50% 01/31/2023 900 5,926,512 0.1
BOC Aviation Ltd. . . .. ... 3.88% 04/27/2026 2,070 14,268,977 0.3
CCBLCayman 1 Corp. Ltd. ...... ... i 3.50% 05/16/2024 2430 16,425,498 03
CDBLFunding 1 ...... ... o e 4.25% 12/02/2024 2,500 17,346,698 0.3
CDBLFunding 2 .. ... e 2.00% 03/04/2026 2,335 14,786,070 03
China Development Bank Financial Leasing Co.,Ltd............. 2.88% 09/28/2030 9,755 62,658,621 12
Huarong Finance 2017 Co., Ltd. .. ....... ... .. ... ... 475% 04/27/2027 600 2,519,788 0.0
Huarong Finance 2019 Co., Ltd. .. ... ..ot 2.50% 02/24/2023 1,374 6,076,315 0.1
Huarong Finance 2019 Co., Ltd. .. ....... ... ... .. ... ... 3.25% 11/13/2024 1426 6,215,540 0.1
Huarong Finance 2019 Co., Ltd. .. ... ..ot 3.38% 05/29/2022 1,269 6,096,454 0.1
Huarong Finance 2019 Co., Ltd. .. ....... ... ... .. ... ... 3.75% 05/29/2024 1,550 6,731,364 0.1
Huarong Finance Il Co., Ltd.. . ...... .. ... oo it 3.63% 11/22/2021 1,900 10,397,305 0.2
Huarong Finance Il Co., Ltd.. . ...... ... ... .. ... ... 4.63% 06/03/2026 1,000 4231462 0.1
Huarong Finance Il Co., Ltd.. . ...... .. ... oo it 5.50% 01/16/2025 2,000 8,812,893 0.2
ICBCIL Finance Co., Ltd. .. ....... ... 1.75% 08/25/2025 1,300 8,234,806 0.1
ICBCIL Finance Co., Ltd. ....... ..o, 3.63% 05/19/2026 500 3416,189 0.1
ICBCIL Finance Co., Ltd. .. ....... ... 3.63% 11/15/2027 1,535 10,547,526 0.2
Power Finance Corp. Ltd. ...... ... ... ... i 395% 04/23/2030 645 4,197 314 0.1
PTT Treasury Center Co., Ltd.. . ........ ... . ot 5.88% 08/03/2035 500 4,044 394 0.1
SIHC International Capital Ltd.. . ............ .. ... . ... ... 395% 09/26/2021 250 1,603,359 0.0
Soar Wise Ltd.(2) . . . oot 345% 10/23/2022 600 3,838,206 0.1
Xingsheng BVICo., Ltd.. ... 4.50% 09/20/2021 1,300 8,330,344 0.1
262,455,513 49
SONSTIGE FINANZWERTE
China Cinda 2020 I Management Ltd.. . . . ..................... 3.00% 01/20/2031 794 4,729,586 0.1
REITS
Champion MTN Ltd. .. ... e 2.95% 06/15/2030 2,325 14,687 414 03
Country Garden Holdings Co.,Ltd.. . ......... ... .. ... .. ... 4.75% 09/28/2023 1,100 7,158,225 0.1
Elect Global Investments Ltd.(a) . .. .......... ..., . 4.10% 06/03/2025 1,115 7,191,524 0.1
Franshion Brilliant Ltd. .. ........ ... .. ... . . . . .. 425% 07/23/2029 4457 28,007,768 0.5
Hongkong Land Finance Cayman Islands Co., Ltd. (The) ......... 2.88% 05/27/2030 529 3,484,070 0.1
Hysan MTN Ltd. ... ..o e 2.82% 09/04/2029 950 6,127,307 0.1
Powerchina Real Estate Group Ltd.. .. ........................ 4.50% 12/06/2021 1,400 9,012,102 0.1
Shimao Group Holdings Ltd.. . ...... ... ... .. ... ... ..... 345% 01/11/2031 2,200 13,281,640 0.2
Sino-Ocean Land Treasure IVLtd. . ...... ... ... ... ... ..... 3.25% 05/05/2026 1,650 10,357,150 0.2
Sino-Ocean Land Treasure IVLtd. .......... ... ... . ... ...... 4.75% 08/05/2029 1,640 10,567,884 0.2
Sino-Ocean Land Treasure IVLtd. . ...... ... ... ... ... ..... 5.25% 04/30/2022 615 4,009,882 0.1
Sun Hung Kai Properties Capital Market Ltd.. . ................. 2.75% 05/13/2030 730 4,741,601 0.1
Swire Properties MTN Financing Ltd.. .. ...................... 3.50% 01/10/2028 600 4,082,247 0.1
Vanke Real Estate Hong Kong Co.,Ltd. . ....... ... ... ... ... 3.85% 06/13/2022 CNH 10,000 10,080,625 0.2
Westwood Group Holdings Ltd. ........ ... ... ... ........... 2.80% 01/20/2026 USD 3,150 20,264,515 04
153,053,954 2.8
657,255,324  12.1
INDUSTRIE
GRUNDSTOFFE
Bluestar Finance Holdings Ltd.(a). . . ......... ... ... ..., 6.25% 11/07/2021 1,400 9,021,364 0.2
Jiangxi Railway & Aviation Investment Group Co., Ltd. .......... 4.85% 02/21/2022 400 2,596,622 0.1
Wealthy Vision Holdings . . .......... ... . ... .. ... .. 3.30% 06/01/2024 2,964 18,783,609 0.3

30,401,595 0.6
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Zinssatz Datum Nennwert Wert Nettover-
(000) (CNH) mogen %
INVESTITIONSGUTER
Sepco Virgin Ltd.(a). . . ..o oot 3.55% 10/25/2024 USD 4,550 ¥ 29,373,720 0.5%
KOMMUNIKATIONSMEDIEN
Tencent Holdings Ltd. . ... ... ... o i 2.39% 06/03/2030 3,640 22,855,860 04
Tencent Holdings Ltd. .. ...... ... ... .. . i 3.24% 06/03/2050 1,509 8,871,126 0.2
Weibo COrp. . . oot 3.38% 07/08/2030 3,305 21,275,803 04
Weibo COTp. . o vttt 3.50% 07/05/2024 1414 9.482,691 0.2
62,485,480 1.2
KOMMUNIKATION/TELEKOMMUNIKATION
HKT Capital No. 4 Ltd. .. ... 3.00% 07/14/2026 2,310 15,574,256 0.3
HKT Capital No. SLtd. . . ... 3.25% 09/30/2029 835 5,593,246 0.1
21,167,502 04
KONJUNKTURABHANGIGE KONSUMGUTER — KFZ
Geely Finance Hong Kong Ltd.. . ........ ... ... .. ... ..... 3.00% 03/05/2025 6,400 41,355,059 0.8
LeveFinance Ltd. ....... .. ... i 1.38% 03/25/2024 6,000 38,229,320 0.7
Weichai International Hong Kong Energy Group Co.,Ltd.(a) ... ... 3.75% 09/14/2022 2,947 19,036,853 0.3
98,621,232 1.8
KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE
Minor International PCL(a) . . .. ... .ot 3.10% 06/29/2023 242 1,558,926 0.0
Sands ChinaLtd. ....... ... .. .. i 5.13% 08/08/2025 650 4,621,084 0.1
6,180,010 0.1
KONJUNKTURABHANGIGE KONSUMGUTER — RESTAURANTS
Haidilao International Holding Ltd.. . ......... ... ... ... ..... 2.15% 01/14/2026 1,316 8,295,655 0.2
KONJUNKTURABHANGIGE KONSUMGUTER — EINZELHANDLER
Zhongsheng Group Holdings Ltd. . ......... ... ... ... ...... 3.00% 01/13/2026 5,185 33,583,162 0.6
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Tingyi Cayman Islands Holding Corp. . ......... ... ... ...... 1.63% 09/24/2025 2,015 12,756,666 0.2
ENERGIE
Contemporary Ruiding Development Ltd. ..................... 2.63% 09/17/2030 2,720 17,042,520 03
COSL Singapore Capital Ltd. ....... ... ... .. ... ... . ... 2.50% 06/24/2030 2,229 13,383,764 0.2
COSL Singapore Capital Ltd. ........ .. ... ... .. ...... 4.50% 07/30/2025 500 3,486,382 0.1
Thaioil Treasury Center Co., Ltd. ....... ... ... ... ... ...... 5.38% 11/20/2048 465 3,403,222 0.1
37,315,888 0.7
SONSTIGE INDUSTRIEWERTE
CK Hutchison Capital Securities 17 Ltd.(a) .................... 4.00% 05/12/2022 3435 22,266,113 04
GLP China Holdings Ltd. ........ .. ... ... .. ... 2.95% 03/29/2026 4271 27,430,359 0.5
49,696,472 0.9
DIENSTLEISTUNGEN
Alibaba Group Holding Ltd. . .............. .. ... ... 2.70% 02/09/2041 5,885 34,816,499 0.6
Alibaba Group Holding Ltd. ........ ... ... ... .. ... ..... 340% 12/06/2027 1,159 8,061,865 0.1
JD.COM, INC. . .ot 3.38% 01/14/2030 2,155 14,394,130 0.3
JD.com, INC. . .ot 3.88% 04/29/2026 750 5,242,996 0.1
JD.COM, INC. . .ot 4.13% 01/14/2050 500 3,283,634 0.1
65,799,124 1.2
TECHNOLOGIE
Baidu,InC. .. ... 2.38% 10/09/2030 2,000 12,510,356 0.2
Baidu,Inc. .. ... 438% 03/29/2028 600 4,281,647 0.1
16,792,003 0.3
TRANSPORTWESEN — DIENSTLEISTUNGEN
CMB International Leasing Management Ltd. .................. 2.00% 02/04/2026 1,700 10,741,549 0.2
CMB International Leasing Management Ltd. .................. 2.88% 02/04/2031 2,285 14,125,052 0.3
HPHT Finance 19 Ltd.. ........ ... i 2.88% 11/05/2024 1,245 8,342,096 0.2
HPHT Finance 21 Ltd.. ........ .. oo 2.00% 03/19/2026 1,000 6,466,016 0.1
Shanghai Port Group BVI Development 2 Co., Ltd............... 2.38% 07/13/2030 3,400 21,266,753 04
Shanghai Port Group BVI Development Co.,Ltd. ............... 3.38% 06/18/2029 1,000 6,738,125 0.1
67,679,591 1.3
540,148,100 10.0
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
Adani Electricity Mumbai Ltd. .......... ... .. ... ... ..... 3.95% 02/12/2030 5,060 32,751,079 0.6
Adani Transmission Ltd. .. ......... ... .. .. ... .. ... ........ 4.00% 08/03/2026 500 3,401,013 0.1
Adani Transmission Ltd. . ........ ... .. .. 425% 05/21/2036 561 3,692,408 0.1
Castle Peak Power Finance Co.,Ltd.. . ........................ 2.13% 03/03/2031 3,000 18,504,852 03
China Southern Power Grid International Finance BVI Co., Ltd.. . .. 3.50% 05/08/2027 940 6,552,530 0.1
CLP Power HK Finance Ltd.(a). . .. ...... ... . 3.55% 02/06/2025 1,200 7,940,011 0.1
LLPL Capital Pte Ltd. . ........ ... .. i 6.88% 02/04/2039 378 2,780,897 0.1
Star Energy Geothermal Darajat II/Star Energy Geothermal Salak. . . 4.85% 10/14/2038 1,544 10,857,645 0.2
86,480,435 1.6
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ERDGAS
Enn Clean Energy International . . ..................... ... 3.38% 05/12/2026 USD 2,900 18,657,818 0.4%
ENN Energy Holdings Ltd. . . ....... ... ... ... ... ..... 2.63% 09/17/2030 4,206 26,194,372 0.5
Perusahaan Gas Negara Tbk PT.......................... 5.13% 05/16/2024 1,000 7,002,591 0.1
Talent Yield International Ltd.. .......................... 2.00% 05/06/2026 3,558 22,833,078 04
74,687,859 14
161,168,294 3.0
1,358,571,718  25.1
SCHWELLENMARKTE — INDUSTRIESCHULDVERSCHREIBUNGEN
FINANZINSTITUTE
BANKWESEN
Bank Negara Indonesia Persero Tbk PT ................... 3.75% 03/30/2026 2,501 16,184,653 0.3
Bank of East Asia Ltd. (The)(a)...................on... 5.88% 09/19/2024 1,602 10,839,074 0.2
Bank Tabungan Negara Persero Tbk PT ................... 4.20% 01/23/2025 243 1,576,965 00
Krung Thai Bank PCL/Cayman Islands(a) ................. 4.40% 03/25/2026 3,740 23,946,731 0.5
Nanyang Commercial Bank Ltd.(a). ...................... 5.00% 06/02/2022 1,018 6,546,461 0.1
Rizal Commercial Banking Corp.(a) . ...............u... 6.50% 08/27/2025 1,500 9,817,866 0.2
State Bank of India/Dubai(a) .. ............ ... ... ... .... 5.50% 09/22/2021 600 3,842 437 0.1
TMBThanachart Bank PCL(a). .. .......... ... ...oov.... 4.90% 12/02/2024 1,895 12,180,916 0.2
Woori Bank(a) . ... 5.25% 05/16/2022 1,000 6,537,290 0.1
91,472,393 1.7
FINANZEN
Central Huijin Investment Ltd. ....................... ... 3.50% 11/03/2023 CNY 10,000 10,041,257 0.2
Central Huijin Investment Ltd. ............. ... ... ..... 3.45% 05/22/2022 10,000 10,049,893 0.2
20,091,150 04
REITS
Central China Real Estate Ltd.. . ......................... 6.75% 11/08/2021 USD 400 2,532,463 0.0
Central ChinaReal Estate Ltd.. . ......................... 7.75% 05/24/2024 565 3,365,339 0.1
Central China Real Estate Ltd.. . ......................... 7.90% 11/07/2023 3,200 19,711,529 04
China Aoyuan Group Ltd. . ........ ... ... ... ... ... .. 6.20% 03/24/2026 3,950 23,553,004 04
China SCE Group Holdings Ltd.......................... 5.88% 03/10/2022 400 2,575,903 0.0
China SCE Group Holdings Litd.. . .................... ... 6.00% 02/04/2026 500 3,118,591 0.1
China SCE Group Holdings Ltd.......................... 7.00% 05/02/2025 934 6,125,412 0.1
China SCE Group Holdings Litd.. . .................... ... 7.25% 04/19/2023 600 3,963,675 0.1
CIFI Holdings Group Co.,Ltd. ...... ... ... ... ... ..... 5.25% 05/13/2026 800 5,252,088 0.1
CIFI Holdings Group Co.,Ltd. ...... ... ... ... ... ..... 5.95% 10/20/2025 800 5,398,625 0.1
CIFI Holdings Group Co.,Ltd. ...... ... ... ... ... ..... 6.70% 04/23/2022 CNH 5,000 5,103,148 0.1
Easy TacticLtd. .. ... 8.13% 02/27/2023 USD 965 5,993,790 0.1
Fantasia Holdings Group Co.,Ltd. .......... ... ... ..... 7.38% 10/04/2021 600 3,781,590 0.1
Fantasia Holdings Group Co.,Ltd. ....................... 9.88% 10/19/2023 550 3,207,329 0.1
Fantasia Holdings Group Co.,Ltd. .......... ... ... ..... 11.75% 04/17/2022 700 4,420,207 0.1
Fantasia Holdings Group Co.,Ltd. ....................... 11.88% 06/01/2023 600 3,713,641 0.1
Fantasia Holdings Group Co.,Ltd. .......... ... ... ..... 12.25% 10/18/2022 690 4,370,665 0.1
Greentown China Holdings Ltd. ......................... 5.65% 07/13/2025 600 3,956,094 0.1
Jababeka International BV.......... .. ... .. oL 6.50% 10/05/2023 200 1,242,634 0.0
Kaisa Group Holdings Ltd. ............................. 8.50% 06/30/2022 400 2,591,229 0.0
Kaisa Group Holdings Ltd. ......... ... ... ... ... ..... 9.38% 06/30/2024 925 5,832,417 0.1
Kaisa Group Holdings Ltd. ............................. 11.25% 04/09/2022 700 4,598,374 0.1
Kaisa Group Holdings Ltd. ......... ... ... ... ... ..... 11.25% 04/16/2025 200 1,278,709 0.0
Kaisa Group Holdings Ltd. ............................. 11.70% 11/11/2025 350 2,241,618 0.0
KWG Group Holdings Ltd. . . ....... ... ... ... ... . ... 6.30% 02/13/2026 985 6,378,080 0.1
KWG Group Holdings Ltd. . .. ............ .. ot 7.88% 08/09/2021 500 3,213,962 0.1
LMIRT Capital Pte Ltd. . . .. ... i 7.50% 02/09/2026 1,266 8,395,534 0.1
Logan Group Co.,Ltd.. .. ... . .. i 4.25% 09/17/2024 615 3,908,932 0.1
Logan Group Co., Ltd......... ... .. ... .. 4.85% 12/14/2026 1,057 6,775,117 0.1
Logan Group Co.,Ltd.......... ... 6.90% 06/09/2024 400 2,681,781 0.0
Logan Group Co., Ltd......... ... .. ... .. 7.50% 08/27/2021 200 1,284,948 0.0
Logan Group Co.,Ltd.......... ... 7.50% 08/25/2022 400 2,601,977 0.0
Modernland Overseas Pte Ltd.(b) . ....................... 6.95% 04/13/2024 200 506,105 0.0
New MetroGlobal Ltd. .. ............. ... .. ..., 4.80% 12/15/2024 1,516 9,711,573 0.2
NWDMTNLtd.. ..o e 3.75% 01/14/2031 231 1,465,109 0.0
NWDMTNLtd.. ... e e 4.13% 07/18/2029 1,400 9,193,964 0.2
NWDMTNLtd.. ..o e 4.50% 05/19/2030 919 6,190,510 0.1
Pakuwon JatiTbk PT.. ... .. ... ... ... 4.88% 04/29/2028 1,010 6,587,399 0.1
Redsun Properties Group Ltd. . . ........ ... ... ... .. ... 9.95% 04/11/2022 2,195 14,458,112 0.3
RKPF Overseas 2019 ALtd. ..., 5.90% 03/05/2025 1,100 7,271,949 0.1
RKPF Overseas 2020 ALtd. . ..., 5.20% 01/12/2026 905 5,787,398 0.1
Ronshine China Holdings Ltd.. . ......................... 7.10% 01/25/2025 975 5,774,782 0.1
Ronshine China Holdings Ltd.. . ........ ... ... ... ..... 7.35% 12/15/2023 200 1,239,723 0.0
Ronshine China Holdings Ltd.. . ......................... 8.95% 01/22/2023 1,165 7,517,121 0.1
Ronshine China Holdings Ltd.. . ........ ... ... ... ..... 10.50% 03/01/2022 900 5,862,085 0.1
Scenery Journey Ltd. . ... ... 11.50% 10/24/2022 1,695 10,170,684 0.2
Seazen Group Ltd. .. ...... ... .. 6.15% 04/15/2023 650 4230214 0.1
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Seazen Group Ltd. . . ... ... .. 6.45% 06/11/2022 USD 700 ¥ 4554414 0.1%
Sunac China Holdings Ltd. ............. ... ... ... .... 5.95% 04/26/2024 3,996 25,848,744 0.5
Sunac China Holdings Ltd. ............ ... ... ... .... 6.65% 08/03/2024 1,948 12,851,814 0.2
Sunac China Holdings Ltd. ............. ... ... ... .... 8.35% 04/19/2023 900 5,976,440 0.1
Theta Capital Pte Ltd. ........ ... ... ... ... .. ...... 8.13% 01/22/2025 860 5,721 473 0.1
Times China Holdings Ltd. . .......... ... ... ... ...... 6.75% 07/08/2025 1,560 10,270,180 0.2
Wanda Group Overseas Ltd. ........... ... ... ... .... 7.50% 07/24/2022 1,401 8,487,354 0.2
Wanda Properties Overseas Ltd. . ....................... 6.88% 07/23/2023 2,260 14,167,593 03
Wheelock & Co.,Ltd. ... i 2.38% 01/25/2026 4,830 30,749,140 0.6
Yango Justice International Ltd. ........................ 7.50% 04/15/2024 1,220 7,800,826 0.1
Yango Justice International Ltd. ............ ... ... .... 7.88% 09/04/2024 3,111 19,566,717 04
Yango Justice International Ltd. ........................ 8.25% 11/25/2023 700 4,514,858 0.1
Yango Justice International Ltd. ............ ... ... .... 9.25% 04/15/2023 459 3,003,354 0.1
Yanlord Land HK Co.,Ltd. . ........................... 5.13% 05/20/2026 1,640 10,608,322 0.2
Yanlord Land HK Co., Ltd. . ......... ... .. ... oL 6.80% 02/27/2024 935 6,246,230 0.1
Yuzhou Group Holdings CoLtd......................... 6.00% 10/25/2023 1,710 10,219,642 0.2
Yuzhou Group Holdings Co.,Ltd............ ... ... .... 7.70% 02/20/2025 4,085 23916,514 04
Zhenro Properties Group Ltd. ............. ... ... ... ... 6.63% 01/07/2026 683 4,142 211 0.1
Zhenro Properties Group Ltd. . ......... ... ... .. .. 8.30% 09/15/2023 500 3,289,530 0.1
Zhenro Properties Group Ltd. ............. ... ... ... ... 8.35% 03/10/2024 755 4,976,316 0.1
Zhenro Properties Group Ltd. . ......... ... ... .. .. 9.80% 08/20/2021 200 1,284,789 00
Zhongliang Holdings Group Co.,Ltd..................... 9.50% 07/29/2022 2,025 12,704,764 0.2
Zhongliang Holdings Group Co.,Ltd.......... ... ... ... ..... 11.50% 09/26/2021 1,595 10,209,733 0.2
500,246,091 9.2
611,809,634 11.3
INDUSTRIE
GRUNDSTOFFE
ABJAInvestment Co.Pte Ltd.. . ........................ 545% 01/24/2028 1,580 10,671,799 0.2
China Hongqiao Group Ltd. ........ ... ... ... ... .... 713% 07/22/2022 903 5,893,588 0.1
China Honggiao Group Ltd. ......... ... ... . ......... 7.38% 05/02/2023 500 3,301,555 0.1
China Shenhua Overseas Capital Co.,Ltd. ................ 3.88% 01/20/2025 850 5,647,967 0.1
Periama Holdings LLC/DE .. ........ ... . ... .. 595% 04/19/2026 1,380 9,463,206 0.2
Shandong Iron & Steel Group Co., Ltd. .................. 498% 09/27/2022 CNY 10,000 9,829,109 0.2
Shandong Iron and Steel Xinheng International Co., Ltd 6.50% 11/05/2023 USD 2,630 16,994 345 0.3
Shandong Iron and Steel Xinheng International Co., Ltd 6.85% 09/25/2022 1,882 12,160,972 0.2
Yingde Gases Investment Ltd.. ............. ... ... .... 6.25% 01/19/2023 2,835 18,555,766 0.3
92,518,307 1.7
KOMMUNIKATION/TELEKOMMUNIKATION
CAS Capital No. T Ltd.(a) .. ..o oo e 4.00% 07/12/2026 2,358 14,989,185 0.2
Network i2i Ltd.(a) ..o 5.65% 01/15/2025 500 3,375,028 0.1
SmarTone Finance Ltd. ............................... 3.88% 04/08/2023 720 4,749,800 0.1
23,114,013 04
KONJUNKTURABHANGIGE KONSUMGUTER - KFZ
TML Holdings Pte Ltd. . ...... ... ... ... .. o .. 5.50% 06/03/2024 1915 12,642,287 0.2
KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE
Champion Path Holdings Ltd. . . ........... ... ... .... 4.85% 01/27/2028 1,085 7,239,669 0.1
Fortune Star BVILtd. ......... ... ..., 5.05% 01/27/2027 1,985 12,719,958 0.2
Fortune Star BVILtd. ...... ... .. .. ... .. .. 5.95% 10/19/2025 1,520 10,169.411 0.2
Fortune Star BVILtd. ......... ... ..., 6.85% 07/02/2024 945 6419016 0.1
Melco Resorts Finance Ltd.. . .......................... 5.38% 12/04/2029 1,820 12,304,645 0.2
Melco Resorts Finance Ltd.. .. ......................... 5.75% 07/21/2028 460 3,121,398 0.1
MGM China Holdings Ltd. .. ....... ... ... ... ... ... 475% 02/01/2027 3,900 25,576,353 0.5
MGM China Holdings Ltd. .. ........ . ... .. ... .. 5.25% 06/18/2025 2,076 13,749,668 03
MGM China Holdings Ltd. .. ....... ... ... ... ... ... 5.88% 05/15/2026 200 1,337,285 0.0
Modern Land China Co.,Ltd. . ......................... 9.80% 04/11/2023 1,344 8,132,078 0.2
Studio City Finance Ltd. . ......... ... ... ... ... ... 5.00% 01/15/2029 1,042 6,739,337 0.1
Studio City Finance Ltd. . ....... ... ... ... ... .. 6.50% 01/15/2028 1,553 10,623,036 0.2
Wynn Macau Ltd.. .. ... 5.13% 12/15/2029 338 2,218,610 0.1
WynnMacau Ltd.. ......... ... . 5.50% 01/15/2026 960 6,401,941 0.1
Wynn Macau Ltd.. .. ... 5.50% 10/01/2027 940 6,259,293 0.1
WynnMacau Ltd.. ......... ... . 5.63% 08/26/2028 714 4,776,728 0.1
137,788,426 2.6
KONJUNKTURABHANGIGE KONSUMGUTER — RESTAURANTS
Jollibee Worldwide Pte Ltd.(a) ......................... 3.90% 01/23/2025 1,285 8,070,799 0.2
Jollibee Worldwide Pte Ltd.. .. ......... .. ... .. .. ... 4.75% 06/24/2030 400 2,656,594 0.0
10,727,393 0.2
KONJUNKTURABHANGIGE KONSUMGUTER - EINZELHANDLER
Baoxin Auto Finance ILtd.(a) . . ......... ... ... ..., 9.11% 10/30/2021 400 1,890,915 0.0
China Grand Automotive Services Ltd.................... 8.63% 04/08/2022 840 5,157,261 0.1
SM Investments COrp. . .. oo ettt 4.88% 06/10/2024 1,500 10,282,928 0.2

17,331,104 0.3
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Zinssatz Datum Anteile/Nennwert Wert Nettover-
(-)/(000) (CNH) mogen %
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Japfa Comfeed Indonesia Tbk PT ........................ 5.38% 03/23/2026 USD 984 ¥ 6,563,789 0.1%
ENERGIE
Adani Green Energy UP Ltd./Prayatna Developers Pvt Ltd./
Parampujya Solar Energ . ........... . ... .. ... .. 6.25% 12/10/2024 770 5,428,008 0.1
Anton Oilfield Services Group/Hong Kong. . ............... 7.50% 12/02/2022 570 3,530,172 0.1
GreenkoDutchBV. ... ... ... ... .. ... .. 3.85% 03/29/2026 1,669 10,856,346 0.1
Greenko Solar Mauritius Ltd. . .......................... 5.95% 07/29/2026 600 4,096,564 0.1
HPCL-Mittal Energy Ltd. ........... . ... ..., 545% 10/22/2026 439 2,891,694 0.1
MedcoBell Pte Ltd.. ... 6.38% 01/30/2027 472 3,086,539 0.1
MedcoOak Tree Pte Ltd.. .. ..., 7.38% 05/14/2026 400 2,777,970 0.0
ReNew Power PvtLtd. ........ ... ... ... ... ... ... 6.45% 09/27/2022 1,090 7,173,329 0.1
39,840,622 0.7
SONSTIGE INDUSTRIEWERTE
Li&Fung Ltd.(a). .. ..o 5.25% 11/03/2021 500 2,298,670 0.1
TECHNOLOGIE
LenovoGroup Ltd.. . ....... .. o i 5.88% 04/24/2025 1,100 7,952,205 0.2
TRANSPORTWESEN — DIENSTLEISTUNGEN
Royal Capital BV(a) ........ ..., 5.88% 05/05/2022 1,200 7,878,154 0.2
358,654,970 6.7
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
Clean Renewable Power Mauritius Pte Ltd. ................ 4.25% 03/25/2027 1,798 11,525,230 0.2
JswHydro Energy Ltd. . ...... ... ... ... ... . .. 4.13% 05/18/2031 3,161 20,296,040 04
ReNew Wind Energy AP2/ReNew Power Pvt Ltd. other
9 Subsidiaries .. ........ . 4.50% 07/14/2028 1,604 10,155,380 0.2
Star Energy Geothermal Wayang Windu Ltd. . .............. 6.75% 04/24/2033 355 2,566,196 0.0
44,542 846 0.8
1,015,007450 18.8
REGIERUNGEN - STAATLICHE BEHORDEN
CHINA
Agricultural Development Bank of China, Series 2008 .. ..... 3.45% 09/23/2025 CNY 140,000 140,889,251 2.6
Agricultural Development Bank of China, Series 2010 ....... 3.79% 10/26/2030 70,000 71,374,056 13
China Development Bank, Series 2102 . ................... 2.98% 01/08/2024 94,000 93,803,345 1.8
306,067,152 5.7
SUDKOREA
Industrial Bank of Korea(a) ... ................coooun... 390% 07/31/2022 USD 729 4,742 491 0.1
VIETNAM
Viet Nam Debt & Asset Trading Corp. . ................... 1.00% 10/10/2025 1,300 7,363,657 0.1
318,173,300 59
REGIERUNGEN - SCHATZPAPIERE
CHINA
China Government Bond, Series 1906. ... ................. 3.29% 05/23/2029 CNY 20,000 20,274,620 04
China Government Bond, Series INBK. . .................. 3.28% 12/03/2027 35,000 35,460,219 0.7
China Government Bond, Series INBK. .. ................. 3.39% 03/16/2050 50,000 47,555,243 09
China Government Bond, Series INBK.. . .................. 3.81% 09/14/2050 60,000 61,886,733 1.1
165,176,815 3.1
INVESTMENTGESELLSCHAFTEN
FONDS UND INVESTMENTTRUSTS
AB SICAV I - China Bond Portfolio - Class SA . ............ 985,799 100,945,344 1.9
SCHWELLENMARKTE - STAATLICHE WERTPAPIERE
PAKISTAN
Pakistan Government International Bond .................. 8.25% 09/30/2025 USD 350 2,468,306 0.0
Gesamtanlagen
(Kosten ¥5,092,906,375) . .o oo e e ¥ 4990,007471  923%
Termineinlagen
Sumitomo, Tokyo(c) ... .vvver i 0.01 % — 28,781,351 0.6
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. . ..................... 385,699,527 7.1
NEOVEIMOZEN. .« ¢\ ottt et ettt e e e e e e e e e e e e e Y 5404488349 100.0%
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TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Short
U.S.10 Yr Ultra Bond Futures. . . ....................... 09/21/2021 124 ¥ 114,112,703 ¥ 114371552 ¥ (258,849)
U.S.T-Note 2 Yr (CBT) Futures ........................ 09/30/2021 70 98,271,865 98,318,843 (46,978)
U.S.T-Note 5 Yr (CBT) Futures ........................ 09/30/2021 217 170,722,171 171,013,333 (291,162)
U.S.T-Note 10 Yr (CBT) Futures ....................... 09/21/2021 567 476,076,900 476,014,362 62,538
U.S.Ultra Bond (CBT) Futures . ........................ 09/21/2021 10 11,822,938 11,787,643 35,295
¥ (499,156)
Wertsteigerung W

DEVISENTERMINGESCHAFTE

Wertminderung ¥ (596,989)

Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
HSBC Bank USA. . ..o USD 249,267 CNH 1,626,243 06/24/2021 ¥ 37,854,542
HSBC Bank USA. . . oo e e USD 200,000 CNH 1,322,360 09/15/2021 40,982,263
Societe Generale . ... ....... . . CNH 20,528 USD 3,127  06/24/2021 (600,700)
Standard Chartered Bank . . .. ... KRW 4443 USD 4 07/22/2021 11
¥ 78,236,116

ZENTRAL ABGERECHNETE CREDIT-DEFAULT-SWAPS

Clearing-Broker/(Borse) Referenz-Obligation

Wertsteigerung ¥ 78,836,816
Wertminderung ¥ (600,700)

Nomineller Unrealisierte
Abschluss- Betrag Wertsteigerung/
datum (000) Marktwert (-minderung)

Kaufkontrakte
Citigroup Global Markets, Inc./(INTRCONX)

ZENTRAL ABGERECHNETE ZINSSWAPS

Gegenpartei

People’s Republic of China

06/20/2026  USD 80,000 ¥ (15912,107) ¥  (600,163)

Zinsart
Nominal- Vom Fonds Vom Fonds Unrealisierte
Abschluss- geleistete erhaltene Wertsteigerung/
datum Zahlungen Zahlung (-minderung)

Citigroup Global Markets, Inc/(LCH Group). ....................
Swaps insgesamt

USD 8,124  11/09/2025 2.108%

3 Month LIBOR ¥ (3,051,804)
¥ (3,651,967)

(a) Die Wertpapiere sind unbefristet und haben somit kein festgelegtes Filligkeitsdatum. Das ggf. angezeigte Datum spiegelt den néchsten

Stichtag wider.
(b) Not leidend.
(c) Tagesgeld.

Wihrungskiirzel:

CNH - Chinese Yuan Renminbi (Offshore)
CNY - Chinese Yuan Renminbi

KRW - South Korean Won

USD - United States Dollar

Glossar:

CBT — Chicago Board of Trade
INTRCONX - Inter-Continental Exchange
LCH — London Clearing House
LIBOR — London Interbank Offered Rate
MTN — Medium Term Note

Siehe Anmerkungen zum Jahresabschluss.
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31. Mai 2021 Short Duration High Yield Portfolio
Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
INDUSTRIESCHULDVERSCHREIBUNGEN OHNE ANLAGEQUALITAT

INDUSTRIE

GRUNDSTOFFE
ArcelorMittal SA ... oo 3.60% 07/16/2024 USD 2,000 $ 2,133,246 0.2%
ArcelorMittal SA ... ... 4.55% 03/11/2026 1,000 1,114,927 0.1
Arconic Corp.. . ... 6.00% 05/15/2025 1,311 1,399,350 0.1
Ashland LLC ... ... 475% 08/15/2022 496 514,682 0.0
Axalta Coating Systems LLC/Axalta Coating Systems

DutchHoldingBBV......... ... ... ... ... .. ... ..., 4.75% 06/15/2027 2,192 2,279,680 02
Berry Global,Inc. ........... ... ... ... ... i 5.13% 07/15/2023 688 692,693 0.1
CFIndustries, Inc. . ... . o i i i 3.45% 06/01/2023 5272 5484981 04
Cleveland-Cliffs, Inc.. .. ... o i 6.75% 03/15/2026 114 123,151 00
Cleveland-Cliffs, Inc.. . ... oo oo i i i i 9.88% 10/17/2025 5,081 5,947,611 04
FMG Resources (August 2006) Pty Ltd. . . ..................... 5.13% 05/15/2024 2,232 2431462 0.2
Freeport-McMoRan, Inc.. . ........... o i 3.88% 03/15/2023 2911 3,030,390 0.2
Graphic Packaging International LLC. . ....................... 4.75% 07/15/2027 3,000 3,227,139 0.2
Grinding Media, Inc./Moly-Cop AltaSteel Ltd.. . ............. ... 7.38% 12/15/2023 2,006 2,048,439 0.1
INEOS Quattro Finance I PLC . ............. ... ... . ....... 3.75% 07/15/2026 EUR 102 126,977 0.0
INEOS Quattro Finance 2PLC . ........ ... ... ... .. ... ... 2.50% 01/15/2026 1,615 1,977,328 0.1
INEOS Quattro Finance 2PLC . ......... ... .. ... . ..., 3.38% 01/15/2026 USD 3,562 3,563,908 0.3
Kraton Polymers LLC/Kraton Polymers Capital Corp............. 4.25% 12/15/2025 3,399 3,448,628 0.3
NOVA Chemicals Corp............ ... ... ... ... ... ..., 4.88% 06/01/2024 3,700 3,886,718 0.3
OCINV .o 525% 11/01/2024 4,287 4423529 03
OlinCorp. ... 5.13% 09/15/2027 1,535 1,602,217 0.1
Peabody Energy Corp.(a). ... 8.50% 12/31/2024 2,040 1,289,976 0.1
PIC AU Holdings LLC/PIC AU Holdings Corp.................. 10.00% 12/31/2024 2,301 2,226217 0.2
Reynolds Group Issuer, Inc./Reynolds Group Issuer LLC/

Reynolds Group Issuer Lu. .. ........ ... ot 4.00% 10/15/2027 7,250 7,120,943 0.5
Sealed Air Corp.. . ... 5.50% 09/15/2025 5,731 6361476 0.5
SPCM SA. ... 4.88% 09/15/2025 3,465 3,550,186 03
thyssenkrupp AG .. ... 2.88% 02/22/2024 EUR 950 1,180,770 0.1
WR Grace & Co.-Conn . ........ouiiiiiiiiiiiiinnn 4.88% 06/15/2027 USD 6,951 7.321,790 0.5

78.508.414 5.8

INVESTITIONSGUTER

Ardagh Packaging Finance PLC/Ardagh Holdings USA, Inc. ... ... 4.13% 08/15/2026 4,543 4,652,500 0.3
Ardagh Packaging Finance PLC/Ardagh Holdings USA, Inc. ... ... 5.25% 08/15/2027 3,000 3,029,100 02
Ball Corp.. .. ..o 4.88% 03/15/2026 2,000 2228445 02
Ball Corp.......... 5.00% 03/15/2022 1,052 1,086,292 0.1
Bombardier,Inc. ........ ... i i 6.00% 10/15/2022 42 42,048 0.0
Bombardier,Inc. ....... ... . o oo oo oo 6.13% 01/15/2023 2,810 2,951,093 02
Bombardier,Inc. ........ ... o i 7.50% 03/15/2025 40 40,317 0.0
Clean Harbors,Inc. ........ ... .. .. ... ... . .. . 4.88% 07/15/2027 5,526 5,808,090 04
Crown European Holdings SA. . ........ ... .. ... ... .. ... 225% 02/01/2023 EUR 1,175 1,466,683 0.1
Gates Global LLC/Gates Corp. .................oo.. 6.25% 01/15/2026 USD 3,647 3,829,350 03
GFL Environmental,Inc........... ... ... ... . .. . 3.75% 08/01/2025 5,715 5,848,857 04
JELD-WEN,Inc. . ... 4.63% 12/15/2025 2,308 2,350,266 02
Moog,Inc. ... 4.25% 12/15/2027 2,000 2,059,399 0.2
Renk AG/Frankfurtam Main. .............. . ... . ... ... 5.75% 07/15/2025 EUR 875 1,107 425 0.1
Rolls-Royce PLC ... ... .. 2.13% 06/18/2021 3,494 4,262,448 03
Rolls-Royce PLC......... ... . .. . 3.63% 10/14/2025 USD 2,000 2,009,814 0.2
Signature Aviation US Holdings, Inc. ......................... 5.38% 05/01/2026 4,095 4,204,772 03
Silgan Holdings, Inc. . ...... .. o oo 225% 06/01/2028 EUR 1,352 1,655,720 0.1
Silgan Holdings, Inc. .. ... ..o i i i i 4.13% 02/01/2028 USD 2,000 2,067,236 02
SPXFLOW,Inc. ....... ... . i 5.88% 08/15/2026 2453 2,539,609 02
Tervita COIP. .. v vttt 11.00% 12/01/2025 2,114 2375315 02
Triumph Group, Inc. ...... ... ... i 6.25% 09/15/2024 2,350 2,395,785 02
Triumph Group,Inc. ...... .. .. .. ... 8.88% 06/01/2024 2,898 3,207,929 0.2
Trivium Packaging Finance BV........................... ... 3.75% 08/15/2026 EUR 343 425,909 0.0
Trivium Packaging Finance BV.............................. 5.50% 08/15/2026 USD 558 583,342 0.0
Vertical US Newco,Inc............ ... ... .. .. .. . . .. 525% 07/15/2027 2478 2,577,845 02
Wesco Distribution, Inc.. . ..........o. o i 7.13% 06/15/2025 4,009 4,331,005 0.3

69,136,594 5.1

KOMMUNIKATIONSMEDIEN

Altice Financing SA. . ... ... o i i 225% 01/15/2025 EUR 546 651,156 0.0
Altice Financing SA. . ... ... .. 5.00% 01/15/2028 USD 4,155 4,120,814 03
AMC Networks, Inc. ... oo o o ool 5.00% 04/01/2024 718 728,152 0.1
Banijay Entertainment SASU . ....... .. ... ... ... .. ... ... 5.38% 03/01/2025 5274 5,397,954 04
CCO Holdings LLC/CCO Holdings Capital Corp................ 4.00% 03/01/2023 4,720 4,769,361 04
CCO Holdings LLC/CCO Holdings Capital Corp. ............... 5.13% 05/01/2027 3,153 3,303,711 0.2
CCO Holdings LLC/CCO Holdings Capital Corp................ 5.50% 05/01/2026 1,456 1,504,920 0.1
Clear Channel Worldwide Holdings, Inc. ...................... 5.13% 08/15/2027 5,335 5,382,578 04
CSCHoldings LLC ......... ... .. o i i i 525% 06/01/2024 1,817 1,968,969 0.1
CSCHoldings LLC . . ... .o et 5.50% 04/15/2027 4,000 4,200,056 03
CSCHoldings LLC ......... ... .. i i i 5.88% 09/15/2022 990 1,039,498 0.1
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CSCHoldings LLC ... ... e 6.75% 11/15/2021 USD 1,701  $ 1,741,730 0.1%
DISHDBS COIp. . o\ otte et e e e e 5.00% 03/15/2023 976 1,015,224 0.1
DISHDBS COrp. . ..o ettt e 5.88% 07/15/2022 307 319,300 0.0
DISHDBS COIp. . o\ otte et e e e e 5.88% 11/15/2024 2816 2997915 0.2
DISHDBS COrp. . ..o ettt e 7.75% 07/01/2026 1,139 1,293,636 0.1
iHeartCommunications,Inc. ... .......... .. ... ... .......... 525% 08/15/2027 522 540,050 0.0
iHeartCommunications, Inc. . .......... ... ... .. ... ... ...... 6.38% 05/01/2026 4410 4,708,336 04
Lamar Media Corp. .. ..ottt e 3.75% 02/15/2028 1,850 1,866,873 0.1
LCPR Senior Secured Financing DAC ........... ... ... ..... 6.75% 10/15/2027 5,544 5,932,755 04
Meredith COrp.. . ..ottt e 6.88% 02/01/2026 3,515 3,672,561 03
Netflix, InC. .. ..o 3.63% 05/15/2027 EUR 4,121 5,767,119 04
Netflix, INC. ... .o 4.88% 04/15/2028 USD 1,750 2,011,400 0.2
Sinclair Television Group,Inc. ...... ... ... ... ... ... ..... 5.13% 02/15/2027 2,140 2,141,956 0.2
Sirius XM Radio, Inc. ......... . i 3.88% 08/01/2022 3,629 3,644 951 03
Sirius XM Radio, Inc. ....... ... 4.63% 07/15/2024 488 500,356 0.0
Sirius XM Radio, Inc. ......... . i 5.00% 08/01/2027 624 653,068 0.1
TEGNA,INC. ..ot e 4.75% 03/15/2026 3,465 3,688,545 0.3
Univision Communications, Inc.. . ............ ... ..o, 5.13% 02/15/2025 265 269,638 0.0
Univision Communications, Inc.. . .......... ... ... ... ...... 6.63% 06/01/2027 3,148 3,411,407 0.3
Univision Communications, Inc.. . ............ ... ..o, 9.50% 05/01/2025 435 480,273 0.0
Urban One, Inc. . ... .ot e 738% 02/01/2028 2,229 2,359,669 0.2
Virgin Media Secured Finance PLC .......................... 5.50% 08/15/2026 5,662 5,874,784 04
Ziggo BV L 5.50% 01/15/2027 4,667 4,853,181 04

92,811,896 6.9

KOMMUNIKATION/TELEKOMMUNIKATION

Altice France SA/France . ............uuiieeiiiinnnnennnn . 7.38% 05/01/2026 2,012 2,092,367 0.2
Altice France SA/France ... ......... .. i, 8.13% 02/01/2027 2,000 2,180.416 0.2
Connect Finco SARL/Connect US FincoLLC .................. 6.75% 10/01/2026 4,397 4,561,624 03
Consolidated Communications,Inc. .. ........... ... ... ...... 5.00% 10/01/2028 942 960,377 0.1
Consolidated Communications,Inc. .. ........................ 6.50% 10/01/2028 2,608 2,819,440 0.2
Frontier Communications Holdings LLC ...................... 5.88% 10/15/2027 1,563 1,660,627 0.1
Hughes Satellite Systems COrp.. . .....ovvuieinenenenn. . 5.25% 08/01/2026 987 1,098,130 0.1
Hughes Satellite Systems COrp.. .. .......ovueiiineeenn. . 6.63% 08/01/2026 3,000 3,331,740 0.2
Hughes Satellite Systems COrp.. . .....ovvuieinenenenn. . 7.63% 06/15/2021 860 861,460 0.1
Level 3 Financing, Inc. . ... ... ... i 4.63% 09/15/2027 2,000 2,058,360 0.1
Lumen Technologies, Inc., Series T. . ......... ... ... ouu... 5.80% 03/15/2022 2,161 2,229,338 0.2
Lumen Technologies, Inc., Series Y. . ......... .. ...t 7.50% 04/01/2024 2,000 2,239,566 0.2
Lumen Technologies, Inc. .......... ... ..., 5.13% 12/15/2026 2,000 2,073,330 0.2
Lumen Technologies, Inc., Series S. . ......... ... ... ... ..... 6.45% 06/15/2021 4443 4,450,993 0.3
Sprint Communications, Inc............. ... ... .o . 6.00% 11/15/2022 572 607,862 0.0
SPHNE COTP. .« .t ettt e 7.25% 09/15/2021 995 1,012,128 0.1
SPrint COTP. oottt et 7.88% 09/15/2023 299 338,459 0.0
T-Mobile USA,INC. ... oottt 2.25% 02/15/2026 2,645 2,666,180 0.2
T-Mobile USA,INC. .. ..ottt e 2.63% 04/15/2026 3,614 3,679,046 03
T-Mobile USA,INC. ... oottt 4.00% 04/15/2022 1,979 2,023,789 0.1
Telecom Italia SpA/Milano . ............ooiiiineeiiinnea... 5.30% 05/30/2024 490 532,587 0.0
Telecom Italia SpA/Milano . .......... ..., 5.88% 05/19/2023 GBP 700 1,078,566 0.1
Zayo Group Holdings, Inc. ........ ... ... ... ... 4.00% 03/01/2027 USD 1,032 1,013,853 0.1

45,570,238 34

KONJUNKTURABHANGIGE KONSUMGUTER - KFZ

Adient USLLC .. ... e e 9.00% 04/15/2025 1430 1,580,075 0.1
Allison Transmission, Inc........... ... ... . 4.75% 10/01/2027 1,010 1,057,901 0.1
American Axle & Manufacturing,Inc. ........ ... ... ... .. ... 6.25% 04/01/2025 2,711 2,803,166 0.2
American Axle & Manufacturing,Inc. ........ ... ... ... ... ... 6.50% 04/01/2027 385 408,839 0.0
Clarios Global LP/Clarios US Finance Co...................... 4.38% 05/15/2026 EUR 2,536 3,205,138 0.2
Clarios Global LP/Clarios US Finance Co...................... 6.25% 05/15/2026 USD 2,459 2,625,696 0.2
Ford Motor CO. ..ottt ettt e e e 8.50% 04/21/2023 2,365 2,640,704 0.2
Ford Motor CO. ..ottt e e e 9.00% 04/22/2025 403 492347 0.0
Ford Motor Credit Co. LLC. . ........ ... ., 3.09% 01/09/2023 400 407,609 0.0
Ford Motor Credit Co. LLC. .. ... ... 3.10% 05/04/2023 400 408,055 0.0
Ford Motor Credit Co. LLC. . ........ ... ., 3.22% 01/09/2022 869 878,170 0.1
Ford Motor Credit Co. LLC. .. ... ...t 4.06% 11/01/2024 495 522,948 0.0
Ford Motor Credit Co. LLC. .. ....... ..., 4.14% 02/15/2023 1,200 1,245,880 0.1
Goodyear Tire & Rubber Co. (The)........... .. ... . ... ... 5.00% 07/15/2029 2,071 2,114,002 0.2
THO Verwaltungs GmbH(a) . .. ... 3.63% 05/15/2025 EUR 915 1,137,547 0.1
THO Verwaltungs GmbH(a) . . . ....... ... 4.75% 09/15/2026 USD 2,000 2,053,977 0.2
THO Verwaltungs GmbH(a) . .. ... 6.00% 05/15/2027 1,240 1,306,694 0.1
Jaguar Land Rover Automotive PLC. . .......... ... ... ... .. 2.20% 01/15/2024 EUR 132 158,750 00
Jaguar Land Rover Automotive PLC.......................... 5.88% 11/15/2024 130 172,373 00
Jaguar Land Rover Automotive PLC. . .......... ... ... ... .. 5.88% 01/15/2028 USD 698 710,947 0.1
Jaguar Land Rover Automotive PLC.......................... 6.88% 11/15/2026 EUR 2,567 3,577,098 03
Jaguar Land Rover Automotive PLC. . .......... ... ... ... .. 7.75% 10/15/2025 USD 1,465 1,595,673 0.1
Meritor, INC. . . ..ot 6.25% 02/15/2024 1,374 1,388,317 0.1
Meritor, INC. . . . oo 6.25% 06/01/2025 234 248978 0.0
Tenneco, INC. .. ..ot 7.88% 01/15/2029 1,207 1,352,843 0.1
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ZFFinance GmbH . ....... .. .. .. ... .. 3.00% 09/21/2025 EUR 2000 $ 25570422 0.2%
ZF North America Capital,Inc.......... ... ... ... ... ...... 4.50% 04/29/2022 USD 3475 3,575,097 03
ZF North America Capital,Inc....... ... ... .. ... ... ..... 4.75% 04/29/2025 1,700 1,844 488 0.1

42,083,734 3.1

KONJUNKTURABHANGIGE KONSUMGUTER - UNTERHALTUNG

Boyne USA,INC. ... oot 4.75% 05/15/2029 1,347 1,388,046 0.1
Carnival Corp. . ..o ot 1.88% 11/07/2022 EUR 3,465 4,178,762 0.3
Carnival Corp. . ..ottt 5.75% 03/01/2027 USD 1,744 1,853,000 0.1
Carnival Corp. . ..o ot 10.13% 02/01/2026 EUR 633 900,284 0.1
Carnival Corp. . ..ottt 11.50% 04/01/2023 USD 2,768 3,165,293 0.2
Cedar Fair LP/Canada’s Wonderland Co./

Magnum Management Corp./Millennium Op. ................ 5.38% 04/15/2027 1,010 1,035,894 0.1
Cedar Fair LP/Canada’s Wonderland Co./

Magnum Management Corp./Millennium Op. ................ 5.50% 05/01/2025 4,942 5,162,641 04
Mattel, INC.. ... oot 3.38% 04/01/2026 5915 6,130,887 0.5
Mattel, INC.. . . ..o 5.88% 12/15/2027 2,000 2,190,829 0.2
NCL Corp., Ltd.. . oo 3.63% 12/15/2024 6,921 6,619417 0.5
Royal Caribbean Cruises Ltd. . .......... ... ... ..., 5.50% 04/01/2028 2,669 2,805,786 0.2
Royal Caribbean Cruises Ltd. . ......... ... ... ... 10.88% 06/01/2023 1445 1,658,138 0.1
Royal Caribbean Cruises Ltd. . .......... ... ... ..., 11.50% 06/01/2025 2,603 3,012,973 0.2
SeaWorld Parks & Entertainment,Inc. ........................ 8.75% 05/01/2025 932 1,008,443 0.1
Silversea Cruise Finance Ltd. . .......... ... ... ... ... ...... 7.25% 02/01/2025 1,005 1,040,112 0.1
Six Flags Theme Parks,Inc.. . ........ ... .. ... i ... 7.00% 07/01/2025 4,298 4,631,308 0.3
Vail Resorts, Inc. .. ... 6.25% 05/15/2025 912 972,254 0.1
Viking Cruises Ltd. ....... .. i 13.00% 05/15/2025 2,387 2,795,092 0.2
Viking Ocean Cruises Ship VITLtd. .......................... 5.63% 02/15/2029 836 847,222 0.1
VOCEscrow Ltd.. .. ..ot 5.00% 02/15/2028 2,000 2,015,006 0.1

53411887 40

KONJUNKTURABHANGIGE KONSUMGUTER - SONSTIGE

Adams Homes, InC. . ... i 7.50% 02/15/2025 2,176 2,289,813 0.2
Brookfield Residential Properties, Inc./

Brookfield Residential USLLC ........................... 6.25% 09/15/2027 5,800 6,120,282 04
Caesars Entertainment, Inc. .. ............................... 6.25% 07/01/2025 5,493 5,792,072 04
Churchill Downs, Inc. . ...t 5.50% 04/01/2027 5,009 5,209,367 04
Empire Communities COrp. . .. .....c.uuuuninnennenn. . 7.00% 12/15/2025 3,716 3,941,403 03
Five Point Operating Co. LP/Five Point Capital Corp............. 7.88% 11/15/2025 4,400 4,650,658 03
Forestar Group, Inc........ ... 3.85% 05/15/2026 2,578 2,589,667 0.2
Forterra Finance LLC/FRTA Finance Corp. .................... 6.50% 07/15/2025 2,232 2,405,486 0.2
Hilton Domestic Operating Co.,Inc........................... 5.38% 05/01/2025 2,688 2.,827.461 0.2
Hilton Grand Vacations Borrower LLC/

Hilton Grand Vacations Borrower,Inc....................... 6.13% 12/01/2024 2,800 2,947,173 0.2
International Game Technology PLC ......................... 4.13% 04/15/2026 3439 3,552,443 0.3
International Game Technology PLC ......................... 6.50% 02/15/2025 275 305,497 0.0
KBHOME . ...t 7.00% 12/15/2021 496 505,163 0.0
KBHOME . ... e 7.50% 09/15/2022 1,059 1,141,073 0.1
KBHOME . ...t 7.63% 05/15/2023 840 914,424 0.1
Marriott Ownership Resorts, Inc.. .. ...... ... .. ... ... .. ... 6.13% 09/15/2025 723 768,846 0.1
Marriott Ownership Resorts, Inc/ILGLLC .................... 6.50% 09/15/2026 5,318 5,540,453 04
Mattamy Group COIP. . .. .o it it et 5.25% 12/15/2027 870 906,720 0.1
MGM Resorts International . .. ..., 6.00% 03/15/2023 1,207 1,289,981 0.1
MGM Resorts International . ... ......... .. .. i 7.75% 03/15/2022 865 907,240 0.1
Royal Caribbean Cruises Ltd. . ............. ... ... 9.13% 06/15/2023 2,000 2,210,000 0.2
Samsonite FiIncOSARL .. ... ... ... i 3.50% 05/15/2026 EUR 272 323,075 0.0
Scientific Games International, Inc.. . ......................... 5.00% 10/15/2025 USD 4987 5,138,019 04
Shea Homes LP/Shea Homes Funding Corp. ................... 4.75% 02/15/2028 2,155 2,158,373 0.1
Standard Industries, Inc/NJ. . ....... ... . i 5.00% 02/15/2027 5,000 5,177,178 04
Taylor Morrison Communities, Inc.. . ........... ... ... ...... 5.88% 06/15/2027 2011 2,258,773 0.2
Taylor Morrison Communities, Inc./

Taylor Morrison Holdings I, Inc. .. .......... ... ... ...... 5.88% 04/15/2023 235 249,100 0.0
Toll Brothers Finance Corp.. .. .......ooveiiiineiinao.. 4.38% 04/15/2023 5,176 5,431,495 04
Travel + Leisure Co. ... oov it e 6.63% 07/31/2026 155 177452 0.0
Wyndham Destinations, Inc. ............. ... . ... ... 3.90% 03/01/2023 4,000 4,138,033 0.3
Wynn Resorts Finance LLC/Wynn Resorts Capital Corp.. .. ....... 7.75% 04/15/2025 3,000 3,233,157 0.2

85,099,877 6.3

KONJUNKTURABHANGIGE KONSUMGUTER — RESTAURANTS

1011778 BC ULC/New Red Finance,Inc. .................. ... 3.88% 01/15/2028 1,894 1,901,254 0.1
1011778 BC ULC/New Red Finance,Inc. ..................... 4.38% 01/15/2028 2,000 2,024,751 0.2
1011778 BC ULC/New Red Finance,Inc. .................. ... 5.75% 04/15/2025 3,112 3,297,583 0.3
IRB Holding Corp.. . . ...ooii it 7.00% 06/15/2025 1,761 1,901,834 0.1
KFC Holding Co./Pizza Hut Holdings LLC/

Taco Bell of America LLC ............................... 4.75% 06/01/2027 1,159 1,214,113 0.1
KFC Holding Co./Pizza Hut Holdings LLC/

Taco Bell of AmericaLLC ........... .. ..., 5.25% 06/01/2026 1,886 1,935,508 0.1
Yum! Brands,Inc. ... . o o o ool 7.75% 04/01/2025 1,408 1,531,468 0.1

13,806,511 1.0
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KONJUNKTURABHANGIGE KONSUMGUTER - EINZELHANDLER

Burlington Coat Factory Warehouse Corp. ..................... 6.25% 04/15/2025 USD 900 $ 971,187 0.1%
Dufry One BV ... 2.50% 10/15/2024 EUR 2,375 2,862,071 0.2
Hanesbrands, Inc.. ......... ... i 4.63% 05/15/2024 USD 5,155 5,467,618 04
Hanesbrands, InC.. .. ... .. 4.88% 05/15/2026 988 1,057,487 0.1
LBrands,InC.. . ..ot 5.25% 02/01/2028 3,250 3,531,948 0.2
Levi Strauss & Co.. ..ottt 5.00% 05/01/2025 972 992,004 0.1
Magic Mergeco, InC. . ...t 5.25% 05/01/2028 4950 5,007,399 0.3
Penske Automotive Group,Inc........... ... .. ... ... ... 3.50% 09/01/2025 4,155 4,278 406 0.3
Penske Automotive Group,Inc........... ... ... ..., 5.50% 05/15/2026 723 744214 0.1
PetSmart, Inc./PetSmart Finance Corp............ ... ... ..... 4.75% 02/15/2028 941 974,720 0.1
Specialty Building Products Holdings LLC/SBP Finance Corp.. . ... 6.38% 09/30/2026 3,595 3,748,154 0.3
SRS Distribution, Inc. . ........ . 4.63% 07/01/2028 3,832 3,868,066 03
Staples, INC. .. ..o 7.50% 04/15/2026 3,626 3,761,838 0.3
TPro Acquisition COrp. . ...ttt 11.00% 10/15/2024 641 704,637 0.1
William Carter Co. (The). ... 5.50% 05/15/2025 533 562,422 0.0
William Carter Co. (The). .. ...t 5.63% 03/15/2027 4,715 4,939,589 0.3
43,471,760 3.2

NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Albertsons Cos., Inc./Safeway, Inc./New Albertsons LP/

Albertsons LLC . ... ... o 3.25% 03/15/2026 913 917450 0.1
Albertsons Cos., Inc./Safeway, Inc./New Albertsons LP/

Albertsons LLC . ... ... o 3.50% 02/15/2023 3,469 3,558,334 03
Albertsons Cos., Inc./Safeway, Inc./New Albertsons LP/

Albertsons LLC . ... ... o 4.63% 01/15/2027 2428 2,513,257 0.2
Albertsons Cos., Inc./Safeway, Inc./New Albertsons LP/

Albertsons LLC . ... ... o 5.75% 03/15/2025 203 208,469 0.0
Avantor Funding, Inc. ........ ... . ... 2.63% 11/01/2025 EUR 2,333 2,919,803 0.2
Catalent Pharma Solutions, Inc.. .. ............ ... ... .. ...... 5.00% 07/15/2027 USD 4,000 4,162,109 03
CD&R Smokey Buyer,Inc. ... 6.75% 07/15/2025 1,652 1,763,502 0.1
Cheplapharm Arzneimittel GmbH . . .......... ... ... ... ..... 3.50% 02/11/2027 EUR 497 609,972 0.0
CHS/Community Health Systems,Inc......................... 6.63% 02/15/2025 USD 1,290 1,356,951 0.1
Cidron Aida FincoSARL. .. ....... .. .. i 5.00% 04/01/2028 EUR 393 485,165 0.0
Emergent BioSolutions, Inc. ............... .. ... .. 3.88% 08/15/2028 USD 3447 3,384,664 0.3
Global Medical Response, Inc. .......... ... .. ... ... ... 6.50% 10/01/2025 1,025 1,055,158 0.1
HCA,INC. . o e 5.88% 02/15/2026 2,278 2,604,254 0.2
IQVIA,INC. ..ot 1.75% 03/15/2026 EUR 2,202 2,708,360 0.2
IQVIA,INC. ottt e e 500% 10/15/2026 USD 4,139 4,294 982 0.3
Kraft Heinz Foods Co.. ... 3.88% 05/15/2027 2,000 2,190,574 0.2
Kraft Heinz Foods Co.. .. ..o vt 4.63% 01/30/2029 3,393 3,837,517 03
Kronos Acquisition Holdings, Inc/KIK Custom Products, Inc. . . ... 5.00% 12/31/2026 2,856 2,904,423 0.2
Lamb Weston Holdings, Inc. . ........ .. ... .. ... . ... . 4.63% 11/01/2024 2,000 2,070,299 0.2
Lamb Weston Holdings, Inc. .. ......... ... ... ... ... ... . 4.88% 11/01/2026 2,000 2,070,127 0.2
Legacy LifePoint Health LLC . ....... ... ... ... ... . ... ... 4.38% 02/15/2027 5,930 5,915,053 04
Legacy LifePoint Health LLC . .......... ... ... .. ... ... 6.75% 04/15/2025 610 646,958 0.1
MEDNAX,INC. .ottt e e e 6.25% 01/15/2027 3,734 3,960,742 0.3
ModivCare, INC. . .. ..ot 5.88% 11/15/2025 3,091 3,261,680 0.2
Newell Brands, Inc. . . ... 470% 04/01/2026 3811 4,283,131 0.3
Newell Brands, Inc. .. ... ... 4.88% 06/01/2025 418 464 813 0.0
Organon Finance 1 LLC ....... ... . ... i 4.13% 04/30/2028 2,728 2,753,012 0.2
Par Pharmaceutical,Inc. .......... ... ... ... .. .. ... 7.50% 04/01/2027 2,671 2,725,646 0.2
Post Holdings, Inc.. . . ... 5.75% 03/01/2027 5,926 6,207,365 0.5
RPEscrow Issuer LLC. . ... ... . i 5.25% 12/15/2025 2,631 2,723,113 0.2
Spectrum Brands, Inc. ......... ... .. i 5.75% 07/15/2025 175 179428 00
Syneos Health, Inc. ........ .. ... i 3.63% 01/15/2029 2401 2,349,236 0.2
Tenet Healthcare Corp. ... 4.63% 09/01/2024 605 620,095 0.0
Tenet Healthcare COrp. . ........oouiiniiinii .. 4.88% 01/01/2026 4432 4,576,624 03
Tenet Healthcare Corp. ... 5.13% 05/01/2025 3470 3,518,718 0.3
US Acute Care Solutions LLC. ... .. ... ... 6.38% 03/01/2026 1,126 1,165,302 0.1
WASH Multifamily Acquisition,Inc. ...................... ... 5.75% 04/15/2026 1,524 1,587,503 0.1

92,553,789 6.9

ENERGIE

Antero Resources Corp.. . ... 8.38% 07/15/2026 345 389,170 0.0
Apache COorp. . ..ot 4.63% 11/15/2025 466 494795 0.0
APAChe COTP. . .ottt 4.88% 11/15/2027 429 450,403 0.0
Blue Racer Midstream LLC/Blue Racer Finance Corp. ........... 7.63% 12/15/2025 3,925 4,245,339 0.3
Callon Petroleum, Co. .. ...t 6.25% 04/15/2023 1,390 1,316,509 0.1
CITGO Petroleum COorp. ... .ovvv it 6.38% 06/15/2026 1,774 1,824,690 0.1
CITGO Petroleum COorp. . .. .ovvt et 7.00% 06/15/2025 1,749 1,818,295 0.1
CNX Resources COorp. . . .vvvvti et 725% 03/14/2027 2,000 2,149,196 0.2
Comstock Resources,Inc. . ............ ... ... ..., 7.50% 05/15/2025 118 122,366 0.0
Continental Resources, Inc/OK . ........... ... ... ... ...... 3.80% 06/01/2024 3,363 3,530,770 0.3
DCP Midstream Operating LP. . ...... .. ... .. ... . ... ... 495% 04/01/2022 4441 4,538,242 03
EnLink Midstream LLC. .. ... ... .. i 5.63% 01/15/2028 815 848,465 0.1
EnLink Midstream Partners LP . .. ........................... 4.15% 06/01/2025 2,035 2,079,093 0.2
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EnLink Midstream Partners LP . .. ......... .. ... ... .. ...... 440% 04/01/2024 USD 1579 $ 1,638,603 0.1%
EnLink Midstream Partners LP . .. ........................... 4.85% 07/15/2026 3,721 3777424 03
EQM Midstream Partners LP. .. ........ ... ... .. ... .. ... ... 4.75% 07/15/2023 632 660,080 0.1
EQM Midstream Partners LP. .. ......................oou.. 5.50% 07/15/2028 964 1,028,699 0.1
EQM Midstream Partners LP. .. ........ ... ... .. ... .. ... ... 6.00% 07/01/2025 3,000 3,248 437 0.2
EQT COrp. - vttt et e e e e e e 3.00% 10/01/2022 70 71,497 0.0
EQT COrp. .ottt e 7.63% 02/01/2025 456 532413 0.0
Genesis Energy LP/Genesis Energy Finance Corp................ 5.63% 06/15/2024 543 543,622 0.0
Genesis Energy LP/Genesis Energy Finance Corp................ 7.75% 02/01/2028 1,646 1,654,803 0.1
Genesis Energy LP/Genesis Energy Finance Corp................ 8.00% 01/15/2027 3415 3,525,699 03
Hess Midstream Operations LP .. ........ ... .. ... ... .. ... 5.63% 02/15/2026 962 999,989 0.1
Independence Energy Finance LLC........................... 7.25% 05/01/2026 4,554 4,616,016 03
Nabors Industries Ltd. .. ... i 725% 01/15/2026 2,310 2,055,362 0.2
Nabors Industries, Inc.. . ......... ... .. ... i 5.75% 02/01/2025 750 622,189 0.0
Neptune Energy BondcoPLC ....... ... ... .. ... ... ..... 6.63% 05/15/2025 287 293,246 0.0
New Fortress Energy,Inc. ........ ... .. .. .o .. 6.75% 09/15/2025 4,940 5,016,372 04
NGL Energy Operating LLC/NGL Energy Finance Corp. ......... 7.50% 02/01/2026 1474 1,532,854 0.1
NGL Energy Partners LP/NGL Energy Finance Corp. ............ 7.50% 11/01/2023 2,067 2,013,610 0.2
Occidental Petroleum Corp.. . ....... ..., 2.70% 02/15/2023 1,097 1,104,246 0.1
Occidental Petroleum Corp.. .. ........ooiiiiiin .. 2.90% 08/15/2024 2,702 2,698,949 0.2
Occidental Petroleum Corp.. . ....... ..., 3.20% 08/15/2026 232 224 315 00
Occidental Petroleum Corp.. .. ... . 5.50% 12/01/2025 1,285 1,383,882 0.1
Occidental Petroleum Corp.. . ....... ..., 5.55% 03/15/2026 732 783,283 0.1
Ovintiv Exploration, Inc.. .. ....... ... .. i 5.75% 01/30/2022 2,078 2,144,756 0.2
PBF Holding Co. LLC/PBF Finance Corp...................... 9.25% 05/15/2025 3,190 3,282,439 0.2
PDC Energy, INC. . . ..ot 5.75% 05/15/2026 1,126 1,173,422 0.1
Range Resources COrp. .. .....ooiiiiiin i 5.00% 03/15/2023 908 935971 0.1
Renewable Energy Group,Inc. ....... ... ... .. ... . ....... 5.88% 06/01/2028 1,532 1,593,786 0.1
SMERNErgy Co.. . oottt e 6.13% 11/15/2022 2,315 2,304,998 0.2
Transocean Phoenix 2 Ltd.. . ........... ... ... .. i, 7.75% 10/15/2024 1,307 1,323,197 0.1
Transocean Poseidon Ltd. . .......... ... ... ... ... ......... 6.88% 02/01/2027 1,040 1,015,348 0.1
Transocean Sentry Ltd. . ...... ... ... ... ... i 5.38% 05/15/2023 1,265 1,213,327 0.1
Weatherford International Ltd.. . . ........... ... ... . ... ...... 11.00% 12/01/2024 393 397,004 00
Western Midstream Operating LP . ........................... 4.00% 07/01/2022 495 506,282 0.0
Western Midstream Operating LP . ....... ... .. ... ... .. ... 4.35% 02/01/2025 5,709 5974773 04

85,098,226 6.3

SONSTIGE INDUSTRIEWERTE

American Builders & Contractors Supply Co.,Inc. .............. 4.00% 01/15/2028 3,000 3,065,923 0.2
AVIENE COTP.. . v ettt et e et e e e e 5.75% 05/15/2025 4,760 5,027,483 04
KAR Auction Services,Inc.. . .......... ... i 5.13% 06/01/2025 6,004 6,133,048 04
Laureate Education, Inc. ........... ... . ... . .. i 8.25% 05/01/2025 683 711,174 0.1
Travis Perkins PLC . ... ... .. i 4.50% 09/07/2023 GBP 2,000 3,022,379 0.2
Univar Solutions USA, Inc./Washington. . ..................... 5.13% 12/01/2027 USD 2,000 2097978 0.2
20,057,985 1.5
DIENSTLEISTUNGEN
Allied Universal Holdco LLC/Allied Universal Finance Corp. .. ... 6.63% 07/15/2026 5,644 5,992,770 04
Allied Universal Holdco LLC/Allied Universal Finance Corp./

AtlasLuxco 4 SARL . . . ..o o ot 4.63% 06/01/2028 930 927,691 0.0
ANGIGroup LLC . ..ot 3.88% 08/15/2028 2215 2,174,016 0.2
APX Group,Inc. . ... .o i 6.75% 02/15/2027 2,100 2,223 875 0.2
APX Group, InC. .. ..ot 7.88% 12/01/2022 3484 3499961 0.3
Aramark Services,InC.. . ........ ... . . 4.75% 06/01/2026 2.480 2,538,900 0.2
Aramark Services, InC............ . 5.00% 04/01/2025 3,298 3,380,487 0.2
eDreams ODIGEO SA. ... ... e 5.50% 09/01/2023 EUR 984 1,193,371 0.1
Garda World Security COorp.. . .. .ovvvtii i 4.63% 02/15/2027 USD 5424 5439811 04
Intertrust Group BV . .. ... 3.38% 11/15/2025 EUR 2,861 3,565,952 0.3
ION Trading Technologies SARL . . ....... ... .. ..., 5.75% 05/15/2028 USD 2,521 2,557,768 0.2
Prime Security Services Borrower LLC/Prime Finance, Inc. . ... ... 3.38% 08/31/2027 1,000 960,534 0.1
Prime Security Services Borrower LLC/Prime Finance, Inc. .. .. ... 525% 04/15/2024 4,337 4,619,222 03
Prime Security Services Borrower LLC/Prime Finance, Inc. . ... ... 5.75% 04/15/2026 720 786,889 0.1
Prime Security Services Borrower LLC/Prime Finance, Inc. .. .. ... 6.25% 01/15/2028 500 516,662 00
Ritchie Bros Auctioneers,Inc............... ... ... . ... ... .. 5.38% 01/15/2025 406 418,208 00
Sabre GLBL,INC.. .. ..ot 7.38% 09/01/2025 1,440 1,553,121 0.1
Sabre GLBL,INC.. .. ..ot 9.25% 04/15/2025 2,252 2,636,455 0.2
Square, INC. . ..ot 2.75% 06/01/2026 6,522 6,574,186 0.5
TripAdvisor,Inc. . ... 7.00% 07/15/2025 3,655 3,937,896 0.3
Verisure Holding AB ... ... ... . 3.25% 02/15/2027 EUR 3316 4,076,160 0.3

59,573,935 44

TECHNOLOGIE

Avaya, Inc.. ... 6.13% 09/15/2028 USD 1,719 1,823,560 0.1
Boxer Parent Co.,Inc. .......... ... ... .. .. . . . . 7.13% 10/02/2025 5,132 5,499,532 04
CDK Global,INC.. ...t e 4.88% 06/01/2027 2,000 2,109,356 0.2
CDK Global,InC.. ... 5.00% 10/15/2024 2,375 2,616,040 0.2
CDW LLC/CDW Finance COorp. .. ...oovunneiiineenn. 4.13% 05/01/2025 5018 5245334 04
CommScope, INC.. .. ..ot 5.50% 03/01/2024 3,416 3,519,614 03
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Dell International LLC/EMC COrp.. ... .vvoviiiniin . 713% 06/15/2024 USD 2521 $ 2,575400 0.2%
Imola Merger COrp. . . ....outuu ittt 4.75% 05/15/2029 1911 1,930,457 0.1
Ingram Micro,Inc.. . ... o 545% 12/15/2024 450 515,381 0.0
Microchip Technology,Inc........... .. ... .. ... . ....... 4.25% 09/01/2025 7,073 7423382 0.5
NCR COIP. . o ettt e e e e e e e e 5.75% 09/01/2027 3,099 3,262,965 0.2
NCR COIP. . o vttt et e e e e e e e e e e 8.13% 04/15/2025 709 772,498 0.1
NOKIA OYj. . o v et 3.38% 06/12/2022 2,805 2,881,434 0.2
Pitney Bowes, Inc. .. ... 6.88% 03/15/2027 1,183 1,227,264 0.1
Presidio Holdings, Inc.. . ....... ... .. o i 4.88% 02/01/2027 3,057 3,140 911 0.2
Rackspace Technology Global,Inc............................ 3.50% 02/15/2028 7,244 6,972,783 0.5
Seagate HDD Cayman. .......... ...t . 4.88% 03/01/2024 1458 1,571,141 0.1
Veritas US, Inc./Veritas Bermuda Ltd.. .. ...................... 7.50% 09/01/2025 6,043 6,878,353 0.5
Western Digital Corp. ... 4.75% 02/15/2026 5,714 6,347,058 0.5
XETOX COTP. + oo ettt et et e e e e 4.07% 03/17/2022 2,049 2,086,843 0.2
XETOX COTP. o vttt e e e e e 438% 03/15/2023 1,992 2,072,593 0.2
70,471,899 5.2
TRANSPORTWESEN - FLUGGESELLSCHAFTEN
American Airlines, Inc/AAdvantage Loyalty IPLtd.............. 5.50% 04/20/2026 2,713 2,865,095 0.2
Hawaiian Brand Intellectual Property Ltd./
HawaiianMiles Loyalty Ltd. . .. ........................... 5.75% 01/20/2026 3,868 4,109,750 03
Spirit Loyalty Cayman Ltd./Spirit IP Cayman Ltd.. .............. 8.00% 09/20/2025 3478 3,944,262 0.3
United Airlines, InC.. . ...t 4.38% 04/15/2026 4,842 5,018,964 04
15,938,671 1.2
TRANSPORTWESEN — DIENSTLEISTUNGEN
Avis Budget Car Rental LLC/Avis Budget Finance,Inc. .......... 5.75% 07/15/2027 254 267,503 0.0
Heathrow Finance PLC ......... .. .. .. ... .. ..t 5.25% 03/01/2024 GBP 2,000 2,990,400 0.2
Loxam SAS ... 3.50% 04/15/2022 EUR 389 474,568 0.1
Modulaire Global Finance PLC. ............................. 6.50% 02/15/2023 497 616,043 0.1
Modulaire Global Finance PLC.............. ... .. ... .. ...... 8.00% 02/15/2023 USD 2921 2,976,597 0.2
XPO Logistics, INC. . . ..ot 6.75% 08/15/2024 385 402,596 0.0
7,127,707 0.6
875923,123 649
FINANZINSTITUTE
BANKWESEN
Alliance Data Systems COrp.. . ......c.oviuiiiniinnnn. . 4.75% 12/15/2024 5,078 5,233,429 04
Ally Financial,Inc. ...... ... . . i 5.75% 11/20/2025 2,860 3,288,254 0.2
Banco Bilbao Vizcaya Argentaria SA(b) . ......... ... ... ... 5.88% 05/24/2022 EUR 1,400 1,779,794 0.1
Banco Santander SA(D) . . .. ..o 6.75% 04/25/2022 2,800 3,573,107 0.3
CaixaBank SA(D). .. ..o 5.88% 10/09/2027 1,000 1,393,876 0.1
CIT Group,InC. . ..ot e 393% 06/19/2024 USD 518 548,553 0.0
CITGroup,Inc. . ..o e 5.00% 08/15/2022 1,986 2,086,847 0.2
CIT Group, InC. . ..ottt e 5.00% 08/01/2023 945 1,027,373 0.1
Intesa Sanpaolo SpA ... ... ... 5.02% 06/26/2024 3471 3,783,577 03
Intesa Sanpaolo SpA . ... ... ... 5.71% 01/15/2026 2,289 2,591,186 0.2
Natwest Group PLC, Series U(b) (C) . .. ..ot 2.52% 09/30/2027 3,300 3,277,280 0.2
Societe Generale SA(D) ... ..o vt 8.00% 09/29/2025 1,975 2319515 0.2
UniCredit SPA(D). . .o oot 9.25% 06/03/2022 EUR 2,539 3,336,878 0.2
34,239,669 2.5
MAKLER
LPL Holdings, InC.. . . ... .ot 4.63% 11/15/2027 USD 510 532,562 0.0
NFEP COIP. .ot 7.00% 05/15/2025 493 540444 0.1
1,073,006 0.1
FINANZEN
Enova International, Inc. . ........... .. ... ..., 8.50% 09/15/2025 2814 2,925,643 0.2
goeasy Ltd.. ... .o 4.38% 05/01/2026 1,943 1,968,572 0.2
goeasy Ltd.. .. ..o 5.38% 12/01/2024 4,781 4,943,162 04
Lincoln Financing SARL. ... ... .. .. i 3.63% 04/01/2024 EUR 5,074 6,265,468 0.5
NaVIEnt COrP.. . v v ettt et e e e e 5.50% 01/25/2023 USD 4409 4,624,863 0.3
Navient Corp.. ..o vv vttt e 6.50% 06/15/2022 455 476,408 0.0
NaVIEnt COrP.. . v v ettt et e e e e 7.25% 09/25/2023 914 1,002,820 0.1
SLM COIP. . o ettt e e e e e 420% 10/29/2025 4,631 4.908,131 04
SLM COTP. . o ettt e e e e e e e e e 5.13% 04/05/2022 1,802 1,840,859 0.1
28,955,926 2.2
VERSICHERUNGEN
AmWINS Group,Inc. ... ... 7.75% 07/01/2026 3,017 3,208,629 0.2
Centene COIP. ..ottt e e 5.38% 08/15/2026 3,889 4,068,483 0.3
7,277,112 0.5
SONSTIGE FINANZWERTE
Intrum AB ... 2.75% 07/15/2022 EUR 233 284,010 0.0
Intrum AB ... 3.13% 07/15/2024 2,000 2,453,620 0.2
Intrum AB ... 3.50% 07/15/2026 1,346 1,662,230 0.1
Intrum AB ... 4.88% 08/15/2025 644 826,585 0.1
5,226,445 04
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REITS
Aedas Homes Opco S1...... .. .. .. .. o ... 4.00% 08/15/2026 USD 367 $ 455,640 0.0%
Diversified Healthcare Trust . ........... ... . ... ... ...... 9.75% 06/15/2025 5471 6,073,552 04
EPR Properties. ...t 5.25% 07/15/2023 697 729,579 0.1
Iron Mountain,Inc. ........ .. ... . ... . o i 4.88% 09/15/2027 3,772 3,907,126 03
MGM Growth Properties Operating Partnership LP/
MGP Finance Co-Issuer,Inc. ......................... 5.63% 05/01/2024 5977 6,433,354 0.5
MPT Operating Partnership LP/MPT Finance Corp........... 5.00% 10/15/2027 5,000 5,270,671 04
MPT Operating Partnership LP/MPT Finance Corp........... 5.25% 08/01/2026 960 989,707 0.1
Via Celere Desarrollos . . ..., 5.25% 04/01/2026 EUR 1,486 1,875,867 0.1
VICI Properties LP/VICI Note Co.,Inc.................... 4.25% 12/01/2026 USD 3,000 3,088.236 0.2
28,823,732 2.1
105,595.890 7.8
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
Calpine Corp.. ...t 4.50% 02/15/2028 3,936 3,977.979 03
Calpine Corp.. . ...ttt 5.25% 06/01/2026 1,399 1,439,770 0.1
NRG Energy,Inc........... ... .. o oo i 6.63% 01/15/2027 4,017 4,167,903 03
Orano SA .. ... 4.88% 09/23/2024 EUR 1,150 1,586,510 0.1
Vistra Operations Co. LLC .......................... ... 5.50% 09/01/2026 USD 5,937 6,134,620 0.5

17,306,782 1.3

SONSTIGE VERSORGUNGSBETRIEBE
Solaris Midstream Holdings LLC ........................ 7.63% 04/01/2026 2,878 3,014,788 0.2

20,321,570 1.5
1,001.840,583 _74.2

INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT

INDUSTRIE
GRUNDSTOFFE
Anglo American Capital PLC ........................ ... 3.63% 09/11/2024 4336 4,704,385 0.3
Glencore Finance Canada Ltd.. . ......................... 4.25% 10/25/2022 1,977 2,076,206 0.1
Glencore Finance Europe Ltd.. ...... ... ... ... ... ..... 1.88% 09/13/2023 EUR 910 1,151,486 0.1
Glencore Funding LLC ...... ... ... ... ..., 4.13% 05/30/2023 USD 950 1,012,033 0.1
Huntsman International LLC . ........................... 5.13% 11/15/2022 2,635 2,771,857 0.2
Smurfit Kappa Acquisitions ULC ........................ 2.88% 01/15/2026 EUR 1,631 2,199,200 0.2
13,915,167 1.0
INVESTITIONSGUTER
Westinghouse Air Brake Technologies Corp. ............... 3.20% 06/15/2025 USD 340 362,977 0.0
KOMMUNIKATIONSMEDIEN
Time Warner Cable LLC .. ............ ... iiininaa.. 4.00% 09/01/2021 2,643 2,649,907 0.2
Walt Disney Co.(The) . ..., 4.00% 10/01/2023 542 586,404 0.1

3,236,311 0.3

KOMMUNIKATION/TELEKOMMUNIKATION
Sprint Spectrum Co. LLC/Sprint Spectrum Co. II LLC/

Sprint Spectrum Co. IMLLC. ............ ... ..., 4.74% 03/20/2025 42813 5,163,136 04
KONJUNKTURABHANGIGE KONSUMGUTER — KFZ

General Motors Co. . ..o vttt 4.00% 04/01/2025 123 135,388 0.0
General Motors CO. .. oo vttt e 4.88% 10/02/2023 251 274,573 0.0
General Motors Financial Co.,Inc. ....................... 2.20% 04/01/2024 EUR 946 1,219,535 0.1
General Motors Financial Co.,Inc. ....................... 3.25% 01/05/2023 USD 490 509,820 00
General Motors Financial Co.,Inc. ....................... 3.70% 05/09/2023 502 528,718 0.1
General Motors Financial Co.,Inc. ....................... 4.00% 10/06/2026 38 42,106 00
General Motors Financial Co.,Inc. ....................... 4.25% 05/15/2023 304 324,749 0.0
General Motors Financial Co.,Inc. ....................... 4.30% 07/13/2025 118 131,037 00
General Motors Financial Co.,Inc. ....................... 5.10% 01/17/2024 2,449 2,711,121 0.2
General Motors Financial Co.,Inc. ....................... 5.25% 03/01/2026 159 184,218 00
General Motors Financial Co.,Inc. ....................... 5.65% 01/17/2029 415 501,612 0.0
Harley-Davidson Financial Services,Inc................... 3.35% 06/08/2025 273 291,754 00
Harley-Davidson Financial Services,Inc................... 3.88% 05/19/2023 EUR 2,600 3,405,941 03
Nissan Motor Acceptance Corp. ...............ovinn. . 2.60% 09/28/2022 USD 115 117,674 0.0
Nissan Motor Acceptance COrp. .. ........vvuuieuneenn .. 2.80% 01/13/2022 105 106,368 0.0
Nissan Motor Acceptance Corp. ...............ovinn. . 3.45% 03/15/2023 166 173,501 0.0
Nissan Motor Co., Ltd. ........... ... ... ... 4.35% 09/17/2027 2,993 3,270,099 0.3

13,928,214 10

KONJUNKTURABHANGIGE KONSUMGUTER - SONSTIGE

Genting New York LLC/GENNY Capital,Inc............... 3.30% 02/15/2026 2,544 2,552,751 0.2
Lennar COrp. .. ...oouuuiiii i 4.13% 01/15/2022 722 731,620 0.1
Lennar Corp. ......ooviiiii i 6.25% 12/15/2021 1,170 1,171,547 0.1
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Marriott International, Inc/MD, SeriesEE . ... ................. 5.75% 05/01/2025 USD 460 $ 533,948 0.0%
PulteGroup, InC.. . .. ..ot 5.00% 01/15/2027 1,879 2,199,637 0.1
PulteGroup,Inc.. ... . 5.50% 03/01/2026 780 916,354 0.1
8,105,857 0.6
KONJUNKTURABHANGIGE KONSUMGUTER - EINZELHANDLER
PVH COrp. . oot e 4.63% 07/10/2025 1,125 1,261,406 0.1
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Imperial Brands Finance PLC . ....... ... ... ... ... . ....... 3.50% 07/26/2026 1,207 1,294 874 0.1
SYSCO COIP. ettt e e e 5.65% 04/01/2025 1,000 1,168,051 0.1
Tesco PLC ..o 6.13% 02/24/2022 GBP 222 328,089 0.0
2,791,014 0.2
ENERGIE
Cenovus Energy,Inc........ ... . ... ... il 3.80% 09/15/2023 USD 325 343,379 0.0
Cenovus Energy, Inc....... ... .. i 4.25% 04/15/2027 1,515 1,683,332 0.1
Cenovus Energy,Inc........ .. .. . i 5.38% 07/15/2025 1,349 1,539,753 0.1
Cheniere Corpus Christi Holdings LLC . ...................... 7.00% 06/30/2024 3,728 4,286,793 03
Enable Midstream Partners LP . ............................. 4.40% 03/15/2027 2951 3,263,133 0.2
Enable Midstream Partners LP .. ....... ... ... ... . ... ...... 495% 05/15/2028 478 542,091 00
Energy Transfer LP ...... ... ... ... ... ... . ... ... 4.25% 03/15/2023 2,117 2,230,135 0.2
Energy Transfer LP . ... .. .. ... .. i 3.90% 07/15/2026 1,105 1,208,921 0.1
Indian Renewable Energy Development Agency Ltd., SeriesE . . . .. 7.13% 10/10/2022 INR 150,000 2,060,255 0.2
Marathon Petroleum Corp.. . . ... 4.50% 05/01/2023 USD 632 676,515 0.1
Marathon Petroleum Corp.. . ......... ... ... i 4.70% 05/01/2025 546 619,091 0.0
Marathon Petroleum Corp.. .. ... 4.75% 12/15/2023 2,019 2212975 0.2
ONEOK,INC. ..ottt e e e e e 2.20% 09/15/2025 809 833,740 0.1
ONEOK,INC. . .ot e 2.75% 09/01/2024 836 883,971 0.1
ONEOK,INC. ..ottt e e e e 5.85% 01/15/2026 1,188 1,411,737 0.1
Plains All American Pipeline LP/PAA Finance Corp.............. 3.60% 11/01/2024 1,829 1,966,906 0.1
Plains All American Pipeline LP/PAA Finance Corp.............. 4.50% 12/15/2026 510 571,516 0.0
Plains All American Pipeline LP/PAA Finance Corp.............. 4.65% 10/15/2025 745 832,970 0.1
Williams Cos.,Inc. (The). . ... 3.35% 08/15/2022 3,959 4,070,153 03
Williams Cos.,Inc. (The). ........ ... i 3.70% 01/15/2023 1,362 1,421,734 0.1
WPX Energy, InC. . ... 4.50% 01/15/2030 1,480 1,599,345 0.1
34,258,445 2.5
DIENSTLEISTUNGEN
Expedia Group,Inc........ ... 6.25% 05/01/2025 211 246,044 0.0
TECHNOLOGIE
Broadcom, InC.. ... ... i 4.11% 09/15/2028 3,683 4,077,642 03
Dell International LLC/EMC COrp.. ..« vvvvviiiiae i 6.02% 06/15/2026 596 711,181 0.1
Micron Technology,Inc. . ...... ... ... i 498% 02/06/2026 499 575,966 0.0
NXPBV/NXPFunding LLC .. ...... .. .. 4.63% 06/01/2023 2,302 2,485,153 0.2
7,849,942 0.6
TRANSPORTWESEN - FLUGGESELLSCHAFTEN
Delta AirLines, InC.. . ... ...t 7.00% 05/01/2025 1,783 2,074,346 0.2
Delta Air Lines, Inc./SkyMiles IPLtd. ........................ 4.50% 10/20/2025 1,889 2,032,703 0.1
Mileage Plus Holdings LLC/
Mileage Plus Intellectual Property Assets Ltd. .. .............. 6.50% 06/20/2027 2,299 2,524,107 0.2
Southwest Airlines Co.. .. ..ottt 4.75% 05/04/2023 1,351 1,456,313 0.1
Southwest Airlines Co.. .. ..ottt 5.25% 05/04/2025 1405 1,611,341 0.1
9,698,810 0.7
TRANSPORTWESEN — DIENSTLEISTUNGEN
United Rentals North America,Inc............................ 3.88% 11/15/2027 3,308 3,476,390 0.3
104,293,713 7.7
FINANZINSTITUTE
BANKWESEN
ABN AMRO Bank NV, SeriesE........... .. ... .. .. ... ... 6.25% 04/27/2022 1,093 1,147,799 0.1
AIBGroup PLC . . ... 4.26% 04/10/2025 2,292 2,489,290 0.2
AIBGroup PLC .. ... . . 4.75% 10/12/2023 1,083 1,181,014 0.1
Ally Financial,Inc. ...... ... . . i 4.13% 02/13/2022 869 891,379 0.1
BNP Paribas SA(D) . ..o v 6.75% 03/14/2022 200 207,281 0.0
Capital One Bank USANA . ... ... 3.38% 02/15/2023 2,167 2,275,949 0.2
Citigroup Capital XVIII(c) ........ ..o 091% 06/28/2067 GBP 4306 5,366,843 04
Credit Suisse Group Funding Guernsey Ltd.. ................... 1.25% 04/14/2022 EUR 4,237 5,228,267 04
HSBC Holdings PLC(b) . ...t 525% 09/16/2022 3,220 4,122,363 0.3
Lloyds Banking Group PLC(b) ..................... ... ..... 7.63% 06/27/2023 GBP 1,940 3,007,428 0.2
Mizuho Financial Group,Inc.(c) . ........ ... .. o ... 1.32% 09/13/2021 USD 2,779 2,787,841 0.2
Morgan Stanley . ........ ... 5.00% 11/24/2025 817 947,855 0.1
Natwest Group PLC. .. ... .. 2.00% 03/04/2025 EUR 1,080 1,385,822 0.1
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Santander Holdings USA,Inc................ .. ... . ... ... 440% 07/13/2027 USD 1592 $ 1,787.829 0.1%
Standard Chartered PLC . ....... ... ... ... .. ... . ....... 520% 01/26/2024 1913 2,107,782 0.1
UniCredit SpA . .. ... 2.57% 09/22/2026 1,375 1,396,571 0.1
36,331,313 2.7
FINANZEN
AerCap Ireland Capital DAC/AerCap Global Aviation Trust . . . . ... 2.88% 08/14/2024 186 194,002 0.0
AerCap Ireland Capital DAC/AerCap Global Aviation Trust . . .. ... 3.30% 01/23/2023 150 155,699 0.0
AerCap Ireland Capital DAC/AerCap Global Aviation Trust . . . . ... 4.45% 10/01/2025 474 520,379 0.1
AerCap Ireland Capital DAC/AerCap Global Aviation Trust . . .. ... 6.50% 07/15/2025 214 250,014 0.0
Aircastle Ltd. . ... ... 2.85% 01/26/2028 237 233,071 00
Aircastle Ltd. .. ... 4.13% 05/01/2024 70 74,534 0.0
Aircastle Ltd. . ... ... 4.25% 06/15/2026 21 22,744 00
Aircastle Ltd. .. ... 4.40% 09/25/2023 172 184,354 0.0
Aircastle Ltd. . ... ... 5.00% 04/01/2023 15 16,066 00
Aircastle Ltd. .. ... 525% 08/11/2025 3,808 4,242,647 03
Aviation Capital Group LLC ... ... .. ... 1.95% 01/30/2026 105 104,497 0.0
Aviation Capital Group LLC .. ....... ... . o i 2.88% 01/20/2022 1,025 1,036,346 0.1
Aviation Capital Group LLC . .. ... .. ... o 3.50% 11/01/2027 537 562,249 0.1
Aviation Capital Group LLC .. ....... ... . o i 3.88% 05/01/2023 1,191 1,248,190 0.1
Aviation Capital Group LLC . .. ... .. ... o 4.13% 08/01/2025 4 4,302 00
Aviation Capital Group LLC .. ....... . ... oo i 4.38% 01/30/2024 1,903 2,043.872 0.2
Aviation Capital Group LLC .. ...... .. ... o i 4.88% 10/01/2025 108 119,289 0.0
Aviation Capital Group LLC .. ....... . ... oo i 5.50% 12/15/2024 1,335 1.505.599 0.1
12,517,854 1.0
VERSICHERUNGEN
Hartford Financial Services Group, Inc. (The), Series ICON(c). . . .. 2.28% 02/12/2047 2,690 2,585,933 0.2
SONSTIGE FINANZWERTE
AerCap Ireland Capital DAC/AerCap Global Aviation Trust . ... ... 4.45% 04/03/2026 250 274,209 0.0
REITS
Digital Euro FincoLLC. . ..... ... . ... . o i i 2.50% 01/16/2026 EUR 1,594 2,134,733 0.2
GLP Capital LP/GLP Financing I, Inc.. . ...................... 3.35% 09/01/2024 USD 1,819 1,929,748 0.1
GLP Capital LP/GLP Financing I, Inc.. . ...................... 5.25% 06/01/2025 689 778 404 0.1
GLP Capital LP/GLP Financing I, Inc.. . ...................... 5.38% 11/01/2023 3,785 4,145,200 03
GLP Capital LP/GLP Financing I, Inc.. . ...................... 5.38% 04/15/2026 263 300,585 0.0
Office Properties Income Trust .. ... . 4.50% 02/01/2025 649 701,730 0.1
Omega Healthcare Investors, Inc. ........ ... ... ... ... .. ... 4.38% 08/01/2023 318 340,666 00
SpiritRealty LP .. ... ... 445% 09/15/2026 1,335 1,496,045 0.1
VornadoRealty LP...... ... ... ... . ... .. il 2.15% 06/01/2026 3313 3,347,002 0.2

15,174,113 1.1
66.883.422 50
171,177,135 127

BESICHERTE HYPOTHEKENVERPFLICHTUNGEN

NICHT STAATLICH VARIABEL VERZINSLICH
Connecticut Avenue Securities Trust

Series 2019-R05, Class IM2(C). . ..o oovvviiiii e 2.09% 07/25/2039 244 244 814 0.0
Series 2020-SBT1,Class 2M2(C) ... oo vvvviie e 3.74% 02/25/2040 192 198,146 00
Eagle Re Ltd., Series 2019-1,Class M2(c) ..................... 3.39% 04/25/2029 374 377,223 0.0
Federal Home Loan Mortgage Corp. Structured Agency
Credit Risk Debt Notes
Series 2013-DN2,Class M2(C) . . ..o o v v 4.34% 11/25/2023 128 130,733 00
Series 2014-DN3,Class M3(c) . ......oooviiiiiiii . 4.09% 08/25/2024 90 91,722 0.0
Series 2015-DNAL,Class M3(c). .. ...t 3.39% 10/25/2027 144 146,561 00
Series 2015-DNA2,Class M3(c). .. ....ooveiiiiiiiiean 3.99% 12/25/2027 850 864,293 0.1
Series 2015-DNA3,Class M3(c). .. ...t 4.79% 04/25/2028 550 569,291 0.1
Series 2015-HQA1,Class M3(c). .. .....oooiiiiiiiaeia 4.79% 03/25/2028 619 640,348 0.1
Series 2016-DNAL, Class M3(c). .. ..., 5.64% 07/25/2028 195 204,648 00
Series 2016-DNA3,Class M3(c). . .......ooviiiiiiiain 5.09% 12/25/2028 196 206,529 0.0
Series 2016-DNA4, Class M3(c). .. ..., 3.89% 03/25/2029 2,286 2,374,675 0.2
Series 2016-HQA2,Class M3(c). .. .....oooiiiiiiiiein 524% 11/25/2028 1,027 1075414 0.1
Series 2016-HQA3,Class M3(c). .. ...t 3.94% 03/25/2029 636 661,114 0.1
Series 2016-HQA4,Class M3(c). . .......ooviiiiiiie o 3.99% 04/25/2029 1,765 1,832,901 0.1
Series 2017-DNA2, Class M2(c). .. ..o oo 3.54% 10/25/2029 2,767 2,883917 0.2
Series 2017-DNA3,Class M2(c). .. ... oovvei i 2.59% 03/25/2030 2428 2,480,887 02
Series 2017-HQAL,Class M2(c). ... ..o 3.64% 08/25/2029 1,973 2,038,887 0.2
Series 2018-HQA1,Class M2(c). .. ..o o oviiiieii e 2.39% 09/25/2030 138 138,697 0.0
Series 2018-HQA2,Class M2(c). ... ..o 2.39% 10/25/2048 2,103 2,123,648 0.2
Series 2019-DNAL, Class M2(c). .. ... oovveiiiei i 2.74% 01/25/2049 445 453378 0.0
Series 2019-DNA3, Class M2(c). ... ..o 2.14% 07/25/2049 363 367,649 00
Series 2020-HQA2,Class M2(c). ... ..o oo ve i i 3.19% 03/25/2050 106 107,818 0.0
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Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
Federal National Mortgage Association Connecticut
Avenue Securities
Series 2014-C04,Class IM2(C). . ..o oo ve i 499% 11/25/2024 USD 555 $ 573,296 0.1%
Series 2015-C03,Class 2M2(C). . oo v v v e e 5.09% 07/25/2025 195 197,937 0.0
Series 2015-C04, Class IM2(C). . .o ove i 5.79% 04/25/2028 219 232,005 0.0
Series 2015-C04, Class 2M2(C). . oo v o v e e 5.64% 04/25/2028 262 276,503 0.0
Series 2016-CO1,Class IM2(C). ..o oo v 6.84% 08/25/2028 1,520 1,627,979 0.1
Series 2016-CO1,Class 2M2(C). . oo v v e e 7.04% 08/25/2028 245 260,826 0.0
Series 2016-C02,Class IM2(C). .. oo v 6.09% 09/25/2028 469 494,024 0.1
Series 2016-C03,Class IM2(C). . ..o vvve e 5.39% 10/25/2028 157 164,829 0.0
Series 2016-C03,Class 2M2(C). . .o v o v et 5.99% 10/25/2028 584 616,029 0.1
Series 2016-C04, Class IM2(C). . .. oo ve e 4.34% 01/25/2029 1,063 1,107,136 0.1
Series 2016-C05,Class 2M2(C). . oo v v et 4.54% 01/25/2029 453 472,369 0.0
Series 2016-C06,Class IM2(C). . .. oo veeie e 4.34% 04/25/2029 441 459931 0.0
Series 2016-C07,Class 2M2(C). . oo v o v e 4.44% 05/25/2029 406 425273 0.0
Series 2017-CO1,Class IM2(C). . .. oo ve e 3.64% 07/25/2029 1,845 1,913,783 0.2
Series 2017-C02,Class 2M2(C). . v oo v o v 3.74% 09/25/2029 185 191,716 0.0
Series 2017-C03,Class IM2(C). ... oo ve e 3.09% 10/25/2029 171 175427 0.0
Series 2017-C05,Class IM2(C). . .o oo v 2.29% 01/25/2030 184 186,792 0.0
Series 2018-C04, Class 2M2(C). . oo v v v e e 2.64% 12/25/2030 243 247907 0.0
Mortgage Insurance-Linked Notes, Series 2019-1, Class M2(c) 2.99% 11/26/2029 2,880 2,880,412 0.2
Oaktown Re IIT Ltd., Series 2019-1A, Class M2(¢) ........... 2.64% 07/25/2029 1,608 1,615,053 0.1
Radnor Re Ltd.
Series 2018-1,Class M2(C) . . oo oo v it 2.79% 03/25/2028 150 150,236 0.0
Series 2019-1,Class M2(C) .« oo oo oo 3.29% 02/25/2029 1,205 1,222,329 0.1
STACR Trust, Series 2018-DNA3, Class M2(C) . . ... oo e 2.19% 09/25/2048 1,746 1,766,338 0.1
37471423 2.8
SCHWELLENMARKTE — INDUSTRIESCHULDVERSCHREIBUNGEN
INDUSTRIE
GRUNDSTOFFE
Consolidated Energy Finance SA . ........................ 6.88% 06/15/2025 2,960 2982011 0.2
CSN ReSOUICes SA ...ttt 7.63% 02/13/2023 370 384,176 0.1
Eldorado Gold Corp. . ... .ot 9.50% 06/01/2024 1,584 1,726,510 0.1
First Quantum Minerals Ltd. . .. ......... ... ... .. ... .. .. 725% 04/01/2023 1,585 1,616,700 0.1
6,709,397 0.5
KOMMUNIKATION/TELEKOMMUNIKATION
C&W Senior Financing DAC . .......... ... ... ... .. 7.50% 10/15/2026 3,802 4,003,777 0.3
MTN Mauritius Investments Ltd. . ........................ 537% 02/13/2022 2,790 2,858,529 0.2
VTR Comunicaciones SpA . ........ ..., 5.13% 01/15/2028 610 628,453 0.0
7,490,759 0.5
KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE
Melco Resorts Finance Ltd.. . ........ ... ... ... ... ... 5.63% 07/17/2027 2,000 2,106,086 0.2
MGM China Holdings Ltd. .. .............. ... . ... 5.38% 05/15/2024 491 504,456 0.0
MGM China Holdings Ltd. . ........ ... ... ... ... .. 5.88% 05/15/2026 514 540,118 0.0
Studio City Finance Ltd. . ......... ... ... . ... . ... 6.00% 07/15/2025 1,467 1,541,542 0.1
Wynn Macau Ltd.. .. ... 4.88% 10/01/2024 3,399 3,456,995 03
WynnMacau Ltd.. . ... o 5.50% 01/15/2026 839 879,293 0.1
Wynn Macau Ltd.. .. ... 5.63% 08/26/2028 281 295440 0.0
9,323,930 0.7
23,524,086 1.7
FINANZINSTITUTE
VERSICHERUNGEN
Highlands Holdings Bond Issuer Ltd./Highlands Holdings
Bond Co-Issuer,Inc.(a) . . ....oovviini i 7.63% 10/15/2025 1,849 1,962,017 0.2
25,486,103 1.9
REGIERUNGEN - STAATSANLEIHEN
KATAR
Qatar Government International Bond. .. ................... 3.88% 04/23/2023 1,799 1,916,000 0.1
SAUDI ARABIEN
Saudi Government International Bond ..................... 4.00% 04/17/2025 3,255 3,595,272 0.3
5,511,272 04
ABS-ANLEIHEN
SONSTIGE FESTVERZINSLICHE ABS
DB Master Finance LLC, Series 2017-1A,Class A21.......... 3.63% 11/20/2047 2,671 2,710,802 0.2
Wendy’s Funding LLC, Series 2018-1A,Class A2l ........... 3.57% 03/15/2048 1,883 1,927,640 0.1
4,638,442 0.3
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(-)/(000) (USD) mogen %
SCHWELLENMARKTE — SCHATZPAPIERE
DOMINIKANISCHE REPUBLIK
Dominican Republic International Bond .................. 16.95% 02/04/2022 DOP 70,900 $ 1,341,096 0.1%
SUDAFRIKA
Republic of South Africa Government Bond, Series 2023 .. ... 7.75% 02/28/2023 ZAR 12,994 985,597 0.1

2,326,693 0.2
1,248451,651 925

SONSTIGE UBERTRAGBARE WERTPAPIERE
BESICHERTE KREDITVERPFLICHTUNGEN

CLO - VARIABEL VERZINSLICH
GoldenTree Loan Opportunities IX Ltd. Series 2014-9A,

Class DR2 (C) « v vvv ittt e e e 3.18% 10/29/2029 USD 2,540 2,525,672 0.2
Greywolf CLO VI Ltd. Series 2018-1A, Class Al (¢)......... 1.21% 04/26/2031 2,700 2,693,693 0.2
Sound Point CLO XIX Ltd. Series 2018-1A,Class A (c) ... ... 1.18% 04/15/2031 2,700 2,701,293 0.2
7,920,658 0.6
STAMMAKTIEN
Carlson Travel,Inc. (d) .......... ... ... ... ... .. 651 0 0.0
INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT
FINANZINSTITUTE
BANKWESEN
ABNAMROBank NV ... ... ... .. i 7.75% 05/15/2023 400 448,056 0.0
REITS
SabraHealthCare LP.......... ... ... ... ..., 4.80% 06/01/2024 2,000 2,193,237 0.2

2,641.293 0.2

INDUSTRIESCHULDVERSCHREIBUNGEN OHNE ANLAGEQUALITAT

FINANZINSTITUTE
BANKWESEN
Natwest Group PLC(b) ................................ 8.63% 08/15/2021 2,530 2,565,126 0.2
REITS
Realogy Group LLC/Realogy Co-Issuer Corp............... 4.88% 06/01/2023 3,294 3425815 0.3
VICI Properties LP/VICI Note Co.,Inc. . .................. 3.50% 02/15/2025 3,177 3,234,839 0.2
6,660,654 0.5
9,225,780 0.7
INDUSTRIE
GRUNDSTOFFE
KleopatraFinco SARL. . .......... ... ... ... ... ..., 4.25% 03/01/2026 EUR 3816 4,655,787 04
INVESTITIONSGUTER
RBS Global, Inc/Rexnord LLC. . ........................ 4.88% 12/15/2025 USD 3,485 3,559,626 03
Renk AG/Frankfurtam Main. ........................... 5.75% 07/15/2025 EUR 2,638 3,338,727 03
Stevens Holding Co.,Inc. .......... ... ... ... ... 6.13% 10/01/2026 USD 3,000 3,207,154 0.2
10,105,507 0.8
KOMMUNIKATIONSMEDIEN
Banijay Entertainment SASU ........................... 3.50% 03/01/2025 EUR 353 433,806 0.0
KONJUNKTURABHANGIGE KONSUMGUTER — UNTERHALTUNG
Six Flags Entertainment Corp............................ 4.88% 07/31/2024 USD 1,650 1,668,286 0.1
KONJUNKTURABHANGIGE KONSUMGUTER - SONSTIGE
Wynn Las Vegas LLC/Wynn Las Vegas Capital Corp. ........ 5.50% 03/01/2025 4,320 4,605,267 0.3
DIENSTLEISTUNGEN
Carlson Travel,Inc. ............ ... ... ... ... ... ..... 6.75% 12/15/2025 3,677 3,178,547 02
Carlson Travel,Inc. ......... ... ... ... .. . o L. 10.50% 03/31/2025 651 679,530 0.1

3,858,077 0.3

TRANSPORTWESEN — DIENSTLEISTUNGEN
XPO Logistics,Inc. ........ ... ..o o i 6.13% 09/01/2023 5,339 5,395,734 04

30.722 464 23
39,948,244 30

REGIERUNGEN - SCHATZPAPIERE

RUSSLAND
Russian Federal Bond - OFZ Series 6217 .................. 7.50 % 08/18/2021 RUB 111,994 1,536,346 0.1

52,046,541 39

Gesamtanlagen
(Kosten $1,256,385,114) . ... $ 1,300498.,192 964%

78



AB SICAV I
Short Duration High Yield Portfolio

Zinssatz Datum Wert Nettover-
(USD) mogen %
Termineinlagen
ANZ,London(€) .. .....vuiniin 0.01 % — $ 19,070,569 1.4%
Bank of Nova Scotia, Toronto(€) . . . ..............ovon... 001 % — 2,185 00
BNP Paribas, Paris(€). . . . ..o vt 0.00 % — 81 0.0
BNP Paribas, Paris(e). .. ... 001 % — 2 0.0
BNP Paribas, Paris(€). . . . ..o vt 2.99 % — 31 0.0
HSBC Bank PLC,Paris(€). .. .. ..o, (0.78)% — 12,202 0.0
Sumitomo,London (€). .. .........co i 001 % — 64,036 0.0
Termineinlagen insgesamt. . . ........ ... .. ... .. 19,149,106 14
Sonstige Vermogenswerte abziiglich Verbindlichkeiten....................... 29,470,211 2.2
NettoVermOZeN . . . . .. ..ottt e $ 1,349,117,509 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher ‘Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
U.S. T-Note 5 Yr (CBT) Futures ...............oiiiiininnin. 09/30/2021 852 $ 105,341,000 $105,521,532 $ 180,532
U.S.T-Note 10 Yr (CBT) Futures ............. ... ..o, 09/21/2021 56 7,377,125 7,388,500 11,375
Short
Euro-BOBL FUtUIes . .. ..o ot 06/08/2021 139 22,884,674 22,838,908 45,766
S wi6n
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Bank of America, NA. . ... ZAR 9,349 USD 638 06/17/2021  $ (39,516)
Bank of America, NA. . ... RUB 128,374 USD 1,728 07/28/2021 (10412)
Brown Brothers Harriman & CoO.. . ... ..o i GBP 10,161 USD 14,001 06/17/2021 (418,744)
Brown Brothers Harriman & Co.. ... ... e EUR 1,098 USD 1,341 08/03/2021 (330)
Brown Brothers Harriman & CoO.. . ... ..o i EUR 820 USD 1,003 08/03/2021 1,816
Brown Brothers Harriman & Co+. ... ...t USD 3,767 AUD 4856 06/30/2021 (23,658)
Brown Brothers Harriman & CO.4. . .. ...t USD 1,636 CAD 1,982 06/30/2021 4,670
Brown Brothers Harriman & Co+. ... ...t USD 16,347 CHF 14,649 06/30/2021 (49,345)
Brown Brothers Harriman & CO.4. . .. ...t USD 62,837 EUR 51,388 06/30/2021 (137,764)
Brown Brothers Harriman & Co4. .. ..ot USD 5075 GBP 3,587 06/30/2021 16,289
Brown Brothers Harriman & CO.4. . .. ...t USD 1,547 SGD 2,050 06/30/2021 2,515
Deutsche Bank AG. . ... .ot INR 145277 USD 1,952 07/15/2021 (39,248)
HSBC Bank US A. ... o e e e EUR 89,010 USD 109,191 08/03/2021 514,118
$ (179,609)
Wertsteigerung ~ $ 539,408

Wertminderung  $ (719.017)
+  Zum Zweck der Absicherung von Anteilklassen benutzt.

ZENTRAL ABGERECHNETE CREDIT-DEFAULT-SWAPS

Nomineller Unrealisierte
Abschluss- Betrag ‘Wertsteigerung/
Clearing-Broker/(Borse) Referenz-Obligation datum (000) Marktwert (-minderung)
Verkaufskontrakte
Morgan Stanley & Co., LLC/(INTRCONX) CDX-NAHY Series 34, 5 Year Index 06/20/2025 USD 3,787 $ 365,416 $ 373,713
Morgan Stanley & Co., LLC/(INTRCONX) CDX-NAHY Series 35,5 Year Index 12/20/2025 16,351 1,588,883 825,700
Morgan Stanley & Co., LLC/(INTRCONX) CDX-NAHY Series 36, 5 Year Index 06/20/2026 63412 6,132,150 365,782
Morgan Stanley & Co., LLC/(INTRCONX) iTraxx Europe Crossover Series 35,
5 Year Index 06/20/2026 EUR 3,510 505,989 77,828
Insgesamt $ 8,592.438 $ 1,643,023
ZENTRAL ABGERECHNETE ZINSSWAPS
Zinsart
Nominal- Vom Fonds Vom Fonds Unrealisierte
betrag Abschluss- geleistete erhaltene Wertsteigerung/
Gegenpartei (000) datum Zahlungen Zahlung (-minderung)
Morgan Stanley & Co., LLC/(CME Group) . ..................... USD 24,520 12/16/2026 2.342% 3 Month LIBOR $ (1,803471)
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CREDIT-DEFAULT-SWAPS
Vorab-
Nomineller gebiihren Unrealisierte
Abschluss- Betrag Markt- bezahlt/ Wertsteigerung/
Kontrahent Referenz-Obligation datum (000) wert (erhalten) (-minderung)
Kaufkontrakte
Citigroup Global Markets, Inc. CDX-CMBX.NA BB Series 6 05/11/2063 USD 3950 $1,377,604 $1,832913 $ 44,691
Credit Suisse International CDX-CMBX.NA BB Series 6 05/11/2063 2,227 1,058,261 266411 791,850
Goldman Sachs International CDX-CMBX.NA BB Series 6 05/11/2063 4,949 2,352,204 599,397 1,752,807
Verkaufskontrakte
Credit Suisse International International Game Technology 06/20/2022 EUR 1,530 87,718 33,372 54,346
Credit Suisse International International Game Technology 06/20/2022 1,840 105,491 44,064 61,427
Deutsche Bank AG CDX-CMBX.NA .BBB- Series 6 05/11/2063 USD 1,159 (326,028) (74,361) (251,667)
Deutsche Bank AG CDX-CMBX.NA BBB- Series 6 05/11/2063 3863  (1,086,662) (254 ,440) (832,222)
Goldman Sachs International Avis Budget Group, Inc. 12/20/2023 660 62,179 33974 28,205
Goldman Sachs International CDX-CMBX.NA BB Series 6 05/11/2063 3467  (1,647.929) (423,308) (1,224,621)
Goldman Sachs International CDX-CMBX.NA .BB Series 6 05/11/2063 3467  (1,647,929) (412,253) (1,235,676)
Goldman Sachs International CDX-CMBX.NA BB Series 6 05/11/2063 4250  (2,020,079) (481,054) (1,539,025)
Goldman Sachs International CDX-CMBX.NA .BBB- Series 6 05/11/2063 168 (47,259) (10,769) (36,490)
Goldman Sachs International CDX-CMBX.NA .BBB- Series 6 05/11/2063 3,550 (998,615) (240,521) (758,094)
JPMorgan Chase Bank, NA Rolls-Royce PLC 06/20/2025 EUR 1,081 (70,220) (174,797) 104,577
JPMorgan Chase Bank, NA Rolls-Royce PLC 06/20/2025 1,149 (74,637) (186,846) 112,209
Insgesamt $(2,375901) $ 551,782 $ (2,927,683)
Wertsteigerung  $ 2,950,112
Wertminderung  $ (5,877,795)
TOTAL-RETURN-SWAPS
Nomineller Unrealisierte
Anzahl der Anteile Bezahlter/Erhaltener Betrag Filligkeits- Wertsteigerung/
Kontrahent & Referenz-Obligation oder Einheiten Zinssatz (000) datum (-minderung)
Gesamtrendite auf Referenz-Obligation zahlen
JPMorgan Chase Bank, NA
iBoxx $ Liquid High Yield Index 1,560,000 3 Month LIBOR USD 1,560 09/20/2021 $ 30,011
Swaps insgesamt $ (3,058,120)

(a) Zahlungen in Sachwerten (PIK).
(b) Die Wertpapiere sind unbefristet und haben somit kein festgelegtes Filligkeitsdatum. Das ggf. angezeigte Datum spiegelt den néchsten

Stichtag wider.

(c) Variabel verzinsliches Wertpapier. Der angegebene Zinssatz galt am 31. Mai 2021.

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

(e) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar

CAD - Canadian Dollar
CHF - Swiss Franc
DOP - Dominican Peso
EUR - Euro

GBP - Great British Pound

INR - Indian Rupee
RUB - Russian Ruble

SGD - Singapore Dollar

USD - United States Dollar
ZAR — South African Rand
Glossar:

ABS - Asset-Backed Securities
BOBL — Bundesobligationen
CBT - Chicago Board of Trade

80



AB SICAV I
Short Duration High Yield Portfolio

_____________________________________________________________________________________________|]
CDX-CMBX.NA - North American Commercial Mortgage-Backed Index

CDX-NAHY — North American High Yield Credit Default Swap Index
CLO — Collateralized Loan Obligations

CME — Chicago Mercantile Exchange

INTRCONX — Inter-Continental Exchange

LIBOR — London Interbank Offered Rate

REIT — Real Estate Investment Trust

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE AB SICAV I
31. Mai 2021 Select US Equity Portfolio

Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN

INFORMATIONSTECHNOLOGIE

KOMMUNIKATIONSAUSRUSTUNG

FS Networks, INC. .. oot 142,092 $ 26,348,120 0.7%
IT-DIENSTLEISTUNGEN

PayPal Holdings, InC. . ... ... 105,743 27,495,295 0.8

Visa, INC. - Class A ... .o e 334,508 76,033,668 2.1

103,528,963 29

HALBLEITER UND HALBLEITERAUSRUSTUNG

Advanced Micro Devices, INC. .. ... . 349,803 28,012,224 0.8
Broadcom, INC. .. ... i 75,247 35,541,416 1.0
INEEl COTP. v ettt et e e e e e e e e 481,228 27,487,743 0.8
NVIDIA COTP. « e e vttt e et e e e e e e e e e e e e e e e e e e e e et et et 47,758 31,032,193 0.9
NXP Semiconductors NV . ... e 176,554 37,327,047 1.0
Texas Instruments, INC. . .. ... .. . 216,585 41,112,165 1.1

200,512,788 5.6

SOFTWARE

AdODE, INC. oot 78,042 39,378,432 1.1
MICTOSOTt COTP. & o vt ettt e e e e e e e e e e e e e e e e e e e 802,613 200,396,414 5.6
OraCle COTP. o .ottt ettt e e e e e e e e e 434021 34,174,814 1.0

273,949,660 7.7

TECHNOLOGIE - HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
Apple, Inc. ... 1,398,461 174,262,225 4.9

778,601,756  21.8

FINANZWERTE

BANKEN
Bank of America COrp. . .. ...ttt 679403 28,799,893 0.8
Fifth Third BanCorp . ... .. ...t e e e e e e e e 1,633,363 68,829,917 1.9
JPMorgan Chase & CO. . . ..ottt e e 316,664 52,008,896 1.5
PNC Financial Services Group, Inc. (The) .......... i 322,612 62,306,104 1.8
Wells Fargo & CO. ..ottt e e e 396,161 18,508,642 0.5

230,953,452 6.5

KAPITALMARKTE
Apollo Global Management, Inc. ....... ... . . 565,822 32,444 233 09
BlackRock, InC. - Class A . .. ... 37,104 32,541,692 09
Charles Schwab Corp. (The) . ... ... s 767 492 56,679,284 1.6
Goldman Sachs Group, Inc. (The) . ....... .. s 307,429 114,369,737 32

236,034,946 6.6

DIVERSIFIZIERTE FINANZDIENSTLEISTUNGEN
Berkshire Hathaway, Inc. - Class B ... ... . 456,775 132,208,956 3.7

599,197,354 16.8

INDUSTRIEGUTER
LUFTFAHRT UND VERTEIDIGUNG
Howmet Aerospace, INC. . ... ..ot 705,334 25,025,250 0.7
Raytheon Technologies COrp. ... ... ...t e e et 715,050 63,432,086 1.8
88,457,336 2.5
INDUSTRIEKONZERNE
Honeywell International, INC. ... ... ... .. e 647,792 149,581,651 4.2
PROFESSIONELLE DIENSTLEISTUNGEN
Jacobs Engineering Group, INC. . ... ...ttt 348,481 49,512,180 14
STRASSE UND SCHIENE
Norfolk Southern COrp. ... ...ttt e e et e e e e 418,330 117,508,897 33
Union Pacific COTP. . . ..ottt ettt e e e e e e e 433,518 97,424,500 2.7

214,933,397 6.0
502.484.564 _14.1

KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE

Comceast Corp. - Class A . ... 1,020,692 58,526,479 1.6
UNTERHALTUNG

Activision Blizzard, INC. . ... ... 383,698 37,314,630 1.0

NetfliX, INC. oot 35,876 18,038,812 0.5

Walt Disney Co. (The) . ... e e 172,777 30,866,611 0.9

86,220,053 24

INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN
Alphabet, Inc. - Class C .. ..ottt e e e 61,557 148,448,399 42
Facebook, INC. - Class A .. ... e e e 437,609 143,855,207 4.0

292,303,606 8.2
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AB SICAV I
Select US Equity Portfolio

Anteile Wert Nettover-
(USD) mogen %

DRAHTLOSE TELEKOMMUNIKATIONSDIENSTE
T-Mobile US,Inc. ... ... 218,001 $ 30,836,241 0.9%

467,886,379 _13.1

GESUNDHEITSWESEN
BIOTECHNOLOGIE
Vertex Pharmaceuticals, InC. ... ... ... 41,164 8,588,045 0.2
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
ADDOtt Laboratories . ... ... ..ottt 365,665 42,654,822 12
Danaher COTP. . ..o .ottt et e e e e e e 177,970 45,585,236 1.3
Zimmer Biomet Holdings, Inc. . ... .. . 212,525 35,774,333 1.0

124,014,391 35

GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN

Humana, InC. .. ... .o e 79,306 34,712,236 1.0
Quest Diagnostics, InC. . ... ... 192,793 25,385,055 0.7
UnitedHealth Group,Inc. ... ... . 183,635 75,642,929 2.1

135,740,220 38

LIFE SCIENCES — HILFSMITTEL UND DIENSTLEISTUNGEN

IQVIA Holdings, INC. . . ..ot e e e e e 186,561 44,804 490 1.2
PHARMAZEUTIKA

ElHLILy & CO. oottt e e e e e 174,759 34,906,362 1.0

Johnson & JOhNSON . . ... . . 441,291 74,688,502 2.1

Merck & Co., INC. .« .ottt 475,657 36,097,610 1.0

145.692.474 4.1
458,839,620 _12.8

NICHT-BASISKONSUMGUTER

HOTELS, RESTAURANTS UND FREIZEIT
Booking Holdings, INC. . . .. ...t e 12,348 29,160,419 0.8
McDonald’s COTP. « . v vttt et e e e e e e e 178,725 41,801,990 1.2

70,962,409 20

EINZELHANDEL — INTERNET UND DIREKTVERTRIEB

Amazon.com, INC. .. ... .. 33,516 108,024 414 3.0
MULTILINE-EINZELHANDEL

Dollar General COorp. . ... .ottt 20,616 4,184,224 0.1

Target COTP. . oottt et e e e e 123,021 27915925 0.8

32,100,149 0.9

SPEZIALISIERTER EINZELHANDEL

Home Depot, Inc. (The) . ... ..ot e e 154,744 49,349 409 14
Lowe’s CoS., INC. ... . 311,794 60,746,825 1.7
ROSS Stores, INC. . ..ot e 196,953 24,892,890 0.7

134,989,124 3.8
346,076,096 9.7

ENERGIE
OL, GAS UND VERBRAUCHSBRENNSTOFFE
Chevron COTP. . . oottt e e e e e 368,312 38,227,103 1.1
EOG Resources, INC. . . ... 510,874 41,043,617 1.1
EXX0n MODbil COIp. . ..ottt 830,779 48,492,570 14
Pioneer Natural Resources CoO. ... ...ttt e e e e e 198,363 30,188,865 0.8
157,952,155 44
VERBRAUCHSGUTER
LEBENSMITTEL UND MASSENERZEUGNISSE - EINZELHANDEL
Costco Wholesale Corp. . ...ttt e e e et e 54 476 20,606,637 0.6
Walmart, INC. . . .. 173,910 24,700,437 0.7
45,307,074 1.3
HAUSHALTSPRODUKTE
Procter & Gamble Co. (The) ... ..ot e e e i 561,102 75,664,605 2.1
KORPERPFLEGEPRODUKTE
Estee Lauder Cos.,Inc. (The) - Class A . ... ... i e et 95,830 29373812 0.8
Honest Co.,Inc. (The) . ... ... e e e e e 262,950 4,149,350 0.1
33,523,162 0.9
154,494,841 4.3
VERSORGUNG
STROMVERSORGUNGSBETRIEBE

NextEra Energy, InC. . .. ..o 400,787 29,345,624 0.8
3494878389 97.8
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung)

AB SICAV I
Select US Equity Portfolio

Zinssatz Datum Anteile Wert Nettover-
(USD) mogen %
SONSTIGE UBERTRAGBARE WERTPAPIERE
VORZUGSAKTIEN
VERBRAUCHSGUTER
Dream Holdings, Inc., SeriesD (a) .......... ... ... ..... 0.00% 1,394,469 $ 9,949,536 0.3%
Dream Holdings, Inc., Series 2 (a). ... ..ot 0.00% 257,130 2,645,868 0.1
12,595,404 04
Gesamtanlagen
(Kosten $2,873,929436) . ... oot $ 3,507473,793  98.2%
Termineinlagen
ANZ,London(b) ....... ..ot (0.13)% — 154 0.0
Bank of Nova Scotia, Toronto(b). .. ...................... 0.01 % — 9 0.0
Hong Kong & Shanghai Bank, Hong Kong(b) .............. 0.00 % — 668,721 0.0
MUFG, Tokyo(b) . .« v oottt i (0.29)% — 215,022 0.0
SEB, Stockholm(b) ......... ... .. i 0.01 % — 72,997,102 2.1
Sumitomo, London(b) ............. ... .. ... ... .. ... 001 % — 990,569 0.0
Sumitomo, Tokyo(b) ........ ... (0.78)% — 697,018 0.0
Termineinlagen insgesamt. . . ........... ... ... ... . ... 75,568,595 2.1
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. . ..................... (9917,511) (0.3)
NettOVErMOZEN . . . . . .ottt et e $ 3,573,124,877 100.0%
DEVISENTERMINGESCHAFTE
Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Brown Brothers Harriman & CoA4. . ... oot USD 474489 EUR 390,846 06/07/2021 $ 2,170,959
Brown Brothers Harriman & Co4. ... .ot uUSD 17 SGD 23 06/07/2021 77
Brown Brothers Harriman & Co4. . ..ot USD 11,594 AUD 14986 06/21/2021 (40,754)
Brown Brothers Harriman & Co4. ... ... oo USD 271 CZK 5,649 06/21/2021 (267)
Brown Brothers Harriman & Co4. . ..ot USD 202 PLN 747 06/21/2021 1479
Brown Brothers Harriman & Co+. ... ..o USD 11,531 CHF 10,333  06/30/2021 (34,743)
Brown Brothers Harriman & Co4. . ..ot USD 19,536 GBP 13,810 06/30/2021 62,534
Brown Brothers Harriman & Co+. ... ..o USD 17,053 JPY 1,855,817 06/30/2021 (152,788)
Brown Brothers Harriman & Co4. . ..ot USD 3866 SGD 5,121  06/30/2021 6,281
$ 2,012,778
Wertsteigerung $ 2,241,330
Wertminderung $ (228,552)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.

(a)

und des Verwaltungsrats festgelegt werden.

(b) Tagesgeld.

Wihrungskiirzel:
AUD - Australian Dollar

CHF - Swiss Franc

CZK - Czech Koruna

EUR - Euro

GBP - Great British Pound
JPY — Japanese Yen

PLN - Polish Zloty

SGD - Singapore Dollar
USD - United States Dollar

Zum angemessenen Marktwert entsprechend den Verfahren bewertet, die von und unter der allgemeinen Aufsicht der Verwaltungsgesellschaft

Siehe Anmerkungen zum Jahresabschluss.
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VERZEICHNIS DER ANLAGEWERTE
31.Mai 2021

AB SICAV I
Global Plus Fixed Income Portfolio

Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
REGIERUNGEN - SCHATZPAPIERE
AUSTRALIEN
Australia Government Bond, Series 144 . . ..................... 3.75% 04/21/2037 AUD 11900 $ 11,184,549 1.1%
Australia Government Bond, Series 145 . ...................... 2.75% 06/21/2035 7,511 6,329,365 0.6
Australia Government Bond, Series 150 .. ..................... 3.00% 03/21/2047 7,855 6,578,998 0.7
Australia Government Bond, Series 160 . ...................... 1.00% 12/21/2030 4,025 2,943 947 03
Australia Government Bond, Series 161 .. ..................... 0.25% 11/21/2025 16,415 12,456,260 12
Australia Government Bond, Series 162 . ...................... 1.75% 06/21/2051 3,465 2,191,617 0.2
Australia Government Bond, Series 164 .. ..................... 0.50% 09/21/2026 9,400 7,126,726 0.7
48,811,462 4.8
OSTERREICH
Republic of Austria Government Bond .. ...................... 0.75% 02/20/2028 EUR 5445 7,095,793 0.7
BELGIEN
Kingdom of Belgium Government Bond, Series 76 .............. 1.90% 06/22/2038 2,675 3,975,535 04
KANADA
Canadian GovernmentBond . .......... ... ... ... . ... ... ... 0.25% 03/01/2026 CAD 2,370 1902415 0.2
CHINA
China Government Bond, Series INBK. . ...................... 3.39% 03/16/2050 CNY 44,580 6,663,459 0.7
China Government Bond, Series INBK. . .. .................... 3.81% 09/14/2050 40,000 6483919 0.6
13,147,378 1.3
KOLUMBIEN
Colombian TES, Series B . ...... ... ... ... ... 5.75% 11/03/2027 COP 13,251,300 3432995 0.3
FINNLAND
Finland GovernmentBond. . ................ ... .. ... ........ 0.50% 09/15/2029 EUR 1,790 2,295,841 0.2
FRANKREICH
French Republic Government Bond OAT ...................... 0.50% 06/25/2044 3,894 4492281 04
DEUTSCHLAND
Bundesrepublik Deutschland Bundesanleihe. . .................. 0.00% 02/15/2031 9,930 12,325,317 12
Bundesrepublik Deutschland Bundesanleihe. . .................. 0.00% 05/15/2035 3,260 3,941,112 04
Bundesrepublik Deutschland Bundesanleihe, Series 2007 ......... 4.25% 07/04/2039 760 1,615,693 0.2
Bundesrepublik Deutschland Bundesanleihe, Series G. . .......... 0.00% 08/15/2050 11,505 12,667 425 1.2
30,549,547 3.0
ITALIEN
Italy Buoni Poliennali Del Tesoro . ............c..ouueeennnn. . 0.95% 09/15/2027 25,165 31,741,537 3.1
Italy Buoni Poliennali Del Tesoro .. ............coviiunnenn .. 1.50% 04/30/2045 7,705 9,024,290 09
Italy Buoni Poliennali Del Tesoro .. .......... ... ... ... ..... 1.80% 03/01/2041 2,984 3,760,412 04
44,526,239 44
JAPAN
Japan Government Five Year Bond, Series 134.................. 0.10% 12/20/2022 JPY 1,083,250 9,897,829 1.0
Japan Government Ten Year Bond, Series 358 .................. 0.10% 03/20/2030 197,250 1,807,691 0.2
Japan Government Ten Year Bond, Series 359 .................. 0.10% 06/20/2030 2,933,800 26,855,511 2.6
Japan Government Ten Year Bond, Series 360 .................. 0.10% 09/20/2030 1,667,300 15,243,287 1.5
Japan Government Thirty Year Bond, Series 62 . ................ 0.50% 03/20/2049 1,232,500 10,851,757 1.1
Japan Government Thirty Year Bond, Series 65 . ................ 0.40% 12/20/2049 407,250 3,468,243 03
Japan Government Thirty Year Bond, Series 68 . ................ 0.60% 09/20/2050 862,200 7,716,306 0.8
Japan Government Twenty Year Bond, Series 150 ............... 1.40% 09/20/2034 1,172,800 12,338,671 12
Japan Government Twenty Year Bond, Series 159 ............... 0.60% 12/20/2036 286,200 2,723 915 03
Japan Government Twenty Year Bond, Series 171 ............... 0.30% 12/20/2039 418,800 3,731,283 04
Japan Government Two Year Bond, Series 414.................. 0.10% 07/01/2022 1,000,350 9,131,229 0.9
103,765,722 10.3
MALAYSIA
Malaysia Government Bond, Series 0310 ... ................... 4.50% 04/15/2030 MYR 14,032 3,695,595 04
MEXIKO
Mexican Bonos, SeriesM . ......... ... .. ... 7.75% 05/29/2031 MXN 291,550 15,767 347 1.6
SPANIEN
Spain Government Bond .. ....... .. ... 1.20% 10/31/2040 EUR 5,980 7327916 0.7
Spain Government Bond .. ...... .. .. Lo 420% 01/31/2037 1,530 2,765,268 0.3
10,093,184 1.0
THAILAND
Thailand GovernmentBond. . .......... ... ... ... ... ...... 1.59% 12/17/2035 THB 72,700 2,154,172 0.2
VEREINIGTES KONIGREICH
United Kingdom Gilt . ...... .. ... o i 1.75% 09/07/2037 GBP 6,894 10,598,100 1.1
VEREINIGTE STAATEN
U.S. Treasury Bonds .. .......oouiiiiiiiiiii .. 1.13% 05/15/2040 USD 7,510 6,273,197 0.6
US.Treasury Bonds . ....... ..ot 1.13% 08/15/2040 22815 18,986,358 1.9
U.S. Treasury Bonds .. .......oouiiiiiiiiiii .. 1.88% 02/15/2051 8,378 8,095,626 0.8
U.S. Treasury Bonds(a) .. ....ovviiin i 4.50% 08/15/2039 8,525 11,713,883 1.2
U.S. Treasury NOteS . .« ..o vttt et 0.25% 05/31/2025 6,955 6,868,062 0.7



VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB SICAV I
Global Plus Fixed Income Portfolio

Zinssatz Datum Nennwert Wert Nettover-

(000) (USD) mogen %

U.S. Treasury NOtes . . . ..o vv et e 0.50% 02/28/2026 USD 6,350 $ 6276578 0.6%
U.S. Treasury NOteS . . . ..ottt ettt e et 1.63% 10/31/2026 41,445 43,025,091 42
U.S. Treasury NOtes . . . ..o vv et e 2.13% 05/31/2026 14910 15,879,150 1.6

117,117.945 _11.6
423421551 419

INDUSTRIESCHULDVERSCHREIBUNGEN MIT ANLAGEQUALITAT

FINANZINSTITUTE

BANKWESEN
ABNAMRO Bank NV . ... ... . . i 4.40% 03/27/2028 2,200 2,322,678 0.2
Australia & New Zealand Banking Group Ltd................... 4.40% 05/19/2026 1,739 1,966,195 0.2
Banco Santander SA . ... ... ... 5.18% 11/19/2025 1,400 1,604,900 0.2
Bank of America Corp. . .......uniitiii i 0.58% 08/24/2028 EUR 3445 4217,716 04
Bank of America COrp. ..........ooiiiiiiiiiiiii 1.78% 05/04/2027 562 735,763 0.1
BNP Paribas SA . ... . 2.87% 04/19/2032 USD 2,114 2,138,422 0.2
BNP Paribas SA(D) . ..o 6.75% 03/14/2022 2425 2,513,288 03
BPCE SA . 4.63% 07/11/2024 280 309,012 0.0
BPCE SA .. 5.70% 10/22/2023 1,973 2,196,489 0.2
CaixaBank SA .. ... .. . 0.50% 02/09/2029 EUR 2,000 2,385,353 0.2
Citigroup, InC. .. ... 1.25% 07/06/2026 2,161 2,748,879 03
Citigroup, Inc. ... ... 1.50% 07/24/2026 137 175,769 0.0
Citigroup, Inc., Series W(b) . . . ... ..ot 4.00% 12/10/2025 USD 488 497,618 0.1
Cooperatieve Rabobank UA(b) . ... . 4.38% 06/29/2027 EUR 1,800 2,413,902 0.2
Credit Suisse GrOUp AG. . .. .o o vt 4.19% 04/01/2031 USD 1,811 2,011,236 0.2
Danske Bank A/S . . ... o 3.24% 12/20/2025 2,265 2,424,700 0.2
Danske Bank A/S . .. ... . 5.38% 01/12/2024 205 228,613 0.0
DNB Bank ASA(D) .« oot 6.50% 03/26/2022 2910 3,024,661 0.3
Goldman Sachs Group, Inc. (The). . ...... ... ..., 0.13% 08/19/2024 EUR 876 1,069,756 0.1
Goldman Sachs Group, Inc. (The). ........... ... ... 1.25% 05/01/2025 370 466,495 0.1
Goldman Sachs Group, Inc. (The). . ...... ... ..., 2.13% 09/30/2024 1,042 1,355,717 0.1
HSBC Holdings PLC(b) . ...ttt 6.38% 03/30/2025 USD 1,489 1,649,068 0.2
ING Groep NV . oo e 1.73% 04/01/2027 565 571,752 0.1
INGGroep NV. .o e 2.73% 04/01/2032 1,065 1,082,043 0.1
ING Groep NV(b) ..ot e 6.88% 04/16/2022 1,789 1,863,700 0.2
Intesa Sanpaolo SpA ... ... 3.13% 07/14/2022 1,955 2,010,600 0.2
JPMorgan Chase & CO. .. ..ottt 1.09% 03/11/2027 EUR 1,269 1,608,288 0.2
JPMorgan Chase & CO. ...ttt 2.58% 04/22/2032 USD 985 995,159 0.1
JPMorgan Chase & CO. .. ..ottt 3.78% 02/01/2028 1,639 1,826,283 0.2
Mitsubishi UFJ Financial Group, Inc.......................... 0.98% 06/09/2024 EUR 588 740,597 0.1
Morgan Stanley . ........ ... 041% 10/29/2027 985 1,200,482 0.1
Morgan Stanley, Series G. ... ..ottt 1.38% 10/27/2026 2,195 2,833,652 0.3
Natwest Group PLC. .. ... ... 0.78% 02/26/2030 2,295 2,782,023 03
Natwest Group PLC. ... ... s 5.08% 01/27/2030 USD 255 298,787 0.0
Standard Chartered PLC(b) (C) ... oo v 1.70% 01/30/2027 2,000 1,920,978 0.2
Standard Chartered PLC . ....... ... ... .00t 520% 01/26/2024 745 820,856 0.1
Swedbank AB(D) .. ..ot 6.00% 03/17/2022 1,400 1,443.925 0.1
Swedbank AB, Series NC5(b) .. ... ooviiii i 5.63% 09/17/2024 200 216,486 0.0
Truist Financial Corp., Series Q(b) . ............ ..., 5.10% 03/01/2030 1,018 1,138,278 0.1
UBS Group AG(b) . . .ot et et 5.75% 02/19/2022 EUR 1,770 2,234,197 0.2
UniCredit SPA . ... 2.57% 09/22/2026 USD 2,318 2,354,365 0.2
UniCredit SPA . .. oo 3.13% 06/03/2032 1,440 1435814 0.1
Wells Fargo & CO. . oo vt 1.38% 10/26/2026 EUR 850 1,092,966 0.1

68,927,461 6.8

MAKLER
Charles Schwab Corp. (The), Series I(b) . .. ...t 4.00% 06/01/2026 USD 2,317 2412,167 0.3

FINANZEN
AT Lease COTP. . o oo vttt ettt e e e 2.88% 01/15/2026 558 584,434 0.1
AIrLease COrp. .« oo vttt e e e 3.25% 03/01/2025 161 170,933 0.0
AT Lease COTP. . o oo vttt ettt e e e 3.63% 04/01/2027 120 128,584 0.0
AIrLease COrp. .« oo vttt e e e 3.88% 07/03/2023 91 96,706 0.0
AT Lease COTP. . o oo vttt ettt e e e 4.25% 02/01/2024 256 277,830 0.0
AIrLease COrp. .« oo vttt e e e 4.63% 10/01/2028 212 236,988 0.0
Aircastle Ltd. . .. ... oo 2.85% 01/26/2028 720 708,064 0.1
Aircastle Ltd. . . ... ..o 4.13% 05/01/2024 342 364,154 0.1
Aircastle Ltd. . .. ... o 425% 06/15/2026 83 89,893 0.0
Aircastle Ltd. . . ... ..o 4.40% 09/25/2023 862 923911 0.1
Aircastle Ltd. . .. ... oo 5.00% 04/01/2023 71 76,046 0.0
Aircastle Ltd. . . ... ..o 5.25% 08/11/2025 861 959,275 0.1
Aviation Capital Group LLC . . ... ... oo 2.88% 01/20/2022 60 60,664 0.0
Aviation Capital Group LLC . .. ... i 3.50% 11/01/2027 212 221,968 0.0
Aviation Capital Group LLC .. ... ... ... i 3.88% 05/01/2023 381 399,295 0.1
Aviation Capital Group LLC . .. ... i 4.13% 08/01/2025 6 6,453 0.0
Aviation Capital Group LLC . . ... ... 4.38% 01/30/2024 300 322,208 0.0
Aviation Capital Group LLC . .. ... i 4.88% 10/01/2025 147 162,365 0.0
Aviation Capital Group LLC .. ... ... .. o i 5.50% 12/15/2024 841 948 471 0.1
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GE Capital European Funding Unlimited Co.................... 4.63% 02/22/2027 EUR 400 $ 603,321 0.1%
GE Capital Funding LLC. ... ... ... .o i 440% 05/15/2030 USD 2,785 3,205,110 03
Synchrony Financial ........ .. ... . ... . . 395% 12/01/2027 1,006 1,112,386 0.1
Synchrony Financial ........ .. ... .. ... .. .. .. ... 4.50% 07/23/2025 1,195 1,340,445 0.1
12,999,504 1.3
VERSICHERUNGEN
Alleghany Corp.. . ...ttt 3.63% 05/15/2030 1,190 1,299,810 0.1
Assicurazioni Generali SPA. .. ... .. ... 5.00% 06/08/2048 EUR 1,237 1,802911 0.2
Centene COTP. . vttt et et e e 425% 12/15/2027 USD 282 296,212 0.0
Centene COIP. . .ovvvtt ettt e e 4.63% 12/15/2029 370 400,207 0.1
Chubb INA Holdings, Inc.. ... ... 0.30% 12/15/2024 EUR 987 1,214,119 0.1
Chubb INA Holdings, Inc.. .. ....... ... 0.88% 06/15/2027 1,685 2,124,599 0.2
CNP ASSULANCES . « « « vttt e e e et e e et 2.50% 06/30/2051 1,900 2,455,661 03
Credit Agricole Assurances SA(b). . ... . 4.25% 01/13/2025 700 947,884 0.1
Credit Agricole Assurances SA .. ... 4.75% 09/27/2048 900 1,335,454 0.1
Friends Life Holdings PLC . ......... ... ... .. ... . ... ... 8.25% 04/21/2022 GBP 690 1,045,998 0.1
Liberty Mutual Group,Inc. .. ... 3.63% 05/23/2059 EUR 1,120 1,405,200 0.1
Muenchener Rueckversicherungs-Gesellschaft AG in Muenchen . . . 6.63% 05/26/2042 GBP 400 599,990 0.1
Nationwide Mutual Insurance Co............ ... .. 9.38% 08/15/2039 USD 345 581,932 0.1
Voya Financial,Inc......... .. ... .. . 5.65% 05/15/2053 1,876 1,994,184 0.2
Zurich Finance Ireland Designated Activity Co.................. 3.00% 04/19/2051 1,385 1,357,470 0.1
18,861,631 1.9
SONSTIGE FINANZWERTE
AerCap Ireland Capital DAC/AerCap Global Aviation Trust . ... ... 4.45% 04/03/2026 235 257,757 0.0
REITS
CyrusOne LP/CyrusOne Finance Corp.. .............coovoun. . 145% 01/22/2027 EUR 528 654,708 0.1
Digital Dutch FincoBV . . ... .. .. 1.00% 01/15/2032 638 760,767 0.1
Digital Euro Finco LLC. .. ... .. o 2.50% 01/16/2026 1,646 2,204,373 0.2
Vornado Realty LP. . ... ... i 3.40% 06/01/2031 USD 893 902,786 0.1
WPC Eurobond BV . ... .. 1.35% 04/15/2028 EUR 1,225 1,540,305 0.1
WPC Eurobond BV ... ..o 2.13% 04/15/2027 989 1,301,304 0.1
7,364,743 0.7
110,823263 11.0
INDUSTRIE
GRUNDSTOFFE
Alpek SABde CV ... 325% 02/25/2031 USD 525 524344 0.1
AngloGold Ashanti Holdings PLC ........................... 3.75% 10/01/2030 325 336,375 00
Gold Fields Orogen Holdings BVILtd.. . ...................... 5.13% 05/15/2024 1,023 1,114,303 0.1
Inversiones CMPC SA. .. ... . i 3.85% 01/13/2030 1,834 1,951,834 0.2
Minera y Metalurgica del Boleo SAPIde CV ................... 325% 04/17/2024 2,545 2,710,107 03
Nexa Resources SA ... ..ot 6.50% 01/18/2028 929 1,011,118 0.1
Suzano AustriaGmbH .. .. ... ... 3.75% 01/15/2031 391 405,570 0.0
8,053,651 0.8
INVESTITIONSGUTER
General Electric Co.. ... .o o v it 1.88% 05/28/2027 EUR 118 155,038 0.0
Wabtec Transportation Netherlands BV. ....................... 1.25% 12/03/2027 932 1,138,244 0.1
Westinghouse Air Brake Technologies Corp. ................... 320% 06/15/2025 USD 160 170,813 0.0
Westinghouse Air Brake Technologies Corp. ................... 4.40% 03/15/2024 654 712,742 0.1
2,176,837 0.2
KOMMUNIKATIONSMEDIEN
Charter Communications Operating LLC/Charter
Communications Operating Capital ........................ 4.80% 03/01/2050 196 215,490 0.0
Charter Communications Operating LLC/Charter
Communications Operating Capital ........................ 5.13% 07/01/2049 340 388,713 0.0
Charter Communications Operating LLC/Charter
Communications Operating Capital ........................ 5.38% 05/01/2047 490 571,317 0.1
Discovery Communications LLC ........ ... ... ... ... ..... 4.65% 05/15/2050 188 209,631 00
Discovery Communications LLC .. .......................... 5.30% 05/15/2049 494 590,689 0.1
FOX COTP. .« vttt e e 4.71% 01/25/2029 2,622 3,047,206 03
Prosus NV .. 3.68% 01/21/2030 2,089 2,207,290 0.2
ViacomCBS, InC. . . ..o 3.70% 06/01/2028 1,284 1,409,012 0.2
Weibo COrp. . . oottt 3.38% 07/08/2030 1,382 1,398,150 0.1
10,037,498 1.0
KOMMUNIKATION/TELEKOMMUNIKATION
AT&T, INC. . .ottt e e e e e e e e 3.50% 09/15/2053 3,135 2,994,134 03
AT&T, Inc., Series B(b) . . ...t 2.88% 03/02/2025 EUR 1,200 1,477,973 0.1
British Telecommunications PLC . ........................... 9.63% 12/15/2030 USD 1,629 2,531,152 03
CK Hutchison Group Telecom Finance SA..................... 0.75% 04/17/2026 EUR 1,932 2,407,781 0.2
Sprint Spectrum Co. LLC/Sprint Spectrum Co. IT LLC/Sprint
Spectrum Co. HNILLC ... ... .o e 4.74% 03/20/2025 USD 2,685 2,380,328 0.3
12,291,368 1.2
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KONJUNKTURABHANGIGE KONSUMGUTER - KFZ
Dongfeng Motor Hong Kong International Co.,Ltd. ............. 1.15% 10/23/2021 EUR 1203 $ 1472775 0.2%
Harley-Davidson Financial Services,Inc....................... 0.90% 11/19/2024 749 931,765 0.1
Nissan Motor Co., Ltd. ........ ... .. i, 4.35% 09/17/2027 USD 1,271 1,388,672 0.1

3,793212 04

KONJUNKTURABHANGIGE KONSUMGUTER — SONSTIGE

Las Vegas Sands Corp.. . ...t 3.20% 08/08/2024 1,025 1,078,158 0.1
Las Vegas Sands Corp.............iiiii i, 3.90% 08/08/2029 1,265 1,328,265 0.2
MDC Holdings, Inc.. . ....... ... 6.00% 01/15/2043 905 1,150,223 0.1

3,556,646 04

KONJUNKTURABHANGIGE KONSUMGUTER - EINZELHANDLER

Ross Stores, Inc.. ... o i i i 4.70% 04/15/2027 258 299,994 0.0
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
AltriaGroup,Inc.. ... o o o i 3.13% 06/15/2031 EUR 2,027 2,804,224 03
Anheuser-Busch InBev Worldwide, Inc. . ...................... 5.55% 01/23/2049 USD 1,960 2,569,356 03
BAT Netherlands Finance BV ........... .. ... . .o . o . 3.13% 04/07/2028 EUR 1,975 2,723,896 03
CVSHealthCorp. ......... ... ... ... .. .. ... .. .. ... 5.05% 03/25/2048 USD 1,022 1,269,420 0.1
Imperial Brands Finance Netherlands BV...................... 1.75% 03/18/2033 EUR 2,084 2,515,261 0.2
Upjohn Finance BV . ... .. ... o 1.02% 06/23/2024 701 877,135 0.1
12,759,292 1.3
ENERGIE
Boardwalk Pipelines LP. .......... ... ... . . i i i 4.80% 05/03/2029 USD 1,270 1,450,005 0.1
Boardwalk Pipelines LP. . ...... ... .. ... . . i i 5.95% 06/01/2026 355 422,389 0.0
BP Capital Markets PLC(b) . . ...t 3.63% 03/22/2029 EUR 1,885 2462430 02
Cenovus Energy,Inc......... ... ... ... . o il 440% 04/15/2029 USD 2,043 2,276,585 0.2
Cenovus Energy,Inc............ oo i i i 5.38% 07/15/2025 320 365,249 0.0
Devon Energy Corp. . ...t 5.60% 07/15/2041 2,103 2,541,274 0.3
Ecopetrol SA ... ... 5.88% 09/18/2023 1 1,080 0.0
Empresa Electrica Cochrane SpA . ....... ... ... ... ... ..... 5.50% 05/14/2027 578 590,623 0.1
Enbridge Energy Partners LP. . ......... ... ... ... .. o 7.38% 10/15/2045 1214 1,849,772 02
Energy Transfer LP . ... ... ... ... i 6.25% 04/15/2049 2,805 3515459 04
Eni SpA, Series NCO(b). ... ... 275% 02/11/2030 EUR 1,305 1,579,308 02
Eni SpA, Series NCO(b). ........... ... 3.38% 07/13/2029 621 793,521 0.1
ONEOK,Inc.... ... 4.55% 07/15/2028 USD 1,504 1,700,001 02
ONEOK,Inc......... .. . i i i i 520% 07/15/2048 53 62,149 0.0
ONEOK,Inc.... ... 6.35% 01/15/2031 1,162 1,476,750 0.1
Plains All American Pipeline LP/PAA Finance Corp.............. 3.55% 12/15/2029 164 170,203 00
Plains All American Pipeline LP/PAA Finance Corp.............. 3.80% 09/15/2030 511 537,466 0.1
Plains All American Pipeline LP/PAA Finance Corp.............. 4.50% 12/15/2026 286 320,497 00
Suncor Energy, Inc. ....... ... .. i 6.50% 06/15/2038 549 754,025 0.1
Suncor Energy,Inc. ....... ... .. 6.85% 06/01/2039 447 638,981 0.1
Tengizchevroil Finance Co. International Ltd. .................. 4.00% 08/15/2026 1,952 2,106,696 0.2
TOTAL SE, Series NC7(b) .........ouiiiiiiiiiiinnn 1.63% 10/25/2027 EUR 966 1,172,099 0.1
TransCanada PipeLines Ltd. ........... ... ... ..., 7.63% 01/15/2039 USD 1,555 2,356,394 02
Valero Energy Corp............ ... .. i 6.63% 06/15/2037 326 433,565 0.0
29,576,521 29
DIENSTLEISTUNGEN
Alibaba Group Holding Ltd. . ........ ... ... . ... . ....... 2.13% 02/09/2031 1,719 1,669,834 0.2
IHSMarkitLtd. . ... o o 425% 05/01/2029 330 376,135 0.0
THSMarkit Ltd. .. ... 4.75% 08/01/2028 46 53,634 0.0
2,099,603 0.2
TECHNOLOGIE
Baidu,Inc. ... 3.88% 09/29/2023 2,440 2,598,295 03
Broadcom Corp./Broadcom Cayman Finance Ltd. . .............. 3.50% 01/15/2028 39 41,880 0.0
Broadcom Corp./Broadcom Cayman Finance Ltd. .. ............. 3.88% 01/15/2027 31 34,092 0.0
Broadcom,Inc......... ... ... ..o oo o oo ool 4.11% 09/15/2028 1,533 1,697,264 0.2
Broadcom,Inc.......... ... i i i i 5.00% 04/15/2030 399 462,108 0.0
Fidelity National Information Services,Inc..................... 0.63% 12/03/2025 EUR 128 159,302 0.0
Fidelity National Information Services,Inc..................... 1.00% 12/03/2028 198 247,387 00
Fiserv,Inc. ...... .. ... . . i 1.13% 07/01/2027 1,044 1,326,811 0.1
Oracle Corp.. ... 395% 03/25/2051 USD 1,629 1,698,845 02
VeriSign,Inc......... ... . o oo o 2.70% 06/15/2031 840 841,406 0.1

9,107,390 0.9

TRANSPORTWESEN - FLUGGESELLSCHAFTEN

Delta Air Lines, InC.. .. ... oo 7.00% 05/01/2025 1,053 1,225,063 0.1
TRANSPORTWESEN - DIENSTLEISTUNGEN

Abu Dhabi Ports Co. PISC ........ ... ..., 2.50% 05/06/2031 590 586,866 0.1

Adani Ports & Special Economic Zone Ltd. . ................... 4.00% 07/30/2027 1,785 1,879,605 0.2

ENAMaSter TrUSt ... oottt e e e e et 4.00% 05/19/2048 221 222284 0.0

FedEX COTP.. .t ettt et e 045% 05/04/2029 EUR 1,602 1,938,998 0.2

Heathrow Funding Ltd. .. ....... .. ... ... 6.75% 12/03/2026 GBP 1,326 2,377,114 0.2

7,004,867 0.7
101,981,942  10.1
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VERSORGUNGSBETRIEBE
ELEKTRIZITAT
AES Panama Generation Holdings SRL . .................... 438% 05/31/2030 USD 505 $ 517,720 0.1%
Consorcio Transmantaro SA . ... ... 4.70% 04/16/2034 1,395 1,524,037 0.1
E.ON International Finance BV. ........................... 1.25% 10/19/2027 EUR 1,093 1,416,722 0.1
EDPFinance BV ... ... ... . 0.38% 09/16/2026 658 809,698 0.1
Electricite de France SA(b) . ... 2.88% 12/15/2026 1,200 1,497,022 0.1
Enel Finance International NV . ........................... 2.65% 09/10/2024 USD 1,910 2,009,627 0.2
Iberdrola International BV, Series NC6(b) ................... 145% 11/09/2026 EUR 1,600 1,956,322 0.2
SSE PLC .. 1.38% 09/04/2027 494 641,824 0.1
Western Power Distribution West Midlands PLC .............. 3.88% 10/17/2024 GBP 1,193 1,850,286 0.2
12,223,258 1.2
ERDGAS
Talent Yield Investments Ltd. .......... .. ... ... .. ...... 4.50% 04/25/2022 USD 1415 1,456,831 0.1
13,680,089 1.3
226485294 224
INDUSTRIESCHULDVERSCHREIBUNGEN OHNE ANLAGEQUALITAT
INDUSTRIE
GRUNDSTOFFE
Axalta Coating Systems LLC ............................ 3.38% 02/15/2029 703 678,527 0.1
INEOS Quattro Finance 2PLC . ........... ... ... ... ..... 2.50% 01/15/2026 EUR 1417 1,734 907 0.2
INEOS Quattro Finance 2PLC . .......................... 3.38% 01/15/2026 USD 222 222,119 0.0
Ingevity Corp. ..ot 3.88% 11/01/2028 932 921,289 0.1
Solvay SA(D) .. oo 2.50% 12/02/2025 EUR 800 1,000,688 0.1
SPCM SA . 2.00% 02/01/2026 1,705 2,117,267 0.2
WEPA Hygieneprodukte GmbH .......................... 2.88% 12/15/2027 1,240 1,497,160 0.1
8,171,957 0.8
INVESTITIONSGUTER
Ardagh Metal Packaging Finance USA LLC/Ardagh Metal
Packaging Finance PLC ........... ... ... ... ....... 2.00% 09/01/2028 1,530 1,860,310 0.2
Silgan Holdings, Inc. ...... ... ..o i 2.25% 06/01/2028 896 1,097,282 0.1
TK Elevator MidcoGmbH . .......... ... ... ... ... ... 4.38% 07/15/2027 1,855 2,367,557 0.2
Verallia SA . ... o 1.63% 05/14/2028 500 611,248 0.1
5,936,397 0.6
KOMMUNIKATIONSMEDIEN
CableOne,Inc. ... ... e 4.00% 11/15/2030 USD 640 634,243 0.1
CCO Holdings LLC/CCO Holdings Capital Corp. ............ 4.50% 08/15/2030 276 281,194 0.0
CCO Holdings LLC/CCO Holdings Capital Corp............. 4.50% 06/01/2033 989 987,616 0.1
Netflix,InC. ... ..o e 3.63% 05/15/2027 EUR 836 1,169,937 0.1
Netflix,Inc. . ... 4.63% 05/15/2029 793 1,205,153 0.1
4,278,143 04
KOMMUNIKATION/TELEKOMMUNIKATION
Lumen Technologies,Inc. .......... ... ... ... ... ... 4.50% 01/15/2029 USD 1,250 1,209,178 0.1
T-Mobile USA,INnC. . ... 2.63% 04/15/2026 877 892,784 0.1
T-Mobile USA,INC. . ... ..ot 2.88% 02/15/2031 519 501,050 0.0
T-Mobile USA,INnC. . ... 3.38% 04/15/2029 924 938,774 0.1
Telecom Italia SpA/Milano . .......... ..., 1.63% 01/18/2029 EUR 1,515 1,806,635 0.2
5,348,421 0.5
KONJUNKTURABHANGIGE KONSUMGUTER — KFZ
Allison Transmission, Inc. ... ....... ... ... ... . ... 3.75% 01/30/2031 USD 1,181 1,134,687 0.1
Clarios Global LP/Clarios US Finance Co................... 4.38% 05/15/2026 EUR 1,233 1,558,334 0.2
Faurecia SE . ... ... . 2.38% 06/15/2029 1,606 1,990,565 0.2
Ford Motor Co. . ..ottt 8.50% 04/21/2023 USD 1,489 1,662,583 0.2
Schaeffler AG. .. ... . 2.75% 10/12/2025 EUR 1,700 2,199,046 0.2
ZFFinance GmbH . . ...... ... ... ... ... . i 2.00% 05/06/2027 1,600 1,955,096 0.2
10,500,311 1.1
KONJUNKTURABHANGIGE KONSUMGUTER — UNTERHALTUNG
Carnival Corp. . ..ot 1.88% 11/07/2022 430 518,577 0.1
Carnival PLC . ... ... 1.00% 10/28/2029 1,640 1,641,369 0.1
2,159,946 0.2
KONJUNKTURABHANGIGE KONSUMGUTER — RESTAURANTS
1011778 BC ULC/New Red Finance,Inc. .................. 3.50% 02/15/2029 USD 1438 1,406,779 0.1
KONJUNKTURABHANGIGE KONSUMGUTER — EINZELHANDLER
Levi Strauss & Co.. . oo it 3.50% 03/01/2031 616 606,760 0.1
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
Avantor Funding,Inc. ...... .. ... .. ... i 2.63% 11/01/2025 EUR 1,617 2,023,712 0.2
Cheplapharm Arzneimittel GmbH . . . ...................... 3.50% 02/11/2027 446 547,380 0.1
Grifols SA ... e 1.63% 02/15/2025 2,055 2,523,104 0.3
IQVIA,INC. .ottt e 1.75% 03/15/2026 1,920 2,361,513 0.2
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Newell Brands, Inc. ... i 4.70% 04/01/2026 USD 894 § 1,004,754 0.1%
Newell Brands, InC. .. ... .ot 4.88% 06/01/2025 212 235,742 0.0
Organon Finance 1 LLC ....... ... ... ... .. it 4.13% 04/30/2028 1,984 2,002,191 0.2
Tenet Healthcare COrp. . .......ooiuiine i 4.63% 07/15/2024 1,221 1,237,129 0.1

11,935,525 1.2

SONSTIGE INDUSTRIEWERTE

Belden,Inc. ... 3.38% 07/15/2027 EUR 550 689,464 0.1
H&E Equipment Services,Inc. .............. ... .. ...... 3.88% 12/15/2028 USD 1416 1,370,818 0.1
Rexel SA ... 2.13% 06/15/2025 EUR 218 268,666 0.0
Rexel SA ... ... 2.13% 06/15/2028 484 599,784 0.1
2928732 0.3
DIENSTLEISTUNGEN
Intertrust Group BV .. ... o o 3.38% 11/15/2025 1,660 2,069,025 02
Square,Inc. ... 2.75% 06/01/2026 USD 1,955 1,970,643 0.2
4,039.668 04
TECHNOLOGIE
CommScope, INC.. .. ..ot 5.50% 03/01/2024 573 590,380 0.1
Dell International LLC/EMC Corp............. ... .. ... ..., 7.13% 06/15/2024 150 153,237 0.0
743,617 0.1
58,056,256 5.8
FINANZINSTITUTE
BANKWESEN
Banco Bilbao Vizcaya Argentaria SA, Series 9(b). .. ............. 6.50% 03/05/2025 1,800 1,954 438 0.2
Banco Santander SA(b) . ......... . oo i i 6.75% 04/25/2022 EUR 2,200 2,807 441 0.3
Credit Suisse Group AG(b) ............ ... ... ... ... .. 7.50% 07/17/2023 USD 1,907 2,056,949 0.2
Discover Financial Services, SeriesD(b) ...................... 6.13% 06/23/2025 1,604 1,799,074 0.2
Intesa Sanpaolo SpA ........ ... o ool 5.71% 01/15/2026 1,306 1478414 0.1
Societe Generale SA(b) . ... i i i 7.38% 09/13/2021 2,375 2413901 0.2
12,510,217 1.2
FINANZEN
Lincoln Financing SARL. .. ... ... ... ... ... . . .. . 3.63% 04/01/2024 EUR 1,633 2,016458 02
SEM COIP. oottt 420% 10/29/2025 USD 1,152 1,220,939 0.1
3237397 0.3
REITS
ADLER Group SA. ... ... . i 275% 11/13/2026 EUR 200 247,563 0.0
ADLER Group SA . . ... e 3.25% 08/05/2025 1,100 1,393,779 0.2
MGM Growth Properties Operating Partnership LP/MGP
Finance Co-Issuer,Inc. .......... .. .. ... ... .. 4.63% 06/15/2025 USD 765 812,338 0.1

2,453,680 0.3
18,201,294 1.8
76,257,550 7.6

HYPOTHEKEN MIT LAUFENDEN ZINSZAHLUNGEN
FESTVERZINSLICHE STAATSPAPIERE MIT 30-JAHRIGER LAUFZEIT

Federal Home Loan Mortgage Corp., Series 2019 ............... 3.50% 10/01/2049 2,040 2,173,083 0.2
Federal Home Loan Mortgage Corp., Series 2020 ............... 2.50% 05/01/2050 3,758 3,904,100 04
Federal Home Loan Mortgage Corp., Series 2020 ............... 2.50% 07/01/2050 1,716 1,790,490 0.2
Federal National Mortgage Association, Series 2012 . ............ 3.50% 02/01/2042 270 292,909 0.0
Federal National Mortgage Association, Series 2012 .. ........... 3.50% 11/01/2042 3,096 3,348,535 04
Federal National Mortgage Association, Series 2012 . ............ 3.50% 01/01/2043 489 529,465 0.1
Federal National Mortgage Association, Series 2013 ............. 3.50% 04/01/2043 1,875 2,029,092 0.2
Federal National Mortgage Association, Series 2018 .. ........... 3.50% 03/01/2048 937 1,002,878 0.1
Federal National Mortgage Association, Series 2019 ............. 3.50% 11/01/2049 1,325 1411221 0.1
Federal National Mortgage Association, Series 2020 ............. 2.50% 07/01/2050 5,817 6,102,867 0.6
Federal National Mortgage Association, Series 2020 ............. 2.50% 10/01/2050 2,611 2,725,634 0.3
Government National Mortgage Association. . .................. 3.00% 06/01/2040 12,961 13,523,111 13
Uniform Mortgage-Backed Security, Series 2018................ 4.00% 06/01/2051 4,644 4,962,817 0.5
Uniform Mortgage-Backed Security, Series 2020. ............... 2.50% 06/01/2051 4,500 4,659,258 04

48.455 460 4.8

QUASI-STAATLICHE WERTPAPIERE
QUASI-STAATSANLEIHEN

CHINA
China Development Bank, Series 1805 .. ...................... 4.88% 02/09/2028 CNY 139,650 23,845,780 24
China Development Bank, Series 2015 . ....................... 3.70% 10/20/2030 61,750 9,822,920 1.0
Sinopec Group Overseas Development 2018 Ltd.. . .............. 2.15% 05/13/2025 USD 2,061 2,115,678 0.2
State Grid Overseas Investment 2016 Ltd. ..................... 1.25% 05/19/2022 EUR 372 458,824 0.0

36,243,202 3.6
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INDONESIEN
Indonesia Asahan Aluminium Persero PT ...................... 4.75% 05/15/2025 USD 562 $ 613423 0.1%
MEXIKO
Comision Federal de Electricidad .. .......................... 3.35% 02/09/2031 2,304 2,269,440 0.2
Petroleos Mexicanos .. ........o.uii i 6.75% 09/21/2047 1,040 919,048 0.1
Petroleos MexXicanos .. ...t 7.69% 01/23/2050 1,430 1,377,090 0.1
4,565,578 04
SUDKOREA
Korea National Oil Corp.. .. ...ttt 2.00% 10/24/2021 1,695 1,708,560 0.2
VEREINIGTE ARABISCHE EMIRATE
DPWorld Crescent Ltd. . . ..ottt 4.85% 09/26/2028 1,985 2,247,392 0.2

45,378,155 4.5

REGIERUNGEN - STAATLICHE BEHORDEN

KANADA
Canada Housing Trust No. 1 ......... . ... ... ... o ... 1.80% 12/15/2024 CAD 21,995 18,835,520 19
Canada Housing Trust No. 1 .......... ... ... ... ... ... ... 1.95% 12/15/2025 10,375 8,932,751 0.9
Canada Housing Trust No. 1 ......... . ... ... ... o ... 225% 12/15/2025 4,870 4,246,496 04
Canada Housing Trust No. 1 ......... . ... ... ... ... ... ... 2.35% 06/15/2027 10,840 9,504,870 0.9
41,519,637 4.1
FRANKREICH

SNCFReseau. . ... 3.13% 10/25/2028 EUR 400 597,048 0.1
42,116,685 4.2

INFLATIONSGEBUNDENE WERTPAPIERE

FRANKREICH
French Republic Government Bond OAT, Series OATE. . ......... 0.10% 03/01/2026 15,132 20,181,771 2.0

DEUTSCHLAND
Deutsche Bundesrepublik Inflation Linked Bond . ............... 0.10% 04/15/2026 15,019 20,133,988 2.0

40,315,759 40

BESICHERTE HYPOTHEKENVERPFLICHTUNGEN
RISIKOTEILUNG - VARIABEL VERZINSLICH

Bellemeade Re Ltd.
Series 2019-2A, Class M2(C) ..o vvi vt 3.19% 04/25/2029 USD 1,300 1,320,274 0.1
Series 2019-3A,Class MIB(C) . ..o oo v i 1.69% 07/25/2029 649 650,847 0.1
Series 2019-4A,Class MIB(C) .. .o o vvi e 2.09% 10/25/2029 475 475,000 0.0
Series 2020-2A,Class MIB(C) ..o vie i 3.29% 08/26/2030 2,208 2,228,065 0.2
Series 2020-3A,Class MIC(C) .. oo oo v vii e 3.79% 10/25/2030 670 693,890 0.1
Series 2020-4A, Class M2A(C) . oo oo v vie e e 2.69% 06/25/2030 450 451,331 0.0
Connecticut Avenue Securities Trust
Series 2019-R03, Class IM2(C). o oo oo v vie e i 2.24% 09/25/2031 812 816,544 0.1
Series 2019-R04, Class 2M2(C). . v v oo v vve e e 2.19% 06/25/2039 476 476,818 0.1
Series 2019-R06, Class 2M2(C). . oo oo v vve e ee e 2.19% 09/25/2039 435 436,062 0.0
Series 2020-R0O1, Class IM2(C). . o oo v vie e 2.14% 01/25/2040 939 943,053 0.1
Federal Home Loan Mortgage Corp.,
Series 2021-DNA3, Class M2(C). .« v v v oo e e 2.11% 10/25/2033 1,101 1,118,097 0.1

Federal Home Loan Mortgage Corp.
Structured Agency Credit Risk Debt Notes

Series 2013-DN2, Class M2(C) ..« oo v vt 434% 11/25/2023 468 478,483 0.1
Series 2014-DN3,Class M3(C) ... ..o vovii i 4.09% 08/25/2024 917 936,900 0.1
Series 2014-HQ2, Class M3(C) . ..o v oot 3.84% 09/25/2024 185 190,132 0.0
Series 2016-DNA3, Class M3(C). . ... ooovvviiiii e 5.09% 12/25/2028 565 594,802 0.1
Series 2016-HQA3, Class M3(C). . .« oo vovve i 3.94% 03/25/2029 1,371 1,426,078 0.1
Series 2017-DNA2, Class M2(C). . ..o v oovve v 3.54% 10/25/2029 1,012 1,054,583 0.1
Series 2017-DNA3, Class M2(C). « .« oo ovve e 2.59% 03/25/2030 950 970,522 0.1
Series 2017-HQA2, Class M2(C). . ..o oo eiii e 2.74% 12/25/2029 868 885411 0.1
Series 2017-HQA3, Class M2(C). « .« oo oovvv v 2.44% 04/25/2030 1,742 1,781,610 02
Series 2018-HQAL, Class M2(C). . ..o oo e iiei e 2.39% 09/25/2030 1,357 1,367,351 0.1
Series 2019-DNA3, Class M2(C). « .« oo oovve e 2.14% 07/25/2049 159 161,135 0.0
Series 2019-DNA4, Class M2(C). . . oo v oovvve i 2.04% 10/25/2049 171 171,105 0.0
Series 2019-HQATL, Class M2(C). .+« v oo oovv e 2.44% 02/25/2049 526 531,366 0.1
Series 2020-DNAT, Class M2(C). . . oo oo e e 1.79% 01/25/2050 214 215247 0.0
Series 2020-HQA2, Class M2(C). « .« oo ovve e v 3.19% 03/25/2050 592 601,642 0.1
Federal National Mortgage Association Connecticut Avenue Securities
Series 2014-C04, Class IM2(C). ..« oo vvvi i 4.99% 11/25/2024 646 667,859 0.1
Series 2014-C04, Class 2M2(C). . ..o oo 5.09% 11/25/2024 477 490,710 0.1
Series 2015-C01, Class IM2(C). .« oo oo 439% 02/25/2025 289 296,586 0.0
Series 2015-C02, Class IM2(C). .. .. ovoivvieiiii e 4.09% 05/25/2025 413 422 875 0.0
Series 2015-C02, Class 2M2(C). .« v v v vt e 4.09% 05/25/2025 104 105,742 0.0
Series 2015-C03, Class IM2(C). .. ..o voivvieiiiii i 5.09% 07/25/2025 721 741,599 0.1
Series 2015-C03, Class 2M2(C). .« v v v vt e 5.09% 07/25/2025 126 128,082 0.0
Series 2015-C04, Class IM2(C). .. ..o vovieiiii i 5.79% 04/25/2028 24 25443 0.0
Series 2015-C04, Class 2M2(C). .« v v v vt 5.64% 04/25/2028 946 997,823 0.1
Series 2016-CO1, Class 2M2(C). . ..o oo 7.04% 08/25/2028 739 785,773 0.1
Series 2016-C02, Class IM2(C). ..« v v voe i 6.09% 09/25/2028 778 820,356 0.1



VERZEICHNIS DER ANLAGEWERTE (Fortsetzung)

AB SICAV I
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Zinssatz Datum Anteile/Nennwert Wert Nettover-
(-)/(000) (USD) mogen %
Series 2016-C06, Class IM2(C). ... oo v i 4.34% 04/25/2029 USD 435§ 453,857 0.0%
Series 2017-C02, Class 2M2(C). .« v oo v v e e 3.74% 09/25/2029 1,557 1,615,545 0.2
Series 2018-CO1,Class IB1(C) .. ..o v vvii i 3.64% 07/25/2030 242 247,765 0.0
Series 2018-CO1,Class IM2(C). . .o oo e e 2.34% 07/25/2030 1433 1,445,766 0.1
Home Re Ltd.
Series 2019-1,Class MI(C) . . oo oo e 1.74% 05/25/2029 772 772,438 0.1
Series 2020-1,Class MIB(C). . ..o oo 3.34% 10/25/2030 862 869,978 0.1
PMT Credit Risk Transfer Trust, Series 2019-2R, Class A(c). . .. .. 2.84% 05/27/2023 1,370 1,354,963 0.1
Radnor Re Ltd., Series 2020-2, Class MIB(¢c) ................. 4.09% 10/25/2030 1,177 1,183,722 0.1
Radnor Re Ltd., Series 2019-1,Class MIB(¢c) ................. 2.04% 02/25/2029 989 992,687 0.1
STACR Trust, Series 2018-DNA3,Class M2(¢) .. .. ..o ovvveen 2.19% 09/25/2048 1,992 2,015,156 0.2
37,411,573 3.7
NICHT STAATLICH FESTVERZINSLICH
Alternative Loan Trust
Series 2006-J1,Class TATL. ... oo, 5.50% 02/25/2036 190 172,311 0.0
Series 2007-15CB,Class A19 ... ... .. oot 5.75% 07/25/2037 236 192,669 0.0
364,980 0.0
NICHT STAATLICH VARIABEL VERZINSLICH
Deutsche Alt-A Securities Mortgage Loan Trust,
Series 2006-AR4, Class A2(C). oo v oo v e 047% 12/25/2036 173 82,547 0.0
37,859,100 3.7
INVESTMENTGESELLSCHAFTEN
FONDS UND INVESTMENTTRUSTS
AB SICAV I - China Bond Portfolio-Class SA .. .............. 1,631,436 26,267,769 2.6
BESICHERTE KREDITVERPFLICHTUNGEN
CLO - VARIABEL VERZINSLICH
AGL CLO 12 Ltd. Series 2021-12A,Class AT (¢) .............. 0.00% 07/20/2034 2,943 2,943,048 03
Ballyrock CLO 16 Ltd. Series 2021-16A, Class Al (¢) .......... 0.00% 07/20/2034 1,978 1,978,615 0.2
Neuberger Berman Loan Advisers Clo 42 Ltd.
Series 2021-42A,ClasS A(C) « oo vv v it 0.00% 07/16/2035 2,579 2,579,527 0.2
Rockford Tower CLO 2021-1 Ltd. Series 2021-1A, Class Al (c). . .. 0.00% 07/20/2034 2,678 2,678,085 03
Rockford Tower CLO 2021-1 Ltd. Series 2021-1A, Class B (¢). . . . 0.00% 07/20/2034 3,159 3,159,162 0.3
13,338,437 1.3
DURCH GEWERBLICHE HYPOTHEKEN BESICHERTE ANLEIHEN
NICHT STAATLICHE FESTVERZINSLICHE CMBS
Commercial Mortgage Trust, Series 2013-CR6,Class D ......... 4.09% 03/10/2046 1,910 1,786,900 0.2
DBUBS Mortgage Trust, Series 2011-LC2A,ClassD ........... 5.39% 07/10/2044 895 894,784 0.1
GS Mortgage Securities Trust
Series 2010-C1,Class A2 . ... ..ot 4.59% 08/10/2043 46 46,137 0.0
Series 2011-GC5,Class D ... ..o 5.30% 08/10/2044 85 51,666 0.0
Series 2013-G1,Class A2 ... ..ot 3.56% 04/10/2031 330 321,720 0.0
JPMBB Commercial Mortgage Securities Trust,
Series 2014-C22,Class AS . ... ..o 4.11% 09/15/2047 1,000 1,076,305 0.1
JPMorgan Chase Commercial Mortgage Securities Trust,
Series 2012-CBX,Class D ..., 507% 06/15/2045 1,050 867,622 0.1
LSTAR Commercial Mortgage Trust, Series 2016-4,
Class A2, .ot 2.58% 03/10/2049 228 231,812 0.0
Morgan Stanley Bank of America Merrill Lynch Trust,
Series 2013-C9,Class D .. ... i 4.11% 05/15/2046 300 271456 0.0
WF-RBS Commercial Mortgage Trust, Series 2013-C11,
Class B. ..o 3.71% 03/15/2045 1,758 1,809,777 0.2
7,358,179 0.7
NICHT STAATLICHE VARIABEL VERZINSLICHE CMBS
BHMS, Series 2018-ATLS,Class A(C) « . oo v v v 1.35% 07/15/2035 1,901 1,900,589 0.2
BX Trust, Series 2018-EXCL, ClasS A(C) .. .o oo v e 1.19% 09/15/2037 2,450 2,391,618 0.2
Starwood Retail Property Trust, Series 2014-STAR, Class A(c). . . . 1.57% 11/15/2027 752 554,967 0.1
4,847,174 0.5
12,205,353 1.2
REGIERUNGEN - STAATSANLEIHEN
FRANKREICH
Dexia Credit Local SA. .. ... .. i 0.50% 01/17/2025 EUR 700 877,678 0.1
DEUTSCHLAND
Kreditanstalt fuer Wiederaufbau . ........................... 0.00% 06/15/2029 3,170 3,897,084 04
INDONESIEN
Indonesia Government International Bond ... ................. 1.10% 03/12/2033 752 896,680 0.1
Indonesia Government International Bond .. .................. 3.38% 07/30/2025 1,511 2,058,287 0.2
2,954 967 0.3
MEXIKO
Mexico Government International Bond . .. ................... 475% 04/27/2032 USD 2,145 2.437,658 0.2
10,167,387 1.0
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(000) (USD) mogen %
SCHWELLENMARKTE — INDUSTRIESCHULDVERSCHREIBUNGEN
INDUSTRIE
GRUNDSTOFFE
Klabin AustriaGmbH . ...... ... ... .. ... ... .. 3.20% 01/12/2031 USD 403 $ 388,843 0.1%
Volcan Cia Minera SAA. . .. ... ottt 4.38% 02/11/2026 279 272,339 0.0
661,182 0.1
INVESTITIONSGUTER
Cemex SABde CV ... . 3.88% 07/11/2031 1,030 1,030,644 0.1
Embraer Netherlands Finance BV . ....................... 5.40% 02/01/2027 636 675,352 0.0
Embraer Netherlands Finance BV ........................ 6.95% 01/17/2028 678 771,508 0.1
Odebrecht Holdco Finance Ltd.. .. ....................... 0.00% 09/10/2058 778 7,779 0.0
2,485,283 0.2
KOMMUNIKATIONSMEDIEN
Globo Comunicacao e Participacoes SA . .................. 4.88% 01/22/2030 922 938,308 0.1
NICHT KONJUNKTURABHANGIGE KONSUMGUTER
BREFGMbH ...... ... i 4.35% 09/29/2026 735 768,069 0.1
BRE SA . 4.88% 01/24/2030 737 765,697 0.1
1,533,766 0.2
ENERGIE
Leviathan Bond Ltd. .......... ... ... ... ... ... ..... 6.13% 06/30/2025 589 647,604 0.1
DIENSTLEISTUNGEN
MercadoLibre,Inc.. .. ... o 2.38% 01/14/2026 200 199,801 0.0
MercadoLibre, Inc.. .. ... ... 3.13% 01/14/2031 200 194,031 0.0
393,832 0.0
6,659,975 0.7
FINANZINSTITUTE
SONSTIGE FINANZWERTE
OEC Finance Ltd.(d) . ....... ... i 4.38% 10/25/2029 306 38,502 0.0
OECFinance Ltd.(d) . ........... i 5.25% 12/27/2033 144 16,908 0.0
OEC Finance Ltd.(d) . ....... ... i 7.13% 12/26/2046 192 23,773 0.0
79,183 0.0

6,739,158 0.7

SCHWELLENMARKTE - STAATLICHE WERTPAPIERE

AGYPTEN
Egypt Government International Bond .................... 5.88% 02/16/2031 1,860 1,826,869 0.2
BAHRAIN
Bahrain Government International Bond. . ................. 5.63% 09/30/2031 1,520 1,525,985 0.2
Bahrain Government International Bond. .................. 7.38% 05/14/2030 241 270,040 0.0
1,796,025 0.2
ELFENBEINKUSTE
Ivory Coast Government International Bond. . .............. 4.88% 01/30/2032 EUR 295 364,077 0.0
Ivory Coast Government International Bond. . .............. 5.88% 10/17/2031 745 987.870 0.1
1,351,947 0.1
SENEGAL
Senegal Government International Bond. .................. 6.25% 07/30/2024 USD 1,084 1,205,476 0.1
OMAN
Oman Government International Bond .. .................. 4.88% 02/01/2025 337 352,228 0.0

6,532,545 0.6

GEMEINDEVERWALTUNG - REGIONALANLEIHEN

JAPAN
Japan Finance Organization for Municipalities, Series G . . . . . . 0.01% 02/02/2028 EUR 696 848,111 0.1

ABS-ANLEIHEN

SONSTIGE FESTVERZINSLICHE ABS
SoFi Consumer Loan Program Trust, Series 2018-1, Class B.. . . 3.65% 02/25/2027 USD 614 623,074 0.1

1017011388 100.7

SONSTIGE UBERTRAGBARE WERTPAPIERE
ABS-ANLEIHEN

SONSTIGE FESTVERZINSLICHE ABS
SBA Tower Trust, Series 2014-2A,ClassC ................ 3.87% 10/15/2049 152 161,204 0.0

BESICHERTE KREDITVERPFLICHTUNGEN

CLO - VARIABEL VERZINSLICH
Apidos CLO XXXIITI Series 2020-33A, Class A(c) .......... 1.88% 07/24/2031 2,244 2,246,496 0.2
Black Diamond CLO Ltd. Series 2019-2A, Class A1A(c) ... .. 1.60% 07/23/2032 460 460,041 0.1

2,706,537 0.3
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(-)/(000) (USD) mogen %
STAMMAKTIEN
MtLoganRe Ltd.(e) .......... ... ..o 2300 $ 2,290,746 0.2%
5,158,487 0.5
Gesamtanlagen
(Kosten $1,003,944,809) . . ..ot iet $ 1,022,169,875 101.2%
Termineinlagen
Bank of Nova Scotia, Toronto(f) .. .......... ... ... ..... 0.01 % — 512,571 0.1
BBH, Grand Cayman.(f) .......... ... ... ... ... ..... (0.53)% — 1 0.0
BBH, Grand Cayman.(f) ........... ... ... .. . 2.99 % — 1 0.0
BNP Paribas, Paris(f) . .. ....... ... (0.13)% — 658,988 0.1
BNP Paribas, Paris(f) . ... ... 0.00 % — 271 0.0
BNP Paribas, Paris(f) . .. ....... ... 0.01 % — 5,353,099 0.5
Citibank, New York(f) . ........ ... oo i 0.01 % — 10,843,132 1.0
Nordea Bank Abp,Oslo(f) .. ....... ... .. (0.78)% — 737315 0.1
Sumitomo, London(f) ......... ... ... ... ... ... (0.29)% — 497 497 0.0
Sumitomo, London(f) ............. ... ... ... ... .. .. ... 001 % — 848,679 0.1
Termineinlagen insgesamt. . . .......... ... . ... .. .. il 19451,554 1.9
Sonstige Vermogenswerte abziiglich Verbindlichkeiten....................... (31,231,156) (3.1)
NettOVermMOZEN . . . . .. ..ottt e e $ 1,010,390,273 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
Euro-Bund Futures . .......... ... .. i i 06/08/2021 21 $ 4381606 $ 4351901 $ (29,705)
Korea 10 YrBond Futures . .. .........ooiiiiin ... 06/15/2021 104 11,795,642 11,714,803 (80,839)
US.T-Note 5 Yr (CBT) Futures ........... ... ... ... 09/30/2021 198 24 480,625 24,522,609 41,984
Short
Canadian 10 YrBond Futures .......... ... ... ... ... ...... 09/21/2021 99 11,786,499 11,821,324 (34,825)
Euro-BOBL Futures . .. ...t 06/08/2021 191 31,443,335 31,382,960 60,375
Long Gilt Futures . .. ... e 09/28/2021 38 6,853,132 6,862,300 (9,168)
US.10YrUltraBond Futures. . ........... .. ..., 09/21/2021 233 33,697,625 33,774,078 (76,453)
$ (128,631)
Wertsteigerung ~ $ 102,359

Wertminderung $ (230,990)

DEVISENTERMINGESCHAFTE

Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Australia and New Zealand Banking Group Ltd. ................... AUD 5,826 USD 4439 06/04/2021 $ (51,758)
Bank of America, NA. ... ... USD 9914 GBP 7,122 06/17/2021 192,996
Bank of America, NA. ... ... ZAR 137,463 USD 9374  06/17/2021 (581,023)
Bank of America, NA. ... ... USD 7,593 CNH 48,948 06/24/2021 91,921
Bank of America, NA. ... ... USD 893 CAD 1,125 07/16/2021 38,730
Bank of America, NA. ... ... USD 9,798 RUB 727974  07/28/2021 59,041
Barclays Bank PLC . ....... ... ... AUD 54,748 USD 41,725 06/04/2021 (480,402)
Barclays Bank PLC .. ... .. . GBP 15812 USD 21,801 06/17/2021 (638,659)
Barclays Bank PLC . ....... ... ... CNH 345,622 USD 52,995 06/24/2021 (1,271,223)
Barclays Bank PLC .. ... .. . IDR 69,144,206 USD 4,674  07/15/2021 (139,048)
Barclays Bank PLC . ... ... ... .. USD 4,834 IDR 70,066,364  07/15/2021 43,513
BNP Paribas SA . ... PLN 8,987 USD 2,299  06/24/2021 (146,063)
BNP Paribas SA . . ..o JPY 7,203,904 USD 66417 07/16/2021 806474
BNP Paribas SA . ... EUR 9,851 USD 11,779  07/30/2021 (246,869)
Brown Brothers Harriman & Co.. . ....... ... ... ... i .. AUD 2,854 USD 2,180 06/04/2021 (19,717)
Brown Brothers Harriman & Co.. . ... ... MXN 103,717 USD 5,133 06/18/2021 (64,624)
Brown Brothers Harriman & Co.. . ....... ... ... ... i .. CNH 8,887 USD 1,374 06/24/2021 (21,317)
Brown Brothers Harriman & Co.. . ... ... EUR 9,457 USD 11,368 06/30/2021 (170,536)
Brown Brothers Harriman & Co.............. ..., JPY 1,004,320 USD 9,088 06/30/2021 (57,805)
Brown Brothers Harriman & Co.. . ... ... EUR 9,156 USD 10919  07/16/2021 (255,868)
Brown Brothers Harriman & Co+. ... ... ... ... USD 11,487 AUD 14,805 06/30/2021 (72,132)
Brown Brothers Harriman & Co4. ... ...t USD 64851 CAD 78,567 06/30/2021 182,544
Brown Brothers Harriman & Co+. ... ... ... ... USD 13,080 EUR 10,698 06/30/2021 (27,935)
Brown Brothers Harriman & Co4. ... ... oo USD 6,033 GBP 4,265 06/30/2021 19,197
Brown Brothers Harriman & Co+. ... ... ... ... USD 2,177 SGD 2,884 06/30/2021 3,537
Citibank, NA . ... CNH 34,403 USD 5282  06/24/2021 (119,420)
Citibank, NA . ... PLN 17,811 USD 4,532 06/24/2021 (312,674)
Citibank, NA . ... USD 5,524 CNH 35,532 06/24/2021 54,933
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Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Citibank, NA . .. COP 14,959,784 USD 3982  07/15/2021 $ (41,966)
Citibank, NA . ... IDR 73,998,117 USD 5200  07/15/2021 48,580
Citibank, NA . .. INR 744720 USD 10,065 07/15/2021 (143,023)
Citibank, NA . ... THB 72,829 USD 2,340  07/15/2021 9,321
Citibank, NA . .. USD 4,734 CLP 3381,732  07/15/2021 (67,697)
Citibank, NA . ... CAD 54,943 USD 43892  07/16/2021 (1,586,153)
Citibank, NA . .. KRW 11,313,670 USD 10,113 07/22/2021 (42,596)
Credit Suisse International . . . ........... ... . ... . .. PLN 37,527 USD 10,064 06/24/2021 (144 ,501)
Credit Suisse International . .. ......... ... .. ... .. ... 0., USD 7,092 PLN 26,808 06/24/2021 200,663
Goldman Sachs Bank USA .. ... .. .. . ... i USD 4988 GBP 3,610  06/17/2021 134,627
Goldman Sachs Bank USA .. ... ... .. . . i MXN 97,735 USD 4,807 06/18/2021 (90,509)
Goldman Sachs Bank USA .. ... .. .. . ... i USD 10,025 PLN 37,510  06/24/2021 179,000
Goldman Sachs Bank USA .. ... . .. . USD 4,992 INR 377,798 07/15/2021 187,080
HSBC Bank USA. .. ... e CNH 32312 USD 4957 06/24/2021 (116,363)
HSBC Bank USA. . ... e EUR 115,591 USD 141,839  08/13/2021 681,841
JPMorgan Chase Bank, NA . ....... ... ... ... .. . .. USD 9,693 ZAR 136,692  06/17/2021 206,355
JPMorgan Chase Bank, NA .. ...... ... ... ... . . MXN 14,232 USD 711 06/18/2021 (2,488)
JPMorgan Chase Bank, NA . ....... ... ... ... .. . .. CNH 91,893 USD 14,234 06/24/2021 (193,973)
JPMorgan Chase Bank, NA .. ...... ... ... ... ... ... ... ... ... IDR 8,440,843 USD 571 07/15/2021 (16,434)
JPMorgan Chase Bank, NA . ....... ... ... ... .. . .. USD 5,056 NOK 42,080  07/15/2021 (24 441)
Morgan Stanley Capital Services LLC ........................... MXN 40411 USD 1,999  06/18/2021 (25,907)
Morgan Stanley Capital Services LLC ....... ... ... ... ... ..... CLP 10424919 USD 14,669 07/15/2021 285,854
Morgan Stanley Capital Services LLC ........................... USD 4,870 CLP 3,576,622 07/15/2021 65,086
Morgan Stanley Capital Services LLC ....... ... ... ... ... ..... USD 4,883 INR 370,787 07/15/2021 199,716
Morgan Stanley Capital Services LLC ........................... CHF 4,563 USD 5013 08/05/2021 (68,367)
Morgan Stanley Capital Services LLC ........... ... ... ... ..... JPY 1,088,436 USD 10,036 08/13/2021 120,766
Morgan Stanley Capital Services LLC ........................... JPY  3,126451 USD 28,727  08/19/2021 244 816
Morgan Stanley Capital Services LLC ........... ... ... ... ..... MYR 16,759 USD 4,052 09/23/2021 8,779
Royal Bank of Scotland PLC. . ....... .. ... ... . ... EUR 88,383 USD 104,306  06/18/2021 (3,504,827)
Royal Bank of Scotland PLC. . ...... ... ... ... ... .. ... ... MXN 63,770 uUSD 3,167 06/18/2021 (29,017)
Royal Bank of Scotland PLC. . ....... .. ... ... . ... CNH 3,146 USD 484 06/24/2021 (10,125)
Standard Chartered Bank . .. ....... ... ... ... i KRW 1,304,003 uUSD 1,170  07/22/2021 (1,050)
Standard Chartered Bank . .. ....... .. .. .. . USD 10,033 KRW 11,308,914  07/22/2021 118,909
UBS AG . . o uUSD 4830 CLP 3464,163 07/15/2021 (50,249)

5 (6652480

Wertsteigerung ~ $ 4,184,279
Wertminderung $  (10,336,759)
+  Zum Zweck der Absicherung von Anteilklassen benutzt.

ZENTRAL ABGERECHNETE ZINSSWAPS

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

Gegenpartei (000) datum Zahlung Zahl (-minderung)
Citigroup Global Markets, Inc./(LCH Group) . .. .................. EUR 7,040  09/30/2050 6 Month EURIBOR 0.017)% $ (1,299,290)
Citigroup Global Markets, Inc/(LCH Group) ... .................. 7,040  09/30/2050 0.122% 6 Month EURIBOR 964,135
Citigroup Global Markets, Inc./(LCH Group) . .. .................. 6,680 11/10/2050 6 Month EURIBOR (0.043)% (1,297,205)
Citigroup Global Markets, Inc/(LCH Group) ... .................. 6,680 11/10/2050 0.022% 6 Month EURIBOR 1,095,277
Insgesamt $ (537,083)

Wertsteigerung ~ $ 2059412
Wertminderung $ (2,596.495)

CREDIT-DEFAULT-SWAPS
Vorab-
Nomineller gebiihren Unrealisierte
Abschluss- Betrag Markt- bezahlt/  Wertsteigerung/

Kontrahent Referenz-Obligation datum (000) wert (erhalten) (-minderung)
Verkaufskontrakte
Citigroup Global Markets, Inc. CDX-CMBX.NA BBB- Series 6 05/11/2063 USD 408 $ (114,770) $ (46,824) $ (67,946)
Credit Suisse International CDX-CMBX.NA BBB- Series 6 05/11/2063 229 (64,418) (15478) (48,940)
Credit Suisse International CDX-CMBX.NA BBB- Series 6 05/11/2063 825 (232,073) (57,790) (174,283)
Credit Suisse International CDX-CMBX.NA BBB- Series 6 05/11/2063 955 (268,641) (130,777) (137,864)
Credit Suisse International CDX-CMBX.NA BBB- Series 6 05/11/2063 4,662 (1,311421) (535,508) (775913)
Goldman Sachs International CDX-CMBX.NA BBB- Series 6 05/11/2063 2,128 (598,6006) (293 477) (305,129)
Insgesamt $ (2,589,929) $(1,079,854) $ (1,510,075)
Swaps insgesamt $ (2,047,158)
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB SICAV 1

Global Plus Fixed Income Portfolio

(a)
(b)

©
(d)
©)

®

Die Position oder ein Teil der Position wurde gesondert verwahrt, um als Sicherheit fiir Derivate zu dienen.

Die Wertpapiere sind unbefristet und haben somit kein festgelegtes Filligkeitsdatum. Das ggf. angezeigte Datum spiegelt den nichsten
Stichtag wider.

Variabel verzinsliches Wertpapier. Der angegebene Zinssatz galt am 31. Mai 2021.
Zahlungen in Sachwerten (PIK).

Zum angemessenen Marktwert entsprechend den Verfahren bewertet, die von und unter der allgemeinen Aufsicht der Verwaltungsgesellschaft
und des Verwaltungsrats festgelegt werden.

Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar
CAD - Canadian Dollar

CHF
CLP

— Swiss Franc
— Chilean Peso

CNH - Chinese Yuan Renminbi (Offshore)
CNY - Chinese Yuan Renminbi

COop
EUR
GBP
IDR
INR
JPY

— Colombian Peso

— Euro

— Great British Pound
— Indonesian Rupiah
— Indian Rupee

— Japanese Yen

KRW - South Korean Won
MXN - Mexican Peso

MYR - Malaysian Ringgit
NOK - Norwegian Krone

PLN - Polish Zloty

RUB - Russian Ruble

SGD - Singapore Dollar

THB - Thailand Baht

USD - United States Dollar

ZAR — South African Rand

Glossar:

ABS — Asset-Backed Securities
BOBL — Bundesobligationen

CBT — Chicago Board of Trade

CDX-CMBX.NA. — North American Commercial Mortgage-Backed Index
CLO — Collateralized Loan Obligations

CMBS — Commercial Mortgage-Backed Securities

EURIBOR — Euro Interbank Offered Rate

LCH — London Clearing House

OAT — Obligations Assimilables du Trésor

PJSC — Public Joint Stock Company

See notes to financial statements
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VERZEICHNIS DER ANLAGEWERTE AB SICAV I
31. Mai 2021 Select Absolute Alpha Portfolio

Anteile Wert Nettover-
(USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
STAMMAKTIEN

INFORMATIONSTECHNOLOGIE

KOMMUNIKATIONSAUSRUSTUNG

Cisco Systems, INC./DEIaWare . . . .. ... oottt s 59,104 $ 3,126,602 0.3%
F5 Networks, INC. ... 23,081 4279910 0.5
7,406,512 0.8
IT-DIENSTLEISTUNGEN
International Business Machines COrp. ......... ... .. it 19,323 2,777,488 0.3
PayPal Holdings, InC. . .. ... e 17,176 4,466,104 0.5
Visa, INC. - Class A . oo e 54,335 12,350,345 14

19,593,937 22

HALBLEITER UND HALBLEITERAUSRUSTUNG

Advanced Micro Devices, INC. ... ..ttt e e 56,819 4,550,065 0.5
Applied Materials, INC. . ... ... 10,704 1,478,543 0.2
Broadcom, INC. .. ... 12,223 5,773,290 0.6
INEEl COTP. vttt et e e e e e e e e 78,166 4,464,342 0.5
INVIDIA COTP. - e e ettt e e e e e e e e e e e e e e e e e e e e e e e e et e e 7,759 5,041,643 0.6
NXP Semiconductors NV . ... 28,678 6,063,103 0.7
Texas Instruments, INC. . .. ... .. . 35,180 6,677,868 0.7

34,049,354 3.8

SOFTWARE

AdODE, INC. oot e 12,683 6,399,588 0.7
MICTOSOTt COTP. « o vt ettt e e e e e e e e e e e e e e e e e e e e 130,369 32,550,532 3.6
OraCle COTP. o .ottt et e e e e e e e e e e 70,499 5,551,091 0.6
salesforce.com, INC. . . . ... i 17,145 4,082,225 0.5

48.583.436 54

TECHNOLOGIE —- HARDWARE, SPEICHERUNG UND PERIPHERIEGERATE
APPIE INC. . o oot e e e e e 227,153 28305535 _ 3.1

137938,774 153

FINANZWERTE

BANKEN
Bank of AMerica COrp. .. ...ttt e e 110,357 4,678,033 0.5
Fifth Third Bancorp . ... ... ...ttt e e e 265,309 11,180,121 1.3
JPMorgan Chase & Co. . ..ot e e e 51,436 8,447,849 1.0
PNC Financial Services Group, Inc. (The) ... i 52,402 10,201,622 1.1
Wells Fargo & €O, oottt e e e e e e e e 64,349 3,006,385 0.3

37,514,010 42

KAPITALMARKTE
Apollo Global Management, INC. . ... ... e 91,907 5,269,947 0.6
BlackRock, InC. - Class A . .. ... o e 6,027 5,285,920 0.6
Charles Schwab Corp. (The) . . . ..ottt e e e 124,664 9,206,436 1.0
Goldman Sachs Group, Inc. (The) ...... ... i 49,949 18,582,027 2.0
MOrgan Stanley . . .. ...ttt e e 7,927 720,961 0.1

39,065,291 43

DIVERSIFIZIERTE FINANZDIENSTLEISTUNGEN

Berkshire Hathaway, Inc. - Class B ... ... . 74,195 21,475,001 24
VERSICHERUNGEN

Allstate Corp. (The) . ..ottt ettt e e e e e e e e e e e e 10,460 1,428,940 0.1

AN PLC L 11,118 2,816,968 03

Arch Capital Group Ltd. . ... ... e 60,929 2430458 0.3

6,676,366 0.7
104,730,668 _11.6

INDUSTRIEGUTER
LUFTFAHRT UND VERTEIDIGUNG
Howmet Aerospace, INC. ... ... e 114,594 4,065,795 04
L3Harris Technologies, INC. ... ... ...t e e e e et 11,762 2,564,822 0.3
Raytheon Technolo@ies COrp. . ... ...ttt e e e e 145,712 12,926,111 14
19,556,728 2.1
INDUSTRIEKONZERNE
General Electric Co. ... ..ot 122,072 1,716,332 0.2
Honeywell International, InC. .. ... ... . 105,218 24,295,889 2.7

26,012,221 29

PROFESSIONELLE DIENSTLEISTUNGEN
Jacobs Engineering Group, Inc. . ... .. 56,604 8,042,296 09
KBR, INC. oot 87215 3,553,139 04

11,595.435 1.3
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB SICAV I
Select Absolute Alpha Portfolio

Anteile Wert Nettover-
(USD) mogen %

STRASSE UND SCHIENE
Norfolk Southern COorp. . ...ttt e e e e e e e e e 67,994 $ 19,099,515 2.1%
Union Pacific COTp. . .. oottt 70,437 15,829,307 1.8

34,928,822 39
92093206 _10.2

KOMMUNIKATIONSDIENSTLEISTUNGEN
DIVERSIFIZIERTE TELEKOMMUNIKATIONSDIENSTE

N o L PP 131,243 3,862,481 04
Comceast Corp. - Class A . ... e 165,847 9,509,667 1.1
13,372,148 1.5
UNTERHALTUNG
Activision Blizzard, INC. . ... ... o 62,325 6,061,106 0.7
Netflix, INC. . ..ot 5,827 2,929 874 0.3
Walt Disney Co. (The) .. ..ot e e e 28,065 5013812 0.5

14,004,792 1.5

INTERAKTIVE MEDIEN UND DIENSTLEISTUNGEN

Alphabet, Inc. - Class C .. ..ottt e 9,999 24,113,189 2.6
Facebook, Inc. - Class A . ... . 71,081 23,366,457 2.6
47,479,646 5.2
MEDIEN
Discovery, Inc. - Class A (@) ... ..ottt e e 102,520 3,291917 04
Discovery, InC. - Class C . . ... oottt e e e e 42,663 1,282,023 0.1
ViacomCBS, Inc. - Class B . . ... o 101,032 4,285,778 0.5

8,859,718 1.0

DRAHTLOSE TELEKOMMUNIKATIONSDIENSTE
T-Mobile US,INC. ... .. 35410 5,008,745 0.6

88,725,049 9.8

GESUNDHEITSWESEN
BIOTECHNOLOGIE
Vertex Pharmaceuticals, INC. . ... ... . 6,687 1,395,109 0.2
GESUNDHEITSWESEN — AUSRUSTUNG UND BEDARF
ADDOtt Laboratories . ... ...ttt e 59,395 6,928,427 0.8
Boston Scientific COrP. .. ...ttt ettt e e s 83,242 3,541,947 04
Danaher COrp. . . ...ttt 28,908 7,404,495 0.8
Zimmer Biomet Holdings, InC. . .. ... . 34,521 5,810,920 0.6

23,685,789 2.6

GESUNDHEITSWESEN — ANBIETER UND DIENSTLEISTUNGEN

Humana, INC. . .. ..o e 12,882 5,638,451 0.6
Quest Diagnostics, InC. . ... ... 31,315 4,123,246 04
UnitedHealth Group, InC. ... ... e 29,828 12,286,750 14

22,048,447 24

LIFE SCIENCES - HILFSMITTEL UND DIENSTLEISTUNGEN

IQVIA Holdings, INC. .. ..ot e e 30,303 7,277,568 0.8
PHARMAZEUTIKA

ElELilly & €O oottt e 28,386 5,669,820 0.6

Johnson & JONNSON . . .. ... 71,679 12,131,671 13

Merck & Co., INC. ... 77,262 5,863.413 0.7

PzZer, INC. . oot 81,939 3,173,497 04

26,838,401 30
81245314 9.0

NICHT-BASISKONSUMGUTER

KRAFTFAHRZEUGE
FOrd MOtOr €O, . o\ v ittt et et e e e e e e e 50,953 740,347 0.1
HOTELS, RESTAURANTS UND FREIZEIT
Booking Holdings, INC. . . .. ...t 2,010 4,746,715 0.5
MceDOoNAld’™s COTP. .« . o v ettt e e e e e e e e e 29,030 6,789,827 0.8

11,536,542 1.3

HAUSHALTSGEBRAUCHSGUTER
Lennar Corp. - Class A . ... 13,142 1,301,190 0.1
Sony Group Corp. (Sponsored ADR) .. ... .. . 16,041 1.597.844 0.2

2,899,034 0.3

EINZELHANDEL — INTERNET UND DIREKTVERTRIEB

Amazon.com, INC. . . ... . 5,444 17,546,393 19
eBay, InC. . 48,231 2,936,303 03
EtSY, INC. ottt 4,539 747,710 0.1

21,230,406 23
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AB SICAV I
Select Absolute Alpha Portfolio

Anteile Wert Nettover-
(USD) mogen %
MULTILINE-EINZELHANDEL
Dollar General COTP. . . ..ottt et et e e e e e e e e e e e 11241 $ 2281473 0.3%
TArEt COTP. ot ettt ettt e e e e e e e e e e e 19,982 4534316 0.5
6,815,789 0.8
SPEZIALISIERTER EINZELHANDEL
Advance Auto Parts, INC. ... ... 7,576 1,437,394 0.2
Home Depot, Inc. (The) ... ... e e e 25,135 8,015,803 09
L Brands, INC. ... ..ot 56,742 3,964,564 04
Lowe™s C0S., INC. ..ottt e 50,692 9,876,322 1.1
ROSS Stores, INC. . ... 32,051 4,050,926 04
27,345,009 3.0
TEXTILIEN, BEKLEIDUNG UND LUXUSGUTER
PLBY Group, INC.(Q) .« .ottt e et e e e e e e e 71,158 3,242,670 04
73,809,797 8.2
VERBRAUCHSGUTER
GETRANKE
Coca-Cola Co. (The) ... v it e e e e e e e 69,026 3,816,447 04
PepsiCo, INC. . . oot e 30,135 4,458,172 0.5
8,274,619 0.9
LEBENSMITTEL UND MASSENERZEUGNISSE — EINZELHANDEL
Albertsons Cos., INC.(A) . . . ..ottt 171,792 3,296,689 04
Costco Wholesale COrp. . ...ttt et e e e e e e e e e 8,848 3,346,933 04
Kroger Co. (The) . ..ottt e e e e e e 125,017 4,623,129 0.5
Walmart, INC. . . ..ottt e e e e e e 28,248 4,012,063 04
15,278,814 1.7
LEBENSMITTELPRODUKTE
General Mills, INC. . ... o 66,051 4,151,966 0.5
HAUSHALTSPRODUKTE
Clorox Co. (The) . ..ot e e e 4877 861,912 0.1
Procter & Gamble Co. (The) . ... ..o e e e e e 91,140 12,290,229 1.3
13,152,141 14
KORPERPFLEGEPRODUKTE
Estee Lauder Cos., Inc. (The) - Class A . ... ..ottt e et et 15,566 4,771,290 0.5
Honest Co., INC. (TRe) . ..ottt e e e e e e e e s 74,670 1,178,293 0.2
5,949,583 0.7
TABAK
Philip Morris International, InC. ... ... .. i 18,189 1,753,965 0.2
48,561,088 54
ENERGIE
OL, GAS UND VERBRAUCHSBRENNSTOFFE
Chevron COTP. . . oottt e e e e e e e e e e 59,840 6,210,793 0.7
EOG ReSOUICES, INC. . . oot e ettt et e e e e e e e e e e e e e e 82,964 6,665,328 0.7
EXXON MODIl COTP. . .ottt e 134,970 7,878,199 0.9
Pioneer Natural ReSources CO. . .. ... iu ittt et e ettt 32221 4,903,714 0.5
25,658,034 2.8
DIVERSIFIZIERT
ERWERBSGESELLSCHAFT FUR BESONDERE ZWECKE
HealthCor Catalio AcquiSition COIP. ... ..ottt e et 373,061 3,678,382 04
Landcadia Holdings IV, INC. .. ... o e e 646,882 6,423,538 0.7
10,101,920 1.1
VERSORGUNG
STROMVERSORGUNGSBETRIEBE
NextEra Energy, INC. . . . ..o e 65,101 4,766,695 0.5
GRUNDSTOFFE
CONTAINER UND VERPACKUNGEN
Berry Global Group, INC. . ... oot 35,656 2,432,096 0.3
670,062,641 742
OPTIONSSCHEINE
FINANZWERTE
DIVERSIFIZIERTE FINANZDIENSTLEISTUNGEN
Pershing Square Tontine Holdings Ltd., expiring 07/24/2027. . . ... ... ..ot 6,105 58,242 0.0
670,120,883  74.2
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung) AB SICAV I
Select Absolute Alpha Portfolio

Zinssatz Datum Anteile/Nennwert Wert Nettover-
(-)/(000) (USD) mogen %
GELDMARKTINSTRUMENTE
US-SCHATZWECHSEL
US.Treasury Bill ... . 0.00% 07/27/2021 USD 35,900,000 $ 35,899,164 4.0%
US.Treasury Bill(b) . ... 0.00% 07/15/2021 35,800,000 35,799,563 4.0
US.Treasury Bill ... .. 0.00% 08/12/2021 35,000,000 34,998,950 39
US.Treasury Bill(b) . ... 0.00% 08/05/2021 33,400,000 33,398,794 3.7
US.Treasury Bill ... .. 0.00% 07/20/2021 24,900,000 24,899,661 2.7
US.Treasury Bill ........ ... 0.00% 07/06/2021 2,100,000 2,099,980 0.2

167,096,112 185
837216995 927

SONSTIGE UBERTRAGBARE WERTPAPIERE

STAMMAKTIEN
KOMMUNIKATIONSDIENSTLEISTUNGEN
UNTERHALTUNG
Epic Games, Inc.(C) . .. ..ot 10,735 9,500,475 1.0
INFORMATIONSTECHNOLOGIE
IT-DIENSTLEISTUNGEN
Stripe, INC.(C) . . oot 15,855 636,182 0.1
10,136,657 1.1
VORZUGSAKTIEN
VERBRAUCHSGUTER
GETRANKE
Dream Holdings, Inc., Series 2(c) .. .......... ...t 0.00% 92,100 947,709 0.1
TABAK
Dream Holdings, Inc., Series D(¢). . . ......... .. ... ... 0.00% 326,648 2,330,633 0.2
3,278,342 0.3
13,414,999 14
Gesamtanlagen
(Kosten $751,484.250). .. oo oot $850,631,994  94.1%
Termineinlagen
Credit Suisse AG,Zurich(d) ............ ..., (1.44)% — 82,727 0.0
Deutsche Bank, Frankfurt(d) . ............................... (0.78)% — 1,916,978 0.2
Hong Kong & Shanghai Bank, Hong Kong(d) .................. (0.00)% — 300,315 0.1
SEB, Stockholm(d) ........ ... 0o 001 % — 76,716,149 8.5
Sumitomo, Tokyo(d) . ..... ...t 0.29)% — 37,245 0.0
Sumitomo, Tokyo(d) . ......... ... 0.01 % — 234,737 0.0
Termineinlagen insgesamt. . .. ... . ... ... L 79,288,151 8.8
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. .......................... (26,160,048) (2.9)
NettOVerMOZEN . . . . . ..ottt ettt e $903,760,097 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Short
S&P 500 E-Mini Futures . ..., 06/18/2021 123 $ 242905523 $§ 25845376 $ (1,554,853)

DEVISENTERMINGESCHAFTE

Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Brown Brothers Harriman & CO.+. ... .. .ot i e USD 13 AUD 16 06/30/2021 $ (79)
Brown Brothers Harriman & Co+. ... ..ot USD 3,109 CHF 2,786 06/30/2021 (9.,395)
Brown Brothers Harriman & CO.+. ... .. .ot i e USD 451,580 EUR 369,349 06/30/2021 (933,579)
Brown Brothers Harriman & Co+. ... ..ot USD 8918 GBP 6,304 06/30/2021 28,375
Brown Brothers Harriman & CO.+. ... .. .ot i e USD 87,861 JPY 9,568,882 06/30/2021 (721,454)
Brown Brothers Harriman & Co4. .. ..ot uUSD 101  PLN 371  06/30/2021 96
Brown Brothers Harriman & Co4. . ... oot USD 2077 SGD 2,752 06/30/2021 3,376
$ (1,632,660)
Wertsteigerung  $ 31,347

Wertminderung $ (1,664,507)

+  Zum Zweck der Absicherung von Anteilklassen benutzt.
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TOTAL-RETURN-SWAPS

AB SICAV 1

Select Absolute Alpha Portfolio

Nomineller Unrealisierte
Anzahl der Anteile Bezahlter/Erhaltener Betrag Filligkeits- Wertsteigerung/
Kontrahent & Referenz-Obligation oder Einheiten Zinssatz (000) datum (-minderung)
Gesamtrendite auf Referenz-Obligation zahlen
Goldman Sachs International
AppLovin Corp. 48 LIBOR minus 9.352% USD 3 03/06/2023 $ (523)
AppLovin Corp. 279 LIBOR minus 8.947% 16 03/06/2023 (3,041)
AppLovin Corp. 168 LIBOR minus 5.794% 10 03/06/2023 (1,831)
AppLovin Corp. 273 LIBOR minus 5.193% 19 03/06/2023 (2975)
AppLovin Corp. 172 LIBOR minus 4.941% 11 03/06/2023 (1,875)
AppLovin Corp. 10,110 LIBOR minus 4.121% 639 03/06/2023 (110,192)
AppLovin Corp. 528 LIBOR minus 4.120% 34 03/06/2023 (5,755)
Morgan Stanley Capital Services LLC
Acadia Realty Trust 535 FedFundEffective minus 0.26% 11 03/06/2023 (4,028)
Acadia Realty Trust 4,553 FedFundEffective minus 0.25% 62 03/06/2023 (34.279)
Acadia Realty Trust 1,300 FedFundEffective minus 0.24% 17 03/06/2023 (9,787)
Acadia Realty Trust 130 FedFundEffective minus 0.23% 2 03/06/2023 979)
Agree Realty Corp. 96 FedFundEffective minus 0.26% 6 03/06/2023 (580)
Agree Realty Corp. 855 FedFundEffective minus 0.25% 55 03/06/2023 (5,168)
Agree Realty Corp. 251 FedFundEffective minus 0.24% 16 03/06/2023 (1,517)
Agree Realty Corp. 25 FedFundEffective minus 0.23% 2 03/06/2023 (151)
Chatham Lodging Trust 2,008 FedFundEffective minus 0.24% 17 03/06/2023 (9,954)
Chatham Lodging Trust 199 FedFundEffective minus 0.23% 1 03/06/2023 (986)
Chatham Lodging Trust 812 FedFundEffective minus 0.26% 11 03/06/2023 (4,025)
Chatham Lodging Trust 7,056 FedFundEffective minus 0.25% 56 03/06/2023 (34.979)
Global Payments, Inc. 34 FedFundEffective minus 0.26% 7 03/06/2023 (1,075)
Global Payments, Inc. 248 FedFundEffective minus 0.25% 40 03/06/2023 (7,840)
Global Payments, Inc. 79 FedFundEffective minus 0.24% 15 03/06/2023 (2,497)
Global Payments, Inc. 7 FedFundEffective minus 0.23% 1 03/06/2023 (221)
HSBC Holdings PLC 400 HIBOR minus 0.75% HKD 15 03/06/2023 (448)
HSBC Holdings PLC 1,600 HIBOR minus 0.40% 67 03/06/2023 (1,790)
HSBC Holdings PLC 400 HIBOR minus 1.50% 16 03/06/2023 (448)
HSBC Holdings PLC 4,267 HIBOR minus 1.375% 169 03/06/2023 (4,774)
HSBC Holdings PLC 2,400 HIBOR minus 1.00% 88 03/06/2023 (2,685)
Laboratory Corp. of America Holdings 37 FedFundEffective minus 0.26% USD 9 03/06/2023 (3,947)
Laboratory Corp. of America Holdings 280 FedFundEffective minus 0.25% 47 03/06/2023 (29.,868)
Laboratory Corp. of America Holdings 89 FedFundEffective minus 0.24% 17 03/06/2023 (9.,494)
Laboratory Corp. of America Holdings 8 FedFundEffective minus 0.23% 2 03/06/2023 (853)
Oxford Industries, Inc. 70 FedFundEffective minus 0.26% 6 03/06/2023 (2,947)
Oxford Industries, Inc. 526 FedFundEffective minus 0.25% 25 03/06/2023 (22,146)
Oxford Industries, Inc. 156 FedFundEffective minus 0.24% 8 03/06/2023 (6,568)
Oxford Industries, Inc. 15 FedFundEffective minus 0.23% 1 03/06/2023 (632)
Palantir Technologies, Inc. 990 FedFundEffective minus 0.25% 21 03/06/2023 (3,939)
Palantir Technologies, Inc. 17,689 FedFundEffective minus 0.24% 333 03/06/2023 (70,373)
Regency Centers Corp. 185 FedFundEffective minus 0.26% 11 03/06/2023 (3,630)
Regency Centers Corp. 1,519 FedFundEffective minus 0.25% 67 03/06/2023 (29,808)
Regency Centers Corp. 431 FedFundEffective minus 0.24% 19 03/06/2023 (8,458)
Regency Centers Corp. 43 FedFundEffective minus 0.23% 2 03/06/2023 (844)
Snap-on, Inc. 30 FedFundEffective minus 0.26% 6 03/06/2023 (3,376)
Snap-on, Inc. 229 FedFundEffective minus 0.25% 32 03/06/2023 (25,768)
Snap-on, Inc. 73 FedFundEffective minus 0.24% 11 03/06/2023 (8,214)
Snap-on, Inc. 6 FedFundEffective minus 0.23% 1 03/06/2023 (675)
Stryker Corp. 30 FedFundEffective minus 0.26% 7 03/06/2023 (1,900)
Stryker Corp. 228 FedFundEffective minus 0.25% 44 03/06/2023 (14,439)
Stryker Corp. 73 FedFundEffective minus 0.24% 16 03/06/2023 (4,623)
Stryker Corp. 7 FedFundEffective minus 0.23% 1 03/06/2023 (443)
Washington Prime Group, Inc. 6 LIBOR minus 9.58% 0** 03/06/2023 33
Washington Prime Group, Inc. 13 LIBOR minus 8.83% 0** 03/06/2023 72
Washington Prime Group, Inc. 119 LIBOR minus 8.38% 1 03/06/2023 661
Washington Prime Group, Inc. 20 LIBOR minus 8.28% 0** 03/06/2023 111
Washington Prime Group, Inc. 325 LIBOR minus 7.74% 2 03/06/2023 1,806
Washington Prime Group, Inc. 2.824 LIBOR minus 7.10% 20 03/06/2023 15,689
Washington Prime Group, Inc. 368 LIBOR minus 6.44% 3 03/06/2023 2,044
Washington Prime Group, Inc. 91 FedFundEffective minus 7.88% 1 03/06/2023 506
Washington Prime Group, Inc. 26 FedFundEffective minus 3.63% 0** 03/06/2023 144
Washington Prime Group, Inc. 15 FedFundEffective minus 3.38% 0** 03/06/2023 83
Washington Prime Group, Inc. 56 FedFundEffective minus 3.08% 0** 03/06/2023 311
Washington Prime Group, Inc. 15 FedFundEffective minus 3.03% 0** 03/06/2023 83
Washington Prime Group, Inc. 8 FedFundEffective minus 2.73% 0** 03/06/2023 44
Washington Prime Group, Inc. 178 FedFundEffective minus 2.48% 0** 03/06/2023 989
Washington Prime Group, Inc. 117 FedFundEffective minus 2.43% 0** 03/06/2023 650
Washington Prime Group, Inc. 78 FedFundEffective minus 13.62% 0** 03/06/2023 433
Washington Prime Group, Inc. 31 FedFundEffective minus 12.57% 0** 03/06/2023 172
Washington Prime Group, Inc. 164 FedFundEffective minus 12.56% 0** 03/06/2023 911
Washington Prime Group, Inc. 62 LIBOR minus 39.13% 0** 03/06/2023 344
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Nomineller Unrealisierte

Anzahl der Anteile Bezahlter/Erhaltener Betrag Filligkeits- Wertsteigerung/
Kontrahent & Referenz-Obligation oder Einheiten Zinssatz (000) datum (-minderung)
Washington Prime Group, Inc. 101 LIBOR minus 33.83% USD 1 03/06/2023 $ 561
Washington Prime Group, Inc. 50 LIBOR minus 29.88% 0** 03/06/2023 278
Washington Prime Group, Inc. 91 LIBOR minus 28.88% 1 03/06/2023 506
Washington Prime Group, Inc. 109 LIBOR minus 28.48% 1 03/06/2023 606
Washington Prime Group, Inc. 53 LIBOR minus 21.83% 0** 03/06/2023 294
Washington Prime Group, Inc. 52 LIBOR minus 15.18% 0** 03/06/2023 289
Washington Prime Group, Inc. 97 LIBOR minus 12.41% 1 03/06/2023 539
Washington Prime Group, Inc. 89 FedFundEffective minus 8.33% 1 03/06/2023 494
Washington Prime Group, Inc. 48 FedFundEffective minus 8.13% 0** 03/06/2023 267
Washington Prime Group, Inc. 53 FedFundEffective minus 8.03% 1 03/06/2023 294
Washington Prime Group, Inc. 33 FedFundEffective minus 11.43% 0** 03/06/2023 183
Washington Prime Group, Inc. 80  FedFundEffective minus 11.37% 0** 03/06/2023 444
Washington Prime Group, Inc. 49 FedFundEffective minus 10.17% 0** 03/06/2023 272

Insgesamt $ (477 ,235)
Wertsteigerung ~ $ 30,113

Wertminderung  $ (507,348)

Swaps insgesamt $ (477 ,235)

**  Nomineller Betrag geringer als $500.
(a) Stellt simtliche oder einen Teil der verlichenen Wertpapiere dar. Informationen zur Wertpapierleihe finden Sie in Anmerkung L.
(b) Die Position oder ein Teil der Position wurde gesondert verwahrt, um als Sicherheit fiir ausstehende OTC-Derivate zu dienen.

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

(d) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar
CHF - Swiss Franc

EUR - Euro

GBP - Great British Pound
JPY - Japanese Yen

PLN - Polish Zloty

SGD - Singapore Dollar
USD - United States Dollar

Glossar:

ADR — American Depositary Receipt
FedFundEffective — Federal Funds Effective Rate
HIBOR — Hong Kong Interbank Offered Rate
LIBOR — London Interbank Offered Rate

Siehe Anmerkungen zum Jahresabschluss.
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AB SICAV I
Emerging Market Local Currency Debt Portfolio

Nettover-
mogen %

Kontrakte/Nennwert Wert
(-)/(000) (USD)

Zinssatz Datum

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
SCHATZOBLIGATIONEN

Bonos de la Tesoreria de 1a Republicaen pesos .................
China Government Bond, Series INBK. .. .....................
China Government Bond, Series INBK.. .. .....................
Colombian TES, Series B .. ........ .. .. . i
Colombian TES, Series B ... ... . .
Colombian TES, Series B .. ........ .. .. . i
Colombian TES, Series B ... ... . .
Colombian TES, Series B .. ........ .. .. . i
Colombian TES, Series B ... ... . .
Colombian TES, Series B .. ........ .. .. . i
Hungary Government Bond, Series 26/E. . .....................
India GovernmentBond. . ........ ... .. ... .. . i
Indonesia Treasury Bond, Series FR68 .. ......................
Indonesia Treasury Bond, Series FR81 . .......................
Indonesia Treasury Bond, Series FR82 .. ......................
Malaysia Government Bond, Series 0319 .. ....................
Malaysia Government Bond, Series 0413 .. ....................
Mexican Bonos, Series M .. ....... .. .. ..
Mexican Bonos, Series M ... ...
Mexican Bonos, Series M .. ....... .. .. ..
Peru GovernmentBond .. ......... .. ... .. ...
Peru GovernmentBond .. ........ ... .. .
Peru GovernmentBond .. ......... .. ... .. ..
Republic of Poland Government Bond, Series 1024 ..............
Russian Federal Bond - OFZ, Series 6207. ... ........ ... ......
Russian Federal Bond - OFZ, Series 6212. ... ..................
Russian Federal Bond - OFZ, Series 6228. . ... ....... ... ......
Thailand Government Bond. .. ........... .. ... ... ... .. ....
Thailand Government Bond. .. ..............................

SCHWELLENMARKTE — SCHATZPAPIERE

Brazil Letras do Tesouro Nacional, Series LTN .................
Brazil Notas do Tesouro Nacional, Series F .. ..................
Brazil Notas do Tesouro Nacional, Series F ....................
Egypt Government Bond, Series 3YR.........................
Egypt Government Bond, Series 10Y ......... ... ... ... .....
Republic of South Africa Government Bond, Series 2030 .........
Republic of South Africa Government Bond, Series 2032 .........
Republic of South Africa Government Bond, Series 2037 .........
Republic of South Africa Government Bond, Series R214 ... ......

QUASI-STAATSANLEIHEN

Eskom Holdings SOC Ltd., Series 42 ... ... .

INDUSTRIESCHULDVERSCHREIBUNGEN

Empresas Publicas de Medellin ESP . .........................
HDFCBank Ltd. ...... ... . .
Indian Renewable Energy Development Agency Ltd., SeriesE . . . ..

SUPRANATIONALE UNTERNEHMEN

International Bank for Reconstruction & Development ...........

INFLATIONSGEBUNDENE WERTPAPIERE

STAATSANLEIHEN

Fideicomiso PA Concesion RutaalMar .......................

Argentine Republic Government International Bond .............
Argentine Republic Government International Bond .............

GEKAUFTE OPTIONEN - VERKAUFSOPTIONEN
OPTIONEN AUF TERMINKONTRAKTE

SWAPTIONS

CAD/USD
Expiration: Jul 2021, Exercise Price: USD 1.31(a). ............

IRS Swaption, Deutsche Bank AG
Expiration: Sep 2021, Exercise Rate: .......................

SONSTIGE UBERTRAGBARE WERTPAPIERE
SCHATZOBLIGATIONEN

Russian Federal Bond - OFZ
Series 6226 . ...

2.80% 10/01/2033 CLP 905000 $ 1,042,181 0.4%
3.39% 03/16/2050 CNY 32,040 4,789,081 19
3.81% 09/14/2050 35,000 5,673,429 22
5.75% 11/03/2027 COP16,122,300 4,176,624 1.6
6.25% 11/26/2025 41,112,600 11,406418 44
6.25% 07/09/2036 17,393,700 3,976,956 1.5
7.00% 06/30/2032 1,777,900 458,274 0.2
7.50% 08/26/2026 4,424,000 1,275,551 0.5
7.75% 09/18/2030 5,771,600 1,609,106 0.6
10.00% 07/24/2024 15,461,500 4,805,616 19
1.50% 04/22/2026 HUF 2,415,580 8,252,299 32
7.72% 05/25/2025 INR 191,000 2,851,723 1.1
8.38% 03/15/2034 IDR 81,562,000 6,323.410 24
6.50% 06/15/2025 59,665,000 4335476 1.7
7.00% 09/15/2030 39,565,000 2,870,782 1.1
348% 06/14/2024 MYR 21,740 5436446 2.1
3.84% 04/15/2033 10,138 2,456,744 09
7.75% 05/29/2031 MXN 68,364 3,697,201 14
8.00% 09/05/2024 220,975 11,825,768 4.6
8.00% 11/07/2047 86,783 4,538,102 1.8
6.90% 08/12/2037 PEN 18,905 5443976 2.1

6.95% 08/12/2031 6,371 1,953,590 0.8

820% 08/12/2026 6,603 2,176,595 08
225% 10/25/2024 PLN  25.869 7405929 29
8.15% 02/03/2027 RUB 108,069 1580210 0.6
705% 01/19/2028 962787 13337795 52
7.65% 04/10/2030 438,438 6262801 24
1.60% 12/17/2029 THB 99,535 3157882 12
378% 06/25/2032 307,123 11.588.985 4.5

144708950  56.0
000% 01/01/2024 BRL 69290 10973016 42
10.00% 01/01/2023 56982 11431113 44
10.00% 01/01/2025 39,964 8,134,804 32
1431% 10/13/2023 EGP 74,000 4724399 18
14.40% 09/10/2029 76,050 4706540 18
800% 01/31/2030 ZAR 83386 5716724 22
825% 03/31/2032 129,227 8490595 33
8.50% 01/31/2037 112,032 6,893,100 27
6.50% 02/28/2041 133316 6401645 2.5

67471936  26.1
8.50% 04/25/2042 106,000 5689388 22

8.38% 11/08/2027 COP 5,810,000 1,542,400 0.6

8.10% 03/22/2025 INR 40,000 563,895 0.2
7.13% 10/10/2022 50,000 686,752 0.3
2,793,047 1.1

745% 08/20/2021 IDR 37,000,000 2,593471 1.0
6.75% 02/15/2044 COP 3,492,680 816,853 0.3
0.13% 01/09/2038 USD 1,680 662,340 03
1.00% 07/09/2029 88 34,184 0.0
696,524 0.3

28,253,250 3.859 0.0

2.00% 12,588,000 63,319 00
67,178 0.0

224,837,347 870

795% 10/07/2026 RUB 438,163 6,333316 24
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Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
STAATLICHE BEHORDEN
National Highways Authority of India. . ....................... 7.30% 05/18/2022 INR 20,000 $ 277,513 0.1%
INDUSTRIESCHULDVERSCHREIBUNGEN
Digicel Group Holdings Ltd.(b) (¢) . ... ...t 7.00% 06/14/2021 USD 49 36,976 0.0
Digicel Group Holdings Ltd.(¢). . ...t 8.00% 04/01/2025 125 105,067 0.1
142,043 0.1

INFLATIONSGEBUNDENE WERTPAPIERE
Fideicomiso PACostera. ............ ... ... i 6.25% 01/15/2034 COP 500,000 139,846 0.1

6,892,718 2.7

Gesamtanlagen
(Kosten $241,954,449). . ... i $231,730,065 89.7%
Termineinlagen
ANZ,London(d) . .....ooiiii (0.13)% — 287 0.0
Royal Bank of Canada, Toronto(d) . ............. ... ... ..... 001 % — 91 0.0
Sumitomo, Tokyo(d) ....... ..ot 0.01 % — 14,170,863 55
Termineinlagen insgesamt. . .. ... ... ... 14,171,241 5.5
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. .......................... 12,442,655 4.8
NettOVermMOZEN . . . . . ..ottt ettt e $258,343.961 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Short
US.10YrUltraBond Futures. .. .............. ... 09/21/2021 37 $ 5351125 $§ 5363265 $ (12,140)
U.S.T-Note 10 Yr (CBT) Futures . ............. ... coiiinn.. .. 09/21/2021 65 8,577,133 8,575,938 1,195
$ (10945
Wertsteigerung ~ $ 1,195
Wertminderung  $ (12,140)

DEVISENTERMINGESCHAFTE

Vertrige zur Im Austausch Unrealisierte

Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Bank of America, NA. .. ... BRL 13210 USD 2,526 06/02/2021 $ (8,386)
Bank of America, NA. . ... USD 5,094 BRL 26,849  06/02/2021 57415
Bank of America, NA. .. ... ZAR 366,714 USD 25,043 06/17/2021 (1,513,876)
Bank of America, NA. . ... HUF 1,867,915 USD 6,223 06/24/2021 (316,286)
Bank of America, NA. .. ... PLN 14,179 USD 3,713 06/24/2021 (144,197)
Bank of America, NA. . ... RUB 16,970 USD 228 07/28/2021 (1,376)
Barclays Bank PLC . ... ..o AUD 4,055 USD 3,091 06/04/2021 (35425)
Barclays Bank PLC .. .. ... . USD 24593 CNH 160,387 06/24/2021 589917
Barclays Bank PLC . ... ..o INR 189439 USD 2,582 07/15/2021 (14,656)
Barclays Bank PLC .. .. ... . USD 6,244 IDR 92,028,749 07/15/2021 162,697
Barclays Bank PLC . ... ..o USD 4874 INR 372,539 07/15/2021 232,611
Barclays Bank PLC .. .. ... . USD 2,580 KRW 2,879,562 07/22/2021 4,656
Barclays Bank PLC . ... ..o USD 1441 MYR 5,964 09/23/2021 (2,462)
BNP Paribas SA . . ... USD 4,069 ZAR 57,607 06/17/2021 103,094
BNP Paribas SA . . ... USD 2,632 MXN 52,617 06/18/2021 4251
BNP Paribas SA . . ... CNH 45,784  USD 7,001 06/24/2021 (187,953)
BNP Paribas SA . . ... CZK 81,421 USD 3,724  06/24/2021 (175,156)
BNP Paribas SA . . ... PLN 11,146  USD 2,871 06/24/2021 (161,051)
BNP Paribas SA . . ... USD 4346 CZK 94,105 06/24/2021 161,430
BNP Paribas SA . . ... USD 6,530 PLN 24412 06/24/2021 110,519
Brown Brothers Harriman & CoO.. . ... .. i USD 313 ZAR 4,505 06/17/2021 13,459
Brown Brothers Harriman & Co.. ... ... e MXN 29923 USD 1,481 06/18/2021 (18,042)
Brown Brothers Harriman & CoO.. . ... .. i CNH 1,000 USD 154 06/24/2021 (3,276)
Brown Brothers Harriman & Co.. ...t USD 11,297 CZK 249,144 06/24/2021 635,369
Brown Brothers Harriman & CoO.. . ... .. i USD 2066 HUF 637,610 06/24/2021 165,779
Brown Brothers Harriman & Co.. ... ... . USD 5,864 PLN 22,784  06/24/2021 334,448
Brown Brothers Harriman & CoO.. . ... .. i USD 10919 THB 339,549 07/15/2021 (55,030)
Brown Brothers Harriman & Co4. .. ..ot USD 12 CZK 250 06/21/2021 (12)
Brown Brothers Harriman & CO.4. . .. ... oo USD 146 PLN 539  06/21/2021 1,044
Brown Brothers Harriman & Co4. .. ..ot USD 6 SGD 7 06/21/2021 44
Brown Brothers Harriman & Co4. . ... .o USD 50 EUR 41  06/30/2021 (106)
Brown Brothers Harriman & Co4. .. ..ot USD 6 SGD 8 06/30/2021 10
Citibank, NA . . HUF 1,521,543 USD 4924  06/24/2021 (402,782)
Citibank, NA . . USD 5,113  HUF 1,558,329 06/24/2021 342,521
Citibank, NA . . COP 73,114,263 USD 19,462 07/15/2021 (205,104)
Citibank, NA . . PEN 27,585 USD 7,547 07/15/2021 291,935
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Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Credit Suisse International. . . ... ... ... .. i CZK 35027 USD 1,582  06/24/2021  $ (95,119)
Credit Suisse International. .. ... ... .. . e PLN 24,727  USD 6,629 06/24/2021 (97,864)
Credit Suisse International. . . ... ... ... .. i USD 6,150 HUF 1,815,273 06/24/2021 205,300
Deutsche Bank AG. . ... .ot USD 7,720 PLN 28,812  06/24/2021 117,542
Deutsche Bank AG. . . . ..ottt INR 324403 USD 4359 07/15/2021 (87,640)
Goldman Sachs Bank USA ... ... . BRL 20,595 USD 3,895 06/02/2021 (57,048)
Goldman Sachs Bank USA . ... ... MXN 107,643 USD 5387 06/18/2021 (6,966)
Goldman Sachs Bank USA ... ... . USD 27885 MXN 560,731 06/18/2021 213,575
Goldman Sachs Bank USA . ... ... USD 1,263 BRL 6,725 07/02/2021 24,131
HSBC Bank US A. ... o e USD 5467 ZAR 80,199 06/17/2021 340451
HSBC Bank USA. . .o e e e USD 6,342 PLN 23,873  06/24/2021 152,006
HSBC Bank US A. ... o e USD 15,551  EUR 12,677 08/03/2021 (73,220)
JPMorgan Chase Bank, NA . ... ... USD 2,717 CZK 57,134 06/24/2021 19,313
JPMorgan Chase Bank, NA . ... ... IDR 8,874,742 USD 601 07/15/2021 (17,279)
Morgan Stanley Capital Services LLC . ........ ... ... .. .. i, USD 3,100 AUD 4,056 06/04/2021 26,181
Morgan Stanley Capital Services LLC ........ ... ... . i USD 5,607 ZAR 82,278 06/17/2021 350,998
Morgan Stanley Capital Services LLC . ........ ... ... .. .. i, MXN 47,841 USD 2,369 06/18/2021 (27.,900)
Morgan Stanley Capital Services LLC ...... ... .. ... . i CLP 1,806,586 USD 2,554 07/15/2021 61,433
Morgan Stanley Capital Services LLC ......... ... ... . ... ... INR 187,705 USD 2,547 07/15/2021 (26 415)
Morgan Stanley Capital Services LLC ...... ... .. ... . i USD 7,581 CLP 5,387,250 07/15/2021 (147,720)
Morgan Stanley Capital Services LLC .. ... ... i JPY 1,104241 USD 10,147 08/19/2021 87,157
Royal Bank of Scotland PLC. . ... .. ... BRL 1,773 USD 327 06/02/2021 (12,974)
Royal Bank of Scotland PLC. . .. .. ... . CNH 16,122 USD 2,501 06/24/2021 (29.927)
Standard Chartered Bank . . .. ... . USD 1,608 BRL 8,729 06/02/2021 66,653
Standard Chartered Bank . .. ... . USD 1414 IDR 20,959432 07/15/2021 45,494
Standard Chartered Bank . . .. ... . USD 7484  KRW 8,344,400 07/22/2021 6,718
UBS AG . . MXN 105,237 USD 5241 06/18/2021 (32,281)
UBS AG . .o USD 2,587 CZK 55,568 06/24/2021 74,452
UBS AG . . USD 2208 RUB 164350 07/28/2021 17,905
$ 1,062,979
Wertsteigerung ~ $ 5,020,508
Wertminderung  $ (3,957,529)
+  Zum Zweck der Absicherung von Anteilklassen benutzt.
VERKAUFTE WAHRUNGSOPTIONEN
Ausiibungs- Kontrakte Prémien
Bezeichnung preis Filligkeit (000) erhalten Marktwert
Bank of America, NA-Put-CADvs.USD(¢)............c.u... CAD 1.36 Jul 2021 CAD 29444 $ 66,704 $ (609)
VERKAUFTE ZINS-SWAPTIONS
Ausiibungs- Kontrakte Prémien
Bezeichnung preis Filligkeit (000) erhalten Marktwert
Deutsche Bank AG London, Put - OTC - 1 Year Interest Rate Swap . 2.25% Sep 2021  USD 12,588,000 $ 121,617 $ (31,119)
ZENTRAL ABGERECHNETE INFLATIONSSWAPS (CPI)
Zinsart
Nominal- Vom Fonds Vom Fonds Unrealisierte
betrag Abschluss- geleistete erhaltene Wertsteigerung/
Gegenpartei (000) datum Zahlungen Zahl (-minderung)
Morgan Stanley & Co., LLC/(LCH Group). . ..., USD 24,170  03/23/2026 CPI# 2471% $  (383,233)
Morgan Stanley & Co., LLC/(LCH Group). . ..........cooouiuan. 5250  05/21/2031 CPI# 2.645% 42,657
Morgan Stanley & Co., LLC/(LCH Group). . ..., 1,860  02/22/2051 CPI# 2.348% (82,326)
Insgesamt $  (422902)
Wertsteigerung ~ $ 42,657
Wertminderung  $  (465,559)
# Variabler Zinssatz auf Basis der gemifl Verbraucherpreisindex ermittelten Inflationsrate.
ZENTRAL ABGERECHNETE ZINSSWAPS
Zinsart
Nominal- Vom Fonds Vom Fonds Unrealisierte
betrag Abschluss- geleistete erhaltene Wertsteigerung/
Gegenpartei (000) datum Zahlungen Zahlung (-minderung)
Morgan Stanley & Co., LLC/(CME Group) . .............c..oo.u.. USD 26,150  03/23/2026 0.976% 3Month LIBOR $  (151,255)
Morgan Stanley & Co., LLC/(CME Group) . ..........c.coouuueun.. 5,710  05/21/2031 1.645% 3 Month LIBOR (31,855)
Morgan Stanley & Co., LLC/(LCH Group). . ........couuiinnoan.. 4,100  03/23/2031 1.730% 3 Month LIBOR (69,577)
Morgan Stanley & Co., LLC/(LCH Group). . .....oovvinennenn.. 2950  02/22/2051 1.854% 3 Month LIBOR 103,898
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Zinsart
Nominal- Vom Fonds Vom Fonds Unrealisierte
betrag Abschluss- geleistet erhalt Wertsteigerung/
Gegenpartei (000) datum Zahlung Zahlung (-minderung)
Morgan Stanley & Co., LLC/(LCH Group). .. ..........ouuunn .. USD 12,900 03/23/2024 3 Month LIBOR 0.439% $ 19,219
Morgan Stanley & Co., LLC/(CME Group) . ............c.ovvun.. MXN 1,248,440 12/12/2022 4 Week TIIE 4.390% (567,502)
Morgan Stanley & Co., LLC/(CME Group) .............ccooouu... 415015 02/27/2023 4 Week TIIE 4.800% (153,462)
Morgan Stanley & Co., LLC/(CME Group) . ............c.ovvun.. 160,865 03/23/2023 4 Week TIIE 5.640% 2,207
Insgesamt $  (848,327)
Wertsteigerung ~ $ 125,324
Wertminderung  $  (973,651)
Swaps insgesamt $ (1,271229)

(a) Ein Kontrakt bezieht sich auf 1 Anteil.

(b) Die Wertpapiere sind unbefristet und haben somit kein festgelegtes Filligkeitsdatum. Das ggf. angezeigte Datum spiegelt den néchsten
Stichtag wider.

(c) Zahlungen in Sachwerten (PIK).
(d) Tagesgeld.

Wihrungskiirzel:

AUD - Australian Dollar
BRL - Brazilian Real
CAD - Canadian Dollar
CLP - Chilean Peso

CNH - Chinese Yuan Renminbi (Offshore)
CNY - Chinese Yuan Renminbi
COP - Colombian Peso
CZK - Czech Koruna

EGP - Egyptian Pound
EUR - Euro

HUF - Hungarian Forint
IDR - Indonesian Rupiah
INR - Indian Rupee

JPY — Japanese Yen

KRW - South Korean Won
MXN - Mexican Peso
MYR - Malaysian Ringgit
PEN - Peruvian Sol

PLN - Polish Zloty

RUB - Russian Ruble
SGD - Singapore Dollar
THB - Thailand Baht

USD - United States Dollar
ZAR — South African Rand

Glossar:

CBT - Chicago Board of Trade
CME - Chicago Mercantile Exchange
CPI — Consumer Price Index

IRS — Interest Rate Swaption

LCH - London Clearing House

LIBOR - London Interbank Offered Rate
THE Banco de México Equilibrium Interbank Interest Rate

Siehe Anmerkungen zum Jahresabschluss.
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31. Mai 2021 Asia Pacific Local Currency Debt Portfolio
Zinssatz Datum Anteile/Nennwert Wert Nettover-
(=-)/(000) (USD) mogen %
UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
REGIERUNGEN - SCHATZPAPIERE
CHINA
China Government Bond, Series INBK.. . ...................... 3.39% 03/16/2050 CNY 4430 $ 662,161 1.2%
INDIEN
India GovernmentBond. . .......... . ... ... . ... ... . .. ... 5.15% 11/09/2025 INR 196,520 2,686,153 49
India GovernmentBond. . .......... ... ... ... .. 6.19% 09/16/2034 31,300 415,298 0.8
India GovernmentBond. ........... ... . ... . ... ... . .. ... 717% 01/08/2028 181,730 2,645.487 4.8
India GovernmentBond. . .......... ... ... ... .. 7.72% 05/25/2025 161,140 2,405,898 44
8,152,836 149
INDONESIEN
Indonesia Treasury Bond, Series FR56 . . ...................... 8.38% 09/15/2026 1DR 34,127,000 2,684,052 49
Indonesia Treasury Bond, Series FR73 . ....................... 8.75% 05/15/2031 21,700,000 1,759,849 32
Indonesia Treasury Bond, Series FR77 . ....................... 8.13% 05/15/2024 20,829,000 1,582,042 2.9
Indonesia Treasury Bond, Series FR81 . ....................... 6.50% 06/15/2025 34,910,000 2,536,687 4.7
Indonesia Treasury Bond, Series FR82 . . ...................... 7.00% 09/15/2030 14,496,000 1,051,810 1.9
9,614,440 17.6
MALAYSIA
Malaysia Government Bond, Series 0114 .. .................... 4.18% 07/15/2024 MYR 2,670 681,146 13
Malaysia Government Bond, Series 0316 .. .................... 3.90% 11/30/2026 10,470 2,694,245 49
Malaysia Government Bond, Series 0413 .. .................... 3.84% 04/15/2033 3,200 775457 14
4,150,848 7.6
PHILIPPINEN
Philippine Government International Bond. . ................... 6.25% 01/14/2036 PHP 18,000 447,548 0.8
SINGAPUR
Singapore Government Bond. . ...... ... ... ... ... L. 2.75% 03/01/2046 SGD 610 538,022 1.0
Singapore Government Bond. . ........... ... ... .. 2.88% 09/01/2030 2,488 2,103,089 3.9
2,641,111 49
SUDKOREA
Korea Treasury Bond, Series 2503 . .......... ... . 1.50% 03/10/2025 KRW 2,018,800 1,810,894 33
Korea Treasury Bond, Series 2912 . .......... ... ... ... ...... 1.38% 12/10/2029 972,000 822,093 15
Korea Treasury Bond, Series 3909 ........... ... ... ... ..... 1.13% 09/10/2039 1,451,420 1,078,373 2.0
Korea Treasury Bond, Series 4903 . .......... ... ... ... ..... 2.00% 03/10/2049 1,367,680 1,155,990 2.1
4,867,350 8.9
THAILAND
Thailand Government Bond. . . ....... ... ... . ... ... . ... ..... 1.45% 12/17/2024 THB 27,048 881,455 1.6
Thailand GovernmentBond. . .......... ... ... ... ... ...... 1.59% 12/17/2035 73,643 2,182,114 40
Thailand Government Bond. . . ....... ... ... . ... ... . ... ..... 3.30% 06/17/2038 23,600 843817 1.5
Thailand GovernmentBond. . .......... ... ... ... ... ...... 3.78% 06/25/2032 30,000 1,132,021 2.1
5,039,407 9.2
35,575,701 65.1
QUASI-STAATLICHE WERTPAPIERE
QUASI-STAATSANLEIHEN
CHINA
China Development Bank, Series 1904 .. ...................... 3.68% 02/26/2026 CNY 20,000 3,192,523 5.8
China Development Bank, Series 1905 .. ...................... 348% 01/08/2029 19,360 3,040,497 5.6
China Development Bank, Series 2004 . . ......... ... ... ..... 3.43% 01/14/2027 20,000 3,150,797 5.8
9,383,817 17.2
INDIEN
Export-Import Bank of India, Series P-06...................... 9.10% 06/15/2022 INR 50,000 692,791 1.2
10,076,608 18.4
REGIERUNGEN - STAATLICHE BEHORDEN
CHINA
Agricultural Development Bank of China, Series 2008 ........... 3.45% 09/23/2025 CNY 10,000 1,581,543 29
VIETNAM
Viet Nam Debt & Asset Trading Corp. .. .......coooiieein .. 1.00% 10/10/2025 USD 400 356,075 0.7
1,937,618 3.6
INVESTMENTGESELLSCHAFTEN
FONDS UND INVESTMENTTRUSTS
AB SICAV I - China Bond Portfolio - Class SA .. ............... 118,569 1,909,088 3.5
SUPRANATIONALE UNTERNEHMEN
European Bank for Reconstruction & Development, Series G . . . . .. 5.00% 01/15/2026 INR 60,000 802,353 1.5
European Bank for Reconstruction & Development, Series G . . . . .. 5.15% 02/16/2024 60,000 831,846 1.5
1,634,199 3.0
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VERZEICHNIS DER ANLAGEWERTE (Fortsetzung)

Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %
SCHWELLENMARKTE — INDUSTRIESCHULDVERSCHREIBUNGEN
FINANZINSTITUTE
REITS
Easy TacticLtd. .. ... .. 8.13% 02/27/2023 USD 200 $ 195,225 0.3%
Fantasia Holdings Group Co.,Ltd. ........... ... ... ........ 9.88% 10/19/2023 200 183,291 03
Kaisa Group Holdings Ltd. ......... ... ... .. ... ... ... 11.70% 11/11/2025 200 201,305 04
Sunac China Holdings Ltd. .......... .. ... .. ... ... ..... 6.65% 08/03/2024 200 207,366 04
Zhenro Properties Group Ltd. . ...... ... ... .. oL 8.35% 03/10/2024 200 207,168 04
994 355 1.8
INDUSTRIE
KONJUNKTURABHANGIGE KONSUMGUTER — KFZ
TML Holdings Pte Ltd. . ...... ... .. o 5.50% 06/03/2024 200 207,500 04
VERSORGUNGSBETRIEBE
ELEKTRIZITAT
Star Energy Geothermal Wayang Windu Ltd. .. ................. 6.75% 04/24/2033 177 201,646 04
1,403,501 2.6
INFLATIONSGEBUNDENE WERTPAPIERE
THAILAND
Thailand Government Bond, Series ILB . .. .................... 1.25% 03/12/2028 THB 17,369 544 985 1.0
SONSTIGE UBERTRAGBARE WERTPAPIERE
REGIERUNGEN - SCHATZPAPIERE
SCHATZPAPIERE
Malaysia Government Bond, Series 0519 .. .................... 4.64% 11/15/2049 MYR 960 233,454 04
Gesamtanlagen
(Kosten $53,066,104). . .. ..ot $ 53315,154 97.6%
Termineinlagen
ANZ,London(a) . ......vui i 0.13)% — 138 0.0
Bank of Nova Scotia, Toronto(a) . . . ..., 0.01 % — 57 0.0
BNP Paribas, Paris(a). . ... ... 001 % — 381 0.0
BNP Paribas, Paris(a). .. .. ... 2.99 % — 506 0.0
Citibank, New York(a) . . ... ..o 0.01 % — 2,257 465 4.1
Sumitomo, London(a) ............. ... i 0.01 % — 95 0.0
Termineinlagen insgesamt. . .. ... ... ... L. 2,258,642 4.1
Sonstige Vermogenswerte abziiglich Verbindlichkeiten. .......................... 931,878) (1.7)
NettOVerMOZEN . . . . . ..ottt ettt e $ 54641918 100.0%
TERMINKONTRAKTE
Unrealisierte
Anzahl der Urspriinglicher Wertsteigerung/
Bezeichnung Filligkeit Kontrakte Wert Marktwert (-minderung)
Long
Korea 10 YrBond Futures . . ......... ... .. .. . ... 06/15/2021 34 $ 3856972 $ 3829840 $ (27,132)
Short
Korea3 YrBond Futures .. ....... ... ... 06/15/2021 26 2,581,816 2,585,080 (3,264)
U.S. T-Note 10 Yr (CBT) Futures ............coovirerniinennnn. 09/21/2021 48 6,333,352 6,333,000 352
$ (30,044)
Wertsteigerung  $ 352
Wertminderung  $ (30,396)
DEVISENTERMINGESCHAFTE
Vertriige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Bank of America, NA. . ... IDR 7,303,582 USD 510 07/15/2021 $ 1,459
Bank of America, NA. .. ... KRW 3,186,317 USD 2,866 07/22/2021 5,789
Barclays Bank PLC . ... ... o INR 334817 USD 4498 07/15/2021 (91,964)
Barclays Bank PLC . ... ..o USD 2,295 IDR 33,679,381 07/15/2021 49,779
Barclays Bank PLC . ... ... . USD 662 MYR 2,740  09/23/2021 (1,022)
BNP Paribas SA . . ... USD 962 CNH 6,200 06/24/2021 11,238
BNP Paribas SA . . ... IDR 1,675499 USD 117  07/15/2021 693
BNP Paribas SA . . ...t THB 98,063 USD 3,154 07/15/2021 16,572
BNP Paribas SA . . ... USD 99 IDR 1426561 07/15/2021 521
BNP Paribas SA . . ...t USD 1223 INR 92,597 07/15/2021 46,514
BNP Paribas SA . . ... KRW 981,723 USD 875 07/22/2021 (6,135)
BNP Paribas SA . . ...t USD 2,043 INR 153467 08/09/2021 52,491
Brown Brothers Harriman & Co.. ...t THB 4216 USD 135 07/15/2021 128
Brown Brothers Harriman & Co.. .. ... oot JPY 45  USD 0* 08/19/2021 3
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Vertrige zur Im Austausch Unrealisierte
Lieferung gegen Ausiibungs- Wertsteigerung/
Kontrahent (000) (000) datum (-minderung)
Brown Brothers Harriman & Co4. . ..o vttt USD 6,930 AUD 8,932 06/30/2021 $ (43,767)
Brown Brothers Harriman & Co+. ... ...t USD 4,105 CAD 4974  06/30/2021 11,586
Brown Brothers Harriman & Co4. . ..o vttt USD 1,677 EUR 1,371  06/30/2021 (3,581)
Brown Brothers Harriman & Co.. ... ... CNH 7,157 USD 1,183 06/24/2021 (35,321)
Brown Brothers Harriman & Co4. . ..o ottt e USD 2964 GBP 2,095 06/30/2021 9476
Brown Brothers Harriman & Co4. .. ..ot USD 190 SGD 252 06/30/2021 309
Citibank, NA . . IDR 33,679,381 USD 2,284 07/15/2021 (60,874)
Citibank, NA . . USD 2,356  IDR 34,594,359 07/15/2021 52,656
Citibank, NA . . KRW 443259 USD 394 07/22/2021 (3,779)
Citibank, NA . . USD 193  PHP 9461 07/22/2021 4,653
Goldman Sachs Bank USA ... ... ... IDR 2,693,146 USD 185 07/15/2021 (2,388)
Goldman Sachs Bank USA ... ... . USD 97 INR 7,085 07/15/2021 211
Goldman Sachs Bank USA ... ... ... USD 10  TWD 288 07/22/2021 200
Goldman Sachs Bank USA ... ... . SGD 1,835 USD 1,386  08/19/2021 (1,138)
HSBC Bank US A. ... o e e e e CNH 5293 USD 819 06/24/2021 (11,717)
HSBC Bank US A. ... o e USD 1,127 CNH 7,356  06/24/2021 27973
HSBC Bank US A. ... o e e e e INR 28,255 USD 381 07/15/2021 (6,564)
HSBC Bank US A. ... o e USD 2491 SGD 3,311 08/19/2021 12,135
JPMorgan Chase Bank, NA . ... ... INR 18,908 USD 251 07/15/2021 (8,517)
JPMorgan Chase Bank, NA . ... ... KRW 136,785 USD 122 07/22/2021 (289)
Morgan Stanley Capital Services LLC ......... ... ... . ... ... USD 1,783 MYR 7,375 09/23/2021 (3,967)
Royal Bank of Scotland PLC. . ... .. ... IDR 13,787,640 USD 932  07/15/2021 (28,085)
Royal Bank of Scotland PLC. . .. .. ... . KRW 1,004,281 USD 900 07/22/2021 (1,508)
Standard Chartered Bank . . .. ... . INR 175,791  USD 2,363  07/15/2021 (46,384)
Standard Chartered Bank . . .. ... ... USD 156 IDR 2,264,615 07/15/2021 1,879
Standard Chartered Bank . . .. ... . USD 7251  KRW 8,082,299 07/22/2021 4361
UBS AG . .ot USD 2,512 KRW 2,834,953 07/22/2021 32,625
$ (13,749)
Wertsteigerung ~ $ 343251
Wertminderung  $ (357,000)

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

Wihrungskiirzel:

AUD - Australian Dollar

CAD - Canadian Dollar

CNH - Chinese Yuan Renminbi (Offshore)
CNY - Chinese Yuan Renminbi
EUR - Euro

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

JPY — Japanese Yen

KRW - South Korean Won
MYR - Malaysian Ringgit

PHP - Philippine Peso

SGD - Singapore Dollar

THB - Thailand Baht

TWD — New Taiwan Dollar
USD - United States Dollar

Glossar:

CBT - Chicago Board of Trade
REIT - Real Estate Investment Trust

Siehe Anmerkungen zum Jahresabschluss.
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31. Mai 2021 Emerging Market Corporate Debt Portfolio
Zinssatz Datum Nennwert Wert Nettover-
(000) (USD) mogen %

UBERTRAGBARE BORSENNOTIERTE ODER AN EINEM ANDEREN GEREGELTEN MARKT GEHANDELTE WERTPAPIERE
INDUSTRIESCHULDVERSCHREIBUNGEN

ABJAInvestment Co.Pte Ltd.. . ......... ... ... ... ... .... 545% 01/24/2028 USD 870 $ 923,488 0.7%
AbsaGroup Ltd.(a) . ...t 6.38% 05/27/2026 355 361,989 0.3
Abu Dhabi National Energy Co.PJSC ........................ 2.00% 04/29/2028 336 337,575 0.2
Abu Dhabi Ports Co.PJSC . ........ ... 2.50% 05/06/2031 350 348,141 0.3
Adani Ports & Special Economic Zone Ltd. . ................... 420% 08/04/2027 360 382,905 0.3
Adani Ports & Special Economic Zone Ltd. . ................... 4.38% 07/03/2029 290 305,240 0.2
Adani Transmission Ltd. . ......... ... .. ... .. ... . ... 4.00% 08/03/2026 336 359,177 0.3
ADIB Capital Invest 2 Ltd.(a) . ... ..o 7.13% 09/20/2023 400 437,450 0.3
Aeropuertos Dominicanos Siglo XXISA ...................... 6.75% 03/30/2029 1,110 1,170,356 0.8
AES El Salvador Trust IT. . .. ... ..ot 6.75% 03/28/2023 200 198,125 0.1
AES Gener SA . ... 6.35% 10/07/2079 450 477,009 0.3
AES Panama Generation Holdings SRL . ...................... 4.38% 05/31/2030 368 377,269 0.3
Al Candelaria Spain SLU ... ... ... it 7.50% 12/15/2028 420 475,658 0.3
Aldar Sukuk No2 Ltd.. ... ..o oo 3.88% 10/22/2029 390 420,420 0.3
AlfaSAB de CV ... . 5.25% 03/25/2024 630 689,968 0.5
Alibaba Group Holding Ltd. . ........ . ... .. ... ... 2.70% 02/09/2041 500 464,879 0.3
Alpek SABde CV ... 3.25% 02/25/2031 251 250,686 0.2
Altice Financing SA. ... ... 7.50% 05/15/2026 295 307,139 0.2
AngloGold Ashanti Holdings PLC . .......... ... ... ... ..... 6.50% 04/15/2040 536 649,665 0.5
Axiata SPV2Bhd. . ... i 2.16% 08/19/2030 345 334,823 0.2
Axtel SABde CV. ..o 6.38% 11/14/2024 609 634,045 0.5
Banco BTG Pactual SA/Cayman Islands. ...................... 7.75% 02/15/2029 230 248,443 0.2
Bancode Creditodel Peru.............. ... iiiiinaiin... 3.13% 07/01/2030 471 462,758 0.3
Bancode Creditodel Peru.......... ... ... ... ..., 3.25% 09/30/2031 615 605,775 04
Bangkok Bank PCL/Hong Kong . . ....... ... ... ... .. ... 3.73% 09/25/2034 865 883,003 0.6
Banistmo SA . ... 4.25% 07/31/2027 550 570,900 04
Bank Negara Indonesia Persero Tk PT ....................... 3.75% 03/30/2026 236 240,012 0.2
Bank of East Asia Ltd. (The)(@). ... . 5.88% 09/19/2024 250 265,828 0.2
Bank Tabungan Negara Persero Tbk PT . ......... ... ... .. ... 4.20% 01/23/2025 560 571,130 04
Bioceanico Sovereign Certificate Ltd.. .. ...................... 0.00% 06/05/2034 221 164,195 0.1
Braskem Idesa SAPI .. ... ... ... ... ... i 745% 11/15/2029 1,640 1,728,150 1.2
Braskem Netherlands Finance BV................. ... .. ... ... 4.50% 01/31/2030 1,270 1,317,625 09
Braskem Netherlands Finance BV............................ 5.88% 01/31/2050 287 307,607 0.2
Braskem Netherlands Finance BV........... ... ... ... ...... 8.50% 01/23/2081 300 348,390 0.3
Bukit Makmur Mandiri Utama PT............................ 7.75% 02/10/2026 378 391,230 0.3
Canacol Energy Ltd. ......... ... i 7.25% 05/03/2025 680 716,252 0.5
CBQFinance Ltd. . ... ... .. i 2.00% 09/15/2025 313 315,206 0.2
Cemex SABde CV ... e 3.88% 07/11/2031 387 387,242 0.3
Cemex SABde CV ... 5.20% 09/17/2030 360 392,018 0.3
Chile Electricity PEC SpA. .. ... .o 0.00% 01/25/2028 470 385,283 0.3
China Development Bank Financial Leasing Co., Ltd............. 2.88% 09/28/2030 480 484,536 03
Citgo Holding, Inc. . ... ... . i 9.25% 08/01/2024 133 136,337 0.1
CITGO Petroleum COrp. . ..o vttt et 6.38% 06/15/2026 110 113,143 0.1
CMB Wing Lung Bank Ltd.(a) ............. ... ... 6.50% 01/24/2024 770 827,894 0.6
Consolidated Energy Finance SA . ........................... 6.88% 06/15/2025 200 201,487 0.1
Contemporary Ruiding Development Ltd. ..................... 2.63% 09/17/2030 355 349,562 0.3
Corp. Inmobiliaria Vesta SABDe . . ... .. 3.63% 05/13/2031 375 374,836 0.3
COSL Singapore Capital Ltd. .............. o ... 2.50% 06/24/2030 248 234,019 0.2
CSN INova VENtUIES. . . ..ottt e e e e e e e e 6.75% 01/28/2028 600 658,500 0.5
CSN ReSOUICES SA ..ottt e et 7.63% 02/13/2023 387 401,327 0.3
CSN RESOUICES SA . .ottt 7.63% 04/17/2026 200 214975 0.2
DBS Group Holdings Ltd., Series G(a) . . .. ......coovviiin. . 3.30% 02/27/2025 200 204,250 0.1
Delek & Avner Tamar Bond Ltd.. . ........................... 5.08% 12/30/2023 300 302,496 0.2
Delek & Avner Tamar Bond Ltd.. .. ...... ... ... ... ... ..... 541% 12/30/2025 400 401,375 0.3
Delek royalty on Leviathan Ltd. .. ........................... 749% 12/30/2023 450 460,125 0.3
Digicel Holdings Bermuda Ltd./Digicel International Finance Ltd. . . 8.75% 05/25/2024 467 484,117 03
Digicel Ltd. ... ..o 6.75% 03/01/2023 520 493,838 04
DohaFinance Ltd. .. ....... ... ... i 2.38% 03/31/2026 520 524,794 04
Ecopetrol SA . ... 4.13% 01/16/2025 400 418,500 0.3
Ecopetrol SA . ... 5.88% 05/28/2045 480 495,600 04
Ecopetrol SA . ... 6.88% 04/29/2030 585 691,031 0.5
El Puerto de Liverpool SABde CV..........