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9,287,165,133 4.63

13,760,858,052 6.87

22,085,268,989 11.02

77,483,532,578 38.69

6,671,010,746 3.33

120,000,670,365 59.92

— 70,954,515,491 35.43

200,242,350,989 100.00

/ /
()

MSCI EMGMKT 751 37,067,535.07 | 39,630,270.00 | 4,318,114,219 | 2.15
FTSE 100 IDX 219 14,857,135.20 | 15,050,775.00 | 2,150,454,732 | 1.07
US 10YR NOTE 1,251 150,477,693.79 | 152,622,000.00 | 16,629,693,120 | 8.30
JPN YEN CURR 958 106,478,428.71 | 110,331,662.50 | 12,021,737,946 | 6.00

/ Q)

122,692,830,000 61.27
)

AMUNDIS&P 500 UCITS ETF 3,212,969 5,401.14 17,353,718,518 5,199.36 16,705,395,916 | 8.34
AMUNDI US CORP SRI UCITS ETF 2,579,661 5,487.22 14,155,181,878 5,588.23 14,415,742,910 | 7.19
AMUNDI_GOVT BOND LOWEST 486,332 28,703.15 13,959,261,561 29,107.11 14,155,719,831 | 7.06
AMUNDI EURO CORPORATES-C 425,705 27,004.86 11,496,106,906 27,046.09 11,513,656,342 | 5.74
VANGUARD INT-TERM CORPORATE 1,212,748 9,109.05 11,046,989,445 9,225.64 11,188,380,339 | 5.58
AMUNDI BBB EUR CORP INV GR 5,772,955 1,860.98 10,743,356,682 1,856.22 10,715,902,240 | 5.35
AMUNDI ABS IC 306 | 30,530,973.25 9,342,477,816 | 30,350,212.85 9,287,165,133 | 4.63
AMUNDI ETF US TREASURY 7-10 298,712 26,850.51 8,020,570,015 27,610.51 8,247,593,195| 4.11
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9 AMUNDI ETF MSCI EMU UCITS DR 304,831 25,040.01 7,632,971,897 23,363.00 7,121,767,262 3.55
10 AMUNDI EUR HY LIQ BD 1BOXX 251,639 27,450.40 6,907,591,457 27,499.52 6,919,952,309 3.45
1 AMUNDI JPX-NIKKEI 400 UCITS 210,240 19,890.08 4,181,692,416 18,146.75 3,815,172,720 1.90
12 ISHARES USD HY CORP BD ETF USD
DIST 308,364 11,081.23 3,417,053,024 10,959.19 3,379,421,762 1.68
13 ISHARES JPM EM LCL GOV BND 509,000 6,548.32 3,333,097,931 6,466.77 3,291,588,984 1.64
14 AMUNDI ETF GLOBAL EMERGING B 220,732 13,694.09 3,022,724,491 14,142.82 3,121,773,554 1.55
5 AMUNDI MSCI' EMERGING MAR 5,700,000 503.96 2,872,607,014 497.56 2,836,125,288 1.41
16 ISHARES MSCI GLOBAL GOLD MIN 1,363,128 1,942.75 2,648,226,191 1,887.18 2,572,477,713 1.28
(%)
4.63
59.92
64.56
/
()
MSCI EMGMKT 751 37,067,535.07 | 39,630,270.00 | 4,318,114,219 | 2.15
FTSE 100 IDX 219 14,857,135.20 | 15,050,775.00 | 2,150,454,732 | 1.07
US 10YR NOTE 1,251 150,477,693.79 | 152,622,000.00 | 16,629,693,120 | 8.30
JPN YEN CURR 958 106,478,428.71 | 110,331,662.50 | 12,021,737,946 | 6.00
2
/
/
()
/ 510,000,000.00 55,494,885,000 55,304,400,000 | 27.61
/ 3,000,000.00 432,132,360 427,830,000 0.21
/ 535,000,000.00 66,778,058,000 66,960,600,000 | 33.43
2
31
1 1
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1 ( 30 7 11 ) |233,483,090,628 | 233,483,090,628 0.9914 0.9914
30 1 210,800,700,798 1.0062
2 222,451,290,794 0.9946
3 231,614,702,307 0.9901
4 232,986,490, 681 0.9912
5 234,473,263 ,560 0.9906
6 233,081,329,750 0.9863
7 231,629,296,369 0.9909
8 226,757,767,369 0.9897
9 222,053,037,768 0.9882
10 211,460,073,158 0.9665
11 207,502,112,182 0.9692
12 199,959,308, 685 0.9559
31 1 200, 242,350,989 0.9774
1
29 7 28
1 o v w1 0.0000
(%)
29 7 28
1 30 7 11 0.9
30 7 12
31 1 11 2.4
x 100
1
10,000
2 1
29 28
1 ” » 251,715,777,705 16,212,441,132 |  235,503,336,573
30 12
o " 4,480,060,090 32,669,238,181 | 207,314,158,482
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AMUNDI ABS IC 343 83,676,578.72
343 83,676,578.72

1 (10,882,139,062)

4.7% 100. 0%

10,882,139,062

AMUNDI ETF GLOBAL EMERGING B 227,532 28,596,927.10
AMUNDI ETF US TREASURY 7-10 298,712 73,610,224.08
AMUNDI MSCI EMERGING MAR 4,200,000 19,674,480.00
AMUNDI S&P 500 UCITS ETF 3,854,969 191,116,256.12
AMUNDI US CORP SRI UCITS ETF 2,766,161 139,309,400.28
ISHARES JPM EM LCL GOV BND 319,000 19,682,300.00
ISHARES MSCI GLOBAL GOLD MIN 1,451,128 25,873,612.24
ISHARES USD HY CORP BD ETF USD DIST 330,014 33,562,423.80
ISHARES USD TREASURY 7-10YR 670,000 126,348,600.00
VANGUARD INT-TERM CORPORATE 1,348,248 112,713,532.80
15,465,764 770,487,756.42

10 (85,470,206,819)

36.6% 58. 7%

AMUNDI BBB EUR CORP INV GR 6,187,955 92,030,360.73
AMUNDI ETF MSCI EMU UCITS DR 275,556 56,392,535.40
AMUNDI EUR HY L1Q BD I1BOXX 267,239 58,616,202.26
AMUNDI EURO CORPORATES-C 458,175 98,867,658.91
AMUNDI GOVT BOND LOWEST 525,032 120,460,769.42
AMUNDI JPX-NIKKEI 400 UCITS 221,970 35,277,692.10
7,935,927 461,645,218.82

6 (60,036,960,707)

25. 7% 41.3%

145,507,167,526

(145,507,167 ,526)

156,389, 306,588

(156, 389,306,588)

)
)
52 38 38 3 57 2
12 133
193 2 1 2 ( 30
12 31 1 11 )
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JPY YEN CURR 13,477,931,035 14,052,098,675 574,167,640
13,477,931,035 14,052,098,675 574,167,640
)
31 1 11
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*1 1,505,200 *1 834,156
4,663 4,292
*1 377,628 *1 849,057
314,900 326,171
96,577 79,351
69 874
14,190,834 16,221,555
*2 93,483 *2 83,123
*2 103,175 *2 81,044
196,658 164,167
38,852 33,524
4,806 -
845 835
44,503 34,359
309,607 303,324
126,784 119,938
84,560 84,560
1,000 -
218,142 207,299
60 60
8,553 -
1,000 -
747,707 715,182
988,868 913,708
15,179,702 17,135,263
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991 -
1,259,125 95,842
686 686
1,363,261 1,699,255
243,647 397,289
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1,542,567 1,542,567
2,618,835 2,618,835
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1,600,000 1,600,000
4,992,764 7,179,534
6,702,856 8,889,626
10,521,691 12,708,462
5,488 3,796
5,488 3,796
10,527,179 12,704,665
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( )
37 38
29 4 1 30 1 1
29 12 31 ) 30 12 31 )
9,227,981 14,079,514
2,140,210 2,026,382
8,461 1,327
773,256 1,777,330
12,149,908 17,884,553
5,427,725 8,372,463
63,731 106,771
500,592 627,420
343,347 804,809
14,801 20,065
38,276 41,206
68,664 181,299
21,264 28,774
6,478,400 10,182,806
150,777 168,290
1,845,556 2,136,270
- 1,000
6,596 77,003
11,133 16,006
64,237 86,612
85,622 114,831
141,367 189,354
512,522 625,996
67,500 81,615
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95,770 219,000

39,898 53,706

195 310

226,612 330,201

174,049 337,402

3,421,834 4,437,686

2,249,675 3,264,061

191 54

5,282 321

144 229

81,187 -

1,290 9,596

88,093 10,200

- 99

7,058 -

410 75

- 35,861

4,457 0

11,926 36,035

2,325,843 3,238,227

2,325,843 3,238,227

919,528 1,065,036

179,042 13,580

740,485 1,051,456

1,585,357 2,186,770

37 29 4 1 29 12 31
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