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2022
ESG ( )
@
) )
1,096,425,958 98.76
1,084,517,011 97.69
11,908,947 1.07
) 13,712,454 1.24
1,110,138,412 100.00
@
2022
()
( ) ) ( ) ( )
(2016 20 ) 21,993,555 ) 1.0764 «C )
(2017 20 ) 41,305,522 1.2706
(2018 20 ) 78,337,241 1.3914
(2019 20 ) 78,695,164 ) 1.3775 «C )
(2020 23 ) 354,067,584 1.4801
(2021 21 ) 1,013,961,439 1.9692
2021 743,113,636 — 1.7914 —
2021 837,214,664 — 1.8905 —
2021 1,114,820,417 — 1.9179 —
2021 912,280,733 — 1.9425 —
2021 961,765,404 — 1.9815 —
2021 1,014,242,791 — 2.0180 —
2021 992,736,531 — 1.9551 —
2021 10 1,046,423,596 — 2.0296 —
2021 11 1,061,594,324 — 2.0289 —
2021 12 1,119,086,877 — 2.0910 —
2022 1,044,434,214 — 1.8996 —
2022 1,038,144,798 — 1.8872 —
2022 1,110,138,412 — 1.9907 —
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)

2021

22

2022

21

)

7.6

18.0

9.5

1.0

7.4

33.0

2021

22

2022

21

3.8

(

)
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ESG (
(€))
) )
4,936,867,547 98.10
4,888,154,746 97.13
48,712,801 0.97
( ) 95,818,365 1.90
5,032,685,912 100.00
@
2022
)
( ) ) ( ) ( )
(2016 20 ) 82,081,176 ) 0.9127 « )
(2017 20 ) 76,299,877 1.1964
(2018 20 ) 93,246,847 1.3479
(2019 20 ) 101,421,063 1.3255 (
(2020 23 ) 1,316,993,114 1.3992 (
(2021 21 ) 3,604,800, 342 1.9521
2021 2,321,758,030 — 1.7869 —
2021 2,650,531,195 — 1.8659 —
2021 2,902,149,909 — 1.9070 —
2021 3,093,295,211 — 1.9418 —
2021 3,322,499,786 — 1.9660 —
2021 3,555,350, 671 — 2.0052 —
2021 3,653,458,856 — 1.9727 —
2021 10 3,047,742,217 — 2.0800 —
2021 11 4,219,313,659 — 2.0885 —
2021 12 4,574,437,501 — 2.1693 —
2022 4,258,554,852 — 1.9788 —
2022 4,335,138, 660 — 1.9731 —
2022 5,032,685,912 — 2.1893 —
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) ) )

30,878,869 10,446,623 20,432,246

29,726,298 17,650,192 32,508,352

44,332,467 20,540,874 56,299,945

16,652,917 15,822,898 57,129,964

222,630,409 40,543,125 239,217,248

526,468,711 250,775,449 514,910,510

ST 108,106,456 70,851,194 552,165,772
) ) )

125,058,850 35,129,882 89,928,968

21,795,561 47,948,173 63,776,356

24,908,838 19,504,633 69,180,561

20,526,074 13,193,037 76,513,598

1,025,740,912 160,976,343 941,278,167

1,375,410,239 470,033,002 1,846,655, 404

e 817,667,458 419,102,750 2,245,220,112
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@
( )
(2021 21 ) (2022 21 )

28,235,447 17,374,131
1,002,401,095 1,032,091,965
1,030,636,542 1,049,466,096
1,030,636,542 1,049,466,096

10,701,332
3,805,487 790,090
91,141 104,079
1,570,557 1,793,269
506,586 578,427
16,675,103 3,265,865
16,675,103 3,265,865
514,910,510 552,165,772
499,050,929 494,034,459
139,285,457 121,833,687
1,013,961,439 1,046,200,231
1,013,961,439 1,046,200,231
1,030, 636,542 1,049,466,096
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@
( )
(2020 24 2021 22
2021 23 ) 2022 21 )
99,419,690 42,153,432
259,753 831,832
99,679,443 41,321,600
56,193 104,079
968,420 1,793,269
328,295 595,573
1,352,908 2,492,921
98,326,535 43,814,521
98,326,535 43,814,521
98,326,535 43,814,521
12,811,119 627,815
114,850,336 499,050,929
166,892,808 108,382,121
166,892,808 108,382,121
42,472,501 68,956,255
42,472,501 68,956,255
324,786,059 494,034,459
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30 2019
19
(2021 21 ) (2022 21 )
514,910,510 552,165,772
1.9692 1.8947
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)
(2021 21 ) (2022 21 )
@ ()
( )
@ @

( 3 9 2 61 ) 4 5
)
(2021 21 ) (2022 21 )
239,217,248 514,910,510
526,468,711 108,106,456
250,775,449 70,851,194
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@

( )

(2021 21 ) (2022 21 )
84,547,930 115,396,868
3,533,775,991 4,472,095,963
3,618,323,921 4,587,492,831
3,618,323,921 4,587,492,831
7,251,698 16,330,917
296,118 414,675
5,100,464 7,142,372
875,299 947,897
13,523,579 24,835,861
13,523,579 24,835,861
1,846,655,404 2,245,220,112
1,758,144,938 2,317,436,858
544,790,898 444,543,340
3,604,800,342 4,562,656,970
3,604,800,342 4,562,656,970
3,618,323,921 4,587,492,831
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@
( )
2020 24 2021 22
2021 23 ) 2022 21 )
387,857,185 130,786,544
754,794 3,258,000
388,611,979 134,044,544
166,598 414,675
2,869,823 7,142,372
925,182 1,012,138
3,961,603 8,569,185
384,650,376 125,475,359
384,650,376 125,475,359
384,650,376 125,475,359
33,270,366 25,812,709
375,714,947 1,758,144,938
335,840,522 868,528,645
335,840,522 868,528,645
88,491,782 408,899,375
88,491,782 408,899,375
974,443,697 2,317,436,858
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(2021 21 )

(2022

21 )

1,846,655,404

1.9521

2,245,220,112

2.0322
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)
(2021 21 (2022 21 )
@ @
(
@ (@)
( 39 24 61 ) 4 5
)
(2021 21 ) (2022 21 )
941,278,167 1,846,655,404

1,375,410,239

470,033,002

817,667,458

419,102,750
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plc
(
2021 11 30
2021 11 30
plc
2021 30
plc 2021 30
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@
@
14
@ @
@

©)
@

@
14

@

©)

©)
@

349,223,762

48,778,701

398,002,463
5,189,677
414,709
658,612

1,116,692

76,369

2,645

405,461,167

16,515
7

213,792

108,841

4,784

368,663

712,602

404,748,565
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2021 11 30
2021 2021 2020 2019
11 30 31 31 31

404,748,565 358,338,671 220,697,286 186,266,828

208.36 196.28 137.96 128.84
209.40 183.58 141.09 130.80
209.97 184.88 143.36 134.07
185.46 174.96 123.47 116.58
21,250.58 19,441.15 13,336.58 12,536.81
20,926.35 19,668.58 13,794.26 13,076.90
258.86 228.82 182.81 165.92
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2021 11 30

358,338,671

© 2,802,031
© 14,337
2,816,368

© 1,768
156,258

M 57,335
44,715

97,570

14 452
422,124

536

780,758

2,035,610

@ () 23,548,644
(@ (127,253)

@ & @ (1,562,379)
21,859,012

@) (762,725)
(@ (108,985)

@ 6 @ 106,247
(765,463)

23,129,159

79,237,846

(55,957,111)
23,280,735

404,748,565

21/66
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2021 11 30

44,529 13,672 5,105 53,096
332,183 166,652 160,766 338,069
126,168 117,622 30,481 213,309

49 49
143,681 46,939 190,620

54,779 7,412 12,604 49,587

651,971 24,556 627,415

22/66
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18,624
63,442
73,519
43,363
26,447
5,212
171
17,155
2,118
3,248
4,164
22,999
3,396
11,700
4,205
4,571
64,117
58,394
4,009
3,897
3,545

1,397
447

27,107
3,316
12,479

25,316

57,119
342
1,675
1,878
17,191
22,174

Alumina Ltd
Aristocrat Leisure Ltd
Aurizon Holdings Ltd

Australia & New Zealand Banking Group Ltd

Brambles Ltd

carsales.com Ltd

Cochlear Ltd

Coles Group Ltd

CSL Ltd

Harvey Norman Holdings Ltd"
JB Hi-Fi Ltd

Medibank Pvt Ltd

Mineral Resources Ltd

Nine Entertainment Co Holdings Ltd
REA Group Ltd

Sims Ltd

South32 Ltd

Stockland (REIT)

Sydney Airport (Unit)
Woodside Petroleum Ltd
Worley Ltd

ANDRITZ AG
Verbund AG

Anheuser-Busch InBev SAM
Groupe Bruxelles Lambert SA"
Telenet Group Holding NV

Invesco Ltd

Crescent Point Energy Corp
Descartes Systems Group Inc
Finning International Inc
FirstService Corp
Great-West Lifeco Inc

Hydro One Ltd

23/66

23,943 0.01
2,004,233 0.50
177,445 0.04
829,211 0.20
189,603 0.05
94,105 0.02
26,674 0.01
221,401 0.05
465,373 0.11
11,794 0.00
143,715 0.04
56,828 0.01
110,082 0.03
24,636 0.01
489,057 0.12
46,323 0.01
162,100 0.04
182,761 0.05
23,831 0.01
59,812 0.01
24,221 0.01
5,367,148 1.33
67,493 0.02
46,590 0.01
114,083 0.03
1,526,147 0.38
363,049 0.09
447,276 0.11
2,336,472 0.58
576,952 0.14
576,952 0.14
250,940 0.06
28,577 0.01
43,156 0.01
370,688 0.09
496,229 0.12
538,483 0.13
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8,510
273
4,666
106,235
1,459
1,755
15,233
1,318
45,366
3,330
51,503

72,560

344
3,264
422
344
23,172
10,500

7,182
3,061
84,459
89,931
13,049

2,186
51,033
10,528
1,123
20,782
3,614
10,659
1,434
2,445
7,325
74
6,459
15,783
10,848

Intact Financial Corp
Kinaxis Inc

Lundin Mining Corp
Manulife Financial Corp”
National Bank of Canada
Open Text Corp

Royal Bank of Canada
Shopify Inc ' A
Toronto-Dominion Bank
Tourmaline Oil Corp
Wheaton Precious Metals Corp

Schlumberger NV

Carlsberg A/S’ B
Coloplast A/S’ B
Genmab A/S

Jyske Bank A/S Reg
Novo Nordisk A/S ' B’
Novozymes A/S ' B ~

Kone Oyj ' B ~
Neste Oyj
Nokia Oyj
Nordea Bank Abp
UPM-Kymmene Qyj

Amundi SA

AXA SA

BNP Paribas SA

CNP Assurances
Constellium SE/
Electricite de France SA
Engie SA

Kering SA

Legrand SA

L' Oreal SA

LVMH Moet Hennessy Louis Vuitton SE
Pernod Ricard SA

Rubis SCA

Schneider Electric SE

24166

1,073,488 0.27
43,017 0.01
37,856 0.01

1,926,781 0.48

115,102 0.03
85,156 0.02

1,539,106 0.38

2,123,033 0.52

3,289,075 0.81

114,064 0.03

2,217,902 0.55

14,292,653 3.53

2,100,612 0.52

2,100,612 0.52
54,237 0.02

539,593 0.13
165,031 0.04
17,274 0.01
2,521,782 0.62
809,676 0.20
4,107,593 1.02
476,267 0.12
147,190 0.04
477,385 0.12
1,071,108 0.26
478,397 0.12
2,650,347 0.66
183,193 0.04
1,408,147 0.35
659,340 0.16
27,562 0.01
357,866 0.09
51,464 0.01
154,831 0.04
1,110,357 0.27
271,361 0.07

3,333,902 0.82
58,015 0.01

1,487,514 0.37

438,551 0.11

1,927,299 0.48
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6,137
8,255

2,987
447
11,462
1,115
527
6,328
659
423
5,304
2,481
26,376
62

994
20,249

197,600
177,000
34,500
251,200
7,500

5,568
1,294
7,500
2,265

186

412
5,668
1,169

233,034
24,925
1,079

213,937
18

Societe Generale SA
Valeo SA

adidas AG

Aurubis AG

Bayerische Motoren Werke AG
Bayerische Motoren Werke AG (Pref)
Deutsche Boerse AG

Deutsche Post AG Reg

Henkel AG & Co KGaA (Pref)
MTU Aero Engines AG"
ProSiebenSat.1 Media SE
Rheinmetall AG

SAP SE

Sartorius AG (Pref)

Scout24 AG

Siemens AG Reg

AlA Group Ltd

BOC Hong Kong Holdings Ltd
MTR Corp Ltd

Swire Properties Ltd
Techtronic Industries Co Ltd

Accenture Plc ' A

Flutter Entertainment Plc

James Hardie Industries Plc - CDI
Kingspan Group Plc

Linde Plc

Medtronic Plc

Trane Technologies Plc

Willis Towers Watson Plc

Bank Hapoalim BM
Israel Discount Bank Ltd ' A
Nice Ltd

Intesa Sanpaolo SpA
Italgas SpA

25/66

192,521 0.05
239,708 0.06
11,901,631 2.94
871,612 0.22
39,032 0.01
1,107,791 0.27
88,302 0.02
84,011 0.02
381,977 0.09
52,324 0.01
79,609 0.02
79,030 0.02
221,154 0.06
3,457,376 0.85
43,838 0.01
67,160 0.02
3,297,994 0.82
9,871,210 2.44
2,079,800 0.51
534,712 0.13
184,106 0.05
596,783 0.15
154,801 0.04
3,550,202 0.88
2,025,082 0.50
176,170 0.04
299,031 0.07
265,326 0.07
59,552 0.01
44,908 0.01
1,088,313 0.27
267,993 0.07
4,226,375 1.04
2,280,333 0.56
153,884 0.04
310,785 0.08
2,745,002 0.68
517,894 0.13
114 0.00
518,008 0.13
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700
900
36,400
136,300
10,600
7,500
16,100
1,900
10,500
15,700
8,000
600
33,900
2,800
6,300
15,800
77,000
7,000
27,600
1,000
25,500
3,900
18,400
19,600
5,700
11,400
44,100
15,700
7,500
350,800
14,700
2,000
4,100
51,600
17,700
16,500
3,600
31,200
20,400
4,500
1,200
11,600

7,241

Advantest Corp

Ajinomoto Co Inc

Amada Co Ltd

Asahi Kasei Corp

Astellas Pharma Inc

Azbil Corp”

Bridgestone Corp

Casio Computer Co Ltd
Chugai Pharmaceutical Co Ltd
CyberAgent Inc”

Daikin Industries Ltd
FUJIFILM Holdings Corp
Honda Motor Co Ltd

Hoya Corp

ITOCHU Corp

Kao Corp

KDDI Corp

Komatsu Ltd

Mitsubishi Materials Corp”
Mitsui Mining & Smelting Co Ltd
Nikon Corp

Nitto Denko Corp

Omron Corp”™

Recruit Holdings Co Ltd
Secom Co Ltd

Sega Sammy Holdings Inc
Sekisui House Ltd

SoftBank Corp”

SoftBank Group Corp
Sumitomo Chemical Co Ltd"

Sumitomo Mitsui Financial Group Inc

Suntory Beverage & Food Ltd
Sysmex Corp

Takeda Pharmaceutical Co Ltd"
Teijin Ltd

Terumo Corp

Tokyo Electron Ltd

Tokyo Gas Co Ltd

Toray Industries Inc
Yamaha Motor Co Ltd"
Yaskawa Electric Corp

Z20Z0 Inc™

Ferguson Plc

26/66

62,105 0.02
27,232 0.01
343,634 0.08
1,297,029 0.32
167,520 0.04
334,369 0.08
658,441 0.16
24,872 0.01
343,162 0.08
291,830 0.07
1,644,760 0.41
47,590 0.01
933,605 0.23
448,099 0.11
182,398 0.04
812,030 0.20
2,256,661 0.56
161,137 0.04
478,956 0.12
26,021 0.01
266,550 0.07
273,623 0.07
1,791,794 0.44
1,201,240 0.30
387,964 0.10
186,794 0.05
865,551 0.21
217,862 0.05
401,643 0.10
1,632,497 0.40
483,429 0.12
71,137 0.02
515,595 0.13
1,388,984 0.34
204,509 0.05
678,171 0.17
1,913,179 0.47
538,934 0.13
119,719 0.03
114,258 0.03
54,245 0.01
372,416 0.09
24,221,545 5.98
1,123,107 0.28
1,123,107 0.28
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188  Spotify Technology SA 46,462 0.01
46,462 0.01

4,861  ASML Holding NV 3,977,961 0.98
3,689  JDE Peet’ s NV 102,798 0.03
122,554  Koninklijke KPN NV 362,147 0.09
7,915  Koninklijke Vopak NV~ 306,117 0.08
13,503  PostNL NV 58,200 0.01
15,906 Wolters Kluwer NV 1,812,580 0.45
6,619,803 1.64

33,487  Fisher & Paykel Healthcare Corp Ltd 763,260 0.19
9,719 Mercury NZ Ltd 40,011 0.01
42,534  Meridian Energy Ltd 138,162 0.03
941,433 0.23

45,135 DNB Bank ASA (traded in Norway) 987,280 0.24
1,496 DNB Bank ASA (traded in Sweden) 32,723 0.01
91,619  Equinor ASA 2,308,374 0.57
3,328,377 0.82

83,896  Galp Energia SGPS SA 784,881 0.19
784,881 0.19

20,900 Oversea-Chinese Banking Corp Ltd 168,273 0.04
584,600  Singapore Telecommunications Ltd 1,011,663 0.25
7,500 United Overseas Bank Ltd 140,073 0.04
1,320,009 0.33

79,984 Banco Bilbao Vizcaya Argentaria SA" 432,479 0.11
67,477 Industria de Diseno Textil SA 2,151,340 0.53
2,583,819 0.64

27,911  Assa Abloy AB ' B’ 796,555 0.20
14,208 Atlas Copco AB ' A’ 891,024 0.22
14,711  Boliden AB 510,235 0.12
3,135 Elekta AB ' B’ 37,728 0.01
6,193 Lundin Energy AB 218,095 0.05
4,370 Saab AB ' B 115,458 0.03
69,395 Tele2 AB’ B’ 1,001,012 0.25
3,570,107 0.88

45,612  ABB Ltd Reg" 1,589,947 0.39
10,479  Adecco Group AG Reg 489,516 0.12
562  Baloise Holding AG Reg 83,686 0.02

27/66
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13
604
5,488
72
2,059
2,237
57
390

10,315
1
16,364
i
201,197
6,869
860
4,789
20,041
484
15,261
45,383
52,615
5,307
9,190
344
401,261
226,695
7,019
143,587
1,932,672
22
1,236
132,547
26,207
7,843
2,810
6,076
80,311
21,193
4,186
256,047

14,846
12,913

Chocoladefabriken Lindt & Spruengli AG

Givaudan SA Reg
Nestle SA Reg
Roche Holding AG
Roche Holding AG
Sika AG Reg

Tecan Group AG Reg
VAT Group AG

Antofagasta Plc

Associated British Foods Plc
AstraZeneca Plc

Atlassian Corp Plc ' A

BP Plc

British Land Co Plc (REIT)
Burberry Group Plc

Coca-Cola Europacific Partners Plc
Compass Group Plc

Croda International Plc
Diageo Plc

GlaxoSmithKline Plc
HomeServe Plc

Howden Joinery Group Plc
International Game Technology Plc”
Intertek Group Plc

ITV Plc

J Sainsbury Plc

Johnson Matthey Plc
Kingfisher Plc

Lloyds Banking Group Plc
Micro Focus International Plc
National Grid Plc

Natwest Group Plc

RELX Plc

Rightmove Plch

Smiths Group Plc

SSE Plc

Standard Chartered Plc
Taylor Wimpey Plc

Unilever Plc

Vodafone Group Plc

3M Co
AbbVie Inc

28/66

163,493 0.04
2,987,031 0.74
712,721 0.17
30,105 0.01
802,808 0.20
891,625 0.22
34,660 0.01
195,766 0.05
7,981,358 1.97
192,580 0.05
26 0.00
1,810,568 0.45
309,176 0.08
873,162 0.22
46,929 0.01
20,370 0.00
242,467 0.06
399,197 0.10
65,759 0.02
771,887 0.19
929,085 0.23
631,916 0.16
62,831 0.01
248,498 0.06
24,771 0.01
592,083 0.15
846,778 0.21
197,856 0.05
615,375 0.15
1,203,836 0.30
102 0.00
16,578 0.00
376,464 0.09
821,364 0.20
78,856 0.02
54,602 0.01
125,898 0.03
446,118 0.11
43,743 0.01
217,344 0.05
374,562 0.09
12,640,781 3.12
2,592,409 0.64
1,502,815 0.37
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6,624  Adobe Inc 4,579,966 1.13
16,156  Advanced Micro Devices Inc 2,649,261 0.65
18,664 Agilent Technologies Inc 2,883,401 0.71

9,247  Alaska Air Group Inc 449,219 0.11

1,608 Alcoa Corp 77,747 0.02

2,680  Align Technology Inc 1,708,044 0.42
28,626 Ally Financial Inc 1,356,300 0.33

2,178  Alphabet Inc ' A 6,347,389 1.57

1,108 Alphabet Inc ’ C 3,244,966 0.80
10,435  Altice USA Inc ' A 166,334 0.04

2,642 Amazon.com Inc 9,444,437 2.33
17,513 American Express Co 2,705,058 0.67

5,253  American International Group Inc 281,298 0.07

742 American Tower Corp (REIT) 197,795 0.05
4,679 Amgen Inc 949,042 0.23
2,878  Anthem Inc 1,175,433 0.29

119,687  Apple Inc 19,409,641 4.80

9,575 Applied Materials Inc 1,454,251 0.36
56,358  AT&T Inc 1,303,561 0.32

1,336  Automatic Data Processing Inc 314,227 0.08

434  AvalonBay Communities Inc (REIT) 103,939 0.03

1,956 Axon Enterprise Inc 352,354 0.09
32,132  Bank of America Corp 1,447,547 0.36

6,054 Berkshire Hathaway Inc ' B’ 1,687,552 0.42

1,746 Biogen Inc 416,369 0.10

771  Booking Holdings Inc 1,657,087 0.41

780  Booz Allen Hamilton Holding Corp 66,370 0.02

9,714 BorgWarner Inch 427,610 0.11

8,100 Bristol-Myers Squibb Co 436,590 0.11
13,600  Brixmor Property Group Inc (REIT) 312,392 0.08

5,042 Brown-Forman Corp ' B’ 369,679 0.09

5,299 Cadence Design Systems Inc 978,725 0.24
28,921  Campbell Soup Co 1,187,207 0.29

7,640 Capital One Financial Corp 1,107,342 0.27

7,757 Caterpillar Inc 1,516,261 0.37

9,191  CBRE Group Inc ' A* ~ 897,042 0.22
17,618 Cerner Corp 1,270,963 0.31
23,088 CH Robinson Worldwide Inc 2,190,128 0.54
16,310  Chevron Corp 1,868,637 0.46

2,645  Ciena Corp 162,377 0.04

5,001 Cigna Corp 968,944 0.24

640  Cirrus Logic Inc 51,942 0.01

35,395 Cisco Systems Inc 1,960,175 0.48
24,668 Citigroup Inc 1,585,659 0.39

1,373  CME Group Inc 306,962 0.08

38,151  Coca-Cola Co 2,036,119 0.50
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38,164  Colgate- Palmolive Co 2,942,063 0.73
25,259 Comcast Corp ' A’ 1,282,905 0.32
5,865 Conagra Brands Inc 183,457 0.05
18,681 Consolidated Edison Inc 1,488,128 0.37
5,389 Costco Wholesale Corp 2,987,123 0.74
816  Coupa Software Inc 166,097 0.04
15,975 Crown Castle International Corp (REIT) 2,966,877 0.73
1,306 Cummins Inc 280,085 0.07
15,812 CVS Health Corp 1,427,665 0.35
6,699 Danaher Corp 2,202,430 0.54
1,190 DR Horton Inc 119,167 0.03
5,408 Ecolab Inc 1,222,316 0.30
2,988 Edwards Lifesciences Corp 331,519 0.08
4,235 Eli Lilly & Co 1,052,736 0.26
828 Entergy Corp 85,855 0.02
9,821  EOG Resources Inc 864,150 0.21
5,822 Equifax Inc 1,641,164 0.41
21,920  Equity Residential (REIT) 1,884,682 0.47
3,544 Estee Lauder Cos Inc ’ A’ 1,193,761 0.29
1,283  Etsy Inc 365,796 0.09
7,509 Eversource Energy” 634,210 0.16
20,315 Expeditors International of Washington Inc 2,541,000 0.63
216 FactSet Research Systems Inc 102,209 0.03
300 Fair lIsaac Corp 106,164 0.03
18,365 Fidelity National Information Services Inc 1,934,202 0.48
2,543 First Republic Bank 542,498 0.13
11,120  Fox Corp ' A’ 405,546 0.10
9,161 Fox Corp ' B’ 312,207 0.08
203 Gartner Inc 65,374 0.02
10,699 Gilead Sciences Inc 756,312 0.19
1,074  Goldman Sachs Group Inc 409,398 0.10
5,355 H&R Block Inc 128,574 0.03
2,388  Harley-Davidson Inc 89,120 0.02
894  HEICO Corp 124,704 0.03
67,550 Hewlett Packard Enterprise Co 980,150 0.24
7,189 Home Depot Inc 2,905,866 0.72
11,199  HP Inc 400,476 0.10
821 HubSpot Inc 701,947 0.17
56,443  Huntington Bancshares Inc 852,854 0.21
3,693 IDEXX Laboratories Inc 2,332,166 0.58
3,707 I1linois Tool Works Inc 872,739 0.22
2,222 Illumina Inc 829,450 0.20
48,021 Intel Corp 2,392,886 0.59
13,382 Intercontinental Exchange Inc 1,763,480 0.44
5,953 Intuit Inc 4,028,216 0.99
711 Iridium Communications Inc 27,821 0.01
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26,398  Johnson & Johnson 4,177,747 1.03
12,790 JPMorgan Chase & Co 2,039,365 0.50
13,420 Juniper Networks Inc 422,730 0.10
6,091 Kellogg Co 385,499 0.10
7,199 Keysight Technologies Inc 1,408,988 0.35
129,460  Kinder Morgan Inc 2,041,584 0.50
9,036 Kohl’ s Corp 464,812 0.11
5,391 Laboratory Corp of America Holdings 1,544,306 0.38
147  Lam Research Corp 101,426 0.02
721 Landstar System Inc 122,527 0.03
1,263 Lennox International Inc 407,368 0.10
5,765 Levi Strauss & Co * A 149,486 0.04
9,299 Lowe’ s Cos Inc 2,311,545 0.57
597 Manhattan Associates Inc 95,245 0.02
8,527 Marsh & McLennan Cos Inc 1,417,699 0.35
11,170  Masco Corp 742,246 0.18
5,014 Mastercard Inc ' A 1,589,739 0.39
13,397  McDonald’ s Corp 3,302,093 0.82
7,967 McKesson Corp 1,754,971 0.43
2,199 Merck & Co Inc 163,034 0.04
10,097 Meta Platforms Inc ' A 3,384,615 0.84
45,858  MetLife Inc 2,699,660 0.67
1,328 Mettler-Toledo International Inc 1,999,915 0.49
42,373 Microsoft Corp 14,237,328 3.52
1,576  Moderna Inc 538,519 0.13
19,922 Molson Coors Beverage Co ' B’ 889,916 0.22
481  Moody' s Corp 191,433 0.05
2,251  Morgan Stanley 214,498 0.05
1,337 Motorola Solutions Inc 344,284 0.08
136 NetApp Inc 12,524 0.00
1,004 Netflix Inc 675,823 0.17
37,265 NextEra Energy Inc 3,302,797 0.82
1,470 NIKE Inc ' B 249,194 0.06
2,744  Nordstrom Inc 60,615 0.01
21,626  NVIDIA Corp 7,198,863 1.78
4,249  Okta Inc 948,419 0.23
19,851 Otis Worldwide Corp 1,643,067 0.41
3,584 Paychex Inc 440,832 0.11
103  Paylocity Holding Corp 27,014 0.01
2,258  PayPal Holdings Inc 425,385 0.10
1,561 PNC Financial Services Group Inc 310,061 0.08
581 PPG Industries Inc 90,834 0.02
9,995 Procter & Gamble Co 1,478,560 0.37
9,199 Prologis Inc (REIT) 1,407,447 0.35
5,401  QUALCOMM Inc 996,863 0.25
1,269 Quanta Services Inc" 151,404 0.04
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6,928 Ralph Lauren Corp 815,426 0.20
366  Regeneron Pharmaceuticals Inc 238,400 0.06
45,703 Regions Financial Corp 1,056,653 0.26
8,802 Reliance Steel & Aluminum Co”® 1,363,078 0.34
2,342 RingCentral Inc ' A 527,512 0.13
3,077 Robert Half International Inc 348,316 0.09
2,557  Roku Inc 598,415 0.15
837  Roper Technologies Inc 396,738 0.10
14,881 Ryder System Inc 1,247,177 0.31
3,110  S&P Global Inc 1,445,777 0.36
10,036 salesforce.com Inc 2,979,889 0.74
3,197  SBA Communications Corp (REIT) 1,139,027 0.28
12,996  Service Corp International 868,133 0.21
5,323  ServiceNow Inc 3,599,892 0.89
4,025  Simon Property Group Inc( REIT) 628,222 0.15
98,784 Sirius XM Holdings Inc 616,906 0.15
2,094  SiteOne Landscape Supply Inc 515,019 0.13
1,903 Snap-on Inc 398,184 0.10
2,644 Sun Communities Inc (REIT) 517,351 0.13
1,723  Sunnova Energy International Inc 64,544 0.02
28,913 Synchrony Financial 1,335,781 0.33
5,410 T Rowe Price Group Inc 1,113,432 0.27
239  Take-Two Interactive Software Inc 40,824 0.01
2,822  Tapestry Inc 115,646 0.03
7,826 Target Corp 1,917,605 0.47
5,227  Tesla Inc® 6,094,682 1.51
14,028 Texas Instruments Inc 2,729,147 0.67
2,190 Travel + Leisure Co 107,792 0.03
16,324  Travelers Cos Inc 2,442,397 0.60
20,107 Truist Financial Corp 1,199,986 0.30
1,831  Twilio Inc ' A 542,910 0.13
4,050 Twitter Inc 183,222 0.05
10,789  UGI Corp 464,574 0.11
98  Ulta Beauty Inc 38,506 0.01
6,864 United Parcel Service Inc ' B 1,382,066 0.34
661  United Rentals Inc 232,494 0.06
6,570 UnitedHealth Group Inc 2,921,745 0.72
20,455  US Bancorp 1,150,389 0.28
11,302  Valvoline Inc 388,676 0.10
3,875 Ventas Inc (REIT) 188,557 0.05
11,462  Verizon Communications Inc 583,473 0.14
2,139  Vertex Pharmaceuticals Inc 408,014 0.10
2,092 ViacomCBS Inc ' B’ 66,086 0.02
21,740 Visa Inc’ A 4,261,040 1.05
6,554 VMware Inc ' A 784,186 0.19
3,071  Voya Financial Inc? 188,437 0.05
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7,367 Walmart Inc 1,044,346 0.26
6,423 Walt Disney Co 942,190 0.23
2,705 Waters Corp 921,080 0.23
2,060 Wendy' s Co 43,342 0.01
1,139 Williams Cos Inc 31,368 0.01
7,864  Workday Inc ' A’ 2,218,513 0.55
2,970 WW Grainger Inc 1,449,627 0.36
1,237  Zebra Technologies Corp ' A’ 752,108 0.19
1,994 Zendesk Inc 191,783 0.05
4,452  Zoetis Inc 993,419 0.25
268,482,493 66.33

398,002,463 98.34

398,002,463 98.34

398,002,463 98.34

6,746,102 1.66

404,748,565 100.00
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17 usD E-Mini S&P 500 Index Futures December 2021 2021 12 (57,139)
16 usb MSCI EAFE Index Futures December 2021 2021 12 (51,702)
(108,841)
EUR 9,314  USD 10,781 ~ Swate Street Bank o 001 (179)
& Trust Company
State Street Bank
usD 360 EUR 320 & Trust Company 15/12/2021 (©)
(182)
Y 1,074,973,102  USD 9,472,376 ~ “vate Street Bank& o, 021 76,369
Trust Company
USD 325,208 JPY 37,131,437 Stztirizegzm;ﬁ::; 15/12/2021 (4,602)
71,767
71,585
2021 11 30
22.39
17.56
17.37
11.91
10.58
9.81
3.77
2.97
1.98
98.34
1.66
100.00
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2021 2020
24,756 138,139
(900) 1,450
23,856 139,589
(12,009) (26,654)
(8,730)
3,117 112,935
(3,061) (109, 243)
(3,061) (109, 243)
56 3,692
56 3,692
2021 2020
21,281,310 14,146,140
56 3,692
145,380, 456 153,905,900
(148,904,563) (146,833,759)
2,238 59,337
(3,521,869) 7,131,478
17,759,497 21,281,310
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2021 30
2021 2020
1,055,979 791,865
11 1,045 6,207
17,908,428 20,519,603
18,965,452 21,317,675
12 1,205,955 36,365
1,205,955 36,365
14 17,759,497 21,281,310
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2021 30
2020 30 71.03
2020 30 71.03
814,000,000 USD  US Cash Management Bill, 0.00%, 07/12/2021 813,927 4.58
130,600,000 usD US Cash Management Bill, 0.00%, 28/12/2021 130,584 0.74
14,135,000 usb US Cash Management Bill, 0.00%, 04/01/2022 14,133 0.08
860,000,000 usb US Cash Management Bill, 0.00%, 18/01/2022 859,883 4.84
1,200,000,000 usb US Cash Management Bill, 0.00%, 01/02/2022 1,199,802 6.76
3,900,000 USD  US Treasury, 2.50%, 15/02/2022 3,935 0.02
3,965,000 USD  US Treasury, 1.75%, 28/02/2022 3,992 0.02
3,965,000 USD  US Treasury, 0.38%, 31/03/2022 3,971 0.02
33,150,000 USD  US Treasury, 2.13%, 16/05/2022 33,572 0.19
100,000,000 USD  US Treasury, 1.88%, 31/05/2022 101,196 0.57
14,735,000 USD  US Treasury, 0.13%, 30/06/2022 14,741 0.08
12,000,000 USD  US Treasury, 0.13%, 01/08/2022 12,003 0.07
160,000,000 USD  US Treasury, FRN, 0.19%, 31/01/2022 160,076 0.90
175,000,000 USD  US Treasury, FRN, 0.15%, 02/05/2022 175,107 0.99
49,031,900 USD  US Treasury Bill, 0.00%, 12/10/2021 49,031 0.28
143,820,700 USD  US Treasury Bill, 0.00%, 19/10/2021 143,818 0.81
206,945,000 USD  US Treasury Bill, 0.00%, 21/10/2021 206,939 1.17
225,000,000 USD  US Treasury Bill, 0.00%, 16/11/2021 224,989 1.27
339,500 USD  US Treasury Bill, 0.00%, 02/12/2021 339

595,838,500 USD  US Treasury Bill, 0.00%, 30/12/2021 595,781 3.35
78,035,000 USD  US Treasury Bill, 0.00%, 13/01/2022 78,024 0.44
197,816,700 USD  US Treasury Bill, 0.00%, 27/01/2022 197,758 1.11
221,795,000 USD  US Treasury Bill, 0.00%, 03/02/2022 221,753 1.25
237,590,000 USD  US Treasury Bill, 0.00%, 10/02/2022 237,546 1.34
119,620,000 USD  US Treasury Bill, 0.00%, 03/03/2022 119,592 0.67
154,175,000 USD  US Treasury Bill, 0.00%, 10/03/2022 154,141 0.87
290,095,000 USD  US Treasury Bill, 0.00%, 17/03/2022 290,028 1.63
129,860,000 USD  US Treasury Bill, 0.00%, 08/09/2022 129,767 0.73
6,176,428 34.78
6,176,428 34.78
6,176,428 34.78
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1

2020 30 25.39
2020 30 25.39

740,000,000 USD Barclays Capital, Inc. 0.05% 01/10/2021 740,000 4.17
2,000,000,000 USD BNP Paribas 0.05% 01/10/2021 2,000,000 11.26
199,000,000 USD BNP Paribas 0.05% 01/10/2021 199,000 1.12
1,050,000,000 USD BNY Mellon 0.05% 01/10/2021 1,050,000 5.91
1,200,000,000 USD BofA Securities, Inc. 0.05% 01/10/2021 1,200,000 6.76
290,000,000 USD BofA Securities, Inc. 0.05% 01/10/2021 290,000 1.63
731,000,000 USD Citigroup Global Markets, Inc. 0.05% 01/10/2021 731,000 4.12
97,000,000 USD Citigroup Global Markets, Inc. 0.05% 01/10/2021 97,000 0.55
300,000,000 USD Credit Agricole Corporate and Investment Bank 0.05% 01/10/2021 300,000 1.69
195,000,000 USD Credit Agricole Corporate and Investment Bank 0.05% 01/10/2021 195,000 1.10
1,990,000,000 USD Credit Suisse AG 0.05% 01/10/2021 1,990,000 11.20
783,333,333 USD Fixed Income Clearing Corp. JPM 0.05% 01/10/2021 783,333 4.41
299,574,510 USD Fixed Income Clearing Corp. JPM 0.05% 01/10/2021 299,575 1.69
268,694,228 USD Fixed Income Clearing Corp. JPM 0.05% 01/10/2021 268,694 1.51
148,398,039 USD Fixed Income Clearing Corp. JPM 0.05% 01/10/2021 148,398 0.83
1,440,000,000 USD Societe Generale SA 0.05% 01/10/2021 1,440,000 8.11
11,732,000 66.06

11,732,000 66.06

17,908,428  100.84
1,055,979 5.95
(1,204,910) (6.79)
17,759,497  100.00

92.67

100.00

11,910,865,000
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@
3,120
36,000
15,000
@
2022 ( )
177 10,380,867
66 468,810
243 10,849,677
(©)
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1963 59 2
2007 8 6 52

193 21 35 2021 1 1 2021 12 31
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@
( )
34 35
(2020 12 31 ) (2021 12 31 )
17,786 17,813
29 16
190 223
3 527
1,756 2,017
2,166 2,244
872 981
0 2
22,805 23,827
1,002 789
480 575
1,482 1,364
6 10
6 10
142 50
1,122 1,118
899 1,001
34 12
888 889
3,088 3,072
4,577 4,448
27,383 28,275
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( )
34 35

(2020 12 31 ) (2021 12 31 )
121 143
4 4
74 70
444 459
1,508 2,991
859 760
210 272
343 402
84 166
1,987 2,156
195 203
5,835 7,630
69 82
783 784
853 866
6,688 8,497
3,120 3,120
3,001 3,001
3,846 3,846
6,847 6,847
336 336
10,386 9,470
10,723 9,807
20,691 19,775
3 3
3 3
20,694 19,778
27,383 28,275
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@
( )
34 35
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
5,605 6,653
7,342 8,355
12,092 14,536
25,041 29,546
1,405 1,534
127 170
352 298
3,346 4,326
3,698 4,625
85 94
64 51
82 95
49 39
195 187
5,512 6,611
601 579
4,691 5,106
2,384 2,616
7,678 8,302
331 352
1,028 1,073
2,701 3,360
16 11
1 -
60 24
246 260
905 902
60 53
428 426
0 0
- 519
390 348
13,851 15,638
5,677 7,296
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( )
34 35
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
- 102
5 1
5 103
20 -
0 0
20 0
5,662 7,398
- 0
- 0
5,662 7,398
1,970 2,415
64 0
3,756 4,984
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©)
34 ( 2020 1 1 2020 12 31 )
( )
2020 1 1 3,120 3,001 3,846 6,847 336| 14,330 14,666| 24,634 1 1| 24,636
7,700 7,700 7,700 7,700
3,756| 3,756| 3,756 3,756
1 1 1
- - - - .| 3,043 3,043] 3,043 1 1| 3,942
2020 12 31 3,120| 3,001 3,846| 6,847 336| 10,386| 10,723 20,691 3 3| 20,694
3% (2021 1 1 2021 12 31 )
( )
2021 1 1 3,120| 3,001 3,846| 6,847 336| 10,386| 10,723 20,691 3 3| 20,694
5,900 5,900 5,900 5,900
4,984 4,984 4,984 4,984
0 0 0
- - - - - 915 915 915 0 0 915
2021 12 31 3,120| 3,001 3,846| 6,847 336| 9,470| 9,807 19,775 3 3| 19,778
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39 2020
3 31 28
2018 2 16 44

29 2020 3 31
30 2020 3 31

@

@
2022 12
®)

( 30 2019 7 4 )
( 31 2019 7 4 )
( 10 2019 7 4 )
( 19 2020 3 31 )
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(2020 12 31 )

(2021 12 31 )

2,010
1,290

2,246
1,470

(2020 12 31 )

(2021 12 31 )

185
1,496
89

524
377
1,940
112

(2020 12 31 )

(2021 12 31 )

1,000

1,000

1,000

1,000

( 2020 1 1

( 2021 1 1

2020 12 31 2021 12 31
247 249
5,052 6,036
763 1,178
851 1,204
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(
( 2020 1 1 2020 12 31 )
1.
15,000 15,000
2.
3.
4.
(€H)
1
(
2020 3 30 7,700 513,333 2019 12 31 2020 3 30
( 2021 1 1 2021 12 31 )
1.
15,000 15,000
2.
3.
4.
(€H)
1
(
2021 3 30 5,900 393,333 2020 12 31 2021 3 30
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2021 1 1
2021 12 31
835
835
€H)
@)
1
2020 12 31
€Y 17,786 17,786
@ 1,756 1,756
€)) 2,166 2,166
) 872 872
®) 1,122 1,123 1
23,704 23,705 1
(6 444 444
@ 859 859
1,304 1,304
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2021 12 31
(€Y 17,813 17,813
@ 2,017 2,017
® 2,244 2,244
) 981 981
) 527 527
) 1,118 1,119
24,703 24,704 0
[€h) 459 459
) 760 760
(©) 2,991 2,991
4,210 4,210
i)
(€)) @) ©) O) ®
)
(€)) @) ©)
2)
2020 12 31
1 1 5 10
5 10
(€H) 17,786
@) 1,756
®3) 2,166
) 872
22,581
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@

17,813

O]

2,017

®

2,244

*

981

®

527

23,584

2011

@

1

(

1

2020 1 1 2020 12 31 )

2009 12 2

2011 1 1

(

2020 1

2020 12 31 )

1

2,047
297
11

82
123

2,149

&)

(

2020 1
2020 12

31

2,979
14

92
350
123

3,313

52/66



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooood

®

(2020 12 31 )

2,080
3,313

1,233
69

1,163
296
37

829

69
899

829

*)

( 2020 1 1
2020 12 31 )

297
11
14
36

252

252

®

(2020 12 31 )

100%

100%

74% 24% 3%

53/66



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooood

(©)

( 2020 1 1
2020 12 31 )

1.0%
0.5%

78

( 2021 1 1 2021 12 31 )

2009 12 2

2011 1 1
2011 1 1

@

( 2021 1 1
2021 12 31 )

2,149
322
20
188
94

0

2,588

@

( 2021 1 1
2021 12 31 )

3,313
9

17
359
94

3,606

54/66



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooood

®

(021 12 31 )

2,505
3,606

1,100
82

1,018
65
33

919

82
1,001

919

*)

( 2021 1 1
2021 12 31 )

322
20
9
59
3

270

270

®

(2021 12 31 )

100%

100%

87% 13% 1%

55/66



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooood

(©)

( 2021 1 1
2021 12 31 )

0.7%
0.3%

80

(2020 12 31 )

(021 12 31 )

215 161
608 660
239 240
72 89
21 25
2 1
95 78
1,256 1,257
275 306
90 59
1 1
367 367
888 889
(2020 12 31 ) (2021 12 31 )
888 889
(2020 12 31 ) (2021 12 31 )
30.6 30.6
2.9 2.0
0.0 0.0
33.6 32.6

56/66



EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)

OOoooooooooooooood

( )
1.
2.
0.16% 0.18%
3.
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
782 783
0 0
783 784
( )
( 2020 1 1 2020 12 31 )
1.
2.
@
5,605 7,342 12,092 25,041
@
12,247 10,417 2,375 25,041
90%
(€))
10%
5,299
2,874

57/66



@

(

2021 1 1

2021 12 31 )

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooood

6,653

8,355

14,536

29,546

&)

14,396

13,081

2,067

29,546

®

10%

90%

6,285

4,259

58/66




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooood

€H)
2020 1 1 2020 12 31
( ) ( ) ( )
(D)
247
185
73 ( ) 5,052
100 763
89
851
( )
1 1,496 1,496
100
2021 1 1 2021 12 31
( ) ( ) ( )
(D)
249 377
73 ( ) 6,036 524
100 1,178
112
1,204
( )
1 1,940 1,940
100
@
2020 1 1 2020 12 31
2021 1 1 2021 12 31
(€))
2020 1 1 2020 12 31
( ) ( ) ( )
%)
2,874
1,000 220 314
16

59/66



2021 1 1

2021 12 31

EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooood

)
()

1,000

4,259

282

20

321

)
(€Y)
@
(©)
O]
@
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
1,379,616 17 1,318,566 41
250,430 95 332,267 26
)

( 2020 1 1

2020 12 31 )

( 2021 1 1
2021 12 31 )

3,756 4,984
3,756 4,984
15,000 15,000

60/66



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooood

2022 2 28

193 2 1
2021 1 1 2021 12 31 35

2021 12 31

61/66



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooood

(

)

62/66



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooood

2022 11

193
2021 22 2022 21

2022 21
2021 22 2022 21

63/66



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooood

XBRL

64/66



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooood

2022 11

193
2021 22 2022 21

2022 21
2021 22 2022 21

65/66



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooood

XBRL

66/66



	表紙
	本文
	１ファンドの運用状況
	(1)投資状況
	(2)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移


	２設定及び解約の実績
	３ファンドの経理状況
	中間財務諸表
	ブラックロックＥＳＧ世界株式ファンド（限定為替ヘッジあり）
	(1)中間貸借対照表
	(2)中間損益及び剰余金計算書
	(3)中間注記表

	ブラックロックＥＳＧ世界株式ファンド（為替ヘッジなし）
	(1)中間貸借対照表
	(2)中間損益及び剰余金計算書
	(3)中間注記表


	４委託会社等の概況
	(1)資本金の額
	(2)事業の内容及び営業の状況
	(3)その他

	５委託会社等の経理状況
	(1)貸借対照表
	(2)損益計算書
	(3)株主資本等変動計算書

	監査報告書

