
 

 

 
 
 
 
 
 
 
 
 

 
N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

 

S I C A V 
 

A u di t e d A n n u al R e p o r t 

A s a t D e c e m b e r 3 1, 2 0 2 0  
 

 
 

 
 
 
 
 
 

 

N o s u b s cri pti o n s s h o ul d b e m a d e o n t h e b a si s of t h e fi n a n ci al r e p ort al o n e. S u b s cri pti o n s s h o ul d o nl y b e m a d e 
o n t h e b a si s of t h e c urr e nt Pr o s p e ct u s s u p pl e m e nt e d b y t h e l at e st A n n u al R e p ort a n d t h e l at e st S e mi - A n n u al 
R e p ort, if p u bli s h e d t h er e aft er. 

P erf or m a n c e d at a s h o w n r e pr e s e nt s p a st p erf or m a n c e a n d i s n ot a g u ar a nt e e of f ut ur e r e s ult s. M or e r e c e nt 
p erf or m a n c e m a y b e l o w er or hi g h er. Pri n ci p al v al u e a n d r et u r n s fl u ct u at e o v er ti m e (i n cl u di n g a s a r e s ult of 
c urr e n c y fl u ct u ati o n s ) s o t h at S h ar e s, w h e n r e d e e m e d, will b e w ort h m or e or l e s s t h a n t h eir ori gi n al c o st. 
P erf or m a n c e s h o w n i s n et of all F u n d e x p e n s e s, b ut d o e s n ot i n cl u d e t h e eff e ct of s al e s c h ar g e s or 
c orr e s p o n d e nt b a n k c h ar g e s, a n d a s s u m e s r ei n v e st m e nt of di stri b uti o n s. If s u c h c h ar g e s w er e i n cl u d e d, 
r et ur n s w o ul d h a v e b e e n l o w er. P erf or m a n c e f or ot h er S h ar e cl a s s e s will b e m or e or l e s s d e p e n di n g o n 
diff er e n c e s i n f e e s a n d s al e s c h ar g e s. F or p eri o d s w h e n c ert ai n S h ar e cl a s s e s w er e u n s u b s cri b e d or n ot y et 
cr e at e d (t h e "i n a cti v e S h ar e cl a s s e s " ), p erf or m a n c e i s i m p ut e d u si n g t h e a ct u al p erf or m a n c e of t h e F u n d' s 
a cti v e S h ar e cl a s s w hi c h h a s b e e n d et er mi n e d  b y t h e m a n a g e m e nt c o m p a n y a s h a vi n g t h e cl o s e st 
c h ar a ct eri sti c s t o s u c h i n a cti v e S h ar e cl a s s a n d a dj u sti n g it b a s e d o n t h e diff er e n c e i n T E R s a n d, w h er e 
a p pli c a bl e, c o n v erti n g t h e n et a s s et v al u e of t h e a cti v e S h ar e cl a s s i nt o t h e c urr e n c y of q u ot ati o n of t h e i n a cti v e 
S h ar e cl a s s. T h e q u ot e d p erf or m a n c e f or s u c h i n a cti v e S h ar e cl a s s i s t h e r e s ult of a n i n di c ati v e c al c ul ati o n.  

U nl e s s ot h er wi s e i n di c at e d, all d efi n e d t er m s u s e d h er ei n s h all h a v e t h e s a m e m e a ni n g a s s et o ut i n t h e 
P r o s p e ct u s of t h e U m b r ell a F u n d.  

R. C. S. L u x e m b o u r g B 5 3 0 2 3 
 

  



 

 

  



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

T a bl e of c o n t e n t s 
 

M a n a g e m e n t a n d A d mi ni st r a ti o n  6 

R e p o r t t o t h e S h a r e h ol d e r s  9 

A u di t r e p o r t 4 7   

S t a t e m e n t of N et A s s et s 5 3  

S t a t e m e n t of C h a n g e s i n N e t A s s e t s   6 1 
 

N a ti xi s A si a E q ui t y F u n d  (f o r m e rl y O st r u m A si a E q ui t y F u n d, c h a n g e of n a m e o n 
S e p t e m b e r 3 0, 2 0 2 0 )  
C h a n g e s i n t h e n u m b e r of S h a r e s 6 9  

S t ati s ti c s 7 0 
S t at e m e n t of I n v e s t m e n t s 7 1 
D N C A E m e r gi n g E u r o p e E q ui t y F u n d  (f o r m e rl y O s t r u m E m e r gi n g E u r o p e E q ui t y 
F u n d, c h a n g e of n a m e o n S e p t e m b e r 3 0, 2 0 2 0 )  
C h a n g e s i n t h e n u m b e r of S h a r e s  7 3  

S t ati s ti c s 7 4 
S t at e m e n t of I n v e s t m e n t s 7 5 
N a ti xi s P a ci fi c Ri m E q ui t y F u n d  (f o r m e rl y O s t r u m P a cifi c Ri m E q ui t y F u n d,  
c h a n g e of n a m e o n S e pt e m b e r 3 0, 2 0 2 0 ) 
C h a n g e s i n t h e n u m b e r of S h a r e s  7 7  

S t ati s ti c s 7 8 
S t at e m e n t of I n v e s t m e n t s 7 9 
H a r ri s A s s o ci a t e s C o n c e n t r a t e d U. S. E q ui t y F u n d  
C h a n g e s i n t h e n u m b e r of S h a r e s  8 1  

S t ati s ti c s 8 2 
S t at e m e n t of I n v e s t m e n t s 8 3 
H a r ri s A s s o ci a t e s Gl o b al E q ui t y F u n d  
C h a n g e s i n t h e n u m b e r of S h a r e s  8 4  

S t ati s ti c s 8 7 
S t at e m e n t of I n v e s t m e n t s 8 8 
H a r ri s A s s o ci a t e s U. S. E q ui t y F u n d  
C h a n g e s i n t h e n u m b e r of S h a r e s  9 0  

S t ati s ti c s 9 2 
S t at e m e n t of I n v e s t m e n t s 9 3 
L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d   
C h a n g e s i n t h e n u m b e r of S h a r e s  9 5  

S t ati s ti c s 9 6 
S t at e m e n t of I n v e s t m e n t s 9 7 
L o o mi s S a yl e s Gl o b al G r o w t h E q ui t y F u n d  
C h a n g e s i n t h e n u m b e r of S h a r e s  9 9  

S t ati s ti c s 1 0 1 
S t at e m e n t of I n v e s t m e n t s 1 0 2 
L o o mi s S a yl e s U. S. G r o w t h E q ui t y F u n d  
C h a n g e s i n t h e n u m b e r of S h a r e s  1 0 4  

S t ati s ti c s 1 0 8 
S t at e m e n t of I n v e s t m e n t s 1 0 9 
L o o mi s S a yl e s U. S. E q ui t y I n c o m e F u n d (li q ui d a t e d o n D e c e m b e r 1 6, 2 0 2 0 ) 
C h a n g e s i n t h e n u m b e r of S h a r e s  1 1 1  

S t ati s ti c s 1 1 2 
D N C A E u r o p e S m all e r C o m p a ni e s F u n d (f o r m e rl y O s t r u m E u r o p e S m all e r 
C o m p a ni e s F u n d, c h a n g e of n a m e o n S e p t e m b e r 3 0, 2 0 2 0 ) 
C h a n g e s i n t h e n u m b e r of S h a r e s  1 1 3  

S t ati s ti c s 1 1 4 
S t at e m e n t of I n v e s t m e n t s 1 1 5 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d  

C h a n g e s i n t h e n u m b e r of S h a r e s  1 1 8  

S t ati s ti c s 1 1 9 
S t at e m e n t of I n v e s t m e n t s 1 2 0 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

T a bl e of c o n t e n t s ( c o n ti n u e d ) 
 
T h e m a ti c s A I a n d R o b o ti c s F u n d 
C h a n g e s i n t h e n u m b e r of S h a r e s  1 2 3  

S t ati s ti c s 1 2 5 
S t at e m e n t of I n v e s t m e n t s 1 2 6 
T h e m a ti c s M e t a F u n d 
C h a n g e s i n t h e n u m b e r of S h a r e s  1 2 8  

S t ati s ti c s 1 3 1 
S t at e m e n t of I n v e s t m e n t s 1 3 2 
T h e m a ti c s S a f e t y F u n d 
C h a n g e s i n t h e n u m b e r of S h a r e s  1 3 7  

S t ati s ti c s 1 4 0 
S t at e m e n t of I n v e s t m e n t s 1 4 1 
T h e m a ti c s S u b s c ri p ti o n E c o n o m y F u n d 
C h a n g e s i n t h e n u m b e r of S h a r e s  1 4 3  

S t ati s ti c s 1 4 5 
S t at e m e n t of I n v e s t m e n t s 1 4 6 
T h e m a ti c s W a t e r F u n d 
C h a n g e s i n t h e n u m b e r of S h a r e s  1 4 8  

S t ati s ti c s 1 5 0 
S t at e m e n t of I n v e s t m e n t s 1 5 1 
V a u g h a n N el s o n Gl o b al S mi d C a p E q ui t y F u n d (l a u n c h e d o n J u n e 2 4, 2 0 2 0 )  
C h a n g e s i n t h e n u m b e r of S h a r e s  1 5 3  

S t ati s ti c s 1 5 4 
S t at e m e n t of I n v e s t m e n t s 1 5 5 
V a u g h a n N el s o n U. S. S el e c t E q ui t y F u n d 
C h a n g e s i n t h e n u m b e r of S h a r e s  1 5 8  

S t ati s ti c s 1 5 9 
S t at e m e n t of I n v e s t m e n t s 1 6 0 
W C M Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d 
C h a n g e s i n t h e n u m b e r of S h a r e s  1 6 1  

S t ati s ti c s 1 6 2 
S t at e m e n t of I n v e s t m e n t s 1 6 3 
L o o mi s S a yl e s Gl o b al C r e di t F u n d 
C h a n g e s i n t h e n u m b e r of S h a r e s  1 6 5  

S t ati s ti c s 1 6 7 
S t at e m e n t of I n v e s t m e n t s 1 6 8 
L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d 
C h a n g e s i n t h e n u m b e r of S h a r e s  1 8 0  

S t ati s ti c s 1 8 1 
S t at e m e n t of I n v e s t m e n t s 1 8 2 
L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
C h a n g e s i n t h e n u m b e r of S h a r e s  1 9 3  

S t ati s ti c s 1 9 4 
S t at e m e n t of I n v e s t m e n t s 1 9 5 
L o o mi s S a yl e s I n s ti t u ti o n al Hi g h I n c o m e F u n d 
C h a n g e s i n t h e n u m b e r of S h a r e s  2 0 9  

S t ati s ti c s 2 1 0 
S t at e m e n t of I n v e s t m e n t s 2 1 1 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d 
C h a n g e s i n t h e n u m b e r of S h a r e s  2 1 4  

S t ati s ti c s 2 1 7 
S t at e m e n t of I n v e s t m e n t s 2 1 8 
L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d  
C h a n g e s i n t h e n u m b e r of S h a r e s  2 2 5  

S t ati s ti c s 2 2 6 
S t at e m e n t of I n v e s t m e n t s 2 2 7 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

T a bl e of c o n t e n t s ( c o n ti n u e d ) 
 
L o o mi s S a yl e s S u s t ai n a bl e Gl o b al C o r p o r a t e B o n d F u n d ( a b s o r b e d b y L o o mi s 
S a yl e s I n s ti t uti o n al Gl o b al C o r p o r a t e B o n d F u n d o n S e p t e m b e r 8, 2 0 2 0 )  
C h a n g e s i n t h e n u m b e r of S h a r e s  2 3 9  

S t ati s ti c s 2 4 0 
L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d  
C h a n g e s i n t h e n u m b e r of S h a r e s  2 4 1  

S t ati s ti c s 2 4 2 
S t at e m e n t of I n v e s t m e n t s 2 4 3 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d  
C h a n g e s i n t h e n u m b e r of S h a r e s  2 5 7  

S t ati s ti c s 2 5 8 
S t at e m e n t of I n v e s t m e n t s 2 5 9 
O s t r u m E u r o Hi g h I n c o m e F u n d   
C h a n g e s i n t h e n u m b e r of S h a r e s  2 6 4  

S t ati s ti c s 2 6 6 
S t at e m e n t of I n v e s t m e n t s 2 6 7 
O s t r u m Gl o b al I n fl a ti o n F u n d  
C h a n g e s i n t h e n u m b e r of S h a r e s  2 7 2  

S t ati s ti c s 2 7 3 
S t at e m e n t of I n v e s t m e n t s 2 7 4 
O s t r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d  
C h a n g e s i n t h e n u m b e r of S h a r e s  2 7 8  

S t ati s ti c s 2 7 9 
S t at e m e n t of I n v e s t m e n t s 2 8 0 
A S G M a n a g e d F u t u r e s F u n d  

C h a n g e s i n t h e n u m b e r of S h a r e s  2 8 4  

S t ati s ti c s 2 8 5 
S t at e m e n t of I n v e s t m e n t s 2 8 6 
D o r v al L u x C o n vi c ti o n s F u n d  

C h a n g e s i n t h e n u m b e r of S h a r e s  2 8 8  

S t ati s ti c s 2 8 9 
S t at e m e n t of I n v e s t m e n t s 2 9 0 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d  

C h a n g e s i n t h e n u m b e r of S h a r e s  2 9 1  

S t ati s ti c s 2 9 3 
S t at e m e n t of I n v e s t m e n t s 2 9 4 
N a ti xi s M ul ti Al p h a F u n d 
C h a n g e s i n t h e n u m b e r of S h a r e s  3 1 1  

S t ati s ti c s 3 1 3 
S t at e m e n t of I n v e s t m e n t s 3 1 4 
N a ti xi s E S G C o n s e r v a ti v e F u n d  (l a u n c h e d o n J u n e 1 0, 2 0 2 0 )  
C h a n g e s i n t h e n u m b e r of S h a r e s  3 1 5  

S t ati s ti c s 3 1 6 
S t at e m e n t of I n v e s t m e n t s 3 1 7 
N a ti xi s E S G D y n a mi c F u n d (l a u n c h e d o n J u n e 1 0, 2 0 2 0 )  
C h a n g e s i n t h e n u m b e r of S h a r e s  3 1 8  

S t ati s ti c s 3 1 9 
S t at e m e n t of I n v e s t m e n t s 3 2 0 
N a ti xi s E S G M o d e r a t e F u n d (l a u n c h e d o n J u n e 1 0, 2 0 2 0 )  
C h a n g e s i n t h e n u m b e r of S h a r e s  3 2 1  

S t ati s ti c s 3 2 2 
S t at e m e n t of I n v e s t m e n t s 3 2 3 
 
 

N o t e s t o t h e Fi n a n ci al S t a t e m e n t s    3 2 4  

A d di ti o n al I nf o r m ati o n ( U n a u dit e d )  3 5 8 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

M a n a g e m e n t a n d A d mi ni s t r a ti o n 
 
C h ai r m a n 
 

J a s o n T R É P A N I E R  
E x e c u ti v e Vi c e P r e si d e n t, C hi ef O p e r a ti n g Offi c e r 
N a ti xi s I n v e s t m e n t M a n a g e r s I n t e r n a ti o n al 
P a ri s ( F r a n c e ) 
 

Di r e c t o r s 
 

P a t ri ci a H O R S F A L L 
E x e c u ti v e Vi c e P r e si d e n t, C hi ef C o m pli a n c e Offi c e r 
N a ti xi s I n v e s t m e n t M a n a g e r s U K Li mi t e d 
L o n d o n ( U ni t e d Ki n g d o m ) 
 

Fl o ri a n d u P o r t d e P O N C H A R R A 
H e a d of Fi n a n ci al Pl a n ni n g & A n al y si s 
N a ti xi s I n v e s t m e n t M a n a g e r s I n t e r n a ti o n al  
P a ri s ( F r a n c e ) 
 

R e gi s t e r e d O f fi c e 
 

8 0, r o u t e d’ E s c h  
L - 1 4 7 0 L u x e m b o u r g  
( G r a n d D u c h y of L u x e m b o u r g )  
 

M a n a g e m e n t C o m p a n y, Di s t ri b u t o r a n d P r o m o t e r 
 

N a ti xi s I n v e s t m e n t M a n a g e r s S. A.  
2, r u e J e a n M o n n e t 
L - 2 1 8 0 L u x e m b o u r g 
( G r a n d D u c h y of L u x e m b o u r g ) 
 

D e p o si t a r y, D o mi cili a r y a n d C o r p o r a t e A g e n t, A d mi ni s t r a ti v e A g e n t, P a yi n g A g e n t 
a n d R e gi s t r a r a n d T r a n s f e r A g e n t 
 

B r o w n B r ot h e r s H a r ri m a n ( L u x e m b o u r g ) S. C. A. 
8 0, r o u t e d’ E s c h 
L - 1 4 7 0 L u x e m b o u r g 
( G r a n d D u c h y of L u x e m b o u r g ) 
 

I n v e s t m e n t M a n a g e r s 
 

Al p h a Si m pl e x G r o u p, L L C 
2 5 5 M ai n S t r e et 
C a m b ri d g e, M a s s a c h u s e t t s 0 2 1 4 2 
( U S A ) 
 

D N C A Fi n a n c e 
1 9, Pl a c e V e n d ô m e 
7 5 0 0 1 P a ri s 
( F r a n c e ) 
 

D o r v al A s s et M a n a g e m e n t 
1, r u e d e G r a m o n t 
7 5 0 0 2 P a ri s 
( F r a n c e ) 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

M a n a g e m e n t a n d A d mi ni st r a ti o n ( c o n ti n u e d ) 
 
I n v e s t m e n t M a n a g e r s ( c o n ti n u e d ) 
 

H a r ri s A s s o ci a t e s L. P. 
1 1 1 S. W a c k e r D ri v e, S ui t e 4 6 0 0 
C hi c a g o, Illi n oi s 6 0 6 0 6 
( U S A ) 
 

L o o mi s, S a yl e s & C o m p a n y, L. P. 
O n e Fi n a n ci al C e n t e r 
B o s t o n, M a s s a c h u s et t s 0 2 1 1 1 
( U S A ) 
 

N a ti xi s I n v e s t m e n t M a n a g e r s I n t e r n a ti o n al  
4 3 A v e n u e Pi e r r e M e n d è s - F r a n c e 
7 5 0 1 3 P a ri s 
( F r a n c e ) 
 

O st r u m A s s et M a n a g e m e n t 
4 3 A v e n u e Pi e r r e M e n d è s - F r a n c e 
7 5 0 1 3 P a ri s 
( F r a n c e ) 
 

N a ti xi s I n v e s t m e n t M a n a g e r s Si n g a p o r e Li mi t e d 
5 S h e n t o n W a y, # 2 2 - 0 6 U I C B uil di n g 
Si n g a p o r e 0 6 8 8 0 8  
( Si n g a p o r e ) 
 

S e e y o n d 
4 3 A v e n u e Pi e r r e M e n d è s - F r a n c e 
7 5 0 1 3 P a ri s 
( F r a n c e ) 
 

T h e m a ti c s A s s et M a n a g e m e n t 
4 3 A v e n u e Pi e r r e M e n d è s - F r a n c e 
7 5 0 1 3 P a ri s 
( F r a n c e )  
 

V a u g h a n N el s o n I n v e st m e n t M a n a g e m e n t, L. P. 
6 0 0 T r a vi s, S ui t e 6 3 0 0 
H o u s t o n, T e x a s 7 7 0 0 2 - 3 0 7 1 
( U S A ) 
 

W C M I n v e st m e n t M a n a g e m e n t, L L C 
2 8 1, B r o o k s S t r e et 
9 2 6 5 1, L a g u n a B e a c h, C alif o r ni a 
( U S A ) 
 

A u di t o r 
 

P ri c e w a t e r h o u s e C o o p e r s, S o ci ét é C o o p é r a ti v e  
2, r u e G e r h a r d M e r c a t o r B. P. 1 4 4 3 
L - 1 0 1 4 L u x e m b o u r g 
( G r a n d D u c h y of L u x e m b o u r g ) 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

M a n a g e m e n t a n d A d mi ni st r a ti o n ( c o n ti n u e d ) 
 
L e g al A d vi s e r 
 

A r e n d t & M e d e r n a c h 
4 1 A, a v e n u e J. F. K e n n e d y 
L - 2 0 8 2 L u x e m b o u r g 
( G r a n d D u c h y of L u x e m b o u r g ) 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s 

N a ti xi s A si a E q ui t y F u n d ( 1 ) 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 3 0. 2 2 % 

M S C I A C A si a e x J a p a n I M I I n d e x 2 5. 1 3 % 

 
T h e F u n d o u t p e rf o r m e d i t s R ef e r e n c e I n d e x i n t h e 1 2 m o n t h s e n d e d D e c e m b e r 3 1, 2 0 2 0. 
 
A s p e r o u r Q u alit y G A R P ( “ G r o wt h a t a R e a s o n a bl e P ri c e ” ) i n v e s t m e n t p hil o s o p h y, s t o c k s el e c ti o n w a s t h e m ai n 
c o n t ri b u t o r t o r el ati v e p e rf o r m a n c e. 
 
S t o c k s el e cti o n i n C hi n a h e al t h c a r e n a m e s ( W u xi A p p t e c, W u xi Bi ol o gi c s ), S o u t h K o r e a ( L G C h e mi c al s, N C 
S of t ), C hi n a c o n s u m p ti o n ( K w ei c h o w M o u t ai, F o s h a n H ai ti a n ) a n d T ai w a n ( T S M C ) w e r e t h e m ai n hi g hli g ht s f o r 
t h e y e a r. 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 

 

 

 

( 1 ) S e e N o t e 1. 
 

Pl e a s e s e e p a s t p e rf o r m a n c e di s cl o s u r e o n c o v e r p a g e. 

L u x e m b o u r g, A p ril 1 4, 2 0 2 1 T h e B o a r d of Di r e ct o r s 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

D N C A E m e r gi n g E u r o p e E q ui t y F u n d ( 1 ) 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) ( 7. 9 1 ) % 

M S C I E M E u r o p e I M I I n d e x ( 9. 8 5 ) % 
 

T h e D N C A E m e r gi n g E u r o p e E q ui t y F u n d o u t p e rf o r m e d si g nifi c a n tl y i t s R ef e r e n c e I n d e x i n t h e 1 2 m o n t h s 
e n d e d D e c e m b e r 3 1, 2 0 2 0. 
 
A s p e r o u r Q u alit y G A R P ( “ G r o wt h a t a R e a s o n a bl e P ri c e ” ) i n v e s t m e n t p hil o s o p h y, s t o c k s el e c ti o n w a s t h e m ai n 
c o n t ri b u t o r t o r el ati v e p e rf o r m a n c e. 
 
S t o c k s el e cti o n i n R u s si a n n a m e s ( Y a n d e x, S b e r b a n k, N o ril s k Ni c k el ), P ol a n d ( Di n o P ol s k a, W a r s a w S t o c k 
E x c h a n g e ) a n d T u r k e y ( C o c a - C ol a I c e c e k, Bi m ) w e r e t h e m ai n c o n t ri b ut o r s t o t h e p e rf o r m a n c e. 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
  
 
 
 
 
 
 
 
 
 

 

 

 

 

 

 

( 1 ) S e e N ot e 1. 
 

Pl e a s e s e e p a s t p e rf o r m a n c e di s cl o s u r e o n c o v e r p a g e. 

L u x e m b o u r g, A p ril 1 4, 2 0 2 1 
 

T h e B o a r d of Di r e c t o r s 

1 0



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

N a ti xi s P a ci fi c Ri m E q ui t y F u n d ( 1 ) 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 7. 9 6 % 

M S C I P a cifi c F r e e e x J a p a n I n d e x 6. 6 5 % 
 
T h e F u n d o u t p e rf o r m e d i t s R ef e r e n c e I n d e x i n t h e 1 2 m o n t h s e n d e d D e c e m b e r 3 1, 2 0 2 0. 
 
A s p e r o u r Q u ali t y G A R P ( “ G r o wt h at a R e a s o n a bl e P ri c e ” ) i n v e s t m e n t p hil o s o p h y, s t o c k s el e c ti o n w a s t h e m ai n 
c o n t ri b u t o r t o r el ati v e p e rf o r m a n c e. 
 
S t o c k s el e c ti o n i n H o n g K o n g n a m e s ( T e c ht r o ni c s I n d u s t ri e s, T e n c e n t H ol di n g s a n d H o n g K o n g E x c h a n g e s ) a n d 
A u s t r ali a ( Ri o Ti n t o, S e e k a n d C S L ) w e r e t h e m ai n hi g hli g h t s f o r t h e y e a r. 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 

 

 

 

 

( 1 ) S e e N o t e 1. 
 

Pl e a s e s e e p a s t p e rf o r m a n c e di s cl o s u r e o n c o v e r p a g e. 

L u x e m b o u r g, A p ril 1 4, 2 0 2 1 
 

T h e B o a r d of Di r e ct o r s 

1 1



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 
 

H a r ri s A s s o ci a t e s C o n c e n t r a t e d U. S. E q ui t y F u n d 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 2 0. 5 4 % 

S & P 5 0 0 I n d e x 1 8. 4 0 % 
 

T h e p o r tf oli o o u t p e rf o r m e d i t s b e n c h m a r k f o r t h e y e a r, r e t u r ni n g 2 0. 5 4 % c o m p a r e d t o t h e S & P 5 0 0 I n d e x t h at 
r e t u r n e d 1 8. 4 0 %. 
 
S t o c k s el e c ti o n c o n t ri b ut e d, w hil e s e ct o r w ei g hti n g s d e t r a c t e d f r o m t h e p o rtf oli o’ s r el a ti v e p e rf o r m a n c e f o r t h e 
p e ri o d. S t o c k s el e c ti o n i n c o m m u ni c ati o n s e r vi c e s a n d h e al t h c a r e d eli v e r e d t h e b e s t r e s ul t s v e r s u s t h e 
b e n c h m a r k. S t o c k s el e c ti o n i n c o n s u m e r di s c r eti o n a r y a n d a l e s s - t h a n - b e n c h m a r k w ei g hti n g i n t e c h n ol o g y 
m a d e t h e s e s e c t o r s t h e l a r g e s t r el ati v e d et r a ct o r s f o r t h e p e ri o d. 
 
I n t e r m s of a b s ol ut e p e rf o r m a n c e, si x of ni n e i n v e s t e d s e c t o r s g e n e r a t e d p o si ti v e c oll e c ti v e r e t u r n s, l e d b y 
t e c h n ol o g y ( + 1 2 4. 6 % ), c o m m u ni c a ti o n s e r vi c e s ( + 5 6. 0 % ) a n d i n d u st ri al s ( + 3 7. 9 % ). E n e r g y 
( - 5 7. 7 % ), c o n s u m e r s t a pl e s ( - 8. 2 % ) a n d fi n a n ci al s ( - 1. 8 % ) p r o d u c e d n e g ati v e c oll e c ti v e r et u r n f o r t h e p e ri o d. 
 
T h e t o p fi v e s t o c k s t h at h el p e d p e rf o r m a n c e f o r t h e 1 2 - m o n t h p e ri o d w e r e Pi n t e r e s t, N e tfli x, W o r k d a y, 
Al p h a b et a n d F a c e b o o k. 
 
T h e fi v e s t o c k s t h a t hi n d e r e d p e rf o r m a n c e m o st f o r t h e y e a r w e r e G e n e r al M o t o r s, A m e ri c a n I n t e r n a ti o n al 
G r o u p, Ci ti g r o u p, Li v a N o v a a n d N O V (f o r m e rl y N a ti o n al Oil w ell V a r c o ). 
 
T h e p o r tf oli o fi ni s h e d t h e y e a r h ol di n g 2 5 s e c u ri ti e s a c r o s s a v a ri e t y of i n d u s t ri e s. O v e r t h e p a s t 1 2 m o n t h s, w e 
i ni ti at e d p o si ti o n s i n A ut o m a ti c D a t a P r o c e s si n g, C D K Gl o b al, E n vi st a H ol di n g s, K e u ri g D r P e p p e r, 
M a n p o w e r G r o u p a n d W o r k d a y. I n a d di ti o n, w e eli mi n a t e d o u r p o si ti o n s i n C a t e r pill a r, C e n t e n ni al R e s o u r c e 
D e v el o p m e n t, G e n e r al M o t o r s a n d R e g e n e r o n P h a r m a c e u ti c al s. 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 

 

 

 

 
 
 

Pl e a s e s e e p a s t p e rf o r m a n c e di s cl o s u r e o n c o v e r p a g e. 

L u x e m b o u r g, A p ril 1 4, 2 0 2 1 
 

T h e B o a r d of Di r e ct o r s 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

H a r ri s A s s o ci a t e s Gl o b al E q ui t y F u n d 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 8. 9 7 % 

M S C I W o rl d I n d e x 1 5. 9 0 % 
 
T h e p o rtf oli o u n d e r p e rf o r m e d i t s b e n c h m a r k f o r t h e y e a r, r e t u r ni n g 8. 9 7 % c o m p a r e d t o t h e M S C I W o rl d I n d e x 
t h a t r et u r n e d 1 5. 9 0 %. 
 
B o t h s t o c k s el e c ti o n a n d c o u n t r y w ei g h ti n g s d et r a c t e d f r o m r el ati v e r e s ul t s. A l a c k of e x p o s u r e t o F r a n c e a n d 
h ol di n g s i n S o u t h Af ri c a p r o d u c e d t h e s t r o n g e s t r el ati v e p e rf o r m a n c e. R el a ti v e p e rf o r m a n c e w a s p ull e d b a c k 
m o s t b y a g r e a t e r - t h a n - b e n c h m a r k w ei g h ti n g i n t h e U. K. a n d h ol di n g s i n t h e U. S. 
 
A b s ol u t e c oll e cti v e p e rf o r m a n c e w a s p o si ti v e i n 1 1 of 1 5 i n v e s t e d c o u n t ri e s. T h e l a r g e s t p o si ti v e r e t u r n s c a m e 
f r o m h ol di n g s i n S o ut h K o r e a ( + 5 4. 8 % ), I r el a n d ( + 2 6. 1 % ) a n d S o ut h Af ri c a ( + 2 4. 3 % ). H ol di n g s i n M e xi c o  
( - 2 9. 9 % ), A u st r ali a ( - 2 1. 4 % ) a n d I n di a ( - 1 9. 9 % ) s u p pli e d t h e l a r g e st n e g a ti v e a b s ol ut e r e t u r n s f o r t h e y e a r. 
 
T h e t o p fi v e s t o c k s t h a t h el p e d p e rf o r m a n c e f o r t h e y e a r w e r e Pi n t e r e s t ( U. S. ), Al p h a b e t ( U. S. ), D ai ml e r 
( G e r m a n y ), T E C o n n e c ti vi t y ( U. S. ) a n d M a s t e r c a r d ( U. S. ). 
 
T h e fi v e s t o c k s t h at hi n d e r e d p e rf o r m a n c e m o st f o r t h e y e a r w e r e R oll s - R o y c e H ol di n g s ( U. K. ), Ci ti g r o u p 
( U. S. ), Ll o y d s B a n ki n g G r o u p ( U. S. ), B a y e r ( G e r m a n y ) a n d B a n k of A m e ri c a ( U. S. ). 
 
T h e p o rtf oli o fi ni s h e d t h e y e a r h ol di n g 4 4 s e c u riti e s t h r o u g h o u t a v a ri e t y of c o u nt ri e s. O v e r t h e p a s t 1 2 
m o nt h s, w e i ni ti a t e d p o si ti o n s i n Ali b a b a G r o u p (l o c al a n d A D R s h a r e s ) ( C hi n a ), A n h e u s e r - B u s c h I n B e v 
( B el gi u m ), C o m p a s s G r o u p ( U. K. ), E n vi s t a H ol di n g s ( U. S. ), Fl o w s e r v e ( U. S. ), H o w m e t A e r o s p a c e ( U. S. ), 
K e u ri g D r P e p p e r ( U. S. ), N o v a r ti s ( S wit z e rl a n d ) a n d P r u d e n ti al ( U. K. ). W e al s o n o w h ol d b o t h l o c al a n d A D R 
s h a r e s of R y a n ai r H ol di n g s. I n a d di ti o n, w e eli mi n at e d o u r p o si ti o n s i n C o r e L o gi c ( U. S. ), Hi r o s e El e c t ri c 
( J a p a n ), L af a r g e H ol ci m ( S wi t z e rl a n d ), Li b e r t y Gl o b al ( Cl a s s C s h a r e s ) ( U. K. ), Li v e N a ti o n E n t e rt ai n m e n t ( U. S. ), 
P r o s u s ( N e t h e rl a n d s ), R e c ki t t B e n c ki s e r G r o u p ( U. K. ), S o u t h w e s t Ai rli n e s ( U. S. ), T ai w a n S e mi c o n d u c t o r 
( T ai w a n ) a n d U n d e r A r m o u r ( U. S. ). 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 

 

 

 

 

 
 

Pl e a s e s e e p a s t p e rf o r m a n c e di s cl o s u r e o n c o v e r p a g e. 

L u x e m b o u r g, A p ril 1 4, 2 0 2 1 
 

T h e B o a r d of Di r e ct o r s 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

H a r ri s A s s o ci a t e s U. S. E q ui t y F u n d 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 1 8. 6 8 % 

S & P 5 0 0 I n d e x 1 8. 4 0 % 
 

T h e p o r tf oli o o ut p e rf o r m e d i t s b e n c h m a r k f o r t h e y e a r, r e t u r ni n g 1 8. 6 8 % c o m p a r e d t o t h e S & P 5 0 0 I n d e x t h at 
r e t u r n e d 1 8. 4 0 %. 
 
S t o c k s el e c ti o n d r o v e r el a ti v e o ut p e rf o r m a n c e, w hil e s e c t o r w ei g hti n g s d et r a ct e d f r o m r e s ult s c o m p a r e d wi t h 
t h e b e n c h m a r k f o r t h e y e a r. S t o c k s el e c ti o n i n c o m m u ni c a ti o n s e r vi c e s a n d h e al t h c a r e d eli v e r e d t h e l a r g e st 
p o si ti v e r el a ti v e p e rf o r m a n c e. A l e s s - t h a n - b e n c h m a r k w ei g h ti n g i n t e c h n ol o g y a n d s t o c k s el e c ti o n i n c o n s u m e r 
di s c r e ti o n a r y m a d e t h e s e s e c t o r s t h e l a r g e s t o v e r all d e t r a ct o r s f o r t h e p e ri o d. 
 
I n t e r m s of a b s ol u t e p e rf o r m a n c e, s e v e n of ni n e i n v e s t e d s e c t o r s p r o d u c e d p o si ti v e c oll e c ti v e r e t u r n s f o r t h e 
y e a r, l e d b y c o m m u ni c ati o n s e r vi c e s ( + 5 1. 5 % ), h e al t h c a r e ( + 5 0. 8 % ) a n d t e c h n ol o g y ( + 2 5. 0 % ). T h e 
m at e ri al s ( - 4 2. 7 % ) a n d e n e r g y ( - 3 0. 0 % ) s e ct o r s g e n e r a t e d t h e o nl y n e g ati v e c oll e c ti v e a b s ol ut e r e t u r n s f o r 
t h e y e a r. 
 
T h e t o p fi v e s t o c k s t h at h el p e d p e rf o r m a n c e f o r t h e y e a r w e r e Pi n t e r e s t, N etfli x, Al p h a b e t, T h o r I n d u s t ri e s a n d 
H u b S p o t. 
 
T h e fi v e s t o c k s t h a t hi n d e r e d p e rf o r m a n c e m o s t f o r t h e y e a r w e r e A m e ri c a n I n t e r n ati o n al G r o u p, S o u t h w e st 
Ai rli n e s, Ci ti g r o u p, Di a m o n d b a c k E n e r g y a n d N O V (f o r m e rl y N a ti o n al Oil w ell V a r c o ). 
 
T h e p o r tf oli o fi ni s h e d t h e y e a r h ol di n g 4 7 s e c u ri ti e s a c r o s s a v a ri e t y of i n d u s t ri e s. O v e r t h e p a s t 1 2 m o n t h s, w e 
i ni ti at e d p o si ti o n s i n A r a m a r k, A u t o m ati c D a t a P r o c e s si n g, B u n g e, Fi s e r v, G e n e r al D y n a mi c s, K K R, K e u ri g D r 
P e p p e r, R ei n s u r a n c e G r o u p, T - M o bil e U S, W al t Di s n e y a n d W o r k d a y. W e eli mi n a t e d o u r p o si ti o n s i n A m e ri c a n 
Ai rli n e s G r o u p, A o n, A p pl e, A x al t a C o a ti n g S y s t e m s, C o n c h o R e s o u r c e s, C u m mi n s, Di a m o n d b a c k E n e r g y, 
M a s c o, Pi n t e r e st, R e g e n e r o n P h a r m a c e u ti c al s a n d S o u t h w e st Ai rli n e s. 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 

 

 

 

 

 

 
 

Pl e a s e s e e p a s t p e rf o r m a n c e di s cl o s u r e o n c o v e r p a g e. 

L u x e m b o u r g, A p ril 1 4, 2 0 2 1 
 

T h e B o a r d of Di r e c t o r s 

1 4



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d  

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 4 1. 0 4 % 

M S C I E M I n d e x 1 8. 3 1 % 
 
S oli d s t o c k s el e c ti o n a c r o s s t h e b o a r d, b y s e c t o r, c o u nt r y a n d r e gi o n, c o n t ri b ut e d t o s t r o n g o u t p e rf o r m a n c e. 
S t r o n g s e c t o r a n d c o u n t r y s el e c ti o n al s o c o n t ri b ut e d t o o ut p e rf o r m a n c e. M e r c a d o Li b r e I n c., G D S H ol di n g s a n d 
2 1 Vi a n et G r o u p ( V N E T ) w e r e t h e t h r e e l a r g e s t p o si ti v e c o n t ri b u t o r s t o o v e r all r e t u r n. Li n x S A, R u m o S A, a n d 
C a pi t e c B a n k H ol di n g s L t d. w e r e t h e bi g g e st d e t r a c t o r s d u ri n g t h e y e a r.  
 
D u ri n g t h e p e ri o d, w e i n c r e a s e d o u r e x p o s u r e t o fi n a n ci al s d u ri n g t h e d e p t h s of t h e m a r k e t s ell - off i n s p ri n g of 
l a s t y e a r. W e al s o s ol d o u r p o si ti o n s i n Ki n g d e e a n d C o g n e x. T h e s e s t o c k s h a d r alli e d t o o u r m ul ti - y e a r t a r g et 
p ri c e s, t h u s t h ei r I R R s b e c a m e u n a t t r a c ti v e r el ati v e t o o t h e r st o c k s i n t h e p o r tf oli o. Gi v e n o u r l o n g - t e r m, 
p ri v at e e q ui t y a p p r o a c h t o i n v e s ti n g, o u r t u r n o v e r i s g e n e r all y l o w, t y pi c all y l e s s t h a n 1 0 %. W e t ri m o r a d d t o 
e xi sti n g p o si ti o n s b a s e d o n o u r e x p e c t ati o n s of a s t o c k’ s I R R o v e r t h e i n v e s t m e n t p e ri o d, i t s ri s k / r e w a r d p r ofil e 
a n d di v e r sifi c ati o n b e n efi t s t o t h e p o r tf oli o. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

L o o mi s S a yl e s Gl o b al G r o w t h E q ui t y F u n d 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 3 5. 5 9 % 

M S C I A C W I 1 6. 2 5 % 
 
T h e F u n d o u t p e rf o r m e d i t s R ef e r e n c e I n d e x i n t h e 1 2 - m o n t h p e ri o d e n d e d D e c e m b e r 3 1, 2 0 2 0. 
 
M e r c a d o Li b r e, A m a z o n, A d y e n, F a c e b o o k, a n d T e n c e n t w e r e t h e l a r g e s t p o si ti v e c o n t ri b ut o r s d u ri n g t h e y e a r. 
S t o c k s el e c ti o n i n t h e c o n s u m e r di s c r e ti o n a r y, c o m m u ni c ati o n s e r vi c e s, i n d u st ri al s, a n d i nf o r m a ti o n t e c h n ol o g y 
s e c t o r s, al o n g wi t h t h e p o rtf oli o w ei g h ti n g i n t h e fi n a n ci al s, c o n s u m e r di s c r e ti o n a r y, e n e r g y, c o n s u m e r s t a pl e s, 
h e al t h c a r e, i nf o r m ati o n t e c h n ol o g y, c o m m u ni c a ti o n s e r vi c e s, a n d i n d u s t ri al s s e c t o r s c o n t ri b u t e d p o si ti v el y t o 
r el a ti v e p e rf o r m a n c e.  
 
S c hl u m b e r g e r, U n d e r A r m o u r, C o c a - C ol a, A m b e v, a n d D a n o n e w e r e t h e l a r g e st d e t r a ct o r s d u ri n g t h e y e a r. 
S t o c k s el e c ti o n i n t h e c o n s u m e r st a pl e s a n d e n e r g y s e ct o r s d et r a c t e d f r o m r el a ti v e p e rf o r m a n c e. D u ri n g t h e 
p e ri o d, w e s ol d o u r l o n g -t e r m h ol di n g i n C o c a - C ol a t o f u n d m o r e at t r a cti v e r e w a r d - t o - ri s k o p p o r t u ni ti e s, a n d 
w e s ol d o u r p o si ti o n i n D a n o n e d u e t o a mi s t a k e n i n v e s t m e n t t h e si s. W e b eli e v e t h e r e m ai ni n g c o nt ri b u t o r s 
a n d d et r a ct o r s a r e hi g h q u ali t y b u si n e s s e s wi t h s u s t ai n a bl e c o m p e ti ti v e a d v a n t a g e s a n d p r ofit a bl e g r o wt h 
o p p o rt u ni ti e s t h at c o n ti n u e t o t r a d e at m e a ni n gf ul di s c o u nt s t o o u r e s ti m at e s of t h ei r i nt ri n si c v al u e. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

L o o mi s S a yl e s U. S. G r o w t h E q ui t y F u n d 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 2 9. 9 0 % 

S & P 5 0 0 I n d e x 1 8. 4 0 % 

 
T h e F u n d o u t p e rf o r m e d i t s R ef e r e n c e I n d e x i n t h e 1 2 - m o n t h p e ri o d e n d e d D e c e m b e r 3 1, 2 0 2 0. 
 
A m a z o n, N vi di a, A u t o d e s k, s al e sf o r c e. c o m, a n d F a c e b o o k w e r e t h e l a r g e s t p o si ti v e c o n t ri b u t o r s d u ri n g t h e 
y e a r. S t o c k s el e cti o n i n t h e c o m m u ni c ati o n s e r vi c e s, h e al t h c a r e, i n d u s t ri al s, c o n s u m e r di s c r e ti o n a r y, c o n s u m e r 
s t a pl e s, a n d fi n a n ci al s s e c t o r s, al o n g wi t h t h e p o rtf oli o w ei g h ti n g i n t h e fi n a n ci al s, i nf o r m ati o n t e c h n ol o g y, 
e n e r g y, c o n s u m e r di s c r e ti o n a r y, c o n s u m e r s t a pl e s, i n d u s t ri al s, a n d h e al t h c a r e s e c t o r s, c o nt ri b u t e d p o si ti v el y 
t o r el ati v e p e rf o r m a n c e.  
 
C o c a - C ol a, S c hl u m b e r g e r, D a n o n e, S E I I n v e st m e n t s, a n d P r o c t e r & G a m bl e w e r e t h e bi g g e st d et r a ct o r s d u ri n g 
t h e y e a r. S t o c k s el e c ti o n i n t h e i nf o r m a ti o n t e c h n ol o g y a n d e n e r g y s e c t o r s a n d t h e p o r tf oli o w ei g hti n g i n t h e 
c o m m u ni c ati o n s e r vi c e s s e ct o r s d et r a ct e d f r o m r el ati v e p e rf o r m a n c e. D u ri n g t h e p e ri o d, w e s ol d o u r l o n g - t e r m 
h ol di n g s i n C o c a - C ol a a n d P r o c t e r & G a m bl e t o f u n d m o r e a t t r a cti v e r e w a r d - t o - ri s k o p p o rt u niti e s, a n d w e s ol d 
o u r p o si ti o n i n D a n o n e d u e t o a mi s t a k e n i n v e s t m e n t t h e si s. W e a d d e d t o o u r p o si ti o n i n S c hl u m b e r g e r. W e 
b eli e v e t h e r e m ai ni n g c o n t ri b u t o r s a n d d e t r a ct o r s a r e hi g h q u alit y b u si n e s s e s wi t h s u s t ai n a bl e c o m p e ti ti v e 
a d v a n t a g e s a n d p r ofit a bl e g r o wt h o p p o r t u ni ti e s t h a t c o n ti n u e t o t r a d e a t m e a ni n gf ul di s c o u n t s t o o u r e s ti m at e s 
of t h ei r i n t ri n si c v al u e. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

L o o mi s S a yl e s U. S. E q ui t y I n c o m e F u n d ( 1 )   

A c ti vi ti e s R e p o r t f o r t h e p e ri o d e n d e d D e c e m b e r 1 6, 2 0 2 0.  

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 5. 4 6 % 

S & P 5 0 0 I n d e x 1 6. 6 1 % 
 
T h e F u n d w a s li q ui d a t e d o n D e c e m b e r 1 6, 2 0 2 0. 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
  

 

 

 
( 1 ) S e e N o t e 1. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

D N C A E u r o p e S m all e r C o m p a ni e s F u n d ( 1 ) 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( E U R ) 9. 5 6 % 

M S C I E u r o p e S m all C a p I n d e x 4. 5 8 % 
 
T h e 2 0 2 0 p e rf o r m a n c e of t h e I / A s h a r e h a s b e e n + 9. 5 6 %, o v e r p e rf o r mi n g b y 4 9 8 b p t h e M S C I E u r o p e S m all 
C a p I n d e x ( u p 4. 5 8 % ). O u r s t yl e q u ali t y - g r o wt h h a s b e e n s u p p o r ti v e, e x c e p t i n N o v e m b e r, w h e n t h e F u n d h a s 
l o s t h alf of hi s y e a rl y a d v a n c e. 
 
T h e c o n s t a n t o v e r w ei g h ti n g i n t e c h n ol o g y ( + 8 7 0 b p o n a v e r a g e ) a n d t h e g r o wi n g u n d e r w ei g hti n g i n fi n a n ci al s 
s t o c k s ( - 9 0 0 b p ) h a v e b e e n p r ofi t a bl e. T h e st o c k pi c ki n g h a s b e e n v e r y g o o d i n c a pi t al g o o d s ( a s e c t o r 
r e w ei g h t e d a t t h e e n d of t h e y e a r t o pl a y t h e e c o n o mi c r e c o v e r y ), r e al e s t a t e, c o n s u m e r di s c r eti o n n a r y a n d 
t e c h n ol o g y, b ut c o s tl y i n fi n a n ci al s a n d i n n o n d u r a bl e g o o d s. 
 
T h e b e s t c o n t ri b u t o r s h a v e b e e n H ell o F r e s h, N e t c o m p a n y, A S Mi, Si n c h e t S oi t e c.  
 
T h e w o r s t h a v e b e e n B a si c Fi t, B a r c o, B ell w a y, A k e r A s a e t Ki n e p oli s. 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 

 

 

 

( 1 ) S e e N o t e 1. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d  

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) ( 8. 1 0 ) % 

M S C I A C A si a e x - J a p a n Di vi d e n d N et R ei n v e s t e d I n d e x 2 5. 0 2 % 
 
T h e F u n d u n d e r p e rf o r m e d i t s R ef e r e n c e I n d e x, t h e M S C I A C A si a e x J a p a n. 
 
B o t h s e c t o r all o c a ti o n a n d s t o c k s el e c ti o n h a d n e g a ti v e c o n t ri b uti o n s. 
 
T h e t o p c o n t ri b ut o r s t o t h e F u n d’ s r e t u r n s w e r e T S M C, S a m s u n g El e c t r o ni c s, I nf o s y s, T e n c e n t a n d A vi C hi n a. 
T h e l a r g e s t d e t r a ct o r s t o t h e F u n d’ s r e t u r n s w e r e C a pi t a L a n d, L a n d & H o u s e s, P o w e r A s s e t s H ol di n g s, C K 
I nf r a s t r u ct u r e H ol di n g s a n d K r u n g T h ai B a n k. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

T h e m a ti c s A I a n d R o b o ti c s F u n d  

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 4 4. 5 3 % 

M S C I A C W I 1 6. 2 5 % 
 
T h e F u n d d eli v e r e d s t r o n g a b s ol u t e a n d e x c e s s r e t u r n s r el a ti v e t o t h e M S C I All C o u n t r y, i t s r ef e r e n c e i n d e x. I t 
o u t p e rf o r m e d i n t h e fi r s t q u a rt e r, c h a r a c t e ri z e d b y a s h a r p s ell - off r el at e d t o t h e e c o n o mi c i m pli c a ti o n s of t h e 
gl o b al s a ni t a r y si t u a ti o n, a s w ell a s i n t h e f oll o wi n g t h r e e q u a rt e r s w hi c h s a w m a r k et s r e b o u n d s t r o n gl y. All 
s e g m e nt s of t h e i n v e st m e n t t h e m e c o nt ri b u t e d p o si ti v el y, l e d b y S u p pl y C h ai n, D e si g n S oft w a r e a n d F a ct o r y 
A u t o m ati o n. T o p h ol di n g s t h r o u g h o u t t h e y e a r s u c h a s N u a n c e C o m m u ni c a ti o n s ( M e di c al A ut o m a ti o n ) a n d 
N V I D I A ( S u p pl y C h ai n ) p o s t e d t h e s t r o n g e st p e rf o r m a n c e s a n d c o n t ri b u ti o n s w h e r e a s l a g g a r d s w e r e m o s tl y 
f o u n d i n t h e “ C o n s u m e r & S e r vi c e s A u t o m ati o n ” s e g m e n t. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

T h e m a ti c s M e t a F u n d  

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 3 6. 5 5 % 

M S C I A C W I 1 6. 2 5 % 
 
T h e F u n d s a w i n 2 0 2 0 t h e a d di ti o n of o u r l a t e st s t r a t e g y, t h e S u b s c ri p ti o n E c o n o m y, t o t h e t h e m e s i t i s 
e x p o s e d t o. P e rf o r m a n c e - wi s e, it p o s t e d a s t r o n g a b s ol u t e r e t u r n a n d o v e r t h e y e a r, a s w ell a s r el a ti v e t o t h e 
b r o a d e r gl o b al e q ui t y m a r k et u si n g t h e M S C I A C W o rl d i n d e x a s a r ef e r e n c e. T hi s p e rf o r m a n c e r e s ul t e d f r o m 
t h e st r o n g p e rf o r m a n c e s of m o st of t h e u n d e rl yi n g t h e m a ti c s t r at e gi e s w hi c h t h e F u n d i s e x p o s e d t o i n a n 
e q u all y - w ei g h t e d m a n n e r wi t h m o n t hl y r e b al a n ci n g : t h e b e s t p e rf o r mi n g st r a t e gi e s w e r e S u b s c ri p ti o n 
E c o n o m y, A I & R o b o ti c s a n d S af e t y, w hil s t i t w a s a m o r e c h all e n gi n g y e a r f o r t h e  T h e m a ti c s W a t e r F u n d. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

T h e m a ti c s S a f e t y F u n d  

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 4 1. 5 5 % 
M S C I W o rl d I n d e x  1 5. 9 0 % 
 
T h e F u n d m e a ni n gf ull y o u t p e rf o r m e d i t s r ef e r e n c e i n d e x, t h e M S C I W o rl d N R U S D w hi c h p o st e d a 1 5. 9 0 % 
r e t u r n. I n t h e Di gi t al w o rl d s e g m e n t, a m o n g t h e l a r g e s t i n di vi d u al c o n t ri b u t o r s w e r e c o m p a ni e s i n t h e C o n n e ct 
s u b - s e g m e n t, s u c h a s Z s c al e r a n d V a r o ni s w hi c h b e n efi t e d f r o m t h e w o r k -f r o m - h o m e si t u ati o n a n d t h e s e c ul a r 
s hift t o Z e r o T r u st n et w o r k s e c u ri t y a r c hi t e c t u r e. T h e S h o p s u b - s e g m e n t c o n t ri b u t e d p o si ti v el y b ut l a g g e d, a s i t 
i s m o r e e x p o s e d t o t h e s a ni t a r y c ri si s aff e c ti n g t h e a r e a of p a y m e n t s. I n t h e “ R e al W o rl d ” s e g m e n t, t h e E at 
s u b - s e g m e n t c o n t ri b ut e d s t r o n gl y t o p e rf o r m a n c e. T h e W o r k s u b - s e g m e n t r e m ai n e d u n d e r p r e s s u r e o v e r t h e 
y e a r. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

T h e m a ti c s S u b s c ri p ti o n E c o n o m y F u n d  

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 4 9. 1 4 % 

M S C I A C W I 1 6. 2 5 % 

 
T h e F u n d c o mf o r t a bl y b e a t gl o b al m a r k et s ( M S C I A C W I N E T T R ) t h a t fi ni s h e d t h e y e a r u p + 1 6. 2 5 %. All 
s e g m e nt s c o nt ri b u t e d t o t h e p e rf o r m a n c e wi t h t h e li k e s of P el ot o n, H ell of r e s h a n d C h e g g a s s t a n d o ut 
p e rf o r m e r s i n t h e c o n s u m e r s p a c e, t h at all b e n efit t e d f r o m t h e s t a y - at - h o m e t r e n d t o b uil d o n t h ei r c o n s u m e r 
b a s e. O n t h e B 2 B si d e, t h e a c c el e r ati o n of di gi t ali z a ti o n a mi d st p u n ct u al l o c k d o w n s w e r e cl e a r t ail wi n d s f o r 
c o m p a ni e s s u c h a s H u b S p o t, T el a d o c a n d Ri n g c e n t r al t h at fi ni s h e d a t t h e t o p of t h e s e g m e n t. S o m e n a m e s 
r e m ai n e d u n d e r p r e s s u r e i n b o t h B 2 B a n d B 2 C offli n e s e g m e n t s, wi t h l o c k d o w n s a n d / o r s a nit a r y i s s u e s 
w ei g hi n g o n t h ei r b u si n e s s.   
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

T h e m a ti c s W a t e r F u n d  

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 1 4. 6 6 % 

M S C I A C W I 1 6. 2 5 % 
 
T h e F u n d m a r gi n all y u n d e r p e rf o r m e d t h e M S C I A C W o rl d a s a r ef e r e n c e i n d e x. All m ai n s e g m e n t s c o n t ri b u t e d 
p o si ti v el y, n o t a bl y “ D e m a n d Effi ci e n c y ” a n d “ P oll u ti o n c o nt r ol ”, d ri v e n b y h e al t h c a r e - r el at e d, p oll u ti o n 
m e a s u r e m e n t c o m p a ni e s w hi c h b e n efi t t e d f r o m C o vi d t e sti n g t ail wi n d s, a n d C o n s u m e r -f o c u s e d c o m p a ni e s a n d 
Di s t ri b u t o r s t h at b e n efit t e d f r o m i n c r e a s e d s p e n di n g p r o m p t e d b y gl o b al “ st a y a t h o m e ” o r d e r s. I n d u s t ri al s 
s t o c k s i n “ D e m a n d Effi ci e n c y ” l a g g e d i n t h e e a rl y p a rt of t h e y e a r b ut r e c o v e r e d t o fi ni s h t h e y e a r s t r o n gl y a s 
m a c r o e c o n o mi c p r o s p e c t s l e d t o g r e a t e r o p ti mi s m. P e rf o r m a n c e a m o n g W a t e r I nf r a s t r u c t u r e p o si ti o n s w a s 
mi x e d, wi t h gl o b al C o n c e s si o n s a n d U K R e g ul a t e d U tili ti e s w e a k e r, w hil e w ell - s u p p o r t e d, b a n n e r E S G n a m e s 
p e rf o r m e d w ell. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 
 

V a u g h a n N el s o n Gl o b al S mi d C a p E q ui t y F u n d ( 1 ) 

A c ti vi ti e s R e p o r t f o r t h e p e ri o d f r o m J u n e 2 4, 2 0 2 0 t o D e c e m b e r 3 1, 2 0 2 0 

P e ri o d P e r f o r m a n c e  

F u n d I / A ( U S D ) 3 5. 4 6 % 
M S C I A C W I S mi d C a p I n d e x  3 1. 3 8 % 
 
A t t h e c o u n t r y l e v el, t h e f u n d i s o v e r w ei g h t G e r m a n y, N o r w a y, J a p a n, t h e U ni t e d S t a t e s a n d t h e U ni t e d 
Ki n g d o m a n d u n d e r w ei g ht C a n a d a a n d t h e E m e r gi n g M a r k et “ E M ” c o u n t ri e s a s a g r o u p. W e h a v e a w ei g h ti n g 
of 3 % i n E M c o u n t ri e s c o m p a r e d t o t h e b e n c h m a r k A C W I S M I D i n d e x at 1 0 %. 

O n a S e c t o r b a si s, t h e f u n d i s m a t e ri all y o v e r w ei g h t I n d u s t ri al s a n d I nf o r m ati o n T e c h n ol o g y, a n d h a s a s m all e r 
o v e r w ei g h t i n Fi n a n ci al s a n d M a t e ri al s. W e a r e u n d e r w ei g ht C o n s u m e r Di s c r e ti o n a r y, Utili ti e s, C o m m u ni c ati o n 
S e r vi c e s, H e al t h c a r e, R e al E s t at e a n d E n e r g y. 

Si n c e i n c e p ti o n t hi s y e a r, t h e f u n d p r o d u c e d s t r o n g a b s ol u t e r e t u r n s a n d o u t p e rf o r m e d t h e A C W I S M I D 
b e n c h m a r k. T h e r el a ti v e o u t p e rf o r m a n c e c o m p a r e d t o t h e b e n c h m a r k w a s d ri v e n b y st o c k s el e c ti o n i n t h e 
U ni t e s S t at e s, G e r m a n y, F r a n c e, J a p a n, a n d H o n g K o n g. T h e l a r g e s t d et r a c t o r s f r o m r el a ti v e p e rf o r m a n c e w e r e 
s t o c k s el e c ti o n i n t h e P hili p pi n e s, N e t h e rl a n d s, a n d t h e U ni t e d Ki n g d o m. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

V a u g h a n N el s o n U. S. S el e c t E q ui t y F u n d  

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 1 7. 2 8 % 
R u s s ell 3 0 0 0 V al u e I n d e x  1 8. 4 0 % 
 

A s a r e s ul t of b u y s a n d s ell s a n d m a r k et a c ti o n, t h e s t r a t e g y i s o v e r w ei g ht M a t e ri al s, I nf o r m ati o n T e c h n ol o g y, 
E n e r g y, a n d I n d u s t ri al s. T h e p o rtf oli o i s u n d e r w ei g h t C o m m u ni c a ti o n S e r vi c e s, H e al t h C a r e, R e al E s t a t e, 
Fi n a n ci al s, U tili ti e s, C o n s u m e r Di s c r e ti o n a r y, a n d C o n s u m e r S t a pl e s. 

D u ri n g t h e y e a r, t h e p o r tf oli o e x p e ri e n c e d p o siti v e a b s ol u t e a n d r el a ti v e p e rf o r m a n c e. T h e p o r tf oli o 
o u t p e rf o r m e d t h e m a r k e t i n H e alt h C a r e, M a t e ri al s, I n d u s t ri al s, C o n s u m e r S t a pl e s, R e al E s t a t e, a n d U tili ti e s.  
T h e s e s e c t o r s w e r e m o d e s tl y off s e t b y E n e r g y, I nf o r m a ti o n T e c h n ol o g y, C o m m u ni c a ti o n S e r vi c e s, C o n s u m e r 
Di s c r eti o n a r y, a n d Fi n a n ci al s. 

Af t e r d e c a d e s of r eli a n c e o n m o n e t a r y sti m ul u s, t h e e c o n o m y a n d c a pit al m a r k e t s s uff e r f r o m e x c e s s l e v e r a g e, 
m ali n v e st m e n t a n d s t r u ct u r al i m b al a n c e s t h at h a m p e r t h e eff e c ti v e n e s s of m o n et a r y t o ol s. Wi t h t h e el e c ti o n 
b e hi n d u s, w e e x p e c t fi s c al p oli c y i n cl o s e c o o r di n ati o n wi t h t h e F e d e r al R e s e r v e t o t a k e c e n t e r s t a g e i n d ri vi n g 
e c o n o mi c g r o wt h.   

T h e l a s t b o u t of l o o s e fi s c al p oli c y w a s c o m bi n e d wi t h ti g h t m o n e t a r y p oli c y, w hi c h s u st ai n e d U S d oll a r 
s t r e n gt h. T h e n e x t r o u n d of l o o s e fi s c al p oli c y will li k el y b e c o m bi n e d wi t h l o o s e m o n e t a r y p oli c y, w hi c h will 
p r e s s u r e t h e U S d oll a r. S h o ul d s u c h e c o n o mi c p oli c y b e p u r s u e d, a n d s u c c e s sf ull y i n c r e a s e n o mi n al G D P 
g r o wt h, i t will r e p r e s e n t a f u n d a m e n t al s hift i n t h e u n d e rl yi n g e c o n o mi c c o n di ti o n s t h a t h a v e n ot b e e n 
wi t n e s s e d i n y e a r s. S u c h a s hift i n t h e e c o n o mi c e n vi r o n m e n t will li k el y l e a d t o i n c r e a s e d m a r k e t v ol a tili t y a n d 
b r o a d c h a n g e s i n m a r k et l e a d e r s hi p. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

W C M Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d  

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 3 7. 2 1 % 

M S C I E m e r gi n g M a r k et s I n d e x 1 8. 3 1 % 
 

F o r t h e y e a r e n di n g D e c e m b e r 2 0 2 0 t h e W C M Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d h a s o u t p e rf o r m e d t h e 
M S C I E m e r gi n g M a r k e t s I n d e x. A t t ri b u ti o n a n al y si s r e v e al s t h at t h e m aj o ri t y of o u r o u t p e rf o r m a n c e c a n b e 
a t t ri b u t e d t o s e c t o r all o c ati o n. F o r t h e t r aili n g t w el v e m o n t h s, t h e W C M E M F u n d i s ~ 1, 8 9 0 b p s a h e a d of t h e 
i n d e x. 

F r o m a s e ct o r all o c ati o n p e r s p e c ti v e, H e al t h C a r e ( si g nifi c a n t o v e r w ei g h t ) w a s t h e l a r g e st p o si ti v e c o nt ri b u t o r 
t o o u r r el a ti v e p e rf o r m a n c e, f oll o w e d b y Fi n a n ci al s ( u n d e r w ei g h t ) a n d E n e r g y ( n o w ei g ht ). O n t h e o t h e r h a n d, 
C o n s u m e r St a pl e s ( si g nifi c a n t o v e r w ei g ht ) d et r a c t e d f r o m o u r r el ati v e p e rf o r m a n c e, a s di d M at e ri al s 
( si g nifi c a n t u n d e r w ei g h t ) a n d I n d u st ri al s ( si g nifi c a n t o v e r w ei g h t ). 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

L o o mi s S a yl e s Gl o b al C r e di t F u n d 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 1 2. 1 2 % 

Bl o o m b e r g B a r cl a y s C a pi t al Gl o b al A g g r e g a t e C r e di t I n d e x 1 0. 0 3 % 
 
T h e F u n d o u t p e rf o r m e d i t s R ef e r e n c e I n d e x i n t h e 1 2 m o n t h p e ri o d e n d e d D e c e m b e r 3 1, 2 0 2 0. 
 
S p r e a d s e c t o r all o c a ti o n w a s t h e m ai n d ri v e r of p o si ti v e p e rf o r m a n c e p ri m a ril y d u e t o o v e r w ei g h t s i n t h e 
C o m m u ni c a ti o n s, C o n s u m e r N o n - C y cli c al, a n d C a pi t al G o o d s s e c t o r s. T h e el e ct ri c, e n e r g y a n d R ei t s s e c t o r s 
d e t r a c t e d f r o m p e rf o r m a n c e. 
 
S e c u ri t y s p e cifi c s el e c ti o n s w e r e a d di ti v e t o p e rf o r m a n c e. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d  

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d S / A ( U S D ) 1 1. 6 4 % 

Bl o o m b e r g B a r cl a y s U S C o r p o r a t e I n v e s t m e n t G r a d e I n d e x 9. 8 9 % 
 
S e c u ri t y s el e c ti o n i n C r e di t w a s t h e p ri m a r y d ri v e r of e x c e s s r e t u r n s o v e r t h e y e a r. S e c t o r o v e r w ei g h t s t o 
C r e di t, M B S, a n d A B S al s o c o n t ri b u t e d. 
 
E x c e s s r et u r n w a s hi g h e st i n t h e B a n ki n g, El e ct ri c, a n d T e c h n ol o g y i n d u s t ri e s a n d l o w e s t i n Mi d st r e a m, L o c al 
A u t h o ri ti e s, a n d R E I T s. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d H - S / A ( G B P ) 7. 9 5 % 

Bl o o m b e r g B a r cl a y s U S D / E U R / G B P C o r p 1 % I s s u e r C a p p e d I n d e x 7. 2 1 % 

 
T h e F u n d o u t p e rf o r m e d i t s R ef e r e n c e I n d e x i n t h e 1 2 m o n t h p e ri o d e n d e d D e c e m b e r 3 1, 2 0 2 0. 
 
O v e r w ei g h t t o c o m m u ni c ati o n s a n d e n e r g y c o n t ri b u t e d t o e x c e s s r e t u r n s. 
 
I s s u e r c h oi c e s i n t h e c h e mi c al s a n d m e t al s a n d mi ni n g s e c t o r s h a d a p o si ti v e eff e c t o n p e rf o r m a n c e.   
 
T h e F u n d’ s o v e r w ei g ht t o t r a n s p o rt a ti o n w a s a d r a g o n p e rf o r m a n c e.   
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

L o o mi s S a yl e s I n s ti t u ti o n al Hi g h I n c o m e F u n d 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d S / A ( U S D ) ( 4. 0 2 ) % 

Bl o o m b e r g B a r cl a y s U S C o r p o r a t e Hi g h Yi el d B o n d I n d e x 7. 1 1 % 
 

T h e F u n d u n d e r p e rf o r m e d i t s R ef e r e n c e I n d e x i n t h e 1 2 m o nt h p e ri o d e n d e d D e c e m b e r 3 1, 2 0 2 0. 
 
• S e c u ri t y s el e cti o n wi t hi n hi g h yi el d c r e di t w a s t h e bi g g e st d e t r a ct o r of r el ati v e p e rf o r m a n c e, l a r g el y d ri v e n b y 

e n e r g y.  
• A n all o c ati o n t o U S T r e a s u r y s w ei g h e d o n e x c e s s r et u r n s.  
• F o r c o n v e r ti bl e s e c u ri ti e s, e n e r g y h ol di n g s n e g a ti v el y i m p a c t e d p e rf o r m a n c e. 
• E x p o s u r e t o e q ui ti e s, p a rti c ul a rl y wi t hi n t h e c o m m u ni c ati o n s s e c t o r, w a s a l a g g a r d. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 3. 9 7 % 

 
T h e F u n d p o st e d a p o si ti v e r e t u r n d u ri n g t h e 1 2 - m o n t h p e ri o d e n d e d D e c e m b e r 3 1, 2 0 2 0. 
 
F oll o wi n g t h e c o vi d - 1 9 p a n d e mi c a n d gl o b al oil r o u t t h a t r o c k e d m a r k et s i n Q 1, a c c o m m o d ati v e gl o b al 
m o n et a r y p oli c y a n d fi s c al s ti m ul u s m e a s u r e s, o p ti mi s m a r o u n d a v a c ci n e, a n d e vi d e n c e of a r e s u m pti o n i n 
e c o n o mi c g r o w t h all s u p p o rt e d ri s k a p p eti t e t h r o u g h o u t t h e r e m ai n d e r of t h e y e a r. A s s u c h, t h e f u n d r e t u r n e d 
5. 2 5 % ( g r o s s ) f o r c al e n d a r y e a r a n d b e n efi tt e d f r o m p o si ti v e s p r e a d c o m p r e s si o n a n d a d e cli n e i n U S T r e a s u r y 
yi el d s.   
 
A c r o s s r e gi o n s, A si a w a s t h e t o p p e rf o r m e r d ri v e n b y st r o n g r e t u r n s o u t of C hi n a. S p e cifi c all y, p e rf o r m a n c e 
w a s l e d b y st r o n g g ai n s f r o m p r o p e r t y d e v el o p e r s a s w ell a s p o si ti o ni n g i n t h e c o n s u m e r a n d u tili t y s e c t o r s. 
P o si ti o ni n g i n I n di a w a s al s o p o si ti v e, wi t h c o n t ri b u ti o n f r o m hi g h yi el d h ol di n g s i n t h e m e t al s a n d mi ni n g, 
fi n a n ci al s a n d i nf r a s t r u c t u r e s p a c e. Ot h e r n ot a bl e c o u nt r y c o n t ri b u t o r s t o r e t u r n i n cl u d e d M e xi c o, S o u t h Af ri c a, 
C ol o m bi a a n d S a u di A r a bi a.  W e n o t e b o t h S o u t h Af ri c a a n d C ol o m bi a b e n efi t e d f r o m c o m m o di t y li n k e d c r e di t s 
w hil e S a u di A r a bi a’ s p e rf o r m a n c e w a s s u p p o rt e d b y t h e r e al e st a t e s e c t o r a n d a n o n - b a n k fi n a n ci al c o nt ri b u t e d 
t o M e xi c o' s p e rf o r m a n c e.  
 
B y s e c t o r, t h r o u g h o u t 2 0 2 0, w e s a w s t r o n g c o n t ri b u ti o n f r o m t h e o n g oi n g r e b o u n d i n m et al s & mi ni n g a n d r e al 
e s t a t e. H ol di n g s i n t h e fi n a n ci al s, c o n s u m e r a n d T M T s e c t o r s w e r e al s o t o p c o n t ri b ut o r s. T h e t r a n s p o r t s e c t o r 
w a s t h e o nl y n e g a ti v e c o n t ri b uti n g s e c t o r i n 2 0 2 0 l e d b y a di s t r e s s e d M e xi c a n t r a n s p o rt n a m e. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 8. 4 1 % 

3 M o n t h U S D Li b o r I n d e x  0. 6 7 % 
 

T h e F u n d p o st e d a p o si ti v e r e t u r n d u ri n g t h e 1 2 - m o n t h p e ri o d e n d e d D e c e m b e r 3 1, 2 0 2 0. 
 
I n v e s t m e n t g r a d e c o r p o r a t e m a d e t h e l a r g e s t p o si ti v e c o n t ri b u ti o n. 
 
Hi g h yi el d c o r p o r at e b o n d s b ol st e r e d r et u r n d u ri n g t h e p e ri o d.  
 
I n t e r e st r a t e f u t u r e s a n d s o v e r ei g n b o n d s w a s a d di ti v e t o p e rf o r m a n c e.  
 
S e c u ri ti z e d a s s e t s i n C M B S w e r e a si g nifi c a n t d e t r a ct o r t o t h e s e c t o r d u ri n g t h e y e a r.  
 
C u r r e n c y p o si ti o ni n g d et r a ct e d f r o m p e rf o r m a n c e. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 1 0. 2 0 % 

Bl o o m b e r g B a r cl a y s U. S. A g g r e g a t e B o n d I n d e x 7. 5 1 % 
 
T h e F u n d o u t p e rf o r m e d i t s R ef e r e n c e I n d e x i n t h e 1 2 m o n t h p e ri o d e n d e d D e c e m b e r 3 1, 2 0 2 0. 
 
I n v e s t m e n t g r a d e c o r p o r a t e b o n d s w e r e a s o u r c e of p o si ti v e e x c e s s r e t u r n s d u ri n g t h e y e a r d ri v e n b y st r o n g 
s e c u ri t y s el e c ti o n a n d s e ct o r all o c a ti o n i n i n d u s t ri al s. S el e cti o n i n t h e fi n a n ci al a n d u tili t y s e ct o r s al s o lif t e d 
r e s ul t s.  
 
Hi g h yi el d a s s et s w e r e o n e of t h e s t r o n g e r p e rf o r mi n g s e g m e n t s f o r t h e p e ri o d. A s a r e s ul t, o u r all o c a ti o n t o 
hi g h yi el d i n d u st ri al s c o nt ri b u t e d t o o u t p e rf o r m a n c e d u ri n g t h e y e a r. 
 
O u r u n d e r w ei g ht p o si ti o n i n U S T r e a s u r y p r o v e d b e n efi ci al, h o w e v e r, n e g ati v e s e c u ri t y s el e cti o n w ei g h e d o n 
t h e s p a c e.  
 
All o c a ti o n s t o G o v e r n m e n t r el a t e d i s s u e s ai d e d p e rf o r m a n c e t h r o u g h o u t t h e y e a r. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

L o o mi s S a yl e s A si a B o n d Pl u s F u n d  

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / D I V M ( U S D ) 5. 8 3 % 

J P M o r g a n A si a C r e di t I n d e x - N o n - I n v e st m e nt G r a d e I n d e x  4. 9 4 % 

 
T h e L o o mi s S a yl e s A si a B o n d Pl u s F u n d r e c o r d e d a r et u r n of 5. 8 3 % f o r t h e y e a r, w hil e i t s b e n c h m a r k, t h e J P 
M o r g a n A si a C r e di t N o n - I n v e s t m e n t G r a d e T o t al R e t u r n I n d e x, r e c o r d e d a r e t u r n of 4. 9 4 %. 
 
T h e d ri v e r s of o u t p e rf o r m a n c e i n cl u d e d t h e f u n d’ s el e v a t e d c a r r y, s e c u ri t y a n d c o u n t r y s el e cti o n. All o c ati o n s t o 
c o r p o r at e b o n d s d e n o mi n a t e d i n l o c al c u r r e n ci e s al s o a d d e d v al u e.  A bl e n d of e x p o s u r e s t o b o t h A si a a n d t h e 
pl u s r e gi o n g e n e r at e d p o si ti v e e x c e s s r e t u r n. 
 
A c r o s s r e gi o n s, A si a w a s t h e t o p p e rf o r m e r d ri v e n b y s t r o n g r e t u r n s o u t of I n di a, I n d o n e si a, a n d M al a y si a. 
S p e cifi c all y, p e rf o r m a n c e i n I n d o n e si a w a s l e d b y p o siti o ni n g i n t h e r e al e st at e, i n d u st ri al a n d oil a n d g a s 
s e c t o r s. P o si ti o ni n g i n I n di a w a s al s o p o si ti v e, wi t h c o n t ri b uti o n f r o m h ol di n g s i n t h e i n d u st ri al, m et al s & 
mi ni n g, r e n e w a bl e s a n d fi n a n ci al s s p a c e. Al s o s u p p o r ti n g r e t u r n s o u t of A si a w a s t h e o v e r w ei g h t p o si ti o n s i n 
M al a y si a c o n s u m e r a n d m e t al s a n d mi ni n g c r e dit s. T h e f u n d’ s u n d e r w ei g ht t o M o n g oli a w ei g h e d o n 2 0 2 0 
r e t u r n s. Wi t h p e rf o r m a n c e cl o s el y c o r r el a t e d t o c o al p ri c e s, M o n g oli a o ut p e rf o r m e d o n b et t e r c o al p ri c e s i n Q 4. 
 
S t r a t e gi c all o c ati o n s t o t h e pl u s r e gi o n d r o v e o u t p e rf o r m a n c e v e r s u s t h e b e n c h m a r k. S p e cifi c all y, all o c a ti o n t o 
pl u s r e gi o n c o u n t ri e s - T u r k e y, U k r ai n e a n d Z a m bi a i m p r o v e d p e rf o r m a n c e. T u r ki s h a s s e t s r e c ei v e d a t ail wi n d 
f r o m t h e a p p oi n t m e n t of b o t h a n e w C e n t r al B a n k G o v e r n o r a n d Fi n a n c e Mi ni s t e r. T h e a p p oi nt m e n t s al o n g wi t h 
t h e i m m e di a t e a c ti o n t o hi k e r at e s s t e m m e d t h e w e a k n e s s i n t h e Li r a a n d s u p p o r t e d t h e m o v e ti g h t e r i n 
c o r p o r at e s p r e a d s.  Wi t hi n t h e f u n d, T u r ki s h h ol di n g s i n t h e fi n a n ci al s, c o n s u m e r, a n d s o v e r ei g n s e c t o r s l e d 
r e t u r n. U k r ai n e al s o p e rf o r m e d w ell, s u p p o r t e d b y a n ti - c o r r u p ti o n p oli c y a cti o n a n d c o n s e r v a ti v e c e n t r al b a n k 
a c ti o n. F u n d h ol di n g s i n t h e s o v e r ei g n, c o n s u m e r a n d T M T s e c t o r s w e r e t o p p e rf o r m e r s. A c o p p e r mi n e r o u t of 
Z a m bi a al s o a d d e d v al u e. T h e p ri m a r y d et r a ct o r s f r o m t h e pl u s r e gi o n i n cl u d e d a m e t al s a n d mi ni n g h ol di n g 
o u t of a S o u t h Af ri c a a n d a G h a n a oil & g a s n a m e. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 
 
O s t r u m E u r o Hi g h I n c o m e F u n d  

 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( E U R ) 3. 4 5 % 

B of A M e r rill L y n c h E u r o Hi g h Yi el d B B - B R a t e d C o n s t r ai n e d I n d e x 1. 9 4 % 
 

I n 2 0 2 0 p e rf o r m a n c e st a n d s at + 3. 4 5 %, w ell a b o v e i t s r ef e r e n c e i n d e x ( + 1. 9 4 % ).  
 
T h e st r at e g y b e n efi tt e d f r o m i t s o v e r w ei g ht o n t h e b a n ki n g s e ct o r a s w ell a s t h e st o c k pi c ki n g b o n d st r at e g y. T h e 
l a st y e a r, t h e b et a of t h e O st r u m E u r o Hi g h I n c o m e f u n d v a ri e d b et w e e n 0. 9 8 a n d 1. 8. 
 
At t h e e n d of D e c e m b e r, E u r o G o v e r n m e nt b o n d s of c o m p a r a bl e m at u ri ti e s ( I C E 3 - 5 All E u r o G o v e r n m e n t I n d e x, 
“ E 2 A S ” ) yi el d - 0. 5 3 % w hil e I n v e st m e n t G r a d e b o n d s’ yi el d st a n d s at + 0. 2 4 % ( I C E I n v e st m e n t G r a d e C o r p o r at e 
I n d e x, “ E R 0 0 ” ).   
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 
 

O s t r u m Gl o b al I n fl a ti o n F u n d  

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( E U R ) 7. 2 7 % 

Bl o o m b e r g B a r cl a y s W o rl d G o v e r n m e n t I nfl a ti o n - Li n k e d B o n d I n d e x  8. 3 4 % 
 

I n 2 0 2 0 p e rf o r m a n c e t h e O st r u m Gl o b al I nfl ati o n ( R et u r n N et of f e e s I s h a r e cl a s s ) st a n d s a t + 7. 2 7 %, 
u n d e r p e rf o r mi n g i t s r ef e r e n c e i n d e x ( + 8. 3 4 % ).  
 

T h e u n d e r p e rf o r m a n c e i s m ai nl y d u e t o t h e fl a tt e ni n g o n r e al r at e s di r e cti o n al. I nfl ati o n m a r k et s u n d e r p e rf o r m e d 
n o mi n al s a s t h e C o vi d - 1 9 i n d u c e d e c o n o mi c sl u m p t o o k a t o ol o n a cti vit y a n d i nfl ati o n e x p e ct a ti o n s. 
 

T h e st r o n g e r E u r o a n d ti g ht e r l o c k d o w n m e a s u r e s h a v e i n d e e d w ei g h e d o n i nfl ati o n e x p e ct ati o n s. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

O s t r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d  

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 3. 3 0 % 

 
T h e F u n d r e c o r d e d a p e rf o r m a n c e of 3. 3 0 % ( R et u r n N et of f e e s ) i n t h e 1 2 p a st m o n t h s a s of D e c e m b e r 3 1, 2 0 2 0.  
 
D u ri n g t h e y e a r 2 0 2 0, t h e c y cli c al s e ct o r s w e r e t h e b e st p e rf o r m e r s e x c e pt i n Q 1. I n 2 0 2 0, t h e d u r ati o n of t h e 
O st r u m S h o rt T e r m Gl o b al Hi g h - I n c o m e f u n d v a ri e d b et w e e n 1. 9 8 a n d 1. 5 0. 
 
T h e yi el d of t h e st r at e g y at t h e e n d of D e c e m b e r st a n d s at 2. 4 4 % a n d t h e p ull -t o - p a r eff e ct of s h o rt d at e d b o n d s 
s h o ul d h el p r e d u c e v ol a tili t y d r a sti c all y. 
 
At t h e e n d of Q 4, t h e B of A M e r rill L y n c h U S Hi g h Yi el d B B - B ( H U C 4 ) i n d e x off e r e d a yi el d t o w o r st of 3. 7 0 %, 
c o r r e s p o n di n g t o a s p r e a d of 3 2 4 b p s o v e r s w a p s. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

A S G M a n a g e d F u t u r e s F u n d 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 5. 3 8 % 

C r e di t S ui s s e M a n a g e d F u t u r e s Li q ui d I n d e x a n d / o r S G T r e n d I n d e x  1. 8 1 % 
 
F o r t h e 1 2 m o n t h s t h at e n d e d D e c e m b e r 3 1, 2 0 2 0, Cl a s s I s h a r e s of A S G M a n a g e d F u t u r e s F u n d r e t u r n e d 
5. 3 8 %. Al t h o u g h t h e F u n d d o e s n ot s e e k t o t r a c k a n y p a rti c ul a r i n d e x, o n e i n d e x t h at m a y b e u s e d f o r 
p e rf o r m a n c e a n al y si s i s t h e S G T r e n d I n d e x a s i t r efl e ct s a p e e r g r o u p of di v e r sifi e d, p ri m a ril y t r e n d -f oll o wi n g 
i n v e st m e nt m a n a g e r s. T hi s b e n c h m ar k r et u r n e d 6. 2 8 % o v e r t h e s a m e p eri o d. T h e Cr e dit S ui s s e M a n a g e d F ut ur e s 
Li q ui d I n d e x m a y al s o b e u s e d a s a b e n c h m a r k f o r p e rf o r m a n c e a n al y si s ; t hi s b e n c h m a r k r et ur n e d 1. 8 1 % o v e r t h e 
s a m e p e ri o d. It i s i m p ort a nt t o n ot e t h at t h e r e ar e m at eri al diff e r e n c e s b et w e e n t h e F u n d a n d t h e s e b e n c h m a r k s. 
 
T h e F u n d u s e s a s et of p r o p ri et a r y q u a nti t ati v e m o d el s t o i d e n tif y t r e n d s i n gl o b al st o c k, fi x e d -i n c o m e, 
c u r r e n c y, a n d c o m m o di t y m a r k et s. W h e n t h e F u n d t a k e s o n a “l o n g ” e x p o s u r e t o a m a r k e t, t h a t e x p o s u r e 
g e n e r all y p r ofi t s a s t h e p ri c e of t h e u n d e rl yi n g s e c u ri t y ri s e s b u t s uff e r s l o s s e s w h e n i t s p ri c e f all s ; w h e n i t 
t a k e s o n a “ s h o r t ” e x p o s u r e, t h a t e x p o s u r e g e n e r all y s uff e r s l o s s e s a s t h e p ri c e of t h e u n d e rl yi n g s e c u ri t y ri s e s 
b u t p r ofi t s a s i t s p ri c e f all s. T h e F u n d u s e s d e ri v ati v e i n s t r u m e n t s, s u c h a s f u t u r e s c o n t r a ct s a n d f o r w a r d 
c o n t r a ct s, a n d e x c h a n g e - t r a d e d c o m m o di ti e s t o c a p t u r e t h e s e e x p o s u r e s. 
 
F o r t h e 1 2 - m o n t h p e ri o d t h at e n d e d D e c e m b e r 3 1, 2 0 2 0, t h e F u n d’ s p e rf o r m a n c e b e n efi t e d f r o m l a r g e m o v e s i n 
gl o b al m a r k et s. G ai n s c a m e p ri m a ril y f r o m fi x e d -i n c o m e m a r k et s a n d, t o a l e s s e r e xt e n t, c u r r e n ci e s. L o s s e s c a m e 
p ri m a ril y f r o m e q ui t y m a r k et s, wi t h s m all e r l o s s e s f r o m c o m m o di ti e s.  
 
I n fi x e d i n c o m e, t h e F u n d s a w g ai n s i n b o t h U. S. a n d i n t e r n ati o n al fi x e d -i n c o m e m a r k et s a s gl o b al b o n d yi el d s f ell 
d r a sti c all y d u ri n g t h e h ei g ht of t h e C O V I D - 1 9 c ri si s i n t h e fi r st q u a rt e r. T h e F u n d w a s a bl e t o r et ai n m o st of t h e 
g ai n s f r o m t h e fi r st q u a rt e r a s b o n d yi el d s r e m ai n e d r a n g e b o u n d f o r t h e r e m ai n d e r of t h e y e a r. T h e l a r g e st g ai n s 
o v e r t h e y e a r c a m e f r o m N o rt h A m e ri c a, e s p e ci all y t h e U. S. 1 0 - Y e a r N ot e, 3 0 - Y e a r B o n d, Ul t r a - L o n g B o n d, a n d 
5 - Y e a r N ot e, a n d t h e C a n a di a n 1 0 - Y e a r N ot e. 
 
I n c u rr e n ci e s, t h e F u n d b e n efit e d f r o m s h o rt U. S. d oll a r p o siti o n s a s t h e d oll a r w e a k e n e d t hr o u g h o ut t h e y e ar. T h e 
g ai n s w e r e p ri m a ril y d ri v e n b y U. S. d oll a r w e a k n e s s v er s u s E u r o p e a n c u rr e n ci e s s u c h a s t h e A u str ali a n d oll ar, S w e di s h 
kr o n a, a n d e ur o. L o s s e s c a m e fr o m p o siti o n s i n t h e C a n a di a n d oll ar a n d s o m e e m er gi n g c u rr e n ci e s s u c h a s t h e 
M e xi c a n p e s o.  
 
I n e q uiti e s, t h e F u n d st a rt e d t h e y e ar wit h l o n g p o siti o n s a n d s u b s e q u e ntl y w a s c a u g ht i n t h e d r a w d o w n st e m mi n g 
fr o m t h e C O VI D - 1 9 cri si s. T h e F u n d r e c o v e r e d s o m e of t h e s e l o s s e s d u ri n g t h e r e m ai n d e r of t h e y e ar a s e q uit y 
m ar k et s r e c o v er e d fr o m s h a r p l o s s e s i n t h e fi r st q u a rt e r, b ut o v e r all e q uiti e s l e d t o si g nifi c a nt l o s s e s o v er t h e y e a r. T h e 
l a r g e st l o s s e s w e r e c o n c e nt r at e d i n i nt e r n ati o n al d e v el o p e d m a r k et e q uiti e s w h e r e t h e r e c o v e r y w a s l e s s p r o n o u n c e d 
t h a n i n N o rt h A m eri c a n a n d e m er gi n g m ar k et e q uiti e s.  
 
C o m m o di ti e s al s o l e d t o l o s s e s, p ri m a ril y f r o m e n e r gi e s.  
 
D u ri n g 2 0 2 0, all t h r e e m o d el t y p e s c o n t ri b ut e d p o si ti v el y t o p e rf o r m a n c e, wi t h A d a p ti v e m o d el s o u t p e rf o r mi n g 
t h e B a si c M ul ti - T r e n d a n d S h o r t - H o ri z o n a p p r o a c h e s. 
 
T h e F u n d’ s m o n e y m a r k et h ol di n g s d e t r a c t e d sli g h tl y, a s s h o r t - m a t u ri t y i n t e r e st r at e s h a v e ri s e n m o d e s tl y d u e 
t o a c ti o n s f r o m t h e F e d e r al R e s e r v e. T h e F u n d’ s p o r tf oli o i s a dj u s t e d o n a d ail y b a si s t o r efl e c t m a r k et t r e n d s 
a s w ell a s t o c o n t r ol ri s k. T h e F u n d’ s r e ali z e d v ol atili t y i n 2 0 2 0 w a s 1 0. 7 %, w hi c h i s c o n si st e nt wi t h o u r ri s k 
m a n a g e m e n t o bj e cti v e s. W e c o n ti n u e t o s c al e t h e si z e of t h e F u n d’ s p o si ti o n s t o m a n a g e p o r tf oli o ri s k.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

D o r v al L u x C o n vi c ti o n s F u n d 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( E U R ) 0. 4 5 % 

5 0 % E O N I A C a pi t ali z a ti o n I n d e x 7 - D a y a n d 5 0 % E U R O S T O X X 5 0 I n d e x 
N R ( E U R ) 

( 0. 5 4 ) % 

 

T h e F u n d r e c o r d e d a r e t u r n of - 0. 5 4 % i n 2 0 2 0. I n li n e wi t h o u r s c e n a ri o f o r t h e y e a r, t h e F u n d w a s h e a vil y 
i n v e s t e d d u ri n g t h e b e gi n ni n g of t h e p e ri o d. T h e s p r e a d of C o vi d - 1 9 t ri g g e r e d a c oll a p s e o n t h e fi n a n ci al 
m a r k et s, b u t t h e c e n t r al b a n k s a n d p u bli c a u t h o ri ti e s t o o k s wif t a n d d e ci si v e a cti o n t o s h o r e u p e c o n o mi c 
a c ti vi t y. W e t h e r ef o r e r e m ai n e d v e r y a c ti v e i n st e e ri n g t h e F u n d’ s e x p o s u r e i n a r a n g e of b et w e e n 4 0 % a n d 
8 8 %. Si n c e t h e m a r k e t’ s l o w p oi n t o n M a r c h 1 8, 2 0 2 0, t h e F u n d h a s ri s e n b y 2 9. 2 0 % v e r s u s 2 0. 3 0 % f o r i t s 
r ef e r e n c e i n di c a t o r. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d I / A ( U S D ) 1 5. 1 7 % 

M S C I W o rl d & Bl o o m b e r g B a r cl a y s Gl o b al A g g r e g a t e I n d e x  1 3. 7 4 % 
 
T h e F u n d p o st e d a p o si ti v e r e t u r n d u ri n g t h e 1 2 - m o n t h p e ri o d e n d e d D e c e m b e r 3 1, 2 0 2 0. 
 
U S di vi d e n d - p a yi n g e q ui ti e s w e r e t h e p ri m a r y c o n t ri b u t o r t o a n n u al p e rf o r m a n c e. 
 
Gl o b al i n v e s t m e nt g r a d e c o r p o r at e s c o n t ri b u t e d t o p e rf o r m a n c e. 
 
T r e a s u ri e s c o n t ri b u t e d. 
 
M L P s w e r e t h e l a r g e st d e t r a c t o r. 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
  

    

    T h e B o a r d of Di r e c t o r s                                                 L u x e m b o u r g, A p ril 1 4, 2 0 2 1 
 

 
 
 

 
 

Pl e a s e s e e p a s t p e rf o r m a n c e di s cl o s u r e o n c o v e r p a g e. 

4 2



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

N a ti xi s M ul ti Al p h a F u n d  

A c ti vi ti e s R e p o r t f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 

1 Y e a r P e r f o r m a n c e  

F u n d Q / A ( U S D ) ( 5. 2 1 ) % 

1 M o n t h U S D Li b o r I n d e x 0. 5 4 % 
 
N a ti xi s M ul ti Al p h a F u n d s h a d a n e g ati v e p e rf o r m a n c e - 5. 2 1 % f o r t h e y e a r 2 0 2 0. 
 
I n t h e c u r r e n t y e a r, w e h a v e c h a n g e d t h e all o c ati o n a s b el o w : 
 
I n M a r t h, w e h a v e d o n e a r e d e m p ti o n i n f ull of H 2 O B a r r y S h o r t a n d p r o c e e d s h a v e b e e n all o c a t e d t o H 2 O 
B a r r y V ol a tili t y A r bi t r a g e. 
 
I n A p ril, w e h a v e p a r ti all y r e d e e m e d H 2 O Fi d eli o, b ri n gi n g i t s w ei g h t i n t h e p o r tf oli o t o t a r g e t w ei g h t of 8 % 
( a n d s o i n c r e a s e d A S G M a n a g e d F u t u r e s w ei g h t ). T h e e x p e ct a ti o n w a s a r e d u cti o n i n ri s k i n t h e p o r tf oli o a n d 
m ai n t ai ni n g e x p o s u r e t o p o si ti o n s t h at h a v e p o t e n ti all y hi g h r e c o v e r y p ot e nti al. 
 
A t t h e e n d of A p ril :  
• w e h a v e s wi t c h e d D N C A Al p h a B o n d s i n t o D N C A Gl o b al Al p h a i n o r d e r t o i n c r e a s e t h e F u n d’ s r e t u r n p r o s p e c t, 
t h e ri s k c o n t ri b u ti o n of t hi s p o si ti o n i n t h e F u n d, a s a c o n s e q u e n c e r e d u c e t h e ri s k c o n t ri b u ti o n b y A S G a n d 
M o d e r a t o w hil e r e t ai ni n g it s di v e r sifi c a ti o n b e n efi t wi t hi n t h e p o r tf oli o c o n t e x t ; 
• w e h a v e r e d e e m e d i n f ull H 2 O B a r r y A cti v e V al u e a n d r e t ai n t h e p r o c e e d s i n c a s h. 
 
I n D e c e m b e r, w e h a v e s ol d o u r p o siti o n i n D N C A I n v e s t Gl o b al Al p h a. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

N a ti xi s E S G C o n s e r v a ti v e F u n d ( 1 ) 

A c ti vi ti e s R e p o r t f o r t h e p e ri o d f r o m J u n e 1 0, 2 0 2 0 t o D e c e m b e r 3 1, 2 0 2 0 

P e ri o d P e r f o r m a n c e  

F u n d I / A ( E U R ) 6. 6 6 % 

1 5 % M S C I W o rl d I n d e x N et R et u r n,  
5 % M S C I E u r o p e I n d e x N e t R e t u r n,  
2 0 % F T S E M T S E u r o z o n e G o v e r n m e n t B o n d I n d e x a n d  
6 0 % Bl o o m b e r g B a r cl a y s E u r o A g g r e g a t e C o r p o r a t e I n d e x N et R et u r n  

 

 
5. 5 7 % 

 
N a ti xi s E S G C o n s e r v a ti v e F u n d w a s l a u n c h e d o n J u n e 1 0, 2 0 2 0. T h e F u n d i n v e s t s i n gl o b al e q ui ti e s a n d fi x e d 
i n c o m e s t r at e gi e s t h r o u g h a s el e c ti o n of E S G F u n d s. E a c h u n d e rl yi n g st r at e g y i s s el e ct e d b o t h f o r i t s fi n a n ci al 
s o u n d n e s s a n d i t s s o ci all y r e s p o n si bl e c o m mi t m e n t. 
 
D u ri n g t h e p e ri o d m o st of o u r fi x e d i n c o m e st r a t e gi e s h a v e o u t p e rf o r m e d t h ei r b e n c h m a r k : T h e s el e c ti o n of 
hi g h - q u ali t y c o r p o r at e d e bt s e c u ri ti e s a n d g r e e n b o n d s h a s p r o v e d s t r o n g. E v e r y e q ui t y f u n d h a s o u t p e rf o r m e d 
i t s o w n b e n c h m a r k, e s p e ci all y Mi r o v a E u r o p e E n vi r o n m e n t al E q ui ti e s a n d D N C A Gl o b al N e w W o rl d. A d diti o n all y, 
b ei n g o v e r w ei g h t e q ui ti e s al s o c o n t ri b u t e d p o si ti v el y t o t h e r el ati v e r e t u r n. 
 
A s a r e s ul t, t h e F u n d h a s p o s t e d a p o si ti v e r e t u r n a n d o u t p e rf o r m e d i t s i n di c ati v e b e n c h m a r k si n c e i n c e p ti o n. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

N a ti xi s E S G D y n a mi c F u n d ( 1 ) 

A c ti vi ti e s R e p o r t f o r t h e p e ri o d f r o m J u n e 1 0, 2 0 2 0 t o D e c e m b e r 3 1, 2 0 2 0 

P e ri o d P e r f o r m a n c e  

F u n d I / A ( E U R ) 1 4. 4 4 % 

4 5 % M S C I W o rl d I n d e x N et R et u r n,  
3 5 % M S C I E u r o p e I n d e x N et R e t u r n,  
1 0 % F T S E M T S E u r o z o n e G o v e r n m e n t B o n d I n d e x a n d  
1 0 % Bl o o m b e r g B a r cl a y s E u r o A g g r e g a t e C o r p o r a t e I n d e x N et R et u r n  

 
 

8. 9 8 % 

 
N a ti xi s E S G D y n a mi c F u n d w a s l a u n c h e d o n J u n e 1 0, 2 0 2 0. T h e F u n d i n v e s t s i n gl o b al e q ui ti e s a n d fi x e d 
i n c o m e s t r a t e gi e s t h r o u g h a s el e c ti o n of E S G f u n d s. E a c h u n d e rl yi n g s t r at e g y i s s el e ct e d b o t h f o r i t s fi n a n ci al 
s o u n d n e s s a n d i t s s o ci all y r e s p o n si bl e c o m mi t m e n t. 
 
D u ri n g t h e p e ri o d m o st of o u r fi x e d i n c o m e st r a t e gi e s h a v e o u t p e rf o r m e d t h ei r b e n c h m a r k : T h e s el e c ti o n of 
hi g h - q u ali t y c o r p o r at e d e bt s e c u ri ti e s a n d g r e e n b o n d s h a s p r o v e d s t r o n g. E v e r y e q ui t y f u n d h a s o u t p e rf o r m e d 
i t s o w n b e n c h m a r k, e s p e ci all y Mi r o v a E u r o p e E n vi r o n m e n t al E q ui ti e s a n d D N C A Gl o b al N e w W o rl d. A d diti o n all y, 
b ei n g o v e r w ei g h t e q ui ti e s al s o c o nt ri b u t e d p o si ti v el y t o t h e r el ati v e r e t u r n. 
 
A s a r e s ul t, t h e F u n d h a s p o s t e d a p o si ti v e r e t u r n a n d o u t p e rf o r m e d i t s i n di c ati v e b e n c h m a r k si n c e i n c e p ti o n. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

R e p o r t t o t h e S h a r e h ol d e r s ( c o n ti n u e d ) 

N a ti xi s E S G M o d e r a t e F u n d ( 1 ) 

A c ti vi ti e s R e p o r t f o r t h e p e ri o d f r o m J u n e 1 0, 2 0 2 0 t o D e c e m b e r 3 1, 2 0 2 0 

P e ri o d P e r f o r m a n c e  

F u n d I / A ( E U R ) 1 0. 5 7 % 

3 0 % M S C I W o rl d I n d e x N et R et u r n,  
2 0 % M S C I E u r o p e I n d e x N et R e t u r n,  
1 5 % F T S E M T S E u r o z o n e G o v e r n m e n t B o n d I n d e x a n d  
3 5 % Bl o o m b e r g B a r cl a y s E u r o A g g r e g a t e C o r p o r a t e I n d e x N et R et u r n  

 
 

7. 3 4 % 

 
N a ti xi s E S G M o d e r at e F u n d w a s l a u n c h e d o n J u n e 1 0, 2 0 2 0. T h e F u n d i n v e st s i n gl o b al e q ui ti e s a n d fi x e d 
i n c o m e s t r a t e gi e s t h r o u g h a s el e c ti o n of E S G f u n d s. E a c h u n d e rl yi n g s t r at e g y i s s el e ct e d b o t h f o r i t s fi n a n ci al 
s o u n d n e s s a n d i t s s o ci all y r e s p o n si bl e c o m mi t m e n t. 
 
D u ri n g t h e p e ri o d m o st of o u r fi x e d i n c o m e st r a t e gi e s h a v e o u t p e rf o r m e d t h ei r b e n c h m a r k : T h e s el e c ti o n of 
hi g h - q u ali t y c o r p o r at e d e bt s e c u ri ti e s a n d g r e e n b o n d s h a s p r o v e d s t r o n g. E v e r y e q ui t y f u n d h a s o u t p e rf o r m e d 
i t s o w n b e n c h m a r k, e s p e ci all y Mi r o v a E u r o p e E n vi r o n m e n t al E q ui ti e s a n d D N C A Gl o b al N e w W o rl d. A d diti o n all y, 
b ei n g o v e r w ei g h t e q ui ti e s al s o c o n t ri b u t e d p o si ti v el y t o t h e r el ati v e r e t u r n. 
 
A s a r e s ul t, t h e F u n d h a s p o s t e d a p o si ti v e r e t u r n a n d o u t p e rf o r m e d i t s i n di c ati v e b e n c h m a r k si n c e i n c e p ti o n. 
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P ri c e w at e r h o u s e C o o p e r s, S o ci ét é c o o p é r ati v e, 2 r u e G e r h a r d M e r c at o r, B. P. 1 4 4 3, L- 1 0 1 4 L u x e m b o u r g
T : + 3 5 2 4 9 4 8 4 8 1, F : + 3 5 2 4 9 4 8 4 8 2 9 0 0, w w w. p w c.l u
 
C a bi n et d e r é vi si o n a g r é é. E x p e rt- c o m pt a bl e ( a ut o ri s ati o n g o u v e r n e m e nt al e n ° 1 0 0 2 8 2 5 6)
R. C. S. L u x e m b o u r g B 6 5 4 7 7 - T V A L U 2 5 4 8 2 5 1 8

 

A u dit r e p ort

T o t h e S h ar e h ol d er s of
N ati xi s I nt er n ati o n al F u n d s ( L u x) I

O ur o pi ni o n

O ur  o pi ni o n  f or  N ati xi s  I nt er n ati o n al  F u n d s  ( L u x)  I  a n d  f or  e a c h  of  it s  s u b-f u n d s  e x c e pt  N ati xi s  
I nt er n ati o n al F u n d s ( L u x) I - N ati xi s M ulti Al p h a F u n d

I n o ur o pi ni o n, t h e a c c o m p a n yi n g fi n a n ci al st at e m e nt s gi v e a tr u e a n d f air vi e w of t h e fi n a n ci al p o siti o n 
of  N ati xi s  I nt er n ati o n al  F u n d s  ( L u x)  I  (t h e  “ F u n d”)  a n d  of  e a c h  of  it s  s u b-f u n d s  e x c e pt  N ati xi s  
I nt er n ati o n al F u n d s ( L u x) I - N ati xi s M ulti Al p h a F u n d a s at 3 1 D e c e m b er 2 0 2 0, a n d of t h e r e s ult s of 
t h eir o p er ati o n s a n d c h a n g e s i n t h eir n et a s s et s f or t h e y e ar t h e n e n d e d i n a c c or d a n c e wit h L u x e m b o ur g 
l e g al  a n d  r e g ul at or y  r e q uir e m e nt s  r el ati n g  t o  t h e  pr e p ar ati o n  a n d  pr e s e nt ati o n  of  t h e  fi n a n ci al  
st at e m e nt s.

O ur q u alifi e d o pi ni o n f or N ati xi s I nt er n ati o n al F u n d s ( L u x) I - N ati xi s M ulti Al p h a F u n d

I n o ur o pi ni o n, e x c e pt f or t h e p o s si bl e eff e ct s of t h e m att er d e s cri b e d i n t h e “ B a si s f or q u alifi e d o pi ni o n 
of N ati xi s I nt er n ati o n al F u n d s ( L u x) I - N ati xi s M ulti Al p h a F u n d” s e cti o n of o ur r e p ort, t h e a c c o m p a n yi n g 
fi n a n ci al st at e m e nt s gi v e a tr u e a n d f air vi e w of t h e fi n a n ci al p o siti o n of N ati xi s I nt er n ati o n al F u n d s ( L u x) 
I - N ati xi s M ulti Al p h a F u n d a s at 3 1 D e c e m b er 2 0 2 0, a n d of t h e r e s ult s of it s o p er ati o n s a n d c h a n g e s 
i n  it s  n et  a s s et s  f or  t h e  y e ar  t h e n  e n d e d  i n  a c c or d a n c e  wit h  L u x e m b o ur g  l e g al  a n d  r e g ul at or y  
r e q uir e m e nt s r el ati n g t o t h e pr e p ar ati o n a n d pr e s e nt ati o n of t h e fi n a n ci al st at e m e nt s.

W h at w e h a v e a u dit e d

T h e F u n d’ s fi n a n ci al st at e m e nt s c o m pri s e:

 t h e st at e m e nt of n et a s s et s a s at 3 1 D e c e m b er 2 0 2 0;
 t h e st at e m e nt of i n v e st m e nt s a s at 3 1 D e c e m b er 2 0 2 0;
 t h e st at e m e nt of o p er ati o n s a n d c h a n g e s i n n et a s s et s f or t h e y e ar t h e n e n d e d; a n d
 t h e n ot e s t o t h e fi n a n ci al st at e m e nt s, w hi c h i n cl u d e a s u m m ar y of si g nifi c a nt a c c o u nti n g p oli ci e s.

B a si s f or o pi ni o n f or t h e F u n d a n d f or e a c h of it s s u b-f u n d s e x c e pt N ati xi s I nt er n ati o n al F u n d s 
( L u x) I - N ati xi s M ulti Al p h a F u n d

W e c o n d u ct e d o ur a u dit i n a c c or d a n c e wit h t h e L a w of 2 3 J ul y 2 0 1 6 o n t h e a u dit pr of e s si o n ( L a w of 
2 3 J ul y 2 0 1 6) a n d wit h I nt er n ati o n al St a n d ar d s o n A u diti n g (I S A s) a s a d o pt e d f or L u x e m b o ur g b y t h e 
“ C o m mi s si o n  d e  S ur v eill a n c e  d u  S e ct e ur  Fi n a n ci er”  ( C S S F).  O ur  r e s p o n si biliti e s  u n d er  t h e  L a w  of  
2 3  J ul y  2 0 1 6  a n d  I S A s  a s  a d o pt e d  f or  L u x e m b o ur g  b y  t h e  C S S F  ar e  f urt h er  d e s cri b e d  i n  t h e  
“ R e s p o n si biliti e s of t h e “ R é vi s e ur d’ e ntr e pri s e s a gr é é” f or t h e a u dit of t h e fi n a n ci al st at e m e nt s” s e cti o n 
of o ur r e p ort.

W e b eli e v e t h at t h e a u dit e vi d e n c e w e h a v e o bt ai n e d i s s uffi ci e nt a n d a p pr o pri at e t o pr o vi d e a b a si s f or 
o ur o pi ni o n f or t h e F u n d a n d f or e a c h of it s s u b-f u n d s e x c e pt N ati xi s I nt er n ati o n al F u n d s ( L u x) I - N ati xi s 
M ulti Al p h a F u n d.
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W e ar e i n d e p e n d e nt of t h e F u n d i n a c c or d a n c e wit h t h e I nt er n ati o n al C o d e of Et hi c s f or Pr of e s si o n al 
A c c o u nt a nt s,  i n cl u di n g  I nt er n ati o n al  I n d e p e n d e n c e  St a n d ar d s,  i s s u e d  b y  t h e  I nt er n ati o n al  Et hi c s  
St a n d ar d s B o ar d f or A c c o u nt a nt s (I E S B A C o d e) a s a d o pt e d f or L u x e m b o ur g b y t h e C S S F t o g et h er wit h 
t h e et hi c al r e q uir e m e nt s t h at ar e r el e v a nt t o o ur a u dit of t h e fi n a n ci al st at e m e nt s. W e h a v e f ulfill e d o ur 
ot h er et hi c al r e s p o n si biliti e s u n d er t h o s e et hi c al r e q uir e m e nt s.

B a si s f or q u alifi e d o pi ni o n f or N ati xi s I nt er n ati o n al F u n d s ( L u x) I - N ati xi s M ulti Al p h a F u n d

A s at 3 1 D e c e m b er 2 0 2 0, N ati xi s I nt er n ati o n al F u n d s ( L u x) I - N ati xi s M ulti Al p h a F u n d i n v e st s i n H 2 O 
A M - H 2 O M o d er at o f or a n a m o u nt of 9 2 0, 1 5 2 U S D a n d H 2 O M o d er at o S P f or a n a m o u nt of 1 2 8, 6 2 3 
U S D  (r e pr e s e nti n g  t o g et h er  1 0. 8 1 %  of  t h e  n et  a s s et  v al u e,  a s  at  3 1  D e c e m b er  2 0 2 0  of  N ati xi s  
I nt er n ati o n al F u n d s ( L u x) I - N ati xi s M ulti Al p h a F u n d). T h e s e t w o i n v e st m e nt s ar e i n cl u d e d i n t h e c a pti o n 
"I n v e st m e nt s  p ortf oli o  at  m ar k et  v al u e".  W e  w er e  n ot  a bl e  t o  o bt ai n  s uffi ci e nt  a n d  a p pr o pri at e  a u dit  
e vi d e n c e wit h r e g ar d s t o t h e v al u ati o n of t h e s e t w o i n v e st m e nt s a s at 3 1 D e c e m b er 2 0 2 0.

A s at 3 1 D e c e m b er 2 0 2 0, N ati xi s I nt er n ati o n al F u n d s ( L u x) I - N ati xi s M ulti Al p h a F u n d i n v e st s i n H 2 O 
Gl o b al Str at e gi e s I C A V - H 2 O Fi d eli o f or 1, 3 0 6, 7 0 7 U S D, of w hi c h 8 0 % h a v e b e e n r ei m b ur s e d t o N ati xi s 
I nt er n ati o n al F u n d s ( L u x) I - N ati xi s M ulti Al p h a F u n d aft er t h e y e ar t h e n e n d e d. W e w er e n ot a bl e t o 
o bt ai n  s uffi ci e nt  a n d  a p pr o pri at e  a u dit  e vi d e n c e  wit h  r e g ar d s  t o  t h e  v al u ati o n  of  2 6 1, 3 4 1  U S D  
(r e pr e s e nti n g 2. 7 0 % of t h e n et a s s et v al u e, a s at 3 1 D e c e m b er 2 0 2 0 of N ati xi s I nt er n ati o n al F u n d s ( L u x) 
I - N ati xi s M ulti Al p h a F u n d) of t hi s i n v e st m e nt a s at 3 1 D e c e m b er 2 0 2 0.

A s a r e s ult, w e w er e n ot a bl e t o d et er mi n e w h et h er a n y a dj u st m e nt s t o t h e v al u ati o n of t h e s e t hr e e 
i n v e st m e nt s  a s  at  3 1  D e c e m b er  2 0 2 0  a n d  a n y  r el at e d  eff e ct  o n  t h e  st at e m e nt  of  o p er ati o n s  a n d  
st at e m e nt of c h a n g e s i n n et a s s et s w er e n e c e s s ar y.

W e c o n d u ct e d o ur a u dit i n a c c or d a n c e wit h t h e L a w of 2 3 J ul y 2 0 1 6 o n t h e a u dit pr of e s si o n ( L a w of 
2 3 J ul y 2 0 1 6) a n d wit h I nt er n ati o n al St a n d ar d s o n A u diti n g (I S A s) a s a d o pt e d f or L u x e m b o ur g b y t h e 
“ C o m mi s si o n  d e  S ur v eill a n c e  d u  S e ct e ur  Fi n a n ci er”  ( C S S F).  O ur  r e s p o n si biliti e s  u n d er  t h e  L a w  of  
2 3  J ul y  2 0 1 6  a n d  I S A s  a s  a d o pt e d  f or  L u x e m b o ur g  b y  t h e  C S S F  ar e  f urt h er  d e s cri b e d  i n  t h e  
“ R e s p o n si biliti e s of t h e “ R é vi s e ur d’ e ntr e pri s e s a gr é é” f or t h e a u dit of t h e fi n a n ci al st at e m e nt s” s e cti o n 
of o ur r e p ort.

W e b eli e v e t h at t h e a u dit e vi d e n c e w e h a v e o bt ai n e d i s s uffi ci e nt a n d a p pr o pri at e t o pr o vi d e a b a si s f or 
o ur q u alifi e d o pi ni o n f or N ati xi s I nt er n ati o n al F u n d s ( L u x) I - N ati xi s M ulti Al p h a F u n d.

W e ar e i n d e p e n d e nt of t h e F u n d i n a c c or d a n c e wit h t h e I nt er n ati o n al C o d e of Et hi c s f or Pr of e s si o n al 
A c c o u nt a nt s,  i n cl u di n g  I nt er n ati o n al  I n d e p e n d e n c e  St a n d ar d s,  i s s u e d  b y  t h e  I nt er n ati o n al  Et hi c s  
St a n d ar d s B o ar d f or A c c o u nt a nt s (I E S B A C o d e) a s a d o pt e d f or L u x e m b o ur g b y t h e C S S F t o g et h er wit h 
t h e et hi c al r e q uir e m e nt s t h at ar e r el e v a nt t o o ur a u dit of t h e fi n a n ci al st at e m e nt s. W e h a v e f ulfill e d o ur 
ot h er et hi c al r e s p o n si biliti e s u n d er t h o s e et hi c al r e q uir e m e nt s.

Ot h er i nf or m ati o n 

T h e  B o ar d  of  Dir e ct or s  of  t h e  F u n d  i s  r e s p o n si bl e  f or  t h e  ot h er  i nf or m ati o n.  T h e  ot h er  i nf or m ati o n  
c o m pri s e s t h e i nf or m ati o n st at e d i n t h e a n n u al r e p ort b ut d o e s n ot i n cl u d e t h e fi n a n ci al st at e m e nt s a n d 
o ur a u dit r e p ort t h er e o n.

O ur o pi ni o n o n t h e fi n a n ci al st at e m e nt s d o e s n ot c o v er t h e ot h er i nf or m ati o n a n d w e d o n ot e x pr e s s a n y 
f or m of a s s ur a n c e c o n cl u si o n t h er e o n.
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I n c o n n e cti o n wit h o ur a u dit of t h e fi n a n ci al st at e m e nt s, o ur r e s p o n si bilit y i s t o r e a d t h e ot h er i nf or m ati o n 
i d e ntifi e d a b o v e a n d, i n d oi n g s o, c o n si d er w h et h er t h e ot h er i nf or m ati o n i s m at eri all y i n c o n si st e nt wit h 
t h e fi n a n ci al st at e m e nt s or o ur k n o wl e d g e o bt ai n e d i n t h e a u dit, or ot h er wi s e a p p e ar s t o b e m at eri all y 
mi s st at e d. If, b a s e d o n t h e w or k w e h a v e p erf or m e d, w e c o n cl u d e t h at t h er e i s a m at eri al mi s st at e m e nt 
of t hi s ot h er i nf or m ati o n, w e ar e r e q uir e d t o r e p ort t h at f a ct. W e h a v e n ot hi n g t o r e p ort i n t hi s r e g ar d.

R e s p o n si biliti e s of t h e B o ar d of Dir e ct or s of t h e F u n d f or t h e fi n a n ci al st at e m e nt s

T h e B o ar d of Dir e ct or s of t h e F u n d i s r e s p o n si bl e f or t h e pr e p ar ati o n a n d f air pr e s e nt ati o n of t h e fi n a n ci al 
st at e m e nt s i n a c c or d a n c e wit h L u x e m b o ur g l e g al a n d r e g ul at or y r e q uir e m e nt s r el ati n g t o t h e pr e p ar ati o n 
a n d pr e s e nt ati o n of t h e fi n a n ci al st at e m e nt s, a n d f or s u c h i nt er n al c o ntr ol a s t h e B o ar d of Dir e ct or s of 
t h e F u n d d et er mi n e s i s n e c e s s ar y t o e n a bl e t h e pr e p ar ati o n of fi n a n ci al st at e m e nt s t h at ar e fr e e fr o m 
m at eri al mi s st at e m e nt, w h et h er d u e t o fr a u d or err or.

I n pr e p ari n g t h e fi n a n ci al st at e m e nt s, t h e B o ar d of Dir e ct or s of t h e F u n d i s r e s p o n si bl e f or a s s e s si n g 
t h e F u n d’ s a n d e a c h of it s s u b-f u n d s' a bilit y t o c o nti n u e a s a g oi n g c o n c er n, di s cl o si n g, a s a p pli c a bl e, 
m att er s r el at e d t o g oi n g c o n c er n a n d u si n g t h e g oi n g c o n c er n b a si s of a c c o u nti n g u nl e s s t h e B o ar d of 
Dir e ct or s  of  t h e  F u n d  eit h er  i nt e n d s  t o  li q ui d at e  t h e  F u n d  or  cl o s e  a n y  of  it s  s u b-f u n d s  or  t o  c e a s e  
o p er ati o n s, or h a s n o r e ali sti c alt er n ati v e b ut t o d o s o.

R e s p o n si biliti e s of t h e “ R é vi s e ur d’ e ntr e pri s e s a gr é é ” f or t h e a u dit of t h e fi n a n ci al st at e m e nt s

T h e o bj e cti v e s of o ur a u dit ar e t o o bt ai n r e a s o n a bl e a s s ur a n c e a b o ut w h et h er t h e fi n a n ci al st at e m e nt s 
a s a w h ol e ar e fr e e fr o m m at eri al mi s st at e m e nt, w h et h er d u e t o fr a u d or err or, a n d t o i s s u e a n a u dit 
r e p ort  t h at  i n cl u d e s  o ur  o pi ni o n.  R e a s o n a bl e  a s s ur a n c e  i s  a  hi g h  l e v el  of  a s s ur a n c e,  b ut  i s  n ot  a  
g u ar a nt e e t h at a n a u dit c o n d u ct e d i n a c c or d a n c e wit h t h e L a w of 2 3 J ul y 2 0 1 6 a n d wit h I S A s a s a d o pt e d 
f or L u x e m b o ur g b y t h e C S S F will al w a y s d et e ct a m at eri al mi s st at e m e nt w h e n it e xi st s. Mi s st at e m e nt s 
c a n ari s e fr o m fr a u d or err or a n d ar e c o n si d er e d m at eri al if, i n di vi d u all y or i n t h e a g gr e g at e, t h e y c o ul d 
r e a s o n a bl y  b e  e x p e ct e d  t o  i nfl u e n c e  t h e  e c o n o mi c  d e ci si o n s  of  u s er s  t a k e n  o n  t h e  b a si s  of  t h e s e  
fi n a n ci al st at e m e nt s.

A s p art of a n a u dit i n a c c or d a n c e wit h t h e L a w of 2 3 J ul y 2 0 1 6 a n d wit h I S A s a s a d o pt e d f or L u x e m b o ur g 
b y t h e C S S F, w e e x er ci s e pr of e s si o n al j u d g m e nt a n d m ai nt ai n pr of e s si o n al s c e pti ci s m t hr o u g h o ut t h e 
a u dit. W e al s o:

 i d e ntif y a n d a s s e s s t h e ri s k s of m at eri al mi s st at e m e nt of t h e fi n a n ci al st at e m e nt s, w h et h er d u e t o 
fr a u d  or  err or,  d e si g n  a n d  p erf or m  a u dit  pr o c e d ur e s  r e s p o n si v e  t o  t h o s e  ri s k s,  a n d  o bt ai n  a u dit  
e vi d e n c e t h at i s s uffi ci e nt a n d a p pr o pri at e t o pr o vi d e a b a si s f or o ur o pi ni o n. T h e ri s k of n ot d et e cti n g 
a m at eri al mi s st at e m e nt r e s ulti n g fr o m fr a u d i s hi g h er t h a n f or o n e r e s ulti n g fr o m err or, a s fr a u d m a y 
i n v ol v e  c oll u si o n,  f or g er y,  i nt e nti o n al  o mi s si o n s,  mi sr e pr e s e nt ati o n s,  or  t h e  o v erri d e  of  i nt er n al  
c o ntr ol;

 o bt ai n a n u n d er st a n di n g of i nt er n al c o ntr ol r el e v a nt t o t h e a u dit i n or d er t o d e si g n a u dit pr o c e d ur e s 
t h at ar e a p pr o pri at e i n t h e cir c u m st a n c e s, b ut n ot f or t h e p ur p o s e of e x pr e s si n g a n o pi ni o n o n t h e 
eff e cti v e n e s s of t h e F u n d’ s i nt er n al c o ntr ol;

 e v al u at e  t h e  a p pr o pri at e n e s s  of  a c c o u nti n g  p oli ci e s  u s e d  a n d  t h e  r e a s o n a bl e n e s s  of  a c c o u nti n g  
e sti m at e s a n d r el at e d di s cl o s ur e s m a d e b y t h e B o ar d of Dir e ct or s of t h e F u n d;
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 c o n cl u d e o n t h e a p pr o pri at e n e s s of t h e B o ar d of Dir e ct or s of t h e F u n d’ s u s e of t h e g oi n g c o n c er n 
b a si s of a c c o u nti n g a n d, b a s e d o n t h e a u dit e vi d e n c e o bt ai n e d, w h et h er a m at eri al u n c ert ai nt y e xi st s 
r el at e d t o e v e nt s or c o n diti o n s t h at m a y c a st si g nifi c a nt d o u bt o n t h e F u n d’ s or a n y of it s s u b-f u n d s' 
a bilit y  t o  c o nti n u e  a s  a  g oi n g  c o n c er n.  If  w e  c o n cl u d e  t h at  a  m at eri al  u n c ert ai nt y  e xi st s,  w e  ar e  
r e q uir e d t o dr a w att e nti o n i n o ur a u dit r e p ort t o t h e r el at e d di s cl o s ur e s i n t h e fi n a n ci al st at e m e nt s or, 
if s u c h di s cl o s ur e s ar e i n a d e q u at e, t o m o dif y o ur o pi ni o n. O ur c o n cl u si o n s ar e b a s e d o n t h e a u dit 
e vi d e n c e o bt ai n e d u p t o t h e d at e of o ur a u dit r e p ort. H o w e v er, f ut ur e e v e nt s or c o n diti o n s m a y c a u s e 
t h e F u n d or a n y of it s s u b-f u n d s ( e x c e pt f or L o o mi s S a yl e s U. S. E q uit y I n c o m e F u n d, L o o mi s S a yl e s 
I n stit uti o n al Hi g h I n c o m e F u n d, D or v al L u x C o n vi cti o n s F u n d a n d H arri s A s s o ci at e s C o n c e ntr at e d 
U. S. E q uit y F u n d w h er e a d e ci si o n or a n i nt e nti o n t o li q ui d at e e xi st s) t o c e a s e t o c o nti n u e a s a g oi n g 
c o n c er n;

 e v al u at e  t h e  o v er all  pr e s e nt ati o n,  str u ct ur e  a n d  c o nt e nt  of  t h e  fi n a n ci al  st at e m e nt s,  i n cl u di n g  t h e  
di s cl o s ur e s, a n d w h et h er t h e fi n a n ci al st at e m e nt s r e pr e s e nt t h e u n d erl yi n g tr a n s a cti o n s a n d e v e nt s 
i n a m a n n er t h at a c hi e v e s f air pr e s e nt ati o n.

W e c o m m u ni c at e wit h t h o s e c h ar g e d wit h g o v er n a n c e r e g ar di n g, a m o n g ot h er m att er s, t h e pl a n n e d 
s c o p e  a n d  ti mi n g  of  t h e  a u dit  a n d  si g nifi c a nt  a u dit  fi n di n g s,  i n cl u di n g  a n y  si g nifi c a nt  d efi ci e n ci e s  i n  
i nt er n al c o ntr ol t h at w e i d e ntif y d uri n g o ur a u dit.

Ot h er M att er

I n a d diti o n t o o ur r e s p o n si bilit y t o a u dit a n d e x pr e s s a n o pi ni o n o n t h e fi n a n ci al st at e m e nt s i n a c c or d a n c e 
wit h t h e L a w of 2 3 J ul y 2 0 1 6 a n d wit h I S A s a s a d o pt e d f or L u x e m b o ur g b y t h e C S S F, w e h a v e b e e n 
r e q u e st e d b y t h e B o ar d of Dir e ct or s of t h e F u n d t o e x pr e s s a n o pi ni o n o n t h e fi n a n ci al st at e m e nt s i n 
a c c or d a n c e wit h g e n er all y a c c e pt e d a u diti n g st a n d ar d s i n t h e U nit e d St at e s of A m eri c a a s i s s u e d b y t h e 
AI C P A, i n or d er t o m e et t h e r e q uir e m e nt s of R ul e 2 0 6( 4)- 2 of t h e U S I n v e st m e nt A d vi s or s A ct of 1 9 4 0. 
W e h a v e r e p ort e d s e p ar at el y i n t hi s r e s p e ct o n P a g e 5 1.
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R e p ort of  I n d e p e n d e nt A u dit or s

T o  t h e B o ar d of Dir e ct or s of N ati xi s I nt er n ati o n al F u n d s ( L u x) I 

W e   h a v e  a u dit e d t h e  a c c o m p a n yi n g  fi n a n ci al  st at e m e nt s  of  N ati xi s  I nt er n ati o n al  F u n d s  ( L u x)  I  a n d 
e a c h  of it s  s u b-f u n d s  (t h e  “ F u n d”),  w hi c h  c o m pri s e t h e  st at e m e nt  of  n et  a s s et s, t h e  st at e m e nt  of 
i n v e st m e nt s, a s of D e c e m b er 3 1, 2 0 2 0 a n d t h e r el at e d st at e m e nt s of c h a n g e s i n n et s a s s et s f or t h e 
y e ar t h e n e n d e d.

R e s p o n si bilit y  of  t h e B o ar d of  Dir e ct or s of  t h e F u n d  f or t h e fi n a n ci al st at e m e nt s

T h e   B o ar d  of  Dir e ct or s  of t h e  F u n d  i s  r e s p o n si bl e f or t h e  pr e p ar ati o n  a n d  f air  pr e s e nt ati o n  of t h e 
fi n a n ci al st at e m e nt s i n a c c or d a n c e wit h L u x e m b o ur g l e g al a n d r e g ul at or y r e q uir e m e nt s r el ati n g t o t h e 
pr e p ar ati o n a n d pr e s e nt ati o n of t h e fi n a n ci al st at e m e nt s; t hi s i n cl u d e s t h e d e si g n, i m pl e m e nt ati o n, a n d 
m ai nt e n a n c e  of  i nt er n al  c o ntr ol s  r el e v a nt t o t h e  pr e p ar ati o n  a n d  f air pr e s e nt ati o n  of  fi n a n ci al 
st at e m e nt s t h at ar e fr e e fr o m m at eri al mi s st at e m e nt, w h et h er d u e t o fr a u d or err or.

A u dit or s’  R e s p o n si bilit y

O ur   r e s p o n si bilit y  i s t o  e x pr e s s  a n  o pi ni o n  o n t h e  fi n a n ci al  st at e m e nt s  b a s e d  o n  o ur  a u dit. W e  
c o n d u ct e d o ur a u dit i n a c c or d a n c e wit h a u diti n g st a n d ar d s g e n er all y a c c e pt e d i n t h e U nit e d St at e s  of 
A m eri c a. T h o s e st a n d ar d s r e q uir e t h at w e pl a n a n d p erf or m t h e a u dit t o o bt ai n r e a s o n a bl e a s s ur a n c e 
a b o ut w h et h er t h e fi n a n ci al st at e m e nt s ar e fr e e fr o m m at eri al mi s st at e m e nt.

A n  a u dit i n v ol v e s p erf or mi n g pr o c e d ur e s t o o bt ai n a u dit e vi d e n c e a b o ut t h e a m o u nt s a n d di s cl o s ur e s 
i n t h e  fi n a n ci al  st at e m e nt s. T h e   pr o c e d ur e s  s el e ct e d  d e p e n d  o n  o ur  j u d g m e nt,  i n cl u di n g t h e 
a s s e s s m e nt of t h e ri s k s of m at eri al mi s st at e m e nt of t h e fi n a n ci al st at e m e nt s, w h et h er d u e t o fr a u d or 
err or. I n  m a ki n g  t h o s e  ri s k  a s s e s s m e nt s,  w e  c o n si d er  i nt er n al  c o ntr ol  r el e v a nt t o t h e  F u n d’ s 
pr e p ar ati o n  a n d  f air  pr e s e nt ati o n  of t h e  fi n a n ci al  st at e m e nt s  i n  or d er t o  d e si g n  a u dit  pr o c e d ur e s  t h at 
ar e  a p pr o pri at e  i n t h e  cir c u m st a n c e s,  b ut  n ot f or t h e  p ur p o s e  of  e x pr e s si n g  a n  o pi ni o n  o n t h e 
eff e cti v e n e s s  of t h e  F u n d’ s  i nt er n al  c o ntr ol.  A c c or di n gl y,  w e  e x pr e s s  n o  s u c h  o pi ni o n. A n   a u dit  al s o 
i n cl u d e s  e v al u ati n g t h e  a p pr o pri at e n e s s  of  a c c o u nti n g  p oli ci e s  u s e d  a n d t h e  r e a s o n a bl e n e s s  of 
a c c o u nti n g  e sti m at e s  m a d e  b y t h e  B o ar d  of  Dir e ct or s  of t h e  F u n d,  a s  w ell  a s  e v al u ati n g t h e  o v er all 
pr e s e nt ati o n  of t h e  fi n a n ci al  st at e m e nt s. W e   b eli e v e  t h at t h e  a u dit  e vi d e n c e  w e  h a v e  o btai n e d  i s 
s uffi ci e nt a n d a p pr o pri at e t o pr o vi d e a b a si s f or o ur q u alifi e d a u dit o pi ni o n.
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B a si s f or Q u alifi e d  O pi ni o n

A s  at 3 1 D e c e m b er 2 0 2 0, N ati xi s I nt er n ati o n al F u n d s ( L u x) I - N ati xi s M ulti Al p h a F u n d i n v e st s i n H 2 O 
A M  - H 2 O M o d er at o f or a n a m o u nt of 9 2 0, 1 5 2 U S D  a n d H 2 O M o d er at o S P  f or a n a m o u nt of 1 2 8, 6 2 3 
U S D   (r e pr e s e nti n g  t o g et h er  1 0. 8 1 %  of t h e  n et  a s s et  v al u e,  a s  at  3 1  D e c e m b er  2 0 2 0  of  N ati xi s 
I nt er n ati o n al  F u n d s  ( L u x)  I  -  N ati xi s  M ulti  Al p h a  F u n d).  T h e s e t w o  i n v e st m e nt s  ar e  i n cl u d e d  i n t h e 
c a pti o n "I n v e st m e nt s p ortf oli o at m ar k et v al u e". W e  w er e n ot a bl e t o o bt ai n s uffi ci e nt a n d a p pr o pri at e 
a u dit e vi d e n c e wit h r e g ar d s t o t h e v al u ati o n of t h e s e t w o i n v e st m e nt s a s at 3 1 D e c e m b er 2 0 2 0. 

A s  at 3 1 D e c e m b er 2 0 2 0, N ati xi s I nt er n ati o n al F u n d s ( L u x) I - N ati xi s M ulti Al p h a F u n d i n v e st s i n H 2 O 
Gl o b al  Str at e gi e s I C A V  -  H 2 O  Fi d eli o f or  1, 3 0 6, 7 0 7  U S D,  of  w hi c h  8 0 %  h a v e  b e e n  r ei m b ur s e d t o 
N ati xi s I nt er n ati o n al F u n d s ( L u x) I - N ati xi s M ulti Al p h a F u n d aft er  t h e y e ar t h e n e n d e d. W e  w er e n ot 
a bl e t o o bt ai n s uffi ci e nt a n d a p pr o pri at e a u dit e vi d e n c e wit h r e g ar d s t o t h e v al u ati o n of 2 6 1, 3 4 1 U S D  
(r e pr e s e nti n g  2. 7 0 %  of t h e  n et  a s s et  v al u e,  a s  at  3 1  D e c e m b er  2 0 2 0  of  N ati xi s  I nt er n ati o n al  F u n d s 
( L u x) I - N ati xi s M ulti Al p h a F u n d) of t hi s i n v e st m e nt a s at 3 1 D e c e m b er 2 0 2 0.

A s   a  r e s ult,  w e  w er e  n ot  a bl e t o  d et er mi n e  w h et h er  a n y  a dj u st m e nt s t o t h e  v al u ati o n  of  t h e s e  t hr e e 
i n v e st m e nt s  a s  at  3 1  D e c e m b er  2 0 2 0  a n d  a n y  r el at e d  eff e ct  o n t h e  st at e m e nt  of  o p er ati o n s  a n d 
st at e m e nt of c h a n g e s i n n et a s s et s w er e n e c e s s ar y.

Q u alifi e d  O pi ni o n

I n  o ur  o pi ni o n,   e x c e pt f or t h e  p o s si bl e eff e ct s   of t h e  m att er  di s c u s s e d  i n t h e  B a si s f or  Q u alifi e d 
O pi ni o n  p ar a gr a p h, t h e  fi n a n ci al  st at e m e nt s  r ef err e d t o  a b o v e  pr e s e nt  f airl y,  i n  all  m at eri al  r e s p e ct s, 
t h e fi n a n ci al p o siti o n of N ati xi s I nt er n ati o n al F u n d s ( L u x) I a n d e a c h of it s s u b-f u n d s a s of D e c e m b er 
3 1, 2 0 2 0, a n d t h e r e s ult s of t h eir o p er ati o n s a n d c h a n g e s i n t h eir n et a s s et s f or t h e y e ar t h e n e n d e d i n 
a c c or d a n c e  wit h  L u x e m b o ur g  l e g al  a n d  r e g ul at or y  r e q uir e m e nt s  r el ati n g t o t h e  pr e p ar ati o n  a n d 
pr e s e nt ati o n of t h e fi n a n ci al st at e m e nt s.

Pri c e w at er h o u s e C o o p er s, S o ci ét é c o o p ér ati v e L u x e m b o ur g, A pril 2 8, 2 0 2 1
R e pr e s e nt e d b y

F a n n y S er g e nt



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

S t at e m e n t of N e t A s s et s 
 
 

A s a t D e c e m b e r 3 1, 2 0 2 0  

 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

 
 

 N o t e s

          

N a ti xi s A si a 
E q ui t y F u n d ( 1 )

U S D

          

D N C A E m e r gi n g 
E u r o p e E q ui t y 

F u n d ( 1 )

U S D

          

N a ti xi s P a ci fi c 
Ri m E q ui t y 

F u n d ( 1 )

U S D

H a r ri s A s s o ci a t e s 
C o n c e n t r a t e d U. S. 

E q ui t y F u n d

U S D

 

A S S E T S 
 

P o r tf oli o a t c o s t ( 1 4 ) 1 6 7, 7 8 2, 6 0 9 3 3, 6 2 6, 7 0 2 1 3 8, 1 2 9, 5 0 3 9, 4 2 3, 6 8 7

I n v e st m e n t s p o rtf oli o a t m a r k e t v al u e ( 2 ) 2 5 9, 4 3 8, 3 0 5 3 9, 0 5 6, 2 7 0 1 7 6, 7 2 9, 5 8 7 1 2, 0 0 8, 6 6 0

C a s h a t b a n k 4, 7 9 8, 2 7 1 5 1 7, 8 6 8 6, 3 3 9, 5 8 3 5 0 2, 6 2 0

A m o u n t s r e c ei v a bl e o n s al e of i n v e s t m e n t s 1, 5 7 3, 0 3 8 0 1, 5 7 5, 1 3 7 0

A m o u n t s r e c ei v a bl e o n s u b s c ri p ti o n s 4, 7 4 0 1 5, 6 8 8 5 2 2 0

A m o u n t s r e c ei v a bl e o n fi n a n ci al f u t u r e s  
c o n t r a c t s ( 2, 1 0 ) 0 0 0 0

R e c ei v a bl e d u e f r o m t h e s w a p c o u n t e r p a r t y ( 1 1, 1 2 ) 0 0 0 0

I n t e r e s t a n d di vi d e n d s r e c ei v a bl e, n e t 1 7 2, 3 9 6 2 1 0, 8 9 3 1 8 0, 3 3 8 1, 9 8 9

N e t u n r e ali s e d a p p r e ci a ti o n o n fi n a n ci al 
f u t u r e s c o n t r a c t s ( 2, 1 0 ) 0 0 0 0

N e t u n r e ali s e d a p p r e ci a ti o n o n s w a p s ( 2, 1 1 ) 0 0 0 0

N e t u n r e ali s e d a p p r e ci a ti o n o n f o r w a r d 
f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 9 ) 0 0 0 1 5 5

O t h e r r e c ei v a bl e ( 2 ) 0 0 0 0

O t h e r a s s et s ( 2, 8 ) 0 0 0 0
 

T O T A L A S S E T S 2 6 5, 9 8 6, 7 5 0 3 9, 8 0 0, 7 1 9 1 8 4, 8 2 5, 1 6 7 1 2, 5 1 3, 4 2 4
 

L I A B I L I T I E S 
 

A m o u n t s p a y a bl e o n p u r c h a s e of 
i n v e s t m e n t s 0 0 5, 3 7 5, 7 2 8 0

A m o u n t s p a y a bl e o n r e d e m p ti o n s 1 9, 1 9 7 8 4 0 1 4 5, 5 0 1 2 5, 0 0 0

P a y a bl e d u e t o t h e s w a p c o u n t e r p a r t y  ( 1 1, 1 2 ) 0 0 0 0

N e t u n r e ali s e d d e p r e ci a ti o n o n fi n a n ci al 
f u t u r e s c o n t r a c t s ( 2, 1 0 ) 0 0 0 0

N e t u n r e ali s e d d e p r e ci a ti o n o n f o r w a r d 
f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 9 ) 0 0 2, 7 3 7 0

N e t u n r e ali s e d d e p r e ci a ti o n o n s w a p s ( 2, 1 1 ) 0 0 0 0

A m o u n t s p a y a bl e o n fi n a n ci al f u t u r e s 
c o n t r a c t s ( 2, 1 0 ) 0 0 0 0

M a n a g e m e n t c o m mi s si o n p a y a bl e ( 3 ) 1 9 0, 0 3 5 2 1, 2 1 0 1 3 8, 8 8 8 3, 6 7 8

T a x e s a n d e x p e n s e s p a y a bl e ( 7 ) 1, 6 6 8, 9 6 5 6 4, 3 9 7 6 0, 3 1 6 5 2, 0 7 8

O t h e r p a y a bl e ( 2 ) 0 0 0 0

O t h e r li a bili ti e s ( 2, 8 ) 0 0 0 0
 

T O T A L L I A B I L I T I E S 1, 8 7 8, 1 9 7 8 6, 4 4 7 5, 7 2 3, 1 7 0 8 0, 7 5 6
 

T O T A L N E T A S S E T S 2 6 4, 1 0 8, 5 5 3 3 9, 7 1 4, 2 7 2 1 7 9, 1 0 1, 9 9 7 1 2, 4 3 2, 6 6 8
 
            

 
 
 
 
 
 
 
 
 

( 1 ) S e e N ot e 1.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

S t at e m e n t of N e t A s s et s ( c o n ti n u e d ) 
 
 

A s a t D e c e m b e r 3 1, 2 0 2 0 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

 

          

H a r ri s A s s o ci a t e s 
Gl o b al E q ui t y F u n d

U S D

          

H a r ri s A s s o ci a t e s 
U. S. E q ui t y F u n d

U S D

          

L o o mi s S a yl e s 
Gl o b al E m e r gi n g 

M a r k e t s E q ui t y 
F u n d

U S D

          

L o o mi s S a yl e s 
Gl o b al G r o w t h 

E q ui t y F u n d

U S D

          

L o o mi s S a yl e s 
U. S. G r o w t h 
E q ui t y F u n d

U S D

          

L o o mi s S a yl e s 
U. S. E q ui t y 

I n c o m e F u n d ( 1 )

U S D

          

D N C A E u r o p e 
S m all e r C o m p a ni e s 

F u n d ( 1 )

E U R

1, 1 9 1, 8 0 3, 3 9 2 3 2 8, 0 3 7, 0 0 2 1 5, 4 3 0, 8 8 6 3 2 3, 1 6 8, 4 8 8 2, 5 0 4, 7 7 0, 2 2 2 0  1 0 7, 2 6 6, 2 0 9

1, 4 0 2, 0 4 6, 1 3 4 4 0 4, 9 9 7, 5 1 0 2 0, 2 8 2, 1 7 9 4 5 1, 9 7 2, 7 2 4 3, 6 1 1, 9 8 6, 8 4 6 0  1 4 0, 3 1 0, 5 6 5

5 3, 1 2 0, 5 6 7 9, 9 0 3, 1 0 6 3 9 7, 7 5 1 8, 6 4 7, 8 9 7 2 5, 2 6 2, 8 9 2 8 2, 2 6 4 1, 5 8 7, 6 9 0

4, 8 4 3, 6 2 9 0 3 7, 3 6 7 0 0 0 0

5, 1 8 2, 6 8 5 3 6 5, 3 2 1 0 2, 9 6 5, 0 7 2 8, 9 4 5, 9 8 5 0 8 9 5, 2 7 5

0 0 0 0 0 0 0

0 0 1 2 1 0 0 0 0

1 9 1, 4 0 2 1 2 5, 4 8 4 5, 9 0 3 3 4 8, 0 1 7 1, 8 7 8, 0 0 5 5, 0 0 3 3 5 5, 1 3 4

0 0 0 0 0 0 0

0 0 1 6 9, 0 2 0 0 0 0 0

7 8 6 2 0 5, 7 6 2 0 4 3, 1 5 8 4, 7 5 3, 5 0 3 0 0

0 0 0 0 0 0 8 0, 5 2 5

0 0 3, 1 5 9 0 0 0 0

1, 4 6 5, 3 8 5, 2 0 3 4 1 5, 5 9 7, 1 8 3 2 0, 8 9 5, 5 0 0 4 6 3, 9 7 6, 8 6 8 3, 6 5 2, 8 2 7, 2 3 1 8 7, 2 6 7  1 4 3, 2 2 9, 1 8 9

5 0 5, 2 0 4 0 0 2, 3 1 9, 7 6 8 0 0 0

1 3 5, 6 4 9 5 5 6, 2 1 7 0 1, 0 0 4, 6 5 8 4, 8 7 0, 7 2 6 0 0

0 0 0 0 0 0 0

0 0 0 0 0 0 0

0 0 0 0 0 0 2, 7 0 1

0 0 0 0 0 0 0

0 0 0 0 0 0 0

1, 0 7 2, 5 7 6 3 1 8, 8 8 6 6, 7 5 1 1 1 7, 9 2 7 2, 3 8 6, 4 7 7 0 1 3 3, 2 5 1

1, 6 4 1, 7 8 2 1 4 4, 4 5 6 1 1 4, 0 6 1 7 3, 9 6 1 4 3 4, 7 2 8 0 0

0 0 0 0 0 8 7, 2 6 7 0

0 0 0 1 9 6, 7 9 5 0 0 0

3, 3 5 5, 2 1 1 1, 0 1 9, 5 5 9 1 2 0, 8 1 2 3, 7 1 3, 1 0 9 7, 6 9 1, 9 3 1 8 7, 2 6 7 1 3 5, 9 5 2

1, 4 6 2, 0 2 9, 9 9 2 4 1 4, 5 7 7, 6 2 4 2 0, 7 7 4, 6 8 8 4 6 0, 2 6 3, 7 5 9 3, 6 4 5, 1 3 5, 3 0 0 0  1 4 3, 0 9 3, 2 3 7

              

 
 
 
 
 
 
 
 
 

( 1 ) S e e N ot e 1. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

S t at e m e n t of N e t A s s et s ( c o n ti n u e d ) 
 
 

A s a t D e c e m b e r 3 1, 2 0 2 0 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

 

 N o t e s

          

S e e y o n d A si a 
Mi n V ol E q ui t y 
I n c o m e F u n d

U S D

          

T h e m a ti c s A I a n d 
R o b o ti c s F u n d

U S D

          

T h e m a ti c s M e t a 
F u n d

U S D

          

T h e m a ti c s S a f e t y 
F u n d

U S D

 

A S S E T S 
 

P o r tf oli o a t c o s t ( 1 4 ) 9, 9 4 4, 9 0 5 2 3 3, 7 9 7, 3 5 3 4 2 3, 4 7 6, 6 3 2 6 0 0, 9 9 1, 0 4 4

I n v e st m e n t s p o rtf oli o a t m a r k e t v al u e ( 2 ) 1 0, 1 6 7, 3 5 8 3 4 7, 7 0 6, 2 5 7 5 5 7, 8 6 0, 5 8 9 8 0 6, 9 1 4, 2 7 4

C a s h a t b a n k 1 1 3, 0 0 7 2 6, 6 4 4, 4 2 7 1 6, 3 6 2, 8 5 2 1 3, 0 6 4, 3 8 8

A m o u n t s r e c ei v a bl e o n s al e of i n v e s t m e n t s 0 0 2 4 0, 5 6 9 0

A m o u n t s r e c ei v a bl e o n s u b s c ri p ti o n s 0 3, 0 7 8, 0 4 2 5, 9 9 9, 9 9 7 6, 2 6 1, 3 3 6

A m o u n t s r e c ei v a bl e o n fi n a n ci al f u t u r e s  
c o n t r a c t s ( 2, 1 0 ) 0 0 0 0

R e c ei v a bl e d u e f r o m t h e s w a p c o u n t e r p a rt y ( 1 1, 1 2 ) 0 0 0 0

I n t e r e s t a n d di vi d e n d s r e c ei v a bl e, n e t 2 0, 0 2 5 2 1 4, 9 2 0 2 4 6, 7 7 9 4 5 5, 0 7 3

N e t u n r e ali s e d a p p r e ci a ti o n o n fi n a n ci al 
f u t u r e s c o n t r a c t s ( 2, 1 0 ) 0 0 0 0

N e t u n r e ali s e d a p p r e ci a ti o n o n s w a p s  ( 2, 1 1 ) 0 0 0 0

N e t u n r e ali s e d a p p r e ci a ti o n o n f o r w a r d 
f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 9 ) 7 7 6 8 2, 5 2 2 4 6 3, 9 6 2 4 0 7, 6 7 6

O t h e r r e c ei v a bl e ( 2 ) 0 0 0 0

O t h e r a s s et s ( 2, 8 ) 0 0 0 0
 

T O T A L A S S E T S 1 0, 3 0 0, 4 6 7 3 7 8, 3 2 6, 1 6 8 5 8 1, 1 7 4, 7 4 8 8 2 7, 1 0 2, 7 4 7
 

L I A B I L I T I E S 
 

A m o u n t s p a y a bl e o n p u r c h a s e of 
i n v e s t m e n t s 0 0 7 9 5, 0 6 4 1, 0 1 6, 6 5 7

A m o u n t s p a y a bl e o n r e d e m p ti o n s 0 2 8 6, 6 1 5 7 8 0, 7 4 9 6 5 7, 5 5 9

P a y a bl e d u e t o t h e s w a p c o u n t e r p a r t y  ( 1 1, 1 2 ) 0 0 0 0

N e t u n r e ali s e d d e p r e ci a ti o n o n fi n a n ci al 
f u t u r e s c o n t r a c t s ( 2, 1 0 ) 0 0 0 0

N e t u n r e ali s e d d e p r e ci a ti o n o n f o r w a r d 
f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 9 ) 0 0 0 0

N e t u n r e ali s e d d e p r e ci a ti o n o n s w a p s  ( 2, 1 1 ) 0 0 0 0

A m o u n t s p a y a bl e o n fi n a n ci al f u t u r e s 
c o n t r a c t s ( 2, 1 0 ) 0 0 0 0

M a n a g e m e n t c o m mi s si o n p a y a bl e ( 3 ) 1 9 3 4 7, 9 6 4 6 8 0, 7 8 0 6 8 3, 6 0 7

T a x e s a n d e x p e n s e s p a y a bl e ( 7 ) 5 2, 9 4 9 1 4 4, 7 1 1 5 6, 1 4 9 1 2 8, 0 3 9

O t h e r p a y a bl e ( 2 ) 0 0 6 2 2, 2 1 1 0

O t h e r li a bili ti e s ( 2, 8 ) 2, 1 5 8 0 0 0
 

T O T A L L I A B I L I T I E S 5 5, 1 2 6 7 7 9, 2 9 0 2, 9 3 4, 9 5 3 2, 4 8 5, 8 6 2
 

T O T A L N E T A S S E T S 1 0, 2 4 5, 3 4 1 3 7 7, 5 4 6, 8 7 8 5 7 8, 2 3 9, 7 9 5 8 2 4, 6 1 6, 8 8 5
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

S t at e m e n t of N e t A s s et s ( c o n ti n u e d ) 
 
 

A s a t D e c e m b e r 3 1, 2 0 2 0 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

 

          

T h e m a ti c s 
S u b s c ri p ti o n 

E c o n o m y F u n d

U S D

          

T h e m a ti c s W a t e r 
F u n d

U S D

          

V a u g h a n N el s o n 
Gl o b al S mi d C a p 

E q ui t y F u n d ( 1 )

U S D

          

V a u g h a n N el s o n 
U. S. S el e c t E q ui t y 

F u n d

U S D

          

W C M Gl o b al 
E m e r gi n g M a r k e t s 

E q ui t y F u n d

U S D

          

L o o mi s S a yl e s 
Gl o b al C r e di t F u n d

U S D

          

L o o mi s S a yl e s 
Di s ci pli n e d Al p h a 

U. S. C o r p o r a t e 
B o n d F u n d

U S D

1 4 3, 1 0 6, 6 8 5 1 9 6, 7 7 5, 1 0 6 5, 1 3 0, 0 9 1 9 4, 5 8 1, 4 9 7 2 7, 1 9 3, 1 1 0  1 4 8, 6 0 6, 9 0 1  1 4 1, 3 1 3, 9 3 0

1 7 8, 0 0 6, 2 6 0 2 4 2, 8 4 6, 2 6 9 6, 6 1 4, 3 5 7 1 2 0, 0 3 4, 2 7 5 3 8, 6 7 7, 8 4 9  1 6 0, 1 6 4, 1 0 1  1 5 0, 0 8 5, 1 1 5

1, 6 3 1, 2 1 5 4, 4 7 4, 0 6 0 1 6 4, 3 4 6 1, 8 0 4, 6 2 0 3, 9 1 6, 3 3 3 2, 6 7 5, 2 8 4 1, 6 8 7, 2 7 2

2 9 5, 8 4 8 0 3 7, 6 0 1 1, 7 1 1, 3 6 2 0 7 6, 1 4 2 2, 3 2 0, 2 8 0

1, 1 5 6, 8 1 0 2, 5 3 4, 6 5 3 0 0 6 7 3, 3 1 5 1 2 7, 6 8 7 0

0 0 0 0 0 0 0

0 0 0 0 0 0 0

2 3 5, 1 5 9 2 8 9, 2 5 4 2, 0 4 0 4 4, 0 0 0 2 0, 8 2 7 1, 1 3 5, 4 1 3 9 4 2, 1 7 4

0 0 0 0 0 7 2, 8 4 3 4 3 5

0 0 0 0 0 0 0

3 7 1, 5 3 4 3 6 5, 3 5 1 0 1 0 2, 0 7 1 1 8 1 3 0, 0 8 8 0

0 0 0 0 0 0 0

0 0 2 2, 6 7 8 0 4 1, 6 2 0 0 0

1 8 1, 6 9 6, 8 2 6 2 5 0, 5 0 9, 5 8 7 6, 8 4 1, 0 2 2 1 2 3, 6 9 6, 3 2 8 4 3, 3 2 9, 9 6 2 1 6 4, 3 8 1, 5 5 8 1 5 5, 0 3 5, 2 7 6

0 1, 0 8 4, 5 9 6 1 5, 4 5 9 4 9 5, 5 3 7 9, 4 8 8 0 4, 4 3 0, 8 3 2

4 3, 0 1 6 1 2 5, 0 7 3 0 0 6 2, 6 3 1 0 0

0 0 0 0 0 0 0

0 0 0 0 0 0 0

0 0 0 0 0 0 0

0 0 0 0 0 0 0

0 0 0 0 0 0 7 0 8

1 4 4, 2 8 6 2 2 2, 3 9 8 0 1 2 0, 7 5 7 7 8 7 3 6, 2 6 4 4 4, 4 0 1

2 7, 2 9 8 1 1 7, 4 1 7 1 4, 3 6 5 7 3, 0 6 3 1 7 7, 1 4 2 7 9, 4 5 8 4 3, 5 7 8

0 0 0 0 0 0 0

0 0 0 0 0 0 0

2 1 4, 6 0 0 1, 5 4 9, 4 8 4 2 9, 8 2 4 6 8 9, 3 5 7 2 5 0, 0 4 8 1 1 5, 7 2 2 4, 5 1 9, 5 1 9

1 8 1, 4 8 2, 2 2 6 2 4 8, 9 6 0, 1 0 3 6, 8 1 1, 1 9 8 1 2 3, 0 0 6, 9 7 1 4 3, 0 7 9, 9 1 4 1 6 4, 2 6 5, 8 3 6 1 5 0, 5 1 5, 7 5 7

              

 
 

  

 
( 1 ) S e e N ot e 1. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

S t at e m e n t of N e t A s s et s ( c o n ti n u e d ) 
 
 

A s a t D e c e m b e r 3 1, 2 0 2 0 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

 N o t e s

L o o mi s S a yl e s 
I n s ti t u ti o n al 

Gl o b al C o r p o r a t e 
B o n d F u n d

U S D

          

L o o mi s S a yl e s 
I n s ti t u ti o n al Hi g h 

I n c o m e F u n d

U S D

          

L o o mi s S a yl e s 
S h o r t T e r m 

E m e r gi n g M a r k e t s 
B o n d F u n d

U S D

          

L o o mi s S a yl e s 
S t r a t e gi c Al p h a 

B o n d F u n d

U S D

 

A S S E T S 
 

P o r tf oli o a t c o s t ( 1 4 ) 2 4 6, 2 8 5, 6 7 4 1 9, 4 6 5, 5 0 3 1, 0 9 9, 6 8 2, 4 6 1 3 3, 1 8 2, 1 8 6

I n v e st m e n t s p o rtf oli o a t m a r k e t v al u e ( 2 ) 2 5 8, 0 4 6, 8 0 5 1 6, 1 1 5, 5 6 7 1, 1 3 2, 6 6 5, 7 4 0 2 8, 5 0 8, 6 5 0

C a s h a t b a n k 5, 1 8 5, 6 2 6 8 6 8, 6 7 6 1 8, 3 4 5, 7 1 1 1, 6 8 5, 9 3 3

A m o u n t s r e c ei v a bl e o n s al e of i n v e s t m e n t s 1 3 6, 8 7 0 3, 6 7 5, 8 4 5 1 1, 4 7 4, 7 2 5 6, 4 3 8, 3 1 6

A m o u n t s r e c ei v a bl e o n s u b s c ri p ti o n s 8 5 8, 7 6 8 0 1, 2 9 6, 3 6 2 0

A m o u n t s r e c ei v a bl e o n fi n a n ci al f u t u r e s  
c o n t r a c t s ( 2, 1 0 ) 0 0 0 3, 8 4 0

R e c ei v a bl e d u e f r o m t h e s w a p c o u n t e r p a r t y ( 1 1, 1 2 ) 0 0 0 8 0, 3 3 3

I n t e r e s t a n d di vi d e n d s r e c ei v a bl e, n e t 1, 9 9 8, 9 5 4 1 3 3, 7 3 3 1 3, 4 5 5, 0 8 1 2 2 4, 5 2 6

N e t u n r e ali s e d a p p r e ci a ti o n o n fi n a n ci al 
f u t u r e s c o n t r a c t s ( 2, 1 0 ) 1 4 4, 8 0 7 0 0 0

N e t u n r e ali s e d a p p r e ci a ti o n o n s w a p s ( 2, 1 1 ) 0 0 0 8 6, 3 3 1

N e t u n r e ali s e d a p p r e ci a ti o n o n f o r w a r d 
f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 9 ) 2, 9 1 1, 2 3 4 8 8, 5 9 0 1, 4 8 9, 2 1 0 0

O t h e r r e c ei v a bl e ( 2 ) 0 0 0 0

O t h e r a s s et s ( 2, 8 ) 9, 2 1 7 0 0 0
 

T O T A L A S S E T S 2 6 9, 2 9 2, 2 8 1 2 0, 8 8 2, 4 1 1 1, 1 7 8, 7 2 6, 8 2 9 3 7, 0 2 7, 9 2 9
 

L I A B I L I T I E S 
 

A m o u n t s p a y a bl e o n p u r c h a s e of 
i n v e s t m e n t s 2 3 0, 0 0 0 4, 5 4 0, 9 9 5 6, 9 8 6, 0 1 6 6, 4 4 1, 9 2 4

A m o u n t s p a y a bl e o n r e d e m p ti o n s 0 0 8 3 4, 5 7 8 0

P a y a bl e d u e t o t h e s w a p c o u n t e r p a r t y  ( 1 1, 1 2 ) 0 0 0 0

N e t u n r e ali s e d d e p r e ci a ti o n o n fi n a n ci al 
f u t u r e s c o n t r a c t s ( 2, 1 0 ) 0 0 0 4 8 5

N e t u n r e ali s e d d e p r e ci a ti o n o n f o r w a r d 
f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 9 ) 0 0 0 2 6, 7 6 7

N e t u n r e ali s e d d e p r e ci a ti o n o n s w a p s ( 2, 1 1 ) 0 0 0 0

A m o u n t s p a y a bl e o n fi n a n ci al f u t u r e s 
c o n t r a c t s ( 2, 1 0 ) 1 2 0 0 0

M a n a g e m e n t c o m mi s si o n p a y a bl e ( 3 ) 2 3, 7 2 4 0 6 0 8, 2 2 8 1 3, 7 6 9

T a x e s a n d e x p e n s e s p a y a bl e ( 7 ) 3 1 2, 2 8 2 3 9, 8 1 0 2 7 0, 7 3 0 8 8, 6 8 1

O t h e r p a y a bl e ( 2 ) 0 0 0 0

O t h e r li a bili ti e s ( 2, 8 ) 0 0 1, 1 2 2 0
 

T O T A L L I A B I L I T I E S 5 6 6, 0 1 8 4, 5 8 0, 8 0 5 8, 7 0 0, 6 7 4 6, 5 7 1, 6 2 6
 

T O T A L N E T A S S E T S 2 6 8, 7 2 6, 2 6 3 1 6, 3 0 1, 6 0 6 1, 1 7 0, 0 2 6, 1 5 5 3 0, 4 5 6, 3 0 3
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

S t at e m e n t of N e t A s s et s ( c o n ti n u e d ) 
 
 

A s a t D e c e m b e r 3 1, 2 0 2 0 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

 

          

L o o mi s S a yl e s U. S. 
C o r e Pl u s B o n d 

F u n d

U S D

          

L o o mi s S a yl e s 
A si a B o n d Pl u s 

F u n d

U S D

          

O s t r u m E u r o Hi g h 
I n c o m e F u n d

E U R

          

O s t r u m Gl o b al 
I n fl a ti o n F u n d

E U R

          

O s t r u m S h o r t T e r m 
Gl o b al Hi g h 

I n c o m e F u n d

U S D

          

A S G M a n a g e d 
F u t u r e s F u n d

U S D

          

D o r v al L u x 
C o n vi c ti o n s F u n d

E U R

1 9 7, 5 7 7, 4 2 9 4 5, 8 2 8, 8 9 7 2 7 7, 1 1 1, 6 9 2 4 1, 4 1 3, 9 1 4 6 0, 2 1 6, 5 3 1 8 5, 1 6 7, 5 7 7 3, 5 7 0, 2 6 2

2 0 4, 8 8 3, 6 8 9 4 6, 9 2 3, 8 4 4  2 8 5, 3 2 8, 0 0 2 4 4, 0 4 4, 3 1 5 6 4, 8 3 3, 6 5 3 8 5, 3 3 6, 5 4 6 3, 2 4 4, 8 4 4

1 0, 8 4 7, 6 2 1 5 6 6, 8 1 1 1 1, 9 8 2, 1 7 8 1 9 8, 3 5 5 5, 3 7 8, 9 7 5 2 4, 6 6 4, 6 5 0 1 5, 7 4 9

9, 3 6 3, 1 6 0 0 0 0 0 1 0, 9 4 2, 8 2 4 4, 2 0 6

1, 2 9 6, 4 3 2 0 0 4, 2 4 7 9 0, 5 4 4 4 9, 1 6 8 0

0 0 0 1, 4 5 0 0 1, 2 8 8 0

0 0 0 0 0 0 0

9 9 7, 3 6 0 9 4 3, 4 3 3 3, 6 4 9, 1 9 8 9 0, 5 8 0 8 8 2, 8 1 7 1 8, 0 5 0 0

0 0 0 0 0 2, 2 0 4, 0 6 8 0

0 0 0 0 0 0 0

5, 3 2 8 4 6 6 0 5 9 9, 1 2 6 2 8 5, 7 7 8 7 5 4, 4 1 7 0

0 0 7 1, 7 7 5 6, 3 8 9 0 0 0

0 0 0 0 0 1 5, 2 9 0 0

2 2 7, 3 9 3, 5 9 0 4 8, 4 3 4, 5 5 4  3 0 1, 0 3 1, 1 5 3 4 4, 9 4 4, 4 6 2 7 1, 4 7 1, 7 6 7 1 2 3, 9 8 6, 3 0 1 3, 2 6 4, 7 9 9

2 9, 4 3 2, 6 5 7 3 5 6, 7 7 0 1, 0 0 0, 0 0 0 0 0 8 0 1, 4 4 2 0

1 4 6, 3 5 2 0 1, 2 1 2 6, 4 6 1 3 6, 7 4 8 1 7, 5 9 1 4, 2 4 6

0 0 1 5 2, 1 4 6 0 0 0 0

0 0 0 4 2, 8 8 7 0 0 0

0 0 5 6, 4 0 3 0 0 0 0

0 0 9 3 4, 2 2 8 0 0 0 0

0 0 0 0 0 0 0

1 3 0, 3 3 3 2 7 5 1 2 8, 8 3 3 1 0, 1 7 9 2 8, 8 7 1 8 0, 1 3 4 0

3 8, 3 9 0 9 5, 2 8 4 0 0 5 1, 5 7 3 8 4, 2 4 2 3 4, 4 5 3

0 0 0 0 0 0 0

0 2 8, 4 2 7 0 0 0 0 0

2 9, 7 4 7, 7 3 2 4 8 0, 7 5 6 2, 2 7 2, 8 2 2 5 9, 5 2 7 1 1 7, 1 9 2 9 8 3, 4 0 9 3 8, 6 9 9

1 9 7, 6 4 5, 8 5 8 4 7, 9 5 3, 7 9 8 2 9 8, 7 5 8, 3 3 1 4 4, 8 8 4, 9 3 5 7 1, 3 5 4, 5 7 5 1 2 3, 0 0 2, 8 9 2 3, 2 2 6, 1 0 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

S t at e m e n t of N e t A s s et s ( c o n ti n u e d ) 
 
 

A s a t D e c e m b e r 3 1, 2 0 2 0 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

 N o t e s

          

L o o mi s S a yl e s 
Gl o b al M ul ti A s s e t 

I n c o m e F u n d

U S D

          

N a ti xi s M ul ti 
Al p h a F u n d

U S D

          

N a ti xi s E S G 
C o n s e r v a ti v e 

F u n d ( 1 )

E U R

          

N a ti xi s E S G 
D y n a mi c F u n d ( 1 )

E U R

 

A S S E T S 
 

P o r tf oli o a t c o s t ( 1 4 ) 1 8, 4 0 7, 6 0 7 7, 7 8 4, 7 0 3 1 7, 7 5 7, 1 8 2 3 5, 1 2 6, 3 8 5

I n v e st m e n t s p o r tf oli o at m a r k e t v al u e ( 2 ) 2 0, 7 1 8, 1 0 7 7, 9 8 4, 9 5 7 1 8, 1 5 7, 5 9 6 3 6, 4 7 5, 0 8 0

C a s h a t b a n k 8 2 9, 1 4 2 1, 7 3 3, 1 1 3 1 7, 6 3 1 9 1 5, 4 5 5

A m o u n t s r e c ei v a bl e o n s al e of i n v e s t m e n t s 2 6, 0 8 0 0 2 5 2, 8 8 0 0

A m o u n t s r e c ei v a bl e o n s u b s c ri p ti o n s 0 0 9 9 7, 4 2 5 2, 7 8 2, 8 6 6

A m o u n t s r e c ei v a bl e o n fi n a n ci al f u t u r e s  
c o n t r a c t s ( 2, 1 0 ) 0 0 0 0

R e c ei v a bl e d u e f r o m t h e s w a p c o u n t e r p a r t y ( 1 1, 1 2 ) 0 0 0 0

I n t e r e s t a n d di vi d e n d s r e c ei v a bl e, n e t 1 7 6, 1 8 6 0 0 0

N e t u n r e ali s e d a p p r e ci a ti o n o n fi n a n ci al 
f u t u r e s c o n t r a c t s ( 2, 1 0 ) 0 0 0 0

N e t u n r e ali s e d a p p r e ci a ti o n o n s w a p s ( 2, 1 1 ) 0 0 0 0

N e t u n r e ali s e d a p p r e ci a ti o n o n f o r w a r d 
f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 9 ) 5 4, 7 0 7 0 0 0

O t h e r r e c ei v a bl e ( 2 ) 0 0 0 0

O t h e r a s s et s ( 2, 8 ) 4 2, 0 3 4 1 7, 9 7 0 3 1, 8 2 4 2 0, 0 1 5
 

T O T A L A S S E T S 2 1, 8 4 6, 2 5 6 9, 7 3 6, 0 4 0 1 9, 4 5 7, 3 5 6 4 0, 1 9 3, 4 1 6
 

L I A B I L I T I E S 
 

A m o u n t s p a y a bl e o n p u r c h a s e of 
i n v e s t m e n t s 2 4, 0 0 7 0 1, 3 2 9, 2 4 6 3, 3 4 9, 1 0 9

A m o u n t s p a y a bl e o n r e d e m p ti o n s 0 0 2 3 7 2 2

P a y a bl e d u e t o t h e s w a p c o u n t e r p a r t y  ( 1 1, 1 2 ) 0 0 0 0

N e t u n r e ali s e d d e p r e ci a ti o n o n fi n a n ci al 
f u t u r e s c o n t r a c t s ( 2, 1 0 ) 0 0 0 0

N e t u n r e ali s e d d e p r e ci a ti o n o n f o r w a r d 
f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 9 ) 0 3 3 0 0

N e t u n r e ali s e d d e p r e ci a ti o n o n s w a p s ( 2, 1 1 ) 0 0 0 0

A m o u n t s p a y a bl e o n fi n a n ci al f u t u r e s 
c o n t r a c t s ( 2, 1 0 ) 0 0 0 0

M a n a g e m e n t c o m mi s si o n p a y a bl e ( 3 ) 1 4 6 0 1 1, 3 6 0 9, 8 9 1

T a x e s a n d e x p e n s e s p a y a bl e ( 7 ) 4 7, 6 1 2 3 3, 2 7 8 1 5, 1 4 5 1 7, 0 8 3

O t h e r p a y a bl e ( 2 ) 0 0 0 0

O t h e r li a bili ti e s ( 2, 8 ) 0 0 0 0
 

T O T A L L I A B I L I T I E S 7 1, 7 6 5 3 3, 3 1 1 1, 3 5 5, 9 8 8 3, 3 7 6, 1 0 5
 

T O T A L N E T A S S E T S 2 1, 7 7 4, 4 9 1 9, 7 0 2, 7 2 9 1 8, 1 0 1, 3 6 8 3 6, 8 1 7, 3 1 1
 
            

 
 
 
 
 
 
 

 
 
 

( 1 ) S e e N ot e 1.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

S t at e m e n t of N e t A s s et s ( c o n ti n u e d ) 
 
 

A s a t D e c e m b e r 3 1, 2 0 2 0 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

 

          

N a ti xi s E S G 
M o d e r a t e F u n d ( 1 )

E U R

          

C o m bi n e d

E U R

6, 0 7 1, 7 1 0 7, 4 7 6, 3 6 3, 4 8 8

6, 5 0 9, 0 3 2 9, 4 1 2, 3 5 4, 9 4 4

1 0 7, 0 8 2 2 2 0, 9 4 2, 9 2 7

0 4 5, 0 1 5, 2 5 1

4 7, 1 9 8 3 8, 1 5 6, 8 8 8

0 5, 6 4 1

0 6 5, 7 5 5

0 2 4, 9 8 0, 5 3 3

0 1, 9 7 9, 6 1 1

0 2 0 8, 6 9 7

0 1 1, 3 1 9, 0 7 5

0 1 5 8, 6 8 9

2 5, 2 6 7 2 0 1, 3 0 9

6, 6 8 8, 5 7 9 9, 7 5 5, 3 8 9, 3 2 0

1 4 0, 8 0 6 5 8, 8 1 6, 8 1 7

0 7, 9 7 9, 3 5 9

0 1 5 2, 1 4 6

0 4 3, 2 8 3

0 8 3, 2 3 7

0 9 3 4, 2 2 7

0 5 8 8

9 9 3 6, 3 6 1, 0 6 4

1 2, 5 1 9 5, 1 7 1, 3 0 1

0 5 7 9, 8 5 2

0 1 8 6, 7 4 8

1 5 4, 3 1 8 8 0, 3 0 8, 6 2 2

6, 5 3 4, 2 6 1 9, 6 7 5, 0 8 0, 6 9 8

    

 
 

 
 
 

( 1 ) S e e N ot e 1.

6 0



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I   

S t at e m e n t of C h a n g e s i n N e t A s s et s  
 

 

F o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

 

 N o t e s  

          
N a ti xi s A si a 

E q ui t y F u n d ( 1 )

U S D

          
D N C A E m e r gi n g 

E u r o p e E q ui t y 
F u n d ( 1 )

U S D

          
N a ti xi s P a ci fi c 

Ri m E q ui t y 
F u n d ( 1 )

U S D

H a r ri s A s s o ci a t e s 
C o n c e n t r a t e d U. S. 

E q ui t y F u n d

U S D

N E T A S S E T S A T T H E B E G I N N I N G O F T H E 
Y E A R / P E R I O D 1 7 6, 3 0 0, 5 4 8 4 3, 8 4 1, 6 2 7 1 6 9, 5 6 1, 8 4 9 9, 2 4 3, 9 6 8
 
I N C O M E 
Di vi d e n d s, n et ( 2 ) 2, 5 1 5, 9 7 6 1, 4 0 6, 6 9 5 3, 9 7 9, 6 3 6 5 1, 7 4 8

I n t e r e s t o n b o n d s, n e t 0 0 0 0

I n t e r e s t o n S w a p s 0 0 0 0

B a n k i n t e r e st 1 5, 8 7 6 3, 9 3 8 6, 2 6 8 7 8 9

E x t r a o r di n a r y i n c o m e  0 0 0 0

O t h e r i n c o m e ( 8 ) 0 0 0 0
T O T A L I N C O M E  2, 5 3 1, 8 5 2 1, 4 1 0, 6 3 3 3, 9 8 5, 9 0 4 5 2, 5 3 7

E X P E N S E S 

M a n a g e m e n t f e e s ( 3 ) 1, 7 1 6, 3 6 0 2 7 0, 2 9 0 1, 4 4 3, 3 9 6 6 3, 5 3 3

D e p o si t a r y f e e s ( 1 4 ) 1 4 4, 6 3 9 5 1, 3 7 9 6 2, 6 1 0 6, 9 1 6

A u di t f e e s 1 1, 6 0 5 9, 2 8 1 1 2, 4 6 1 1 0, 8 3 2

S u b s c ri pti o n t a x ( 7 ) 2 3, 4 1 6 4, 7 1 2 1 5, 8 1 2 1, 6 0 4

I n t e r e s t p ai d 0 0 0 0

I n t e r e s t p ai d o n S w a p s 0 0 0 0

Di st ri b u ti o n f e e s ( 5 ) 3 3, 9 2 0 1 8, 6 6 5 3 1, 0 2 6 1 1, 8 4 6

P e rf o r m a n c e f e e s ( 4 ) 0 0 0 0

C a pi t al g ai n t a x  1, 1 6 0, 1 0 9 0 0 0

O t h e r c h a r g e s ( 6, 8 ) 5 1, 7 4 6 7 1, 5 8 3 3 5, 5 2 0 3 6, 5 7 6

T O T A L E X P E N S E S 3, 1 4 1, 7 9 5 4 2 5, 9 1 0 1, 6 0 0, 8 2 5 1 3 1, 3 0 7

N E T I N C O M E / ( L O S S ) F R O M I N V E S T M E N T S ( 6 0 9, 9 4 3 ) 9 8 4, 7 2 3 2, 3 8 5, 0 7 9 ( 7 8, 7 7 0 )
 

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n s al e s 
of i n v e s t m e n t s ( 2, 1 4 ) 6 7 3, 3 5 1 ( 8 0 9, 6 4 9 ) 1, 2 0 8, 6 1 2 9 6 6, 0 7 4

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n 
f o r w a r d f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 1 4 ) 0 0 ( 1, 4 6 4 ) 8 2 8

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n 
fi n a n ci al f u t u r e s c o n t r a c t s ( 2, 1 4 ) 0 0 0 0

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n 
f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 1 4 ) ( 1 7 4, 1 5 2 ) ( 1 2, 4 8 9 ) ( 1 0 0, 4 0 2 ) 2, 2 0 3

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n s w a p s  ( 2, 1 4 ) 0 0 0 0

N E T R E A L I S E D P R O F I T / ( L O S S )  ( 1 1 0, 7 4 4 ) 1 6 2, 5 8 5 3, 4 9 1, 8 2 5 8 9 0, 3 3 5
 

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n i n v e s t m e n t s ( 2 ) 5 7, 6 0 8, 1 9 6 ( 3, 5 9 4, 6 4 0 ) 1 1, 1 7 4, 9 5 7 1, 0 9 5, 6 6 3

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n f o r w a r d f o r ei g n e x c h a n g e 
c o n t r a c t s ( 2, 9 ) 0 0 1 3, 3 7 0 1 2

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n fi n a n ci al f u t u r e c o n t r a ct s  ( 2, 1 0 ) 0 0 0 0

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n f o r ei g n e x c h a n g e c o n t r a ct s ( 2 ) ( 1 3, 6 4 9 ) 1, 4 4 1 ( 2 5, 1 6 4 ) 3, 1 3 3

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n s w a p s ( 2, 1 1 ) 0 0 0 0

N E T I N C R E A S E / ( D E C R E A S E ) I N N E T A S S E T S  

A S A R E S U L T O F O P E R A T I O N S 5 7, 4 8 3, 8 0 3 ( 3, 4 3 0, 6 1 4 ) 1 4, 6 5 4, 9 8 8 1, 9 8 9, 1 4 3
 

E V O L U T I O N O F T H E C A P I T A L 

Di vi d e n d di st ri b u ti o n ( 1 8 ) 0 ( 1 2, 9 7 6 ) ( 9 ) 0

S u b s c ri pti o n s of s h a r e s 6 3, 9 6 8, 3 1 1 9 6 7, 5 6 3 1 8, 2 5 6, 6 5 5 1, 9 9 6, 4 8 6

R e d e m p ti o n of s h a r e s ( 3 3, 6 4 4, 1 0 9 ) ( 1, 6 5 1, 3 2 8 ) ( 2 3, 3 7 1, 4 8 6 ) ( 7 9 6, 9 2 9 )

C u r r e n c y T r a n sl a ti o n     
 

N E T A S S E T S A T T H E E N D O F T H E 

Y E A R / P E R I O D 2 6 4, 1 0 8, 5 5 3 3 9, 7 1 4, 2 7 2 1 7 9, 1 0 1, 9 9 7 1 2, 4 3 2, 6 6 8

 

 ( 1 ) S e e N ot e 1.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

S t at e m e n t of C h a n g e s i n N e t A s s et s ( c o nti n u e d ) 
 

F o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

 

          
H a r ri s A s s o ci a t e s 

Gl o b al E q ui t y F u n d

U S D

          
H a r ri s A s s o ci a t e s 
U. S. E q ui t y F u n d

U S D

          
L o o mi s S a yl e s 

Gl o b al E m e r gi n g 
M a r k e t s E q ui t y 

F u n d

U S D

          
L o o mi s S a yl e s 
Gl o b al G r o w t h 

E q ui t y F u n d

U S D

          
L o o mi s S a yl e s 

U. S. G r o w t h 
E q ui t y F u n d

U S D

          
L o o mi s S a yl e s 

U. S. E q ui t y 
I n c o m e F u n d ( 1 )

U S D

          
D N C A E u r o p e 

S m all e r C o m p a ni e s 
F u n d ( 1 )

E U R

1, 7 2 1, 4 4 2, 8 8 2 4 3 7, 7 1 8, 4 4 6 1 0, 9 3 1, 2 8 5 2 5 7, 7 2 6, 9 5 0 2, 4 3 2, 1 3 9, 1 5 0 7 2, 3 8 7, 5 4 0  1 5 5, 6 9 1, 1 4 7

1 5, 3 0 7, 4 5 7 2, 9 2 7, 4 1 9 1 1 7, 6 9 1 2, 5 3 4, 5 9 5 1 6, 4 9 7, 4 7 9 3 6 7, 3 2 3 1, 6 6 1, 9 7 4

0 0 0 0 0 0 0

0 0 2, 3 9 7 0 0 0 0

1 1 9, 5 1 9 4 3, 8 6 5 2, 3 5 5 1 2, 3 4 9 8 3, 1 9 2 2, 9 3 4 0

0 0 0 0 0 0 5 3 7

0 0 0 0 0 0 5 6, 4 8 9

1 5, 4 2 6, 9 7 6 2, 9 7 1, 2 8 4 1 2 2, 4 4 3 2, 5 4 6, 9 4 4 1 6, 5 8 0, 6 7 1 3 7 0, 2 5 7 1, 7 1 9, 0 0 0

1 1, 2 8 0, 5 3 3 3, 3 7 3, 5 0 4 4 8, 1 0 2 1, 0 1 8, 1 6 8 2 3, 1 7 1, 4 1 7 1 9 0, 3 3 7 1, 2 8 3, 7 4 0

3 2 7, 9 9 1 6 8, 1 6 6 7, 4 1 4 8 8, 1 6 4 3 8 6, 7 3 1 1 7, 4 0 5 9 8, 8 8 8

6 9, 9 3 8 3 2, 1 9 4 1 1, 7 2 3 2 4, 5 9 4 7 3, 3 2 6 2, 6 0 4 1 3, 8 8 9

1 7 2, 6 9 6 6 9, 0 8 2 1, 2 6 6 3 7, 6 9 8 6 5 2, 3 8 8 5, 4 3 9 4 8, 7 2 1

0 0 2 2 8 1, 4 4 2 2 0, 5 9 6 0 0

0 0 2 1, 4 1 6 0 0 0 0

1 5 8, 4 8 7 8 6, 9 4 7 5, 6 4 6 3 6, 2 4 5 3 1 6, 9 0 0 6, 2 7 2 2 5, 7 9 5

0 0 0 0 0 0 0

1, 1 1 6, 0 0 7 0 1 1 1, 4 5 0 0 0 0 0

2 1 7, 5 9 6 7 8, 0 7 7 1 0, 9 1 6 2 4 4, 4 4 2 3 3 6, 2 8 0 4 5, 5 6 9 0
1 3, 3 4 3, 2 4 8 3, 7 0 7, 9 7 0 2 1 8, 1 6 1 1, 4 5 0, 7 5 3 2 4, 9 5 7, 6 3 8 2 6 7, 6 2 6 1, 4 7 1, 0 3 3

2, 0 8 3, 7 2 8 ( 7 3 6, 6 8 6 ) ( 9 5, 7 1 8 ) 1, 0 9 6, 1 9 1 ( 8, 3 7 6, 9 6 7 ) 1 0 2, 6 3 1 2 4 7, 9 6 7

( 5 7 2, 3 1 0 ) 3 3, 4 3 3, 6 3 6 1, 0 3 0, 6 5 7 1 4, 6 2 2, 5 6 3 1 7 5, 3 6 4, 8 7 7 7, 2 9 4, 6 7 2 2, 0 5 5, 9 1 0

1 9, 9 7 4 4, 1 4 5, 4 4 3 0 1, 0 9 5, 9 7 5 2 8, 6 4 7, 3 5 6 7 2, 2 7 8 ( 6 6, 3 1 3 )

0 0 0 0 0 0 0

( 1 1 8, 4 3 8 ) ( 6 7, 2 4 1 ) ( 8, 1 4 5 ) 1, 9 8 1, 6 9 9 ( 1 0 0, 8 9 8 ) 7, 8 7 7 ( 1 0 6, 4 8 5 )

0 0 5 7, 4 3 1 0 0 0 0

1, 4 1 2, 9 5 4 3 6, 7 7 5, 1 5 2 9 8 4, 2 2 5 1 8, 7 9 6, 4 2 8 1 9 5, 5 3 4, 3 6 8 7, 4 7 7, 4 5 8 2, 1 3 1, 0 7 9

1 2, 2 4 5, 0 1 5 1 2, 2 5 0, 8 0 4 3, 9 7 1, 4 6 5 1 0 1, 5 0 5, 4 7 6 6 3 3, 0 2 7, 1 7 4 ( 7, 7 7 5, 1 5 1 ) 4, 9 5 8, 0 7 6

( 3, 0 3 3 ) ( 2 7 5, 9 6 7 ) 0 ( 7 2, 3 3 3 ) ( 3 5 4, 3 0 8 ) ( 5 2, 9 1 2 ) 1 4, 8 9 0

0 0 0 0 0 0 0

2 0, 3 1 4 ( 2 4 1 ) ( 4 ) 3, 8 9 8 3, 9 1 8 ( 3 9 ) ( 5, 6 6 0 )

0 0 1 1 8, 8 8 6 0 0 0 0

1 3, 6 7 5, 2 5 0 4 8, 7 4 9, 7 4 8 5, 0 7 4, 5 7 2 1 2 0, 2 3 3, 4 6 9 8 2 8, 2 1 1, 1 5 2 ( 3 5 0, 6 4 4 ) 7, 0 9 8, 3 8 5

( 1, 0 1 2, 3 9 3 ) 0 0 ( 6 1, 9 4 6 ) ( 1, 1 7 8, 6 1 7 ) ( 9 6 ) ( 1 0 3 )

3 0 8, 8 0 1, 5 0 9 1 8 2, 5 1 9, 4 3 7 4, 7 6 8, 8 3 1 2 3 4, 7 6 1, 4 9 6 1, 6 8 3, 1 2 0, 2 1 9 2, 7 7 2, 6 8 9 3 0, 1 2 8, 7 2 9

( 5 8 0, 8 7 7, 2 5 6 ) ( 2 5 4, 4 1 0, 0 0 7 ) 0 ( 1 5 2, 3 9 6, 2 1 0 ) ( 1, 2 9 7, 1 5 6, 6 0 4 ) ( 7 4, 8 0 9, 4 8 9 ) ( 4 9, 8 2 4, 9 2 1 )

       

1, 4 6 2, 0 2 9, 9 9 2 4 1 4, 5 7 7, 6 2 4 2 0, 7 7 4, 6 8 8 4 6 0, 2 6 3, 7 5 9 3, 6 4 5, 1 3 5, 3 0 0 0  1 4 3, 0 9 3, 2 3 7

 

( 1 ) S e e N o t e 1.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

S t at e m e n t of C h a n g e s i n N e t A s s et s ( c o nti n u e d ) 
 

F o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

 

 N o t e s  

          
S e e y o n d A si a 
Mi n V ol E q ui t y 
I n c o m e F u n d

U S D

          
T h e m a ti c s A I a n d 

R o b o ti c s F u n d

U S D

          
T h e m a ti c s M e t a 

F u n d

U S D

          
T h e m a ti c s S a f e t y 

F u n d

U S D

N E T A S S E T S A T T H E B E G I N N I N G O F T H E 
Y E A R / P E R I O D 6 1, 5 6 3, 3 7 8 1 1 5, 7 3 2, 6 1 7 1 2 5, 7 0 0, 3 7 6 2 7 4, 5 6 3, 6 6 5
 
I N C O M E 
Di vi d e n d s, n et ( 2 ) 1, 7 5 3, 9 8 8 1, 2 6 0, 3 1 2 1, 9 8 9, 6 3 3 1, 7 4 5, 6 2 0

I n t e r e s t o n b o n d s, n e t 0 0 0 0

I n t e r e s t o n S w a p s 0 0 0 0

B a n k i n t e r e st 6 3 4 1 4, 1 2 8 1 0, 6 5 4 2 4, 3 6 5

E x t r a o r di n a r y i n c o m e 0 0 0 0

O t h e r i n c o m e ( 8 ) 0 0 0 0

T O T A L I N C O M E 1, 7 5 4, 6 2 2 1, 2 7 4, 4 4 0 2, 0 0 0, 2 8 7 1, 7 6 9, 9 8 5
E X P E N S E S 

M a n a g e m e n t f e e s ( 3 ) 2 1 7 2, 8 0 0, 6 8 7 4, 5 3 4, 6 3 0 5, 4 4 2, 5 6 7

D e p o si t a r y f e e s ( 1 4 ) 2 8, 0 1 5 6 5, 4 8 1 7 9, 3 7 0 1 0 5, 1 4 4

A u di t f e e s  9, 0 9 3 1 7, 0 2 0 1 5, 7 4 7 1 9, 2 6 8

S u b s c ri pti o n t a x ( 7 ) 3, 2 9 2 5 9, 8 1 8 1 2 1, 8 8 8 1 1 3, 2 9 6

I n t e r e s t p ai d 2, 0 2 2 8 5 0 5 4 1 7

I n t e r e s t p ai d o n S w a p s 0 0 0 0

Di st ri b u ti o n f e e s ( 5 ) 1 0, 2 6 7 8 7, 4 3 4 1 5 4, 8 5 8 1 2 9, 3 6 8

P e rf o r m a n c e f e e s ( 4 ) 0 0 0 0

C a pi t al g ai n t a x 9 5, 4 7 0 0 0 0

O t h e r c h a r g e s ( 6, 8 ) 1 2 4, 7 2 5 1 8 0, 1 6 9 8 6, 6 6 7 2 3 0, 0 8 1
T O T A L E X P E N S E S 2 7 3, 1 0 1 3, 2 1 0, 6 1 7 4, 9 9 3, 6 6 5 6, 0 4 0, 1 4 1

N E T I N C O M E / ( L O S S ) F R O M I N V E S T M E N T S 1, 4 8 1, 5 2 1 ( 1, 9 3 6, 1 7 7 ) ( 2, 9 9 3, 3 7 8 ) ( 4, 2 7 0, 1 5 6 )
 

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n s al e s 
of i n v e s t m e n t s ( 2, 1 4 ) ( 7, 4 5 7, 4 8 5 ) 1 3, 4 9 1, 4 8 2 1, 4 2 1, 6 8 7 3 4, 2 4 7, 9 9 0

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n 
f o r w a r d f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 1 4 ) ( 2, 3 1 2 ) 1 4, 2 8 9, 0 5 4 8, 6 7 7, 4 7 5 8, 8 6 5, 3 7 2

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n 
fi n a n ci al f u t u r e s c o n t r a c t s ( 2, 1 4 ) 0 5 1, 7 9 2 0 4, 0 0 8

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n 
f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 1 4 ) ( 1 2, 1 4 1 ) ( 1 8 3, 6 0 0 ) ( 1 0 6, 5 5 1 ) ( 1 8 7, 1 3 2 )

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n s w a p s  ( 2, 1 4 ) 0 0 0 0

N E T R E A L I S E D P R O F I T / ( L O S S )  ( 5, 9 9 0, 4 1 7 ) 2 5, 7 1 2, 5 5 1 6, 9 9 9, 2 3 3 3 8, 6 6 0, 0 8 2
 

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n i n v e s t m e n t s ( 2 ) ( 9 2 5, 6 5 7 ) 9 6, 9 7 2, 2 5 9  1 1 8, 6 7 6, 9 4 3 1 7 7, 0 6 1, 7 0 6

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n f o r w a r d f o r ei g n e x c h a n g e 
c o n t r a c t s ( 2, 9 ) ( 8 7 ) 6 8 2, 3 3 1 4 2 5, 3 8 8 3 9 9, 1 5 0

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n fi n a n ci al f u t u r e c o n t r a ct s  ( 2, 1 0 ) 0 0 0 0

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n f o r ei g n e x c h a n g e c o n t r a ct s ( 2 ) ( 1, 2 1 5 ) ( 1, 5 6 0 ) ( 3, 0 5 3 ) ( 1 9, 0 9 3 )

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n s w a p s ( 2, 1 1 ) 0 0 0 0

N E T I N C R E A S E / ( D E C R E A S E ) I N N E T A S S E T S  

A S A R E S U L T O F O P E R A T I O N S ( 6, 9 1 7, 3 7 6 ) 1 2 3, 3 6 5, 5 8 1 1 2 6, 0 9 8, 5 1 1 2 1 6, 1 0 1, 8 4 5
 

E V O L U T I O N O F T H E C A P I T A L 

Di vi d e n d di st ri b u ti o n ( 1 8 ) ( 6 0 5 ) 0 0 0

S u b s c ri pti o n s of s h a r e s 5, 4 2 7 3 1 6, 7 5 6, 7 7 9 5 0 5, 6 4 5, 7 4 7 5 5 3, 4 5 4, 6 9 8

R e d e m p ti o n of s h a r e s ( 4 4, 4 0 5, 4 8 3 ) ( 1 7 8, 3 0 8, 0 9 9 ) ( 1 7 9, 2 0 4, 8 3 9 ) ( 2 1 9, 5 0 3, 3 2 3 )

C u r r e n c y T r a n sl a ti o n     

 

N E T A S S E T S A T T H E E N D O F T H E 

Y E A R / P E R I O D 1 0, 2 4 5, 3 4 1 3 7 7, 5 4 6, 8 7 8 5 7 8, 2 3 9, 7 9 5 8 2 4, 6 1 6, 8 8 5
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

S t at e m e n t of C h a n g e s i n N e t A s s et s ( c o nti n u e d ) 
 

F o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

 

          
T h e m a ti c s 

S u b s c ri p ti o n 
E c o n o m y F u n d

U S D

          
T h e m a ti c s W a t e r 

F u n d

U S D

          
V a u g h a n N el s o n 
Gl o b al S mi d C a p 

E q ui t y F u n d ( 1 )

U S D

          
V a u g h a n N el s o n 

U. S. S el e c t E q ui t y 
F u n d

U S D

          
W C M Gl o b al 

E m e r gi n g M a r k e t s 
E q ui t y F u n d

U S D

          
L o o mi s S a yl e s 

Gl o b al C r e di t F u n d

U S D

          
L o o mi s S a yl e s 

Di s ci pli n e d Al p h a 
U. S. C o r p o r a t e 

B o n d F u n d

U S D

1 0, 0 6 1, 4 7 2 1 4 8, 3 0 5, 4 5 7 – 1 5 2, 7 9 8, 6 6 5 2 1, 7 6 4, 2 7 9 1 2 3, 8 0 4, 0 3 7 1 3 4, 0 0 1, 3 2 0

3 4 7, 5 0 1 2, 3 1 8, 4 5 3 3 3, 1 4 2 1, 2 5 9, 4 5 5 2 0 2, 3 8 1 0 0

0 0 0 0 0 3, 4 8 0, 2 7 5 3, 9 5 2, 1 7 5

0 0 0 0 0 0 0

2 2 9, 9 6 2 1 2 8, 0 6 1 1 1 3 0 7, 4 3 5

0 0 0 0 0 0 0

0 0 1 4, 8 5 8 0 0 0 0
3 4 7, 5 2 3 2, 3 2 8, 4 1 5 4 8, 0 1 2 1, 2 6 7, 5 1 6 2 0 2, 4 9 4 3, 4 8 0, 2 7 5 3, 9 5 9, 6 1 0

7 5 9, 6 8 9 2, 0 5 5, 7 5 3 1 4 1, 3 4 3, 1 1 3 2 0, 8 4 7 4 5 8, 4 1 4 3 3 9, 5 8 4

2 4, 4 5 9 5 8, 4 7 0 8, 3 9 6 2 0, 5 8 3 2 5, 7 7 1 6 6, 0 5 6 6 6, 0 3 6

1 3, 7 1 8 1 4, 1 2 0 9, 3 2 2 1 1, 7 3 6 1 4, 2 9 3 1 9, 7 9 6 9, 2 9 3

1 4, 8 7 1 4 3, 0 3 7 4 3 1 1 6, 1 1 3 4, 6 6 2 1 4, 3 6 9 1 4, 3 4 1

3 2 6 5 7 9 0 0 2 8 4 0 0

0 0 0 0 0 0 0

4 6, 7 6 9 8 1, 2 1 7 4, 5 4 9 1 8, 0 3 6 2 4, 4 0 8 2 4, 2 4 2 6, 5 8 4

0 0 0 0 0 0 0

0 0 0 0 9 0, 2 7 6 0 0

9 1, 1 0 4 1 5 3, 9 1 9 0 2 5, 0 8 1 1 1, 0 2 2 4 3, 5 3 9 6, 0 3 4

9 5 0, 9 3 6 2, 4 0 7, 0 9 5 2 2, 7 1 2 1, 4 3 4, 6 6 2 1 9 1, 5 6 3 6 2 6, 4 1 6 4 4 1, 8 7 2

( 6 0 3, 4 1 3 ) ( 7 8, 6 8 0 ) 2 5, 3 0 0 ( 1 6 7, 1 4 6 ) 1 0, 9 3 1 2, 8 5 3, 8 5 9 3, 5 1 7, 7 3 8

3, 4 1 8, 3 2 5 2, 1 1 5, 1 9 7 2 9 1, 6 6 6 1, 6 5 9, 3 4 4 7 1 4, 5 6 2 5, 3 1 0, 6 3 9 8, 5 3 8, 1 7 7

7, 9 6 5, 7 8 9 6, 3 1 5, 6 9 5 0 1, 5 0 6, 8 5 8 4 2 0 2, 9 5 6, 2 2 4 0

0 0 0 0 0 ( 6 2 8, 0 4 3 ) ( 3 5 1, 0 5 5 )

( 5 7, 7 0 6 ) ( 2 6, 5 8 7 ) 1, 0 1 0 6, 9 8 6 1 2, 9 4 2 1 8, 0 6 3 0

0 0 0 0 0 0 0

1 0, 7 2 2, 9 9 5 8, 3 2 5, 6 2 5 3 1 7, 9 7 6 3, 0 0 6, 0 4 2 7 3 8, 8 5 5  1 0, 5 1 0, 7 4 2  1 1, 7 0 4, 8 6 0

3 4, 8 6 0, 2 2 3 2 7, 7 1 5, 7 8 7 1, 4 8 4, 2 6 6 9, 3 5 8, 2 0 0 9, 8 2 4, 8 6 9 7, 2 3 3, 0 8 8 3, 9 5 4, 9 3 1

3 7 1, 4 9 7 1 7 0, 9 4 3 0 ( 6 2, 1 1 3 ) 1 8 2 4, 7 0 1 0

0 0 0 0 0 1 3 7, 0 1 1 ( 4 2, 0 5 4 )

1, 3 4 2 3, 4 2 3 ( 4 4 ) ( 8 6 2 ) 7 1 2, 5 9 1 0

0 0 0 0 0 0 0

4 5, 9 5 6, 0 5 7 3 6, 2 1 5, 7 7 8 1, 8 0 2, 1 9 8 1 2, 3 0 1, 2 6 7 1 0, 5 6 3, 8 1 3 1 7, 9 0 8, 1 3 3  1 5, 6 1 7, 7 3 7

0 ( 2 2, 4 4 8 ) 0 0 0 ( 3 0 5, 7 9 3 ) 0

1 4 4, 1 6 9, 1 0 4 1 7 0, 0 1 9, 0 8 0 5, 0 0 9, 0 0 0 3 0, 4 3 1, 0 2 0 1 0, 9 5 3, 1 9 2 5 6, 3 1 9, 8 1 1 8 9 6, 7 0 0

( 1 8, 7 0 4, 4 0 7 ) ( 1 0 5, 5 5 7, 7 6 4 ) 0 ( 7 2, 5 2 3, 9 8 1 ) ( 2 0 1, 3 7 0 ) ( 3 3, 4 6 0, 3 5 2 ) 0

       

1 8 1, 4 8 2, 2 2 6 2 4 8, 9 6 0, 1 0 3 6, 8 1 1, 1 9 8 1 2 3, 0 0 6, 9 7 1 4 3, 0 7 9, 9 1 4 1 6 4, 2 6 5, 8 3 6 1 5 0, 5 1 5, 7 5 7
              

 

 
( 1 ) S e e N ot e 1. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

S t at e m e n t of C h a n g e s i n N e t A s s et s ( c o nti n u e d ) 
 

F o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

 

 N o t e s  

L o o mi s S a yl e s 
I n s ti t u ti o n al Gl o b al 

C o r p o r a t e B o n d 
F u n d

U S D

          
L o o mi s S a yl e s 

I n s ti t u ti o n al Hi g h 
I n c o m e F u n d

U S D

L o o mi s S a yl e s 
S h o r t T e r m 

E m e r gi n g M a r k e t s 
B o n d F u n d

U S D

          
L o o mi s S a yl e s 

S t r a t e gi c Al p h a 
B o n d F u n d

U S D

N E T A S S E T S A T T H E B E G I N N I N G O F T H E 
Y E A R / P E R I O D 6 1 1, 0 9 8, 7 9 4 1 6, 8 1 8, 2 7 7  1, 2 1 3, 5 7 9, 0 8 8 3 2, 0 8 3, 5 7 4
 
I N C O M E 

Di vi d e n d s, n et ( 2 ) 0 1 9, 1 0 8 0 2 1, 9 3 7

I n t e r e s t o n b o n d s, n e t 3, 7 6 4, 3 9 2 4 0 0, 7 6 3 4 7, 3 3 7, 3 7 4 1, 7 6 8, 0 1 8

I n t e r e s t o n S w a p s 0 0 0 1 3 8, 1 8 4

B a n k i n t e r e st 4, 3 7 7 1, 0 1 6 7 3, 8 9 3 4, 2 5 4

E x t r a o r di n a r y i n c o m e 0 0 0 1, 2 7 6

O t h e r i n c o m e ( 8 ) 0 0 0 0

T O T A L I N C O M E 3, 7 6 8, 7 6 9 4 2 0, 8 8 7  4 7, 4 1 1, 2 6 7 1, 9 3 3, 6 6 9

E X P E N S E S 

M a n a g e m e n t f e e s ( 3 ) 1 8 9, 5 6 1 4 7, 5 5 2 7, 5 8 2, 1 6 4 2 2 6, 2 4 5

D e p o si t a r y f e e s ( 1 4 ) 8 8, 1 3 2 3, 6 4 5 2 8 7, 1 4 2 3 9, 3 1 8

A u di t f e e s 2 1, 5 5 2 1 2, 2 9 6 3 7, 4 3 4 1 5, 8 3 4

S u b s c ri pti o n t a x ( 7 ) 1 4, 8 9 6 1, 4 5 1 1 9 6, 4 0 0 6, 3 7 5

I n t e r e s t p ai d 2 8 2 5 0 1 1, 1 7 0

I n t e r e s t p ai d o n S w a p s 0 0 0 1 2, 2 2 7

Di st ri b u ti o n f e e s ( 5 ) 2 7, 5 7 2 6, 4 1 4 1 2 3, 5 8 5 1 7, 7 3 1

P e rf o r m a n c e f e e s ( 4 ) 0 0 0 0

C a pi t al g ai n t a x 0 0 0 0

O t h e r c h a r g e s ( 6, 8 ) 3 9, 5 9 8 2 6, 4 1 2 9 9, 1 7 3 4 6, 0 6 6

T O T A L E X P E N S E S 3 8 1, 3 3 9 9 7, 7 9 5 8, 3 2 5, 8 9 8 3 7 4, 9 6 6
N E T I N C O M E / ( L O S S ) F R O M I N V E S T M E N T S 3, 3 8 7, 4 3 0 3 2 3, 0 9 2  3 9, 0 8 5, 3 6 9 1, 5 5 8, 7 0 3
 

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n s al e s 
of i n v e s t m e n t s ( 2, 1 4 ) 2 5, 7 6 8, 5 6 4 ( 5, 3 0 3, 2 3 7 ) ( 2 2, 8 7 0, 9 2 8 ) ( 1 4 7, 8 6 7 )

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n 
f o r w a r d f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 1 4 ) ( 1, 2 0 9, 5 2 0 ) 2 1 0, 2 6 5 3 2, 2 8 8, 2 3 5 ( 4 6, 1 3 0 )

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n 
fi n a n ci al f u t u r e s c o n t r a c t s ( 2, 1 4 ) 1 1 9, 4 4 1 0 0 1 9 4, 1 2 4

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n 
f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 1 4 ) ( 5 0, 8 3 2 ) 6 9, 4 1 9 ( 7 3, 3 3 3 ) ( 1, 3 5 4, 6 4 8 )

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n s w a p s  ( 2, 1 4 ) 0 0 0 1 8 7, 9 5 2

N E T R E A L I S E D P R O F I T / ( L O S S )  2 8, 0 1 5, 0 8 3 ( 4, 7 0 0, 4 6 1 ) 4 8, 4 2 9, 3 4 3 3 9 2, 1 3 4
 

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n i n v e s t m e n t s ( 2 ) ( 1 3, 8 7 1, 3 4 0 ) 4, 2 7 6, 3 9 3 1 2, 5 2 6, 8 5 5 1, 9 1 1, 4 0 2

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n f o r w a r d f o r ei g n e x c h a n g e 
c o n t r a c t s ( 2, 9 ) 1, 0 0 8, 0 5 1 ( 9 2, 5 8 3 ) ( 5, 1 0 3, 5 6 8 ) 5, 7 9 1

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n fi n a n ci al f u t u r e c o n t r a ct s  ( 2, 1 0 ) 5 7 3, 1 1 0 0 0 ( 4 2 0 )

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n f o r ei g n e x c h a n g e c o n t r a ct s ( 2 ) ( 1 7, 6 5 7 ) ( 2 0 ) 2, 4 8 1 5 4, 4 3 5

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n s w a p s ( 2, 1 1 ) 0 0 0 9 1, 6 6 6

N E T I N C R E A S E / ( D E C R E A S E ) I N N E T A S S E T S  

A S A R E S U L T O F O P E R A T I O N S 1 5, 7 0 7, 2 4 7 ( 5 1 6, 6 7 1 )  5 5, 8 5 5, 1 1 1 2, 4 5 5, 0 0 8
 

E V O L U T I O N O F T H E C A P I T A L 

Di vi d e n d di st ri b u ti o n ( 1 8 ) 0 0 ( 5, 0 7 3, 3 3 7 ) ( 7, 6 0 8 )

S u b s c ri pti o n s of s h a r e s 2 1 8, 1 6 0, 7 0 8 2  5 9 2, 1 2 2, 6 0 9 2, 7 7 5, 6 6 7

R e d e m p ti o n of s h a r e s ( 5 7 6, 2 4 0, 4 8 6 ) ( 2 ) ( 6 8 6, 4 5 7, 3 1 6 ) ( 6, 8 5 0, 3 3 8 )

C u r r e n c y T r a n sl a ti o n     

 

N E T A S S E T S A T T H E E N D O F T H E 

Y E A R / P E R I O D 2 6 8, 7 2 6, 2 6 3 1 6, 3 0 1, 6 0 6  1, 1 7 0, 0 2 6, 1 5 5 3 0, 4 5 6, 3 0 3
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

S t at e m e n t of C h a n g e s i n N e t A s s et s ( c o nti n u e d ) 
 

F o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

 

L o o mi s S a yl e s 
S u s t ai n a bl e 

Gl o b al C o r p o r a t e 
B o n d F u n d ( 1 )

U S D

          
L o o mi s S a yl e s
 U. S. C o r e Pl u s 

B o n d F u n d

U S D

          
L o o mi s S a yl e s 

A si a B o n d
 Pl u s F u n d

U S D

          
O s t r u m E u r o Hi g h 

I n c o m e F u n d

E U R

          
O s t r u m Gl o b al 
I n fl a ti o n F u n d

E U R

          
O s t r u m S h o r t 

T e r m Gl o b al Hi g h 
I n c o m e F u n d

U S D

          
A S G M a n a g e d 
F u t u r e s F u n d

U S D

1 0 5, 7 5 7, 8 3 6 9 1, 3 9 3, 1 5 7  4 4, 8 4 4, 6 7 5 3 3 6, 7 9 7, 2 7 5 3 2, 7 0 6, 5 1 4 8 3, 0 9 0, 7 0 5  2 1 6, 9 9 7, 7 7 2

0 0 0 0 0 0 0

2, 1 0 7, 4 5 2 3, 2 1 4, 8 7 3 3, 7 9 6, 3 0 4 1 1, 3 4 0, 3 5 3 1 6 0, 3 0 6 2, 0 5 1, 9 5 5 1, 1 7 7, 4 7 5

0 0 0 1 3 3, 2 2 8 0 0 0

2, 1 9 3 9, 2 3 1 5 3 0 0 0 3 6, 6 0 2

0 0 0 0 0 0 0

0 0 0 0 3, 9 3 3 0 0

2, 1 0 9, 6 4 5 3, 2 2 4, 1 0 4 3, 7 9 6, 3 5 7 1 1, 4 7 3, 5 8 1 1 6 4, 2 3 9 2, 0 5 1, 9 5 5 1, 2 1 4, 0 7 7

6 6, 6 9 1 1, 2 6 9, 3 9 7 7 6 3 1, 5 2 8, 9 3 5 1 5 5, 8 7 1 3 9 0, 5 7 3 9 7 2, 0 5 1

3 8, 8 9 8 6 7, 2 6 5 1 4, 3 5 1 6 6, 8 0 8 3 0, 4 6 4 3 4, 1 9 0 3 8 6, 2 6 0

3, 6 0 1 1 4, 7 1 0 1 2, 6 7 1 2 4, 6 2 3 8, 0 9 9 1 4, 2 7 5 2 2, 7 5 3

7, 7 8 0 3 2, 0 0 4 4, 4 2 3 4 0, 2 5 3 6, 4 5 3 9, 8 6 0 1 7, 9 8 3

0 0 0 1, 2 9 9 0 9 3 9 5

0 0 0 3 4 5, 3 2 6 0 0 0

6, 9 6 5 1 8, 8 9 3 7, 5 1 2 2 7, 7 5 1 1 2, 6 1 4 1 9, 8 1 1 2 5, 8 2 7

0 0 0 0 0 0 0

0 0 0 0 0 0 0

1 1 6, 0 4 4 8, 6 5 4 7 4, 9 9 0 7, 2 1 1 0 5 1, 7 8 9 2 2 5, 9 8 6

2 3 9, 9 7 9 1, 4 1 0, 9 2 3 1 1 4, 7 1 0 2, 0 4 2, 2 0 6 2 1 3, 5 0 1 5 2 0, 5 9 1 1, 6 5 0, 9 5 5
1, 8 6 9, 6 6 6 1, 8 1 3, 1 8 1 3, 6 8 1, 6 4 7 9, 4 3 1, 3 7 5 ( 4 9, 2 6 2 ) 1, 5 3 1, 3 6 4 ( 4 3 6, 8 7 8 )

1, 5 4 2, 2 4 2 4, 2 2 3, 6 1 3 ( 1, 7 5 8, 1 2 3 ) ( 3, 0 3 0, 3 4 6 ) 3 7 3, 3 9 3 ( 1, 0 0 8, 9 7 3 ) ( 1, 0 9 2, 5 8 0 )

( 5, 6 9 0 ) 3 4, 7 9 7 6 1 9 1, 5 6 0, 9 7 7 2, 7 2 8, 5 9 3 ( 3 5 3, 5 9 4 ) 8, 5 2 7, 2 6 6

( 5 4 4, 0 4 1 ) 0 0 3 4, 0 0 0 ( 1, 9 8 4, 0 8 9 ) 1 7, 5 6 9 3, 9 6 7, 2 8 8

( 3, 6 2 2 ) ( 5, 9 4 5 ) ( 9 5 8 ) ( 3 7 9, 6 7 5 ) 2 4 3, 1 7 7 1, 4 7 0, 3 3 3 2, 8 3 6

0 0 0 1, 8 3 9, 3 9 2 0 0 0

2, 8 5 8, 5 5 5 6, 0 6 5, 6 4 6 1, 9 2 3, 1 8 5 9, 4 5 5, 7 2 3 1, 3 1 1, 8 1 2 1, 6 5 6, 6 9 9 1 0, 9 6 7, 9 3 2

4, 3 7 7, 1 4 3 5, 8 7 2, 7 4 1 9 5 0, 3 5 5 ( 1, 0 1 6, 9 7 7 ) 4 2 0, 5 5 1 4, 0 1 9, 0 5 6 ( 1, 0 7 9, 9 0 5 )

( 1, 9 8 5, 7 8 1 ) 5, 0 5 9 4 4 1 ( 6 0, 3 8 1 ) 4 5 4, 0 9 3 ( 1 8 9, 3 9 1 ) 3, 2 4 6

( 7, 8 1 3 ) 0 0 0 ( 1 6 5, 2 8 0 ) 0 2, 0 4 7, 6 5 6

7 5 8 ( 2 6 0 ) 9 4 9 ( 1 0, 6 8 7 ) ( 2 4 4, 8 4 1 ) 3 0, 6 1 8 ( 5, 7 6 1 )

0 0 0 ( 9 3 4, 2 2 8 ) 0 0 0

5, 2 4 2, 8 6 2 1 1, 9 4 3, 1 8 6 2, 8 7 4, 9 3 0 7, 4 3 3, 4 5 0 1, 7 7 6, 3 3 5 5, 5 1 6, 9 8 2 1 1, 9 3 3, 1 6 8

0 ( 1 7 0, 9 7 2 ) ( 2, 8 7 3, 7 4 6 ) ( 4, 9 0 3, 6 6 5 ) ( 1, 5 5 4 ) ( 4, 7 8 5 ) 0

3 7, 8 2 6, 3 2 5 1 3 1, 9 1 4, 9 3 6 3, 1 1 6, 0 5 6 6 6, 8 8 6, 8 2 3 2 1, 1 8 7, 4 2 4 4, 6 5 5, 1 8 3 1 2, 4 6 0, 3 9 8

( 1 4 8, 8 2 7, 0 2 3 ) ( 3 7, 4 3 4, 4 4 9 ) ( 8, 1 1 7 ) ( 1 0 7, 4 5 5, 5 5 2 ) ( 1 0, 7 8 3, 7 8 4 ) ( 2 1, 9 0 3, 5 1 0 ) ( 1 1 8, 3 8 8, 4 4 6 )

       

0 1 9 7, 6 4 5, 8 5 8 4 7, 9 5 3, 7 9 8 2 9 8, 7 5 8, 3 3 1 4 4, 8 8 4, 9 3 5 7 1, 3 5 4, 5 7 5  1 2 3, 0 0 2, 8 9 2
              

 
( 1 ) S e e N ot e 1. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

S t at e m e n t of C h a n g e s i n N e t A s s et s ( c o nti n u e d ) 
 

F o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

 

 N o t e s  

          
D o r v al L u x 

C o n vi c ti o n s 
F u n d

E U R

          
L o o mi s S a yl e s 

Gl o b al M ul ti A s s e t 
I n c o m e F u n d

U S D

          
N a ti xi s M ul ti 

Al p h a F u n d

U S D

          
N a ti xi s E S G 

C o n s e r v a ti v e 
F u n d ( 1 )

E U R

N E T A S S E T S A T T H E B E G I N N I N G O F T H E 
Y E A R / P E R I O D 6, 6 1 5, 7 8 8 1 8, 9 5 4, 6 3 3  1 3, 9 2 2, 6 3 1 0
 
I N C O M E 

Di vi d e n d s, n et ( 2 ) 0 1 6 7, 7 9 0 0 0

I n t e r e s t o n b o n d s, n e t 0 5 4 2, 0 2 3 0 0

I n t e r e s t o n S w a p s 0 0 0 0

B a n k i n t e r e st 0 1, 3 3 2 5 4 0

E x t r a o r di n a r y i n c o m e 0 0 0 0

O t h e r i n c o m e ( 8 ) 0 2 2, 6 9 4 0 2 3, 2 0 6

T O T A L I N C O M E 0 7 3 3, 8 3 9 5 4 2 3, 2 0 6

E X P E N S E S 

M a n a g e m e n t f e e s ( 3 ) 5 3, 0 7 7 3, 0 2 6 6, 9 8 5 9, 0 7 9

D e p o si t a r y f e e s ( 1 4 ) 9, 0 7 9 9 6, 9 9 5 6, 3 2 5 3, 9 7 8

A u di t f e e s 8, 6 2 0 1 9, 9 0 0 1 4, 8 5 3 7, 6 7 0

S u b s c ri pti o n t a x ( 7 ) 1, 7 8 5 2, 0 0 2 1, 2 2 7 1, 9 2 6

I n t e r e s t p ai d 1 0 6 1 0 0

I n t e r e s t p ai d o n S w a p s 0 0 0 0

Di st ri b u ti o n f e e s ( 5 ) 5, 7 6 8 9, 3 8 0 1 0, 7 7 7 1 3, 3 6 7

P e rf o r m a n c e f e e s ( 4 ) 6, 3 5 3 0 0 0

C a pi t al g ai n t a x 0 0 0 0

O t h e r c h a r g e s ( 6, 8 ) 1 1, 4 6 1 0 6, 3 8 7 0

T O T A L E X P E N S E S 9 6, 1 5 3 1 3 1, 3 6 4 4 6, 5 5 4 3 6, 0 2 0
N E T I N C O M E / ( L O S S ) F R O M I N V E S T M E N T S ( 9 6, 1 5 3 ) 6 0 2, 4 7 5 ( 4 6, 5 0 0 ) ( 1 2, 8 1 4 )
 

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n s al e s 
of i n v e s t m e n t s ( 2, 1 4 ) ( 5 4 0, 2 1 6 ) 6 8 3, 9 0 8 ( 4 2 4, 6 9 2 ) 7 8, 4 6 7

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n 
f o r w a r d f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 1 4 ) 0 1, 5 2 8, 7 8 5 1, 2 6 8 0

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n 
fi n a n ci al f u t u r e s c o n t r a c t s ( 2, 1 4 ) 0 0 0 0

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n 
f o r ei g n e x c h a n g e c o n t r a ct s ( 2, 1 4 ) 2 9 ( 5, 2 5 8 ) 1 6 4 0

N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n s w a p s  ( 2, 1 4 ) 0 0 0 0

N E T R E A L I S E D P R O F I T / ( L O S S )  ( 6 3 6, 3 4 0 ) 2, 8 0 9, 9 1 0 ( 4 6 9, 7 6 0 ) 6 5, 6 5 3
 

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n i n v e s t m e n t s ( 2 ) 5 0 3, 6 9 4 1, 4 2 6, 0 1 1 ( 1 7 9, 6 2 7 ) 4 0 0, 4 1 4

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n f o r w a r d f o r ei g n e x c h a n g e 
c o n t r a c t s ( 2, 9 ) 0 ( 1 4 9, 4 4 7 ) ( 2 7 0 ) 0

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n fi n a n ci al f u t u r e c o n t r a ct s  ( 2, 1 0 ) 0 0 0 0

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n f o r ei g n e x c h a n g e c o n t r a ct s ( 2 ) 4 1, 3 5 5 6 0

C h a n g e i n n e t u n r e ali s e d a p p r e ci a ti o n / 
( d e p r e ci a ti o n ) o n s w a p s ( 2, 1 1 ) 0 0 0 0

N E T I N C R E A S E / ( D E C R E A S E ) I N N E T A S S E T S  

A S A R E S U L T O F O P E R A T I O N S ( 1 3 2, 6 4 2 ) 4, 0 8 7, 8 2 9 ( 6 4 9, 6 5 1 ) 4 6 6, 0 6 7
 

E V O L U T I O N O F T H E C A P I T A L 

Di vi d e n d di st ri b u ti o n ( 1 8 ) 0 ( 4, 6 6 7 ) 0 0

S u b s c ri pti o n s of s h a r e s 1 5 2, 2 0 4 1 2 7, 0 2 5 1, 8 2 7, 5 3 5 1 7, 8 8 1, 7 7 7

R e d e m p ti o n of s h a r e s ( 3, 4 0 9, 2 5 0 ) ( 1, 3 9 0, 3 2 9 ) ( 5, 3 9 7, 7 8 6 ) ( 2 4 6, 4 7 6 )

C u r r e n c y T r a n sl a ti o n     

 

N E T A S S E T S A T T H E E N D O F T H E 

Y E A R / P E R I O D 3, 2 2 6, 1 0 0 2 1, 7 7 4, 4 9 1 9, 7 0 2, 7 2 9 1 8, 1 0 1, 3 6 8

 
( 1 ) S e e N o t e 1. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

S t at e m e n t of C h a n g e s i n N e t A s s et s ( c o nti n u e d ) 
 

F o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

 

          
N a ti xi s E S G 

D y n a mi c F u n d ( 1 )

E U R

          
N a ti xi s E S G 

M o d e r a t e F u n d ( 1 )

E U R

          
C o m bi n e d

E U R

0 0  8, 5 0 3, 3 7 8, 9 6 3

0 0 4 8, 0 9 0, 2 8 0

0 0 7 1, 6 4 7, 8 3 6

0 0 2 4 8, 1 2 4

0 0 4 0 8, 2 0 1

0 0 1, 5 8 0

1 4, 3 5 8 1 9, 3 6 0 1 4 8, 0 3 7

1 4, 3 5 8 1 9, 3 6 0 1 2 0, 5 4 4, 0 5 8

1 0, 4 3 8 4 8 3 6 1, 1 3 6, 2 1 2

5, 4 0 6 3, 2 3 1 2, 4 8 2, 9 2 9

7, 6 7 3 7, 6 6 9 5 7 0, 0 7 2

4, 1 1 4 5 3 4 1, 4 8 0, 5 7 7

1 0 0 3 2, 2 7 2

0 0 3 7 2, 8 2 2

1 2, 8 6 9 1 2, 3 7 0 1, 3 9 2, 0 7 0

0 0 6, 3 5 3

0 0 2, 1 0 2, 9 0 7

0 0 2, 2 8 6, 8 6 0
4 0, 5 1 0 2 4, 2 8 7 7 1, 8 6 3, 0 7 4

( 2 6, 1 5 2 ) ( 4, 9 2 7 )  4 8, 6 8 0, 9 8 4

1 4 8, 5 1 5 1 3 1, 4 2 6 2 4 1, 6 2 2, 9 3 2

0 0  1 0 6, 8 1 9, 2 1 0

0 0 3 6 3, 7 3 8

0 0 5 1 2, 0 6 8

0 0 2, 0 3 9, 9 4 2

1 2 2, 3 6 3 1 2 6, 4 9 9 4 0 0, 0 3 8, 8 7 4

1, 3 4 8, 6 9 5 4 3 7, 3 2 2 1, 0 9 2, 3 5 4, 7 9 5

0 0 ( 3, 8 6 7, 3 4 6 )

0 0 2, 0 4 7, 5 3 5

0 0 ( 2 2 6, 7 0 0 )

0 0 ( 7 6 2, 1 4 5 )

1, 4 7 1, 0 5 8 5 6 3, 8 2 1  1, 4 8 9, 5 8 5, 0 1 3

0 0 ( 1 3, 6 7 4, 8 8 3 )

3 5, 4 3 8, 0 2 5 6, 1 8 6, 8 6 1  4, 5 0 9, 9 4 7, 0 9 9

( 9 1, 7 7 2 ) ( 2 1 6, 4 2 1 ) ( 4, 1 5 5, 2 4 7, 6 9 4 )

   ( 6 5 8, 9 0 7, 8 0 0 ) * 

3 6, 8 1 7, 3 1 1 6, 5 3 4, 2 6 1 9, 6 7 5, 0 8 0, 6 9 8
      

  
 

( 1 ) S e e N ot e 1. 
 
 

* F o r e a c h f u n d, t h e n e t a s s et s a t t h e b e gi n ni n g of t h e y e a r a r e c o n v e r t e d i n t o E U R o n t h e b a si s of t h e e x c h a n g e r at e s 
u s e d a t D e c e m b e r 3 1, 2 0 1 9. T h e e x c h a n g e diff e r e n c e b e t w e e n t h e n et a s s et s at t h e b e gi n ni n g of t h e y e a r c o n v e r t e d a t 
t h e e x c h a n g e r a t e s u s e d at D e c e m b e r 3 1, 2 0 1 9 a n d t h e n et a s s et s a t t h e b e gi n ni n g of t h e y e a r c o n v e r t e d a t t h e 
e x c h a n g e r a t e s u s e d i n D e c e m b e r 3 1, 2 0 2 0 i s E U R ( 6 5 8, 9 0 7, 8 0 0 ).  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

N a ti xi s A si a E q ui t y F u n d ( 1 ) 

  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

I / A ( U S D )  

N u m b e r of s h a r e s o u t s t a n di n g a t t h e b e gi n ni n g 2 8 8. 6 1 5

N u m b e r of s h a r e s i s s u e d 9 7. 7 0 5

N u m b e r of s h a r e s r e d e e m e d ( 2 3 9. 2 7 8 )

N u m b e r of s h a r e s at t h e e n d 1 4 7. 0 4 2

I / A ( E U R )  

N u m b e r of s h a r e s o u t s t a n di n g a t t h e b e gi n ni n g 1, 3 2 6, 5 3 3. 5 1 6

N u m b e r of s h a r e s i s s u e d 3 4 1, 3 7 1. 0 5 4

N u m b e r of s h a r e s r e d e e m e d ( 2 3 3, 0 4 0. 9 5 5 )

N u m b e r of s h a r e s at t h e e n d 1, 4 3 4, 8 6 3. 6 1 5

N / A ( E U R )  

N u m b e r of s h a r e s o u t s t a n di n g a t t h e b e gi n ni n g 8 6. 6 0 8

N u m b e r of s h a r e s i s s u e d 3 2 3. 9 2 2

N u m b e r of s h a r e s r e d e e m e d ( 4 0. 8 6 0 )

N u m b e r of s h a r e s at t h e e n d 3 6 9. 6 7 0

R / A ( U S D )  

N u m b e r of s h a r e s o u t s t a n di n g a t t h e b e gi n ni n g 1 0, 4 6 8. 8 7 5

N u m b e r of s h a r e s i s s u e d 7 3, 6 6 3. 7 8 6

N u m b e r of s h a r e s r e d e e m e d ( 7, 3 2 5. 9 7 4 )

N u m b e r of s h a r e s at t h e e n d 7 6, 8 0 6. 6 8 7

R / A ( E U R )  

N u m b e r of s h a r e s o u t s t a n di n g a t t h e b e gi n ni n g 1 3, 2 9 2. 4 8 1

N u m b e r of s h a r e s i s s u e d 5 0, 5 5 8. 7 9 4

N u m b e r of s h a r e s r e d e e m e d ( 2, 3 8 2. 0 0 4 )

N u m b e r of s h a r e s at t h e e n d 6 1, 4 6 9. 2 7 1

R / D ( U S D )  

N u m b e r of s h a r e s o u t s t a n di n g a t t h e b e gi n ni n g 1 9 5. 5 1 6

N u m b e r of s h a r e s i s s u e d 3 9. 1 3 4

N u m b e r of s h a r e s r e d e e m e d ( 4 9. 3 7 0 )

N u m b e r of s h a r e s at t h e e n d 1 8 5. 2 8 0

R E / A ( E U R )  

N u m b e r of s h a r e s o u t s t a n di n g a t t h e b e gi n ni n g 6, 2 6 8. 4 8 1

N u m b e r of s h a r e s i s s u e d 3 9. 2 3 0

N u m b e r of s h a r e s r e d e e m e d ( 9 8 7. 0 5 9 )

N u m b e r of s h a r e s at t h e e n d 5, 3 2 0. 6 5 2
    

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 

 
( 1 ) S e e N o t e 1. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

N a ti xi s A si a E q ui t y F u n d ( 1 ) 

  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 2 6 4, 1 0 8, 5 5 3 1 7 6, 3 0 0, 5 4 8 1 5 1, 5 9 9, 7 2 8

 
 
 
N e t A s s e t V al u e p e r S h a r e 

I / A ( U S D ) 1 6 8. 8 9 1 2 9. 7 0 1 0 6. 8 1

I / A ( E U R ) 1 3 8. 3 3 1 1 5. 8 0 9 3. 6 4

N / A ( E U R ) 1 1 8. 3 2 9 9. 2 0 8 0. 3 1

R / A ( U S D ) 1 4 3. 7 8 1 1 1. 2 4 9 2. 2 8

R / A ( E U R ) 1 1 7. 5 4 9 9. 1 4 8 0. 7 5

R / D ( U S D ) 2 7 5. 9 2 2 1 3. 4 7 1 7 7. 5 0

R E / A ( E U R ) 1 8 9. 0 7 1 6 1. 0 5 1 3 2. 5 0
        

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 

( 1 ) S e e N ot e 1.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 
T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

 
 

 

N a ti xi s A si a E q ui t y F u n d ( 1 ) 

      
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
       

C hi n a       

Ali b a b a G r o u p H ol di n g Lt d 1 8 3, 6 0 0 H K D 2, 8 7 5, 7 3 9 5, 5 0 7, 6 3 3 2. 0 9

Ali b a b a G r o u p H ol di n g Lt d A D R 3 5, 9 0 0 U S D 5, 6 7 5, 4 3 7 8, 3 5 5, 0 0 7 3. 1 6

A n g el Y e a s t C o L t d 4 7 5, 0 0 0 C N H 3, 3 3 8, 9 9 1 3, 7 3 3, 9 6 3 1. 4 1

C hi n a A ni m al H e al t h c a r e L t d 1, 9 4 9, 0 0 0 H K D 0 0 0. 0 0

C hi n a R e s o u r c e s Mi x c Lif e s t yl e S e r vi c e s L t d 1 4 4 A ( 2 ) 4, 0 2 3 H K D 1 1, 6 9 0 1 8, 6 5 2 0. 0 1

E N N E n e r g y H ol di n g s Lt d 3 0 0, 0 0 0 H K D 2, 3 4 5, 2 5 5 4, 4 0 2, 9 7 4 1. 6 7

F o s h a n H ai ti a n Fl a v o u ri n g & F o o d C o L t d 1 6 2, 9 6 7 C N H 3, 4 3 9, 8 9 2 5, 0 3 0, 5 0 1 1. 9 0

G D S H ol di n g s Lt d A D R 3 5, 7 0 0 U S D 3, 1 8 7, 1 9 0 3, 3 4 2, 9 4 8 1. 2 7

H u n d s u n T e c h n ol o gi e s I n c 1 6 9, 9 7 8 C N H 2, 6 7 4, 8 6 2 2, 7 4 4, 5 9 8 1. 0 4

I n n e r M o n g oli a Yili I n d u s t ri al G r o u p C o L t d 7 7 4, 0 1 2 C N H 2, 8 2 8, 4 4 6 5, 2 8 6, 2 4 9 2. 0 0

Ji a n g s u H e n g r ui M e di ci n e C o Lt d 3 2 4, 0 0 0 C N H 4, 3 1 3, 4 1 8 5, 5 5 8, 7 1 7 2. 1 0

Ki n g d e e I n t e r n a ti o n al S of t w a r e G r o u p C o L t d 1, 1 1 0, 0 0 0 H K D 2, 8 4 7, 8 1 8 4, 5 2 3, 6 8 8 1. 7 1

K w ei c h o w M o u t ai C o Lt d 2 2, 4 0 0 C N H 3, 9 9 6, 2 1 3 6, 8 8 8, 9 6 6 2. 6 1

M eit u a n 1 0 9, 0 0 0 H K D 1, 7 0 2, 6 4 8 4, 1 4 1, 3 4 9 1. 5 7

Off c n E d u c ati o n T e c h n ol o g y C o Lt d 6 8 0, 0 0 0 C N H 3, 3 8 2, 4 1 1 3, 6 7 7, 0 3 4 1. 3 9

Pi n g A n I n s u r a n c e G r o u p C o of C hi n a Lt d 5 5 4, 0 0 0 H K D 4, 5 9 8, 7 2 2 6, 7 8 7, 5 9 6 2. 5 7

S h a n d o n g W ei g a o G r o u p M e di c al P ol y m e r C o Lt d 1, 7 8 2, 6 5 2 H K D 2, 5 9 3, 7 4 1 4, 0 2 7, 9 4 3 1. 5 3

S h a n g h ai I nt e r n ati o n al Ai r p o r t C o L t d  2 3 5, 0 0 0 C N H 2, 5 4 0, 9 3 9 2, 7 3 6, 8 1 1 1. 0 4

S h e n z h o u I n t e r n ati o n al G r o u p H ol di n g s Lt d 2 2 7, 0 0 0 H K D 1, 6 3 0, 0 1 6 4, 4 4 9, 9 1 8 1. 6 8

T A L E d u c ati o n G r o u p A D R 4 9, 0 0 0 U S D 3, 6 8 8, 1 2 5 3, 5 0 3, 9 9 0 1. 3 3

T e n c e n t H ol di n g s L t d 2 6 1, 5 0 0 H K D 8, 4 2 5, 9 3 4 1 9, 0 2 1, 0 0 2 7. 2 0

W u Xi A p p T e c C o Lt d 3 6 5, 0 0 0 C N H 4, 0 2 7, 4 9 1 7, 5 6 8, 9 4 7 2. 8 7

W u xi Bi ol o gi c s C a y m a n I n c 1 4 4 A ( 2 ) 3 8 7, 0 0 0 H K D 2, 2 8 5, 1 9 0 5, 1 3 0, 8 1 9 1. 9 4

Y u m C hi n a H ol di n g s I n c 9 2, 0 0 0 U S D 3, 2 9 4, 8 5 6 5, 2 5 2, 2 8 0 1. 9 9

 7 5, 7 0 5, 0 2 4 1 2 1, 6 9 1, 5 8 5 4 6. 0 8
H o n g K o n g       

A I A G r o u p Lt d 9 6 7, 0 0 0 H K D 8, 1 8 1, 0 3 8 1 1, 8 4 7, 6 6 3 4. 4 8

C hi n a R e s o u r c e s L a n d Lt d 5 2 3, 0 0 0 H K D 2, 2 8 4, 3 5 1 2, 1 5 8, 4 1 2 0. 8 2

H o n g K o n g E x c h a n g e s & Cl e a ri n g L t d 1 0 9, 0 0 0 H K D 3, 6 6 4, 3 5 6 5, 9 7 4, 4 5 1 2. 2 6

 1 4, 1 2 9, 7 4 5 1 9, 9 8 0, 5 2 6 7. 5 6
I n di a       

A p oll o H o s pi t al s E n t e r p ri s e Lt d 1 1 3, 0 0 0 I N R 2, 4 5 8, 2 0 8  3, 7 3 1, 4 3 2 1. 4 1

A si a n P ai n t s Lt d 1 5 6, 0 0 0 I N R 3, 4 3 7, 9 7 3 5, 9 0 2, 2 4 1 2. 2 3

Hi n d u s t a n U nil e v e r L t d 1 9 3, 0 0 0 I N R 5, 1 0 2, 8 5 4 6, 3 2 7, 1 9 3 2. 4 0

H o u si n g D e v el o p m e n t Fi n a n c e C o r p Lt d 2 6 8, 0 0 0 I N R 6, 7 9 7, 8 0 9 9, 3 8 4, 7 2 2 3. 5 5

I nf o E d g e I n di a Lt d 6 1, 0 0 0 I N R 2, 7 8 2, 2 9 5 3, 9 7 2, 1 0 7 1. 5 0

S B I C a r d s & P a y m e n t S e r vi c e s Lt d 2 1 9, 9 9 8 I N R 2, 5 5 8, 2 6 7 2, 5 6 2, 4 1 5 0. 9 7

T at a C o n s ul t a n c y S e r vi c e s L t d 1 5 0, 0 0 0 I N R 4, 1 8 5, 5 8 7 5, 8 7 6, 9 2 9 2. 2 3

T o r r e nt P h a r m a c e u ti c al s L t d 1 0 5, 0 0 0 I N R 3, 6 7 8, 6 8 4 4, 0 2 7, 5 5 7 1. 5 3

V a r u n B e v e r a g e s Lt d 3 2 2, 2 6 0 I N R 2, 8 8 2, 2 1 0 4, 0 4 0, 1 8 6 1. 5 3

 3 3, 8 8 3, 8 8 7 4 5, 8 2 4, 7 8 2 1 7. 3 5
I n d o n e si a       

B a n k C e nt r al A si a T b k P T 2, 2 6 0, 0 0 0 I D R 3, 1 4 7, 3 9 7 5, 4 4 4, 9 1 1 2. 0 6

I n d of o o d C B P S u k s e s M a k m u r T b k P T 2, 8 3 7, 0 0 0 I D R 2, 1 8 0, 0 4 1 1, 9 3 3, 4 0 0 0. 7 3

 5, 3 2 7, 4 3 8 7, 3 7 8, 3 1 1 2. 7 9

 

( 1 ) S e e N o t e 1.  
( 2 ) S e e N o t e 1 6.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 
T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

 
 

N a ti xi s A si a E q ui t y F u n d ( 1 )  

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
Si n g a p o r e       

S e a L t d A D R 2 2, 1 0 0 U S D 3, 3 9 6, 2 1 4 4, 3 9 9, 0 0 5 1. 6 7

 3, 3 9 6, 2 1 4 4, 3 9 9, 0 0 5 1. 6 7
S o u t h K o r e a       

D o u z o n e Bi z o n C o Lt d 4 3, 6 0 0 K R W 2, 9 1 0, 0 9 6 4, 1 7 4, 1 6 9 1. 5 8

K a k a o C o r p  1 4, 2 0 0 K R W 3, 0 7 5, 6 3 8 5, 0 9 1, 5 0 3 1. 9 3

L G C h e m Lt d 7, 3 0 0 K R W 2, 7 2 8, 2 6 6 5, 5 3 7, 3 2 9 2. 1 0

L G H o u s e h ol d & H e al t h C a r e Lt d 4, 0 0 0 K R W 4, 9 7 9, 1 2 3 5, 9 6 5, 2 0 3 2. 2 6

N C S of t C o r p 6, 7 0 0 K R W 2, 7 3 9, 1 3 8 5, 7 4 2, 1 5 2 2. 1 7

 1 6, 4 3 2, 2 6 1 2 6, 5 1 0, 3 5 6 1 0. 0 4
T ai w a n       

M e di a T e k I n c 8 3, 0 0 0 T W D 2, 0 0 8, 9 4 6 2, 2 0 6, 5 9 9 0. 8 4

T ai w a n S e mi c o n d u ct o r M a n uf a c t u ri n g C o Lt d 1, 2 6 9, 0 0 0 T W D 8, 3 1 0, 2 3 1 2 3, 9 3 6, 5 7 9 9. 0 6

 1 0, 3 1 9, 1 7 7 2 6, 1 4 3, 1 7 8 9. 9 0
T h ail a n d       

C P A L L P C L 1, 9 7 5, 0 0 0 T H B 4, 9 2 4, 5 1 3 3, 8 3 9, 9 1 2 1. 4 5

 4, 9 2 4, 5 1 3 3, 8 3 9, 9 1 2 1. 4 5

T o t al -  S h a r e s  1 6 4, 1 1 8, 2 5 9 2 5 5, 7 6 7, 6 5 5 9 6. 8 4

       
I n v e s t m e n t F u n d s       
       

L u x e m b o u r g       

D N C A I n v e s t - S u s t ai n a bl e C hi n a E q ui t y  3 0, 0 0 0 E U R 3, 6 6 4, 3 5 0 3, 6 7 0, 6 5 0 1. 3 9

 3, 6 6 4, 3 5 0 3, 6 7 0, 6 5 0 1. 3 9

T o t al - I n v e s t m e n t F u n d s 3, 6 6 4, 3 5 0 3, 6 7 0, 6 5 0 1. 3 9

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g  1 6 7, 7 8 2, 6 0 9 2 5 9, 4 3 8, 3 0 5 9 8. 2 3

T O T A L I N V E S T M E N T P O R T F O L I O 1 6 7, 7 8 2, 6 0 9 2 5 9, 4 3 8, 3 0 5 9 8. 2 3
            

 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 

( 1 ) S e e N ot e 1.  
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 
 

 
 

 

D N C A E m e r gi n g E u r o p e E q ui t y F u n d ( 1 ) 

  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8 1 6. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 8 1 6. 0 0 0

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  4 2 9, 5 9 7. 9 1 7

N u m b e r of s h a r e s i s s u e d 1 8. 5 5 0

N u m b e r of s h a r e s r e d e e m e d ( 6, 0 1 3. 4 9 7 )

N u m b e r of s h a r e s a t t h e e n d 4 2 3, 6 0 2. 9 7 0

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0, 2 0 6. 7 0 5

N u m b e r of s h a r e s i s s u e d 5, 6 0 1. 4 9 3

N u m b e r of s h a r e s r e d e e m e d ( 8, 3 7 6. 1 0 8 )

N u m b e r of s h a r e s a t t h e e n d 2 7, 4 3 2. 0 9 0

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 9, 5 5 4. 5 0 0

N u m b e r of s h a r e s i s s u e d 2, 3 6 0. 6 4 6

N u m b e r of s h a r e s r e d e e m e d ( 4, 3 9 4. 4 3 6 )

N u m b e r of s h a r e s a t t h e e n d 1 7, 5 2 0. 7 1 0

R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 3 8. 1 6 8

N u m b e r of s h a r e s i s s u e d 3, 2 0 8. 7 7 3

N u m b e r of s h a r e s r e d e e m e d ( 1, 3 8 0. 1 5 2 )

N u m b e r of s h a r e s a t t h e e n d  1, 9 6 6. 7 8 9

R / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5, 2 2 3. 7 0 4

N u m b e r of s h a r e s i s s u e d 1 1 2. 2 7 8

N u m b e r of s h a r e s r e d e e m e d ( 4 0 7. 8 2 7 )

N u m b e r of s h a r e s a t t h e e n d 4, 9 2 8. 1 5 5

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 0 2 1. 8 1 5

N u m b e r of s h a r e s i s s u e d 2, 3 7 5. 7 3 1

N u m b e r of s h a r e s r e d e e m e d ( 1, 6 2 8. 0 7 8 )

N u m b e r of s h a r e s a t t h e e n d 2, 7 6 9. 4 6 8
    

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 

( 1 ) S e e N ot e 1.  
  

7 3



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

D N C A E m e r gi n g E u r o p e E q ui t y F u n d ( 1 ) 

  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 3 9, 7 1 4, 2 7 2 4 3, 8 4 1, 6 2 7 4 8, 9 8 1, 7 3 4

 
 
 
N e t A s s e t V al u e p e r S h a r e 

I / A ( U S D ) 8 4. 5 0 9 1. 7 6 7 0. 1 9

I / A ( E U R ) 6 9. 0 7 8 1. 7 5 6 1. 4 1

R / A ( U S D ) 6 9. 7 9 7 6. 3 4 5 8. 8 3

R / A ( E U R ) 5 7. 1 1 6 8. 0 9 5 1. 5 3

R / A ( S G D ) 1 2 9. 5 0 1 4 4. 1 5 1 1 2. 6 1

R / D ( U S D ) 5 7. 8 0 6 5. 6 7 5 2. 2 3

R E / A ( U S D ) 8 2. 4 3 9 1. 0 8 7 0. 9 0
        

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

( 1 ) S e e N ot e 1.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 
 

D N C A E m e r gi n g E u r o p e E q ui t y F u n d ( 1 )  

         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a ntit y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
  

T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
      

C z e c h R e p u bli c       

K o m e r c ni b a n k a A S 1 3, 0 0 0 C Z K 5 3 7, 1 3 8 3 9 7, 9 2 7 1. 0 0

 5 3 7, 1 3 8  3 9 7, 9 2 7 1. 0 0
G r e e c e       

F o u rli s H ol di n g s S A 4 3, 0 0 0 E U R 3 0 2, 7 2 5 2 1 0, 4 5 1 0. 5 3

J U M B O S A 5 2, 0 0 0 E U R 7 8 7, 7 7 8 9 0 4, 1 0 5 2. 2 8

O P A P S A 9 6, 3 5 0 E U R 1, 0 6 1, 3 6 3 1, 2 9 0, 8 8 5 3. 2 5

 2, 1 5 1, 8 6 6 2, 4 0 5, 4 4 1 6. 0 6
H u n g a r y       

M O L H u n g a ri a n Oil & G a s P L C 6 7, 5 0 0 H U F 6 9 0, 2 8 1 4 9 8, 7 0 1 1. 2 6

O T P B a n k N y r t 3 9, 8 5 0 H U F 1, 5 1 2, 0 2 2 1, 7 9 6, 0 8 5 4. 5 2

Ri c h t e r G e d e o n N y r t 5 4, 5 0 0 H U F 1, 0 8 8, 1 7 1 1, 3 6 7, 9 2 3 3. 4 4

 3, 2 9 0, 4 7 4 3, 6 6 2, 7 0 9 9. 2 2
P ol a n d       

C D P r oj e k t S A 3, 0 0 0 P L N 2 8 7, 7 8 5 2 2 1, 1 7 6 0. 5 6

Di n o P ol s k a S A 1 4 4 A ( 2 ) 3 3, 0 0 0 P L N 3 9 7, 5 2 5 2, 5 6 3, 1 2 4 6. 4 5

P o w s z e c h n y Z a kl a d U b e z pi e c z e n S A 1 0 6, 0 0 0 P L N 1, 1 5 8, 7 2 6 9 2 0, 6 0 1 2. 3 2

W a r s a w S t o c k E x c h a n g e 8 8, 0 0 0 P L N 9 6 5, 6 2 8 1, 0 7 9, 3 3 4 2. 7 2

 2, 8 0 9, 6 6 4 4, 7 8 4, 2 3 5 1 2. 0 5
P o r t u g al       

J e r o ni m o M a r ti n s S G P S S A 5 4, 0 0 0 E U R 8 8 3, 3 7 0 9 1 3, 1 1 1 2. 3 0

 8 8 3, 3 7 0  9 1 3, 1 1 1 2. 3 0
R u s si a       

D e t s k y Mi r P J S C 4 2 1, 0 0 0 U S D 6 7 8, 9 2 3 7 7 1, 3 7 0 1. 9 4

Gl o b al t r a n s I n v e s t m e n t P L C G D R 1 0 0, 0 0 0 U S D 7 6 2, 9 2 5 5 9 8, 0 0 0 1. 5 0

L u k oil P J S C A D R 3 4, 0 0 0 U S D 2, 2 4 4, 8 5 8 2, 3 1 8, 8 0 0 5. 8 4

M ail. R u G r o u p L t d G D R 5 6, 0 0 0 U S D 1, 7 3 9, 5 5 9 1, 4 7 2, 8 0 0 3. 7 1

P h o s A g r o P J S C G D R 5 7, 8 3 3 U S D 7 8 1, 1 1 1 7 8 8, 8 4 2 1. 9 9

T at n ef t P J S C P r ef e r r e d 2 5 3, 0 0 0 U S D 6 9 6, 7 0 7 1, 6 2 4, 7 6 8 4. 0 9

X 5 R et ail G r o u p N V G D R 2 3, 0 0 0 U S D 8 9 1, 3 8 3 8 3 0, 7 6 0 2. 0 9

Y a n d e x N V 3 8, 0 0 0 U S D 1, 4 4 0, 1 9 5 2, 6 4 4, 0 4 0 6. 6 6

 9, 2 3 5, 6 6 1 1 1, 0 4 9, 3 8 0 2 7. 8 2
S p ai n       

A m R e s t H ol di n g s S E 3 8, 5 0 0 P L N 4 4 6, 4 1 3 2 8 6, 2 1 8 0. 7 2

 4 4 6, 4 1 3  2 8 6, 2 1 8 0. 7 2
S wi t z e rl a n d       

C o c a - C ol a H B C A G 4 2, 0 0 0 G B P 1, 3 9 6, 0 9 7 1, 3 6 4, 6 8 1 3. 4 4

 1, 3 9 6, 0 9 7 1, 3 6 4, 6 8 1 3. 4 4
T u r k e y       

B I M Bi rl e si k M a g a z al ar A S 1 2 4, 0 0 0 T R Y 1, 0 0 7, 2 0 0 1, 2 5 9, 6 0 3 3. 1 7

C o c a - C ol a I c e c e k A S 1 1 5, 0 0 0 T R Y 6 2 5, 6 8 3 1, 0 1 8, 0 9 6 2. 5 6

H a ci O m e r S a b a n ci H ol di n g A S 4 0 5, 0 0 0 T R Y 6 8 4, 8 4 6 6 2 4, 4 6 0 1. 5 7

M a vi Gi yi m S a n a yi V e Ti c a r e t A S 1 4 4 A ( 2 ) 5 0, 0 0 0 T R Y 4 2 7, 8 2 6 3 5 1, 1 6 1 0. 8 8

 

 
 
 

( 1 )    S e e N o t e 1. 

( 2 )    S e e N ot e 1 6.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 
 

D N C A E m e r gi n g E u r o p e E q ui t y F u n d ( 1 )  
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a ntit y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

T u r k c ell Il e ti si m Hi z m etl e ri A S 3 2 2, 0 0 0 T R Y 9 2 8, 3 4 1 6 9 7, 5 0 4 1. 7 6

Ul k e r Bi s k u vi S a n a yi A S 1 2 2, 0 0 0 T R Y 4 0 4, 6 6 7 3 7 9, 8 2 9 0. 9 6

 4, 0 7 8, 5 6 3 4, 3 3 0, 6 5 3 1 0. 9 0
U ni t e d S t a t e s       

E P A M S y s t e m s I n c 4, 0 0 0 U S D 1, 2 7 6, 2 1 7 1, 4 3 3, 4 0 0 3. 6 1

 1, 2 7 6, 2 1 7 1, 4 3 3, 4 0 0 3. 6 1

T o t al - S h a r e s 2 6, 1 0 5, 4 6 3 3 0, 6 2 7, 7 5 5 7 7. 1 2

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 2 6, 1 0 5, 4 6 3 3 0, 6 2 7, 7 5 5 7 7. 1 2

T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t    
       
S h a r e s       
       

R u s si a       

C r e di t B a n k of M o s c o w P J S C 5, 6 3 0, 0 0 0 U S D 4 2 9, 3 4 8 4 6 7, 5 8 9 1. 1 8

G a z p r o m N ef t P J S C A D R 4 9, 0 0 0 U S D 8 4 9, 6 5 6 1, 0 7 8, 0 0 0 2. 7 1

G a z p r o m P J S C A D R 2 3 6, 0 0 0 U S D 2, 0 7 1, 3 1 3 1, 3 2 1, 6 0 0 3. 3 3

L u k oil P J S C A D R 6, 0 0 0 U S D 5 7 3, 9 2 7 4 1 0, 1 6 0 1. 0 3

M M C N o ril s k Ni c k el P J S C A D R 5 3, 0 0 0 U S D 8 4 4, 5 0 8 1, 6 6 8, 4 4 0 4. 2 0

S b e r b a n k of R u s si a P J S C A D R 2 4 0, 1 8 8 U S D 2, 7 5 2, 4 8 7 3, 4 8 2, 7 2 6 8. 7 7

 7, 5 2 1, 2 3 9 8, 4 2 8, 5 1 5 2 1. 2 2

T o t al - S h a r e s 7, 5 2 1, 2 3 9 8, 4 2 8, 5 1 5 2 1. 2 2

T o t al - T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t 7, 5 2 1, 2 3 9 8, 4 2 8, 5 1 5 2 1. 2 2

T O T A L I N V E S T M E N T P O R T F O L I O 3 3, 6 2 6, 7 0 2 3 9, 0 5 6, 2 7 0 9 8. 3 4
            

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

( 1 ) S e e N ot e 1.  
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 
 

 

 

N a ti xi s P a cifi c Ri m E q ui t y F u n d ( 1 ) 

  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 9, 5 4 7. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 1 6, 5 4 6. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 3, 0 0 1. 0 0 0

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  3 7 6. 9 0 3

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 7 6. 9 0 3

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 2 8, 6 7 4. 6 3 0

N u m b e r of s h a r e s i s s u e d 3 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 5 8, 6 7 4. 6 3 0

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 7 5. 5 1 5

N u m b e r of s h a r e s i s s u e d 2 6. 4 7 8

N u m b e r of s h a r e s r e d e e m e d ( 1 0 1. 9 9 3 )

N u m b e r of s h a r e s a t t h e e n d -

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 7, 6 8 2. 8 9 8

N u m b e r of s h a r e s i s s u e d 2 7, 4 1 6. 8 8 0

N u m b e r of s h a r e s r e d e e m e d ( 1 2, 3 3 7. 5 3 5 )

N u m b e r of s h a r e s a t t h e e n d  2 2, 7 6 2. 2 4 3

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 6, 6 4 1. 9 6 0

N u m b e r of s h a r e s i s s u e d 5 7 3. 2 9 5

N u m b e r of s h a r e s r e d e e m e d ( 2, 0 7 2. 0 8 7 )

N u m b e r of s h a r e s a t t h e e n d 1 5, 1 4 3. 1 6 8

R / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 0. 1 2 7

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1 0. 1 2 7

S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 7 9 3, 1 9 6. 1 7 8

N u m b e r of s h a r e s i s s u e d 8 9, 3 1 4. 8 1 0

N u m b e r of s h a r e s r e d e e m e d ( 1 2 9, 1 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 7 5 3, 3 8 0. 9 8 8
    

 
 
 

 
 
 
 
 
 
 
 
 
 
 
 

 
 

 
( 1 ) S e e N ot e 1.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 
 

 

 

N a ti xi s P a cifi c Ri m E q ui t y F u n d ( 1 ) 

  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 1 7 9, 1 0 1, 9 9 7 1 6 9, 5 6 1, 8 4 9 1 7 8, 1 7 3, 0 5 8

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( E U R ) 1 1 2. 8 0 1 1 0. 3 6 9 5. 0 3

I / A ( U S D ) 1 1 7. 9 1 1 0 9. 2 2 9 1. 7 7

I / A ( E U R ) 9 6. 3 5 9 7. 5 6 8 0. 3 6

N / A ( E U R ) - 1 0 8. 5 0 -

R / A ( U S D ) 1 0 6. 0 6 9 8. 8 7 8 3. 6 1

R / A ( E U R ) 8 6. 5 8 8 8. 2 4 7 3. 1 5

R / D ( U S D ) 1 1 4. 9 5 1 0 8. 0 4 -

R E / A ( U S D ) - - 1 0 5. 1 4

S / A ( E U R ) 1 4 2. 9 7 1 4 4. 4 8 1 1 8. 7 7
        

 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

( 1 ) S e e N ot e 1.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 
 

N a ti xi s P a cifi c Ri m E q ui t y F u n d ( 1 )  

         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
  

T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
      

A u s t r ali a       

A ri s t o c r at L ei s u r e Lt d 2 2 7, 0 0 0 A U D 4, 0 5 5, 6 8 3 5, 4 4 5, 2 3 0 3. 0 4

B H P G r o u p L t d 2 9 7, 9 6 3 A U D 9, 2 0 8, 1 7 3 9, 7 8 2, 8 2 1 5. 4 6

C o c hl e a r Lt d 2 6, 0 9 0 A U D 3, 5 3 3, 6 1 2 3, 8 1 5, 6 1 5 2. 1 3

C o m m o n w e alt h B a n k of A u s t r ali a 1 5 8, 8 0 0 A U D 8, 3 7 4, 7 2 9 1 0, 0 8 9, 6 3 1 5. 6 3

C o m p ut e r s h a r e L t d 1 8 4, 5 0 0 A U D 2, 4 4 1, 3 5 7 2, 0 8 2, 9 5 7 1. 1 6

C S L L t d 5 8, 9 5 9 A U D 4, 3 5 1, 2 4 4 1 2, 9 1 9, 3 7 2 7. 2 1

M a c q u a ri e G r o u p L t d 6 5, 3 4 7 A U D 4, 0 4 5, 8 0 7 7, 0 0 2, 3 1 1 3. 9 1

N a ti o n al A u s t r ali a B a n k L t d 2 2 6, 4 4 9 A U D 5, 4 3 4, 1 8 7 3, 9 6 0, 1 1 3 2. 2 1

Q a nt a s Ai r w a y s Lt d 5 0 1, 0 0 0 A U D 2, 0 9 6, 1 4 2 1, 8 8 0, 2 1 8 1. 0 5

Ri o Ti nt o L t d 8 5, 0 9 1 A U D 5, 1 7 8, 7 9 0 7, 4 9 4, 9 5 6 4. 1 9

S a n t o s Lt d 9 5 3, 0 0 0 A U D 4, 0 3 6, 4 4 0 4, 6 2 3, 6 9 5 2. 5 8

S e e k L t d 2 1 0, 1 3 8 A U D 3, 1 0 0, 1 2 0 4, 6 3 9, 1 1 4 2. 5 9

S y d n e y Ai r p o r t 6 0 4, 9 8 3 A U D 2, 1 7 0, 5 0 2 3, 0 0 0, 7 5 1 1. 6 8

T r a n s u r b a n G r o u p 3 4 1, 8 0 0 A U D 3, 2 0 0, 1 4 7 3, 6 1 2, 8 6 3 2. 0 2

T r e a s u r y Wi n e E s t at e s L t d 2 9 0, 0 0 0 A U D 3, 4 2 3, 2 5 6 2, 1 0 9, 3 7 9 1. 1 8

W e sf a r m e r s Lt d 1 4 2, 4 0 2 A U D 3, 9 7 1, 0 6 6 5, 5 5 3, 6 1 0 3. 1 0

W e s t p a c B a n ki n g C o r p 4 1 2, 3 0 0 A U D 8, 8 2 5, 9 2 3 6, 1 7 9, 7 6 1 3. 4 5

 7 7, 4 4 7, 1 7 8 9 4, 1 9 2, 3 9 7 5 2. 5 9
C hi n a       

Ali b a b a G r o u p H ol di n g Lt d 7 1, 0 0 0 H K D 2, 1 0 7, 9 2 7 2, 1 3 0, 1 8 8 1. 1 9

T e n c e n t H ol di n g s L t d 5 0, 6 0 0 H K D 1, 2 7 0, 6 5 0 3, 6 8 1, 1 1 5 2. 0 6

 3, 3 7 8, 5 7 7 5, 8 1 1, 3 0 3 3. 2 5
H o n g K o n g       

A I A G r o u p Lt d 1, 1 7 5, 8 0 0 H K D 6, 4 4 4, 5 3 6 1 4, 4 0 8, 1 0 6 8. 0 5

B O C H o n g K o n g H ol di n g s Lt d 1, 1 9 5, 0 0 0 H K D 3, 9 7 3, 9 6 5 3, 6 2 2, 3 1 0 2. 0 2

H K B N L t d 2, 1 7 8, 0 0 0 H K D 3, 5 4 6, 0 6 4 3, 3 7 1, 2 3 4 1. 8 8

H o n g K o n g E x c h a n g e s & Cl e a ri n g L t d 2 1 8, 1 7 0 H K D 4, 9 4 3, 8 4 7 1 1, 9 6 0, 0 7 2 6. 6 8

S u n H u n g K ai P r o p e r ti e s L t d 3 2 6, 4 1 3 H K D 4, 5 5 7, 3 6 2 4, 2 1 0, 3 4 1 2. 3 5

T e c h t r o ni c I n d u s t ri e s C o L t d 5 2 7, 5 0 0 H K D 3, 2 0 9, 5 2 3 7, 5 2 5, 3 6 2 4. 2 0

 2 6, 6 7 5, 2 9 7 4 5, 0 9 7, 4 2 5 2 5. 1 8
Si n g a p o r e       

D B S G r o u p H ol di n g s L t d 4 4 2, 6 7 0 S G D 5, 2 9 7, 8 3 3 8, 3 8 8, 1 0 1 4. 6 8

S e a L t d A D R 9, 1 0 0 U S D 1, 6 9 3, 5 2 8 1, 7 9 0, 4 2 5 1. 0 0

U O L G r o u p L t d 6 3 8, 0 9 7 S G D 3, 2 9 5, 6 9 4 3, 7 2 2, 9 7 7 2. 0 8

 1 0, 2 8 7, 0 5 5 1 3, 9 0 1, 5 0 3 7. 7 6

T o t al - S h a r e s 1 1 7, 7 8 8, 1 0 7  1 5 9, 0 0 2, 6 2 8 8 8. 7 8

       
I n v e s t m e n t F u n d s       
       

A u s t r ali a       

Mi r v a c G r o u p R E I T 1, 7 6 2, 0 0 0 A U D 3, 0 7 7, 0 0 3 3, 5 9 9, 4 7 0 2. 0 1

S c e n t r e G r o u p R E I T 9 1 6, 2 1 9 A U D 3, 2 8 6, 2 1 1 1, 9 7 0, 9 3 7 1. 1 0

 6, 3 6 3, 2 1 4 5, 5 7 0, 4 0 7 3. 1 1
H o n g K o n g       

Li n k R E I T 5 4 6, 0 0 0 H K D 6, 6 6 5, 7 6 4 4, 9 7 2, 1 8 4 2. 7 8

 6, 6 6 5, 7 6 4 4, 9 7 2, 1 8 4 2. 7 8

( 1 ) S e e N ot e 1.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 
 

N a ti xi s P a cifi c Ri m E q ui t y F u n d ( 1 )  

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
L u x e m b o u r g       

D N C A I n v e s t - S u s t ai n a bl e C hi n a E q ui t y 3 0, 0 0 0 E U R 3, 6 5 8, 0 5 0 3, 6 8 2, 2 0 0 2. 0 6

 3, 6 5 8, 0 5 0 3, 6 8 2, 2 0 0 2. 0 6
Si n g a p o r e       

A s c e n d a s R e al E st at e I n v e s t m e n t T r u s t R E I T 1, 5 5 3, 0 0 0 S G D 3, 6 5 4, 3 6 8 3, 5 0 2, 1 6 8 1. 9 5

 3, 6 5 4, 3 6 8 3, 5 0 2, 1 6 8 1. 9 5

T o t al - I n v e s t m e n t F u n d s 2 0, 3 4 1, 3 9 6 1 7, 7 2 6, 9 5 9 9. 9 0

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g  1 3 8, 1 2 9, 5 0 3  1 7 6, 7 2 9, 5 8 7 9 8. 6 8

T O T A L I N V E S T M E N T P O R T F O L I O 1 3 8, 1 2 9, 5 0 3  1 7 6, 7 2 9, 5 8 7 9 8. 6 8
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

( 1 ) S e e N ot e 1.  
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

H a r ri s A s s o ci a t e s C o n c e n t r a t e d U. S. E q ui t y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

H - N / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

H - R E / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 7. 3 5 2

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1 7. 3 5 2

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 6, 0 6 4. 0 2 9

N u m b e r of s h a r e s i s s u e d 6, 3 8 8. 3 6 4

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 2, 4 5 2. 3 9 3

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8, 5 2 9. 9 1 5

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 2, 5 2 6. 8 0 5 )

N u m b e r of s h a r e s a t t h e e n d  6, 0 0 3. 1 1 0

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 4 8. 2 4 2

N u m b e r of s h a r e s i s s u e d 9 7 5. 5 0 7

N u m b e r of s h a r e s r e d e e m e d ( 1, 0 2 1. 9 5 0 )

N u m b e r of s h a r e s a t t h e e n d 1 0 1. 7 9 9
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

H a r ri s A s s o ci a t e s C o n c e n t r a t e d U. S. E q ui t y F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 1 2, 4 3 2, 6 6 8 9, 2 4 3, 9 6 8 7, 7 2 5, 9 0 4

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - N / A ( E U R ) 1 9 9. 9 3 1 7 0. 3 8 1 3 3. 9 6

H - N / A ( G B P ) 2 4 6. 1 6 2 1 1. 1 0 1 6 4. 4 6

H - R E / A ( E U R ) 1 5 2. 1 4 1 3 1. 5 9 1 0 4. 9 9

I / A ( U S D ) 3 2 6. 1 0 2 7 0. 5 3 2 0 6. 4 4

R / A ( U S D ) 3 0 0. 2 7 2 5 1. 3 2 1 9 3. 4 9

R / A ( E U R ) 2 1 3. 9 5 1 9 5. 2 0 1 4 7. 5 8
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 
 

H a r ri s A s s o ci a t e s C o n c e n t r a t e d U. S. E q ui t y F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a ntit y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
  

T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
 

S h a r e s       
      

G r e a t B ri t ai n       

Li v a N o v a P L C 7, 0 4 0 U S D 5 3 2, 2 6 0  4 6 6, 1 1 8 3. 7 5

 5 3 2, 2 6 0  4 6 6, 1 1 8 3. 7 5
U ni t e d S t a t e s       

A gil e nt T e c h n ol o gi e s I n c 4, 2 9 5 U S D 3 2 3, 1 6 5  5 0 8, 9 1 5 4. 0 9

Al p h a b et I n c 6 4 5 U S D 7 2 0, 4 5 5  1, 1 2 9, 9 6 3 9. 0 9

A m e ri c a n I n t e r n ati o n al G r o u p I n c 1 0, 5 3 5 U S D 4 9 3, 4 4 8  3 9 8, 8 5 5 3. 2 1

A ut o m a ti c D a t a P r o c e s si n g I n c 3, 0 5 5 U S D 4 3 7, 0 2 0  5 3 8, 2 9 1 4. 3 3

B a n k of A m e ri c a C o r p 1 2, 6 0 0 U S D 3 4 3, 7 4 9  3 8 1, 9 0 6 3. 0 7

B o o ki n g H ol di n g s I n c 2 8 8 U S D 5 3 3, 4 2 1  6 4 1, 4 5 4 5. 1 6

C B R E G r o u p I n c 1 0, 8 9 5 U S D 4 2 1, 3 0 3  6 8 3, 3 3 4 5. 5 0

C D K Gl o b al I n c 9, 9 8 0 U S D 4 5 2, 4 0 0  5 1 7, 2 6 3 4. 1 6

C h a rl e s S c h w a b C o r p / T h e 8, 5 4 0 U S D 3 7 1, 5 1 2  4 5 2, 9 6 2 3. 6 4

C h a r t e r C o m m u ni c ati o n s I n c 7 9 0 U S D 3 2 4, 5 6 6  5 2 2, 6 2 4 4. 2 0

Citi g r o u p I n c 5, 8 9 0 U S D 3 4 1, 9 0 7  3 6 3, 1 7 7 2. 9 2

C o m c a s t C o r p 5, 5 6 5 U S D 2 2 1, 0 1 3  2 9 1, 6 0 6 2. 3 4

E n vi s t a H ol di n g s C o r p 1 2, 5 2 0 U S D 3 1 7, 0 4 1  4 2 2, 3 0 0 3. 4 0

F a c e b o o k I n c 1, 7 8 0 U S D 3 6 1, 2 5 5  4 8 6, 2 2 5 3. 9 1

H C A H e al t h c a r e I n c 3, 8 4 4 U S D 3 9 8, 4 3 0  6 3 2, 1 8 4 5. 0 8

Hilt o n W o rl d wi d e H ol di n g s I n c 4, 9 9 0 U S D 3 9 5, 0 0 2  5 5 5, 1 8 7 4. 4 7

K e u ri g D r P e p p e r I n c 2 0, 7 0 5 U S D 5 9 8, 6 0 8  6 6 2, 5 6 0 5. 3 3

L e a r C o r p 3, 0 8 5 U S D 4 0 8, 7 4 6  4 9 0, 6 0 8 3. 9 5

M a n p o w e r G r o u p I n c 4, 6 0 0 U S D 3 0 3, 5 9 8  4 1 4, 8 2 8 3. 3 4

M o o d y' s C o r p 4 0 5 U S D 5 8, 3 9 6  1 1 7, 5 4 7 0. 9 4

N a ti o n al Oil w ell V a r c o I n c 6, 3 0 5 U S D 2 0 3, 6 0 7  8 6, 5 6 8 0. 7 0

N e tfli x I n c 4 8 0 U S D 1 4 3, 4 3 5  2 5 9, 5 5 0 2. 0 9

P o s t H ol di n g s I n c 4, 8 8 5 U S D 4 4 0, 3 5 3  4 9 3, 4 3 4 3. 9 7

W o r k d a y I n c 2, 0 5 0 U S D 2 7 8, 9 9 7  4 9 1, 2 0 1 3. 9 5

 8, 8 9 1, 4 2 7  1 1, 5 4 2, 5 4 2 9 2. 8 4

T o t al - S h a r e s 9, 4 2 3, 6 8 7  1 2, 0 0 8, 6 6 0 9 6. 5 9

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g  9, 4 2 3, 6 8 7  1 2, 0 0 8, 6 6 0 9 6. 5 9

T O T A L I N V E S T M E N T P O R T F O L I O 9, 4 2 3, 6 8 7  1 2, 0 0 8, 6 6 0 9 6. 5 9
            

 
 
 
 
 
 
 
 
 
 
 

 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

H a r ri s A s s o ci a t e s Gl o b al E q ui t y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

C / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 2, 2 9 6. 7 1 7

N u m b e r of s h a r e s i s s u e d 1 0 5. 4 0 5

N u m b e r of s h a r e s r e d e e m e d ( 3, 8 8 4. 1 6 1 )

N u m b e r of s h a r e s a t t h e e n d 8, 5 1 7. 9 6 1

F / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  8 3 4. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 3 9. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 4 9 5. 0 0 0

H - N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 2 0 1. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1, 2 0 1. 0 0 0

H - N / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5 0 8. 8 4 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 5 0 8. 8 4 0 )

N u m b e r of s h a r e s a t t h e e n d -

H - R E / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 9 3 0. 6 2 4

N u m b e r of s h a r e s i s s u e d 4 5 9. 5 9 9

N u m b e r of s h a r e s r e d e e m e d ( 9 4 6. 1 6 3 )

N u m b e r of s h a r e s a t t h e e n d  4 4 4. 0 6 0

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 7 0, 3 4 7. 1 8 8

N u m b e r of s h a r e s i s s u e d 6 7, 2 8 5. 9 1 4

N u m b e r of s h a r e s r e d e e m e d ( 1 9, 6 1 2. 2 9 6 )

N u m b e r of s h a r e s a t t h e e n d 1 1 8, 0 2 0. 8 0 6

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5 3 0, 8 8 0. 9 0 0

N u m b e r of s h a r e s i s s u e d 1 8 6, 9 8 6. 5 1 8

N u m b e r of s h a r e s r e d e e m e d ( 5 2 6, 5 3 7. 8 5 7 )

N u m b e r of s h a r e s a t t h e e n d 1 9 1, 3 2 9. 5 6 1

I / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 6, 6 8 5. 1 0 2

N u m b e r of s h a r e s i s s u e d 9, 7 3 6. 1 3 1

N u m b e r of s h a r e s r e d e e m e d ( 2 5, 6 6 6. 0 2 2 )

N u m b e r of s h a r e s a t t h e e n d 1 0, 7 5 5. 2 1 1

I / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

N / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 8, 7 6 6. 0 0 0

N u m b e r of s h a r e s i s s u e d 5 8 2. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 1 2, 2 4 3. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 1 7, 1 0 5. 0 0 0

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 4 7, 8 4 9. 7 6 3

N u m b e r of s h a r e s i s s u e d 1 7 0, 8 5 6. 7 3 8

N u m b e r of s h a r e s r e d e e m e d ( 5 2, 8 9 9. 0 9 1 )

N u m b e r of s h a r e s a t t h e e n d 2 6 5, 8 0 7. 4 1 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

H a r ri s A s s o ci a t e s Gl o b al E q ui t y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  
  

N 1 / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 0, 6 4 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 5, 1 0 0. 0 1 6

N u m b e r of s h a r e s r e d e e m e d ( 7, 5 9 8. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 8, 1 4 2. 0 1 6

P / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 0 1, 1 0 1. 1 9 4

N u m b e r of s h a r e s i s s u e d 8 8, 6 0 1. 5 3 9

N u m b e r of s h a r e s r e d e e m e d ( 1 5 2, 4 1 2. 7 2 3 )

N u m b e r of s h a r e s a t t h e e n d 3 7, 2 9 0. 0 1 0

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 0, 1 1 4. 2 1 5

N u m b e r of s h a r e s i s s u e d 5 8, 7 5 9. 9 7 0

N u m b e r of s h a r e s r e d e e m e d ( 4 1, 9 1 2. 9 9 9 )

N u m b e r of s h a r e s a t t h e e n d  7 6, 9 6 1. 1 8 6

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 3 3, 4 9 0. 1 0 7

N u m b e r of s h a r e s i s s u e d 4 2, 6 6 0. 4 8 0

N u m b e r of s h a r e s r e d e e m e d ( 3 6, 5 2 9. 3 3 7 )

N u m b e r of s h a r e s a t t h e e n d 1 3 9, 6 2 1. 2 5 0

R / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  1 1, 3 2 0. 6 9 7

N u m b e r of s h a r e s i s s u e d 4 8 7. 3 8 3

N u m b e r of s h a r e s r e d e e m e d ( 8, 1 1 7. 7 1 6 )

N u m b e r of s h a r e s a t t h e e n d 3, 6 9 0. 3 6 4

R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 8 1 1. 8 1 0

N u m b e r of s h a r e s i s s u e d 4 6 6. 8 7 8

N u m b e r of s h a r e s r e d e e m e d ( 1, 5 8 9. 8 4 5 )

N u m b e r of s h a r e s a t t h e e n d 1, 6 8 8. 8 4 3

R / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3, 1 7 6. 4 7 5

N u m b e r of s h a r e s i s s u e d 3 2 7. 3 2 0

N u m b e r of s h a r e s r e d e e m e d ( 1, 5 2 3. 9 7 3 )

N u m b e r of s h a r e s a t t h e e n d 1, 9 7 9. 8 2 2

R / D ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 2. 0 8 5

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 2. 0 8 5

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 1 5, 0 5 6. 2 7 3

N u m b e r of s h a r e s i s s u e d 2 0, 9 2 7. 5 1 1

N u m b e r of s h a r e s r e d e e m e d ( 6 3, 2 4 3. 8 5 9 )

N u m b e r of s h a r e s a t t h e e n d 1 7 2, 7 3 9. 9 2 5

R E / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 4 2 0. 5 8 5

N u m b e r of s h a r e s i s s u e d 5 3. 1 0 2

N u m b e r of s h a r e s r e d e e m e d ( 4 7 3. 6 8 7 )

N u m b e r of s h a r e s a t t h e e n d -

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 6 8 4, 0 9 3. 9 3 8

N u m b e r of s h a r e s i s s u e d 6 7 3, 4 0 1. 1 1 8

N u m b e r of s h a r e s r e d e e m e d ( 7 6 5, 4 5 4. 8 1 0 )

N u m b e r of s h a r e s a t t h e e n d 2, 5 9 2, 0 4 0. 2 4 6
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

H a r ri s A s s o ci a t e s Gl o b al E q ui t y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  
  

S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 3 6, 7 1 7. 6 3 1

N u m b e r of s h a r e s i s s u e d 4, 4 8 0. 3 5 2

N u m b e r of s h a r e s r e d e e m e d ( 2 4 1, 0 8 3. 0 8 7 )

N u m b e r of s h a r e s a t t h e e n d 1 1 4. 8 9 6

S / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5 1 9, 2 6 9. 8 8 9

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 9 5, 5 4 7. 5 8 7 )

N u m b e r of s h a r e s a t t h e e n d 1 2 3, 7 2 2. 3 0 2

S / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 9 8, 6 1 4. 0 0 0

N u m b e r of s h a r e s i s s u e d 2 8, 0 7 2. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 2 1 4, 8 0 8. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d  1 1, 8 7 8. 0 0 0

S 1 / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 1 6, 7 8 1. 6 6 5

N u m b e r of s h a r e s i s s u e d 1 6, 1 9 6. 7 0 6

N u m b e r of s h a r e s r e d e e m e d ( 3 0 0, 8 7 6. 9 3 4 )

N u m b e r of s h a r e s a t t h e e n d 3 2, 1 0 1. 4 3 7

S 1 / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  2, 5 2 4, 2 6 4. 5 5 9

N u m b e r of s h a r e s i s s u e d 9 3, 4 5 0. 9 9 4

N u m b e r of s h a r e s r e d e e m e d ( 1 2 4, 4 0 4. 6 4 5 )

N u m b e r of s h a r e s a t t h e e n d 2, 4 9 3, 3 1 0. 9 0 8

S 1 / D ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8 6 9, 8 1 3. 9 4 1

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 1 3 8, 4 3 1. 1 1 4 )

N u m b e r of s h a r e s a t t h e e n d 7 3 1, 3 8 2. 8 2 7
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

H a r ri s A s s o ci a t e s Gl o b al E q ui t y F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 1, 4 6 2, 0 2 9, 9 9 2 1, 7 2 1, 4 4 2, 8 8 2 1, 7 8 9, 6 8 9, 5 8 2

 
 
 
N e t A s s e t V al u e p e r S h a r e 

C / A ( U S D ) 2 9 0. 9 0 2 7 2. 0 3 2 1 4. 3 5

F / A ( U S D ) 1 5 0. 6 7 1 3 8. 6 7 1 0 7. 5 3

F / A ( E U R ) - - 8 4. 4 8

H - I / A ( E U R ) - - 1 2 6. 9 6

H - N / A ( E U R ) 1 2 5. 6 3 1 1 9. 1 1 9 5. 0 0

H - N / A ( G B P ) - 1 2 2. 0 5 9 6. 5 7

H - R E / A ( E U R ) 1 4 0. 6 5 1 3 5. 3 6 1 0 9. 6 5

H - S / A ( E U R ) - - 1 4 8. 5 0

H - S / D ( G B P ) - - 9 4. 4 9

I / A ( U S D ) 4 3 1. 5 6 3 9 6. 0 3 3 0 6. 2 5

I / A ( E U R ) 3 5 2. 8 2 3 5 2. 9 2 2 6 7. 9 8

I / A ( G B P ) 1 1 7. 0 3 1 1 0. 8 1 8 9. 1 3

I / D ( U S D ) 1 2 9. 3 4 - -

N / A ( U S D ) 1 4 3. 2 8 1 3 1. 5 3 1 0 1. 7 5

N / A ( E U R ) 1 1 4. 9 5 1 1 5. 0 3 8 7. 3 9

N 1 / A ( E U R ) 1 1 0. 4 7 1 1 0. 3 8 8 3. 7 2

P / A ( S G D ) 1 2 9. 2 5 1 2 1. 5 0 9 5. 9 0

R / A ( U S D ) 3 6 3. 4 7 3 3 7. 2 0 2 6 3. 6 0

R / A ( E U R ) 2 9 8. 2 2 3 0 1. 5 8 2 3 1. 4 9

R / A ( G B P ) 1 6 1. 1 4 1 5 4. 2 4 1 2 5. 4 2

R / A ( S G D ) 1 7 2. 2 4 1 6 2. 5 6 1 2 8. 8 2

R / D ( U S D ) 3 2 4. 4 4 3 0 0. 9 8 2 3 5. 2 7

R / D ( G B P ) 1 5 0. 5 2 1 4 4. 0 8 1 1 7. 1 7

R E / A ( U S D ) 1 9 8. 4 4 1 8 5. 1 1 1 4 5. 5 0

R E / A ( E U R ) - 1 8 7. 1 3 1 4 4. 4 3

S / A ( U S D ) 2 3 3. 2 2 2 1 3. 3 8 1 6 4. 5 2

S / A ( E U R ) 2 3 0. 0 3 2 2 9. 4 0 1 7 3. 6 7

S / A ( G B P ) 1 8 2. 6 5 1 7 2. 4 0 1 3 8. 2 5

S / D ( U S D ) 1 6 6. 7 6 1 5 4. 2 5 1 2 0. 4 0

S / D ( G B P ) - - 1 1 5. 2 6

S 1 / A ( E U R ) 1 3 7. 2 2 1 3 6. 7 5 1 0 3. 4 4

S 1 / A ( G B P ) 1 2 0. 1 6 1 1 3. 3 5 -

S 1 / D ( G B P ) 1 1 2. 1 8 1 0 6. 4 0 -
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 
 

H a r ri s A s s o ci a t e s Gl o b al E q ui t y F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
       

A u s t r ali a       

I n ci t e c Pi v ot Lt d 1 9, 3 9 3, 5 7 5 A U D 4 2, 6 8 6, 1 0 4 3 4, 1 2 0, 3 1 8 2. 3 3

 4 2, 6 8 6, 1 0 4 3 4, 1 2 0, 3 1 8 2. 3 3
B el gi u m       

A n h e u s e r - B u s c h I n B e v S A / N V 1 3 1, 6 0 0 E U R 7, 6 1 7, 5 6 2 9, 1 7 9, 7 0 3 0. 6 3

 7, 6 1 7, 5 6 2 9, 1 7 9, 7 0 3 0. 6 3
C hi n a       

Ali b a b a G r o u p H ol di n g Lt d 1 7 9, 0 0 0 H K D 5, 2 3 0, 3 4 4 5, 3 6 9, 6 4 2 0. 3 7

Ali b a b a G r o u p H ol di n g Lt d A D R 2 5, 4 0 0 U S D 6, 5 4 3, 6 9 9 5, 9 1 1, 3 4 2 0. 4 0

 1 1, 7 7 4, 0 4 3 1 1, 2 8 0, 9 8 4 0. 7 7
G e r m a n y       

Alli a n z S E 1 7 8, 3 2 4 E U R 3 6, 0 7 7, 8 0 4 4 3, 7 9 0, 3 9 7 2. 9 9

B a y e r A G 1, 0 6 6, 6 4 2 E U R 7 1, 7 5 6, 6 1 1 6 2, 8 4 6, 5 9 9 4. 3 0

C o n ti n e nt al A G 2 9 2, 3 0 0 E U R 4 5, 6 1 5, 3 9 0 4 3, 3 6 4, 2 9 4 2. 9 7

D ai ml e r A G 7 6 3, 9 0 0 E U R 5 1, 4 6 5, 0 7 7 5 4, 0 1 4, 5 7 0 3. 6 9

 2 0 4, 9 1 4, 8 8 2 2 0 4, 0 1 5, 8 6 0 1 3. 9 5
G r e a t B ri t ai n       

C N H I n d u s t ri al N V 4, 9 5 5, 6 3 5 E U R 4 8, 0 1 8, 3 0 8 6 2, 6 0 5, 2 9 8 4. 2 8

C o m p a s s G r o u p P L C 9 7 3, 3 0 0 G B P 1 4, 5 5 5, 1 2 4 1 8, 1 3 4, 0 6 6 1. 2 4

Li b e r t y Gl o b al P L C 1, 2 8 7, 1 0 0 U S D 3 5, 6 1 7, 5 7 3 3 1, 1 7 3, 5 6 2 2. 1 3

Ll o y d s B a n ki n g G r o u p P L C 1 4 6, 0 9 4, 5 2 0 G B P 8 1, 5 1 6, 9 0 2 7 2, 7 7 2, 1 0 0 4. 9 8

P r u d e nti al P L C 1, 4 8 2, 3 0 0 G B P 1 9, 4 0 0, 5 9 6 2 7, 2 9 3, 3 1 7 1. 8 7

R oll s - R o y c e H ol di n g s P L C 6 9 2, 1 3 3 G B P 1, 6 7 7, 4 8 6 1, 0 5 2, 5 4 9 0. 0 7

T r a vi s P e r ki n s P L C 1, 6 5 5, 8 6 7 G B P 2 6, 9 1 6, 7 3 7 3 0, 4 8 9, 1 7 4 2. 0 9

 2 2 7, 7 0 2, 7 2 6 2 4 3, 5 2 0, 0 6 6 1 6. 6 6
I n di a       

A xi s B a n k L t d 3, 1 2 1, 6 0 0 I N R 1 8, 8 3 5, 9 7 1 2 6, 5 0 6, 9 5 2 1. 8 1

 1 8, 8 3 5, 9 7 1 2 6, 5 0 6, 9 5 2 1. 8 1
I r el a n d       

R y a n ai r H ol di n g s P L C 6 2, 7 0 0 E U R 8 3 9, 5 6 4 1, 2 6 3, 1 3 8 0. 0 9

R y a n ai r H ol di n g s P L C A D R 1 9 0, 4 0 5 U S D 1 6, 2 7 4, 8 2 0 2 0, 9 4 0, 7 4 2 1. 4 3

 1 7, 1 1 4, 3 8 4 2 2, 2 0 3, 8 8 0 1. 5 2
J a p a n       

T o y o t a M o t o r C o r p 2 2 6, 1 0 0 J P Y 1 3, 7 2 4, 8 9 5 1 7, 4 2 5, 3 2 5 1. 1 9

 1 3, 7 2 4, 8 9 5 1 7, 4 2 5, 3 2 5 1. 1 9
M e xi c o       

G r u p o T el e vi s a S A B A D R 2, 0 9 9, 1 0 0 U S D 5 1, 0 3 6, 5 2 0 1 7, 2 9 6, 5 8 4 1. 1 8

 5 1, 0 3 6, 5 2 0 1 7, 2 9 6, 5 8 4 1. 1 8
S o u t h A f ri c a       

N a s p e r s Lt d 2 2 3, 0 9 0 Z A R 3 9, 0 2 6, 0 0 7 4 5, 8 5 7, 3 2 6 3. 1 4

 3 9, 0 2 6, 0 0 7 4 5, 8 5 7, 3 2 6 3. 1 4
S o u t h K o r e a       

S a m s u n g El e c t r o ni c s C o Lt d 5 2, 2 0 0 K R W 1, 9 1 8, 9 6 9 3, 8 9 2, 2 9 5 0. 2 7

 1, 9 1 8, 9 6 9 3, 8 9 2, 2 9 5 0. 2 7
S wi t z e rl a n d       

Ci e Fi n a n ci e r e Ri c h e m o n t S A 1 8 4, 0 0 0 C H F 1 3, 6 1 9, 3 2 5 1 6, 6 6 9, 1 7 8 1. 1 4

C r e di t S ui s s e G r o u p A G 5, 2 6 0, 4 1 8 C H F 7 5, 9 3 7, 1 3 8 6 7, 8 4 1, 8 0 7 4. 6 4

J uli u s B a e r G r o u p L t d  6 8 8, 5 6 0 C H F 3 0, 8 8 0, 9 1 3 3 9, 7 2 6, 8 6 2 2. 7 2

N o v a r ti s A G 1 3 9, 3 0 0 C H F 1 2, 5 1 8, 8 5 9 1 3, 1 8 2, 2 4 5 0. 9 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 
 

H a r ri s A s s o ci a t e s Gl o b al E q ui t y F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 

T E C o n n e c ti vi t y Lt d 5 7 6, 3 0 0 U S D 3 7, 2 0 6, 8 6 2 6 9, 7 7 2, 6 4 1 4. 7 7

 1 7 0, 1 6 3, 0 9 7 2 0 7, 1 9 2, 7 3 3 1 4. 1 7
U ni t e d S t a t e s       

Al p h a b et I n c 4 2, 7 7 4 U S D 3 4, 4 4 4, 8 1 3 7 4, 9 3 4, 9 1 5 5. 1 3

A r c o ni c C o r p 3 4 8, 3 0 0 U S D 6, 4 4 9, 9 8 2 1 0, 3 7 9, 3 4 0 0. 7 1

B a n k of A m e ri c a C o r p 1, 6 4 1, 8 0 0 U S D 3 1, 1 3 0, 0 6 1 4 9, 7 6 2, 9 5 8 3. 4 0

B o o ki n g H ol di n g s I n c 8, 0 4 0 U S D 1 4, 3 3 0, 5 3 9 1 7, 9 0 7, 2 5 1 1. 2 3

C h a r t e r C o m m u ni c ati o n s I n c 6 6, 9 1 5 U S D 2 3, 9 2 0, 0 2 9 4 4, 2 6 7, 6 1 8 3. 0 3

Citi g r o u p I n c 2 5 0, 7 0 0 U S D 1 3, 2 5 7, 2 1 4 1 5, 4 5 8, 1 6 2 1. 0 6

E n vi s t a H ol di n g s C o r p 6 0 3, 0 0 0 U S D 1 4, 2 5 6, 5 5 9 2 0, 3 3 9, 1 9 0 1. 3 9

Fl o w s e r v e C o r p 6 0 0, 1 0 0 U S D 1 7, 3 4 5, 7 9 9 2 2, 1 1 3, 6 8 5 1. 5 1

G e n e r al M ot o r s C o 1, 5 6 5, 1 0 0 U S D 5 2, 6 1 6, 2 4 4 6 5, 1 7 0, 7 6 4 4. 4 6

H o w m et A e r o s p a c e I n c 1, 0 7 5, 6 0 0 U S D 2 0, 7 6 2, 6 0 9 3 0, 6 9 7, 6 2 4 2. 1 0

I nt e r p u bli c G r o u p of C o s I n c / T h e 1, 1 0 8, 3 0 0 U S D 2 2, 6 1 6, 5 1 0 2 6, 0 6 7, 2 1 6 1. 7 8

J o h n s o n C o n t r ol s I nt e r n a ti o n al P L C 3 6 2, 0 0 0 U S D 1 4, 1 9 3, 8 6 1 1 6, 8 6 5, 5 8 0 1. 1 5

K e u ri g D r P e p p e r I n c 4 7 2, 5 0 0 U S D 1 3, 7 0 2, 4 9 4 1 5, 1 2 0, 0 0 0 1. 0 3

M a st e r c a r d I n c 1 8 8, 8 7 5 U S D 1 6, 3 2 5, 9 2 5 6 7, 4 1 7, 0 4 3 4. 6 1

N a ti o n al Oil w ell V a r c o I n c 1, 1 8 7, 4 0 0 U S D 4 1, 6 3 6, 8 5 9 1 6, 3 0 3, 0 0 2 1. 1 2

O r a cl e C o r p 4 4 6, 3 0 0 U S D 1 6, 6 5 7, 1 0 1 2 8, 8 7 1, 1 4 7 1. 9 8

T e n e t H e al t h c a r e C o r p 9 4 6, 0 5 8 U S D 3 1, 6 4 1, 6 3 3 3 7, 7 7 6, 0 9 6 2. 5 8

 3 8 5, 2 8 8, 2 3 2 5 5 9, 4 5 1, 5 9 1 3 8. 2 7

T o t al - S h a r e s 1, 1 9 1, 8 0 3, 3 9 2 1, 4 0 1, 9 4 3, 6 1 7 9 5. 8 9

       
W a r r a n t s       
       

S wi t z e rl a n d       

Ci e Fi n a n ci e r e Ri c h e m o n t S A 3 9 4, 0 0 0 C H F 0 1 0 2, 5 1 7 0. 0 1

 0 1 0 2, 5 1 7 0. 0 1

T o t al - W a r r a n t s 0 1 0 2, 5 1 7 0. 0 1

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 1, 1 9 1, 8 0 3, 3 9 2 1, 4 0 2, 0 4 6, 1 3 4 9 5. 9 0

T O T A L I N V E S T M E N T P O R T F O L I O 1, 1 9 1, 8 0 3, 3 9 2 1, 4 0 2, 0 4 6, 1 3 4 9 5. 9 0
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

H a r ri s A s s o ci a t e s U. S. E q ui t y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

C / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8, 1 2 9. 8 2 1

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3, 9 7 4. 8 4 1 )

N u m b e r of s h a r e s a t t h e e n d 4, 1 5 4. 9 8 0

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  1 9, 5 5 1. 5 6 5

N u m b e r of s h a r e s i s s u e d 5 4, 4 7 5. 4 7 8

N u m b e r of s h a r e s r e d e e m e d ( 3 0, 6 8 6. 0 9 0 )

N u m b e r of s h a r e s a t t h e e n d 4 3, 3 4 0. 9 5 3

H - N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 9, 2 2 6. 3 1 1

N u m b e r of s h a r e s i s s u e d 3, 2 8 3. 8 6 5

N u m b e r of s h a r e s r e d e e m e d ( 4, 2 1 5. 3 5 7 )

N u m b e r of s h a r e s a t t h e e n d 1 8, 2 9 4. 8 1 9

H - P / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 6, 7 2 1. 1 4 1

N u m b e r of s h a r e s i s s u e d 3 6, 9 3 8. 8 0 7

N u m b e r of s h a r e s r e d e e m e d ( 3 9, 9 2 0. 7 7 1 )

N u m b e r of s h a r e s a t t h e e n d 2 3, 7 3 9. 1 7 7

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 4 1, 4 5 1. 2 3 9

N u m b e r of s h a r e s i s s u e d 9 0, 9 7 4. 9 6 4

N u m b e r of s h a r e s r e d e e m e d ( 7 0, 4 1 4. 5 6 0 )

N u m b e r of s h a r e s a t t h e e n d  2 6 2, 0 1 1. 6 4 3

H - R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 2, 5 1 3. 1 4 0

N u m b e r of s h a r e s i s s u e d 1 3, 3 3 5. 0 3 4

N u m b e r of s h a r e s r e d e e m e d ( 7, 2 8 1. 3 3 3 )

N u m b e r of s h a r e s a t t h e e n d 1 8, 5 6 6. 8 4 1

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 0 0, 0 2 2. 1 7 2

N u m b e r of s h a r e s i s s u e d 7 7, 2 0 8. 6 6 7

N u m b e r of s h a r e s r e d e e m e d ( 5 7, 9 3 8. 8 9 2 )

N u m b e r of s h a r e s a t t h e e n d 1 1 9, 2 9 1. 9 4 7

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 3 7, 1 4 4. 8 3 2

N u m b e r of s h a r e s i s s u e d 5, 8 6 9. 1 1 0

N u m b e r of s h a r e s r e d e e m e d ( 1 3 7, 6 0 5. 2 6 6 )

N u m b e r of s h a r e s a t t h e e n d 5, 4 0 8. 6 7 6

I / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 9, 8 9 0. 2 4 3

N u m b e r of s h a r e s i s s u e d 6 0, 4 0 9. 1 1 3

N u m b e r of s h a r e s r e d e e m e d ( 2 8, 3 7 4. 6 8 8 )

N u m b e r of s h a r e s a t t h e e n d 1 0 1, 9 2 4. 6 6 8

I / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 6 0 4. 3 3 0

N u m b e r of s h a r e s i s s u e d 5 3 3. 6 4 9

N u m b e r of s h a r e s r e d e e m e d ( 1 8 9. 0 2 8 )

N u m b e r of s h a r e s a t t h e e n d 1, 9 4 8. 9 5 1

N / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3, 4 1 6. 3 1 2

N u m b e r of s h a r e s i s s u e d 1 5 7. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 3, 3 5 5. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 2 1 8. 3 1 2
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

H a r ri s A s s o ci a t e s U. S. E q ui t y F u n d  

 

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  
  

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 7 3 4. 3 6 4

N u m b e r of s h a r e s i s s u e d 5 6. 9 6 3

N u m b e r of s h a r e s r e d e e m e d ( 4 8. 8 4 7 )

N u m b e r of s h a r e s a t t h e e n d 1, 7 4 2. 4 8 0

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  3 1 3, 5 6 7. 0 0 0

N u m b e r of s h a r e s i s s u e d 6 6, 2 9 1. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 3 7 9, 3 2 4. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 5 3 4. 0 0 0

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5 8, 3 4 9. 6 2 6

N u m b e r of s h a r e s i s s u e d 4 3, 1 8 1. 8 4 1

N u m b e r of s h a r e s r e d e e m e d ( 4 7, 3 0 8. 2 1 8 )

N u m b e r of s h a r e s a t t h e e n d 5 4, 2 2 3. 2 4 9

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 6, 3 7 5. 2 5 0

N u m b e r of s h a r e s i s s u e d 3, 2 2 4. 9 7 8

N u m b e r of s h a r e s r e d e e m e d ( 5, 2 1 8. 8 4 2 )

N u m b e r of s h a r e s a t t h e e n d 1 4, 3 8 1. 3 8 6

R / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2. 1 0 2

N u m b e r of s h a r e s i s s u e d 2 1. 3 0 6

N u m b e r of s h a r e s r e d e e m e d ( 2. 6 8 1 )

N u m b e r of s h a r e s a t t h e e n d  2 0. 7 2 7

R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 4 1, 0 5 0. 3 8 4

N u m b e r of s h a r e s i s s u e d 4 3, 6 7 5. 5 4 9

N u m b e r of s h a r e s r e d e e m e d ( 8 2, 2 5 5. 8 4 5 )

N u m b e r of s h a r e s a t t h e e n d 2, 4 7 0. 0 8 8

R / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8, 0 9 7. 9 8 9

N u m b e r of s h a r e s i s s u e d 2, 9 9 2. 3 4 1

N u m b e r of s h a r e s r e d e e m e d ( 5, 4 2 7. 4 1 0 )

N u m b e r of s h a r e s a t t h e e n d 5, 6 6 2. 9 2 0

R / D ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 7. 9 8 2

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 7. 9 8 2

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 5 2 4. 9 9 3

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 0 6. 1 7 1 )

N u m b e r of s h a r e s a t t h e e n d 1, 2 1 8. 8 2 2

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 5 4 5, 2 3 2. 4 9 5

N u m b e r of s h a r e s i s s u e d 5 0 4, 5 3 2. 3 3 4

N u m b e r of s h a r e s r e d e e m e d ( 7 2 1, 3 6 4. 6 2 2 )

N u m b e r of s h a r e s a t t h e e n d 1, 3 2 8, 4 0 0. 2 0 7

S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1 1 6, 6 9 3. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 1, 2 0 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 1 1 5, 4 9 3. 0 0 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

H a r ri s A s s o ci a t e s U. S. E q ui t y F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 4 1 4, 5 7 7, 6 2 4 4 3 7, 7 1 8, 4 4 6 3 2 0, 5 8 7, 9 1 6

 
 
 
N e t A s s e t V al u e p e r S h a r e 

C / A ( U S D ) 1 5 5. 3 9 1 3 2. 7 6 1 0 1. 5 2

H - I / A ( E U R ) 2 5 4. 4 3 2 2 0. 3 7 1 7 1. 1 5

H - N / A ( E U R ) 1 9 7. 7 2 1 7 1. 3 5 1 3 3. 2 3

H - P / A ( S G D ) 1 6 1. 7 9 1 3 9. 3 6 1 0 6. 5 3

H - R / A ( E U R ) 1 2 9. 3 7 1 1 2. 9 4 8 8. 5 2

H - R / A ( S G D ) 1 5 9. 3 3 1 3 7. 5 2 1 0 5. 3 2

I / A ( U S D ) 4 2 1. 9 9 3 5 5. 5 8 2 6 8. 1 5

I / A ( E U R ) 3 4 5. 1 3 3 1 6. 9 9 2 3 4. 7 3

I / A ( S G D ) 1 2 8. 7 6 1 1 0. 3 8 -

I / D ( U S D ) 1 5 2. 7 9 1 2 8. 7 4 -

N / A ( U S D ) 1 6 7. 4 4 1 4 1. 1 7 1 0 6. 5 0

N / A ( E U R ) 1 3 8. 2 8 1 2 7. 0 5 1 0 7. 6 0

N 1 / A ( U S D ) 1 3 1. 1 6 1 1 0. 3 9 8 3. 1 6

N 1 / A ( E U R ) - - 9 0. 1 8

R / A ( U S D ) 3 6 3. 8 7 3 0 9. 0 3 2 3 4. 8 9

R / A ( E U R ) 2 9 7. 5 1 2 7 5. 4 1 2 0 5. 5 6

R / A ( G B P ) 4 7 9. 7 5 4 2 0. 2 1 -

R / A ( S G D ) 2 1 1. 5 8 1 8 2. 7 7 1 4 0. 8 5

R / D ( U S D ) 2 5 3. 8 1 2 1 5. 5 6 1 6 3. 8 5

R / D ( G B P ) 1 2 6. 3 3 1 1 0. 6 6 -

R E / A ( U S D ) 1 8 0. 8 4 1 5 4. 5 8 1 1 8. 2 5

S / A ( U S D ) 1 8 3. 0 4 1 5 3. 4 6 1 1 5. 1 6

S / A ( E U R ) 1 1 2. 9 5 - -
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 
 

H a r ri s A s s o ci a t e s U. S. E q ui t y F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
       

U ni t e d S t a t e s       

A gil e nt T e c h n ol o gi e s I n c 7 1, 2 3 0 U S D 5, 4 5 0, 1 0 5 8, 4 4 0, 0 4 3 2. 0 4

Al p h a b et I n c 1 1, 8 9 7 U S D 1 1, 4 1 4, 3 3 9  2 0, 8 4 2, 1 1 6 5. 0 3

A m e ri c a n I n t e r n ati o n al G r o u p I n c  1 8 6, 4 5 5 U S D 9, 8 3 7, 7 0 0 7, 0 5 9, 1 8 6 1. 7 0

A r a m a r k 2 1 2, 4 9 5 U S D 5, 0 1 2, 9 1 4 8, 1 7 6, 8 0 8 1. 9 7

A ut o m a ti c D a t a P r o c e s si n g I n c 6 4, 2 0 5 U S D 9, 2 1 8, 5 7 1 1 1, 3 1 2, 9 2 1 2. 7 3

B a n k of A m e ri c a C o r p 3 6 9, 9 5 0 U S D 9, 0 9 8, 1 0 6 1 1, 2 1 3, 1 8 4 2. 7 1

B e r k s hi r e H at h a w a y I n c 6 9, 6 5 0 U S D 1 4, 5 1 8, 1 0 7  1 6, 1 4 9, 7 4 5 3. 9 0

Bl a c k R o c k I n c 5, 7 1 5 U S D 2, 6 0 8, 1 2 6 4, 1 2 3, 6 0 1 0. 9 9

B o o ki n g H ol di n g s I n c 5, 8 0 0 U S D 1 0, 2 8 1, 7 3 8  1 2, 9 1 8, 1 6 6 3. 1 2

B u n g e L t d 1 6 5, 5 5 0 U S D 7, 6 3 4, 0 6 3 1 0, 8 5 6, 7 6 9 2. 6 2

C a rli sl e C o s I n c 6 8, 1 7 5 U S D 8, 3 9 9, 4 9 6 1 0, 6 4 7, 5 7 1 2. 5 7

C at e r pill a r I n c 2 2, 5 4 0 U S D 2, 5 2 3, 2 9 2 4, 1 0 2, 7 3 1 0. 9 9

C D K Gl o b al I n c 2 1 2, 4 0 5 U S D 1 0, 0 8 5, 4 1 7  1 1, 0 0 8, 9 5 1 2. 6 6

C h a rl e s S c h w a b C o r p / T h e 2 3 1, 4 6 5 U S D 1 0, 5 8 0, 2 5 4  1 2, 2 7 6, 9 0 4 2. 9 6

C h a r t e r C o m m u ni c ati o n s I n c 1 4, 3 4 0 U S D 4, 9 3 9, 3 0 9 9, 4 8 6, 6 2 7 2. 2 9

Citi g r o u p I n c 1 3 6, 0 0 0 U S D 7, 9 6 8, 4 6 4 8, 3 8 5, 7 6 0 2. 0 2

C o m c a s t C o r p 1 8 8, 6 5 0 U S D 6, 9 9 0, 6 6 7 9, 8 8 5, 2 6 0 2. 3 8

C o n st ell a ti o n B r a n d s I n c 2 8, 8 2 5 U S D 5, 0 7 3, 5 8 0 6, 3 1 4, 1 1 6 1. 5 2

D X C T e c h n ol o g y C o 1 5 3, 9 6 0 U S D 6, 8 9 9, 6 2 1 3, 9 6 4, 4 7 0 0. 9 6

E q uif a x I n c 4 9, 4 5 5 U S D 6, 3 9 6, 2 6 9 9, 5 3 6, 9 0 2 2. 3 0

F a c e b o o k I n c 4 7, 6 6 0 U S D 9, 2 8 5, 5 6 1 1 3, 0 1 8, 8 0 6 3. 1 4

Fi s e r v I n c 7 0, 6 9 0 U S D 7, 4 4 4, 8 1 0 8, 0 4 8, 7 6 3 1. 9 4

G e n e r al D y n a mi c s C o r p 5 0, 8 1 0 U S D 7, 1 1 8, 9 0 1 7, 5 6 1, 5 4 4 1. 8 2

G e n e r al El e c t ri c C o 2 7 4, 4 7 5 U S D 5, 1 1 5, 0 9 8 2, 9 6 4, 3 3 0 0. 7 2

G e n e r al M ot o r s C o 2 4 0, 9 8 5 U S D 8, 8 0 1, 0 3 2 1 0, 0 3 4, 6 1 5 2. 4 2

H alli b u r t o n C o 1 7 3, 7 5 5 U S D 4, 4 7 9, 6 3 2 3, 2 8 3, 9 7 0 0. 7 9

H C A H e al t h c a r e I n c 7 6, 9 3 5 U S D 7, 9 8 8, 6 4 2 1 2, 6 5 2, 7 3 0 3. 0 5

Hilt o n W o rl d wi d e H ol di n g s I n c 9 2, 1 2 0 U S D 7, 7 9 2, 9 5 8 1 0, 2 4 9, 2 7 1 2. 4 7

H u m a n a I n c 2 0, 5 3 5 U S D 6, 2 1 1, 3 8 2 8, 4 2 4, 8 9 4 2. 0 3

K e u ri g D r P e p p e r I n c 4 1 3, 4 0 0 U S D 1 2, 3 4 1, 3 3 4  1 3, 2 2 8, 8 0 0 3. 1 9

K K R & C o I n c 1 0 4, 0 3 0 U S D 3, 9 9 0, 2 1 5 4, 2 1 2, 1 7 5 1. 0 2

L e a r C o r p 5 3, 6 2 5 U S D 8, 8 0 2, 7 4 8 8, 5 2 7, 9 8 4 2. 0 6

M G M R e s o r t s I nt e r n a ti o n al 2 5 9, 4 8 5 U S D 6, 9 9 6, 3 4 5 8, 1 7 6, 3 7 2 1. 9 7

M o o d y' s C o r p 1 5, 2 1 5 U S D 2, 3 1 2, 3 5 6 4, 4 1 6, 0 0 2 1. 0 7

N a s d a q I n c 5 8, 8 7 5 U S D 5, 8 6 0, 4 1 1 7, 8 1 5, 0 6 8 1. 8 9

N a ti o n al Oil w ell V a r c o I n c 1 6 3, 6 1 0 U S D 4, 6 7 6, 3 8 9 2, 2 4 6, 3 6 5 0. 5 4

N e tfli x I n c 1 6, 6 2 5 U S D 3, 8 2 3, 5 1 1 8, 9 8 9, 6 3 6 2. 1 7

O r a cl e C o r p 5 7, 8 7 5 U S D 2, 7 1 4, 0 1 5 3, 7 4 3, 9 3 4 0. 9 0

P hili p M o r ri s I nt e r n a ti o n al I n c 3 4, 3 0 0 U S D 3, 2 8 1, 4 8 3 2, 8 3 9, 6 9 7 0. 6 9

P o s t H ol di n g s I n c 9 4, 4 6 0 U S D 8, 8 5 1, 6 2 4 9, 5 4 1, 4 0 5 2. 3 0

R ei n s u r a n c e G r o u p of A m e ri c a I n c 5 8, 7 9 0 U S D 5, 2 9 4, 6 4 7 6, 8 1 3, 7 6 1 1. 6 4

T h o r I n d u st ri e s I n c 1 1 5, 0 6 5 U S D 8, 8 1 6, 5 7 7 1 0, 6 9 9, 8 9 4 2. 5 8

T - M o bil e U S I n c 6 8, 0 3 5 U S D 7, 3 7 0, 3 0 3 9, 1 7 4, 5 2 0 2. 2 1

Vi s a I n c  1 8, 5 6 0 U S D 1, 9 8 2, 5 1 1 4, 0 5 9, 6 2 9 0. 9 8

W al t Di s n e y C o / T h e 4 2, 4 0 0 U S D 4, 6 9 9, 5 1 8 7, 6 8 2, 0 3 2 1. 8 5

W ell s F a r g o & C o 3 1 3, 8 2 5 U S D 1 0, 0 9 2, 3 5 5  9, 4 7 1, 2 3 9 2. 2 8
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 
 

H a r ri s A s s o ci a t e s U. S. E q ui t y F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

W o r k d a y I n c 4 3, 4 8 0 U S D 6, 9 6 2, 5 0 6 1 0, 4 1 8, 2 4 3 2. 5 1

 3 2 8, 0 3 7, 0 0 2  4 0 4, 9 9 7, 5 1 0 9 7. 6 9

T o t al - S h a r e s 3 2 8, 0 3 7, 0 0 2  4 0 4, 9 9 7, 5 1 0 9 7. 6 9

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g  3 2 8, 0 3 7, 0 0 2  4 0 4, 9 9 7, 5 1 0 9 7. 6 9

T O T A L I N V E S T M E N T P O R T F O L I O 3 2 8, 0 3 7, 0 0 2  4 0 4, 9 9 7, 5 1 0 9 7. 6 9
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k e t s E q uit y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 3 4, 4 5 2. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 9 4, 4 5 2. 0 0 0

Q / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  4 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 4 0, 0 0 0. 0 0 0

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0
    

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

9 5



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k e t s E q uit y F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 2 0, 7 7 4, 6 8 8 1 0, 9 3 1, 2 8 5 -

 
 
 
N e t A s s e t V al u e p e r S h a r e 

I / A ( U S D ) 1 5 4. 0 2 1 0 9. 2 0 -

Q / A ( U S D ) 1 5 5. 4 5 1 0 9. 3 9 -

R / A ( U S D ) 1 5 2. 5 8 1 0 9. 0 2 -

S / A ( U S D ) 1 3 8. 7 9 - -
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k e t s E q uit y F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a ntit y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
  

T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
      

A r g e n ti n a       

D e s p e g a r. c o m C o r p 6 0, 7 5 0 U S D 5 9 7, 1 7 2 7 7 8, 2 0 8 3. 7 5

M e r c a d o Li b r e I n c 7 7 2 U S D 7 0 9, 3 2 2 1, 2 9 3, 2 7 0 6. 2 2

 1, 3 0 6, 4 9 4 2, 0 7 1, 4 7 8 9. 9 7
B r a zil       

Li n x S A 3 5, 3 0 0 B R L 2 8 3, 1 6 9 2 5 4, 5 8 0 1. 2 3

L o c ali z a R e nt a C a r S A 2 2, 9 2 5 B R L 2 4 0, 9 7 7 3 0 4, 3 1 6 1. 4 6

R u m o S A 1 0 9, 8 0 0 B R L 4 8 0, 9 4 0 4 0 6, 7 1 3 1. 9 6

T O T V S S A 1 1 6, 4 0 0 B R L 5 4 6, 5 0 8 6 4 3, 6 0 4 3. 1 0

 1, 5 5 1, 5 9 4 1, 6 0 9, 2 1 3 7. 7 5
C hi n a       

2 1 Vi a n e t G r o u p I n c A D R 2 8, 0 3 0 U S D 5 0 5, 4 6 8 9 7 2, 3 6 1 4. 6 8

B a o z u n I n c A D R 8, 6 1 3 U S D 3 6 5, 9 3 5 2 9 5, 8 5 6 1. 4 2

G D S H ol di n g s Lt d A D R 1 1, 3 1 7 U S D 5 7 9, 8 5 6 1, 0 5 9, 7 2 4 5. 1 0

K w ei c h o w M o u t ai C o Lt d 2, 3 0 0 C N H 4 2 0, 9 2 3 7 0 7, 3 4 9 3. 4 0

S h e n z h o u I n t e r n ati o n al G r o u p H ol di n g s Lt d 3 5, 6 0 0 H K D 5 0 1, 7 3 6 6 9 7, 8 7 3 3. 3 6

W u xi Bi ol o gi c s C a y m a n I n c 1 4 4 A ( 2 ) 3 9, 6 2 8 H K D 3 9 7, 1 5 7 5 2 5, 3 8 5 2. 5 3

Y u m C hi n a H ol di n g s I n c 1, 2 5 5 U S D 5 8, 2 5 1 7 1, 6 4 8 0. 3 5

 2, 8 2 9, 3 2 6 4, 3 3 0, 1 9 6 2 0. 8 4
C y p r u s       

T C S G r o u p H ol di n g P L C G D R  2 6, 6 8 8 U S D 6 3 0, 4 7 1 8 7 8, 0 3 5 4. 2 3

 6 3 0, 4 7 1  8 7 8, 0 3 5 4. 2 3
F r a n c e       

L V M H M o et H e n n e s s y L o ui s V ui tt o n S E 7 7 6 E U R 3 2 7, 8 2 6 4 8 5, 0 8 7 2. 3 4

 3 2 7, 8 2 6  4 8 5, 0 8 7 2. 3 4
H o n g K o n g       

A I A G r o u p Lt d 4 7, 6 0 0 H K D 4 6 5, 4 1 3 5 8 3, 1 9 4 2. 8 1

C hi n a M e n g ni u D ai r y C o L t d 1 0 9, 0 0 0 H K D 4 6 6, 3 7 5 6 5 7, 8 9 3 3. 1 6

 9 3 1, 7 8 8  1, 2 4 1, 0 8 7 5. 9 7
I n di a       

B aj aj Fi n s e r v Lt d 8, 2 3 4 I N R 7 5 1, 6 0 4 1, 0 0 3, 6 6 0 4. 8 3

C h ol a m a n d al a m I n v e s t m e nt & Fi n a n c e C o Lt d 8 0, 2 0 2 I N R 2 9 4, 7 4 7 4 2 5, 5 0 1 2. 0 5

H D F C B a n k L t d 2 1, 2 0 8 I N R 4 1 0, 7 0 1 4 1 6, 8 8 9 2. 0 1

H D F C B a n k L t d A D R 7, 8 3 4 U S D 4 8 7, 5 0 0 5 6 6, 0 8 5 2. 7 3

M a r uti S u z u ki I n di a L t d 5, 3 0 5 I N R 5 1 2, 5 8 6 5 5 5, 3 9 2 2. 6 7

Ti t a n C o Lt d 2 2, 1 0 3 I N R 4 0 2, 1 6 5 4 7 4, 0 6 5 2. 2 8

 2, 8 5 9, 3 0 3 3, 4 4 1, 5 9 2 1 6. 5 7
I n d o n e si a       

B a n k C e nt r al A si a T b k P T 1 7 8, 8 0 0 I D R 3 9 3, 9 2 1 4 3 0, 7 7 4 2. 0 7

 3 9 3, 9 2 1  4 3 0, 7 7 4 2. 0 7
J a p a n       

S hi s ei d o C o Lt d 5, 6 0 0 J P Y 4 3 4, 5 6 3 3 8 7, 0 5 6 1. 8 6

 4 3 4, 5 6 3  3 8 7, 0 5 6 1. 8 6
K e n y a       

S af a ri c o m P L C 8 6 2, 3 0 0 K E S 2 3 7, 9 2 6 2 6 9, 6 6 6 1. 3 0

 2 3 7, 9 2 6  2 6 9, 6 6 6 1. 3 0
P e r u       

C r e di c o r p Lt d 2, 4 2 4 U S D 4 0 5, 1 8 3 3 9 7, 5 8 4 1. 9 1

 

( 2 )    S e e N ot e 1 6.  

9 7



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k e t s E q uit y F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a ntit y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

I n R e t ail P e r u C o r p 1 4 4 A ( 2 ) 4, 9 6 0 U S D 1 7 9, 7 9 1 1 9 4, 4 3 2 0. 9 4

 5 8 4, 9 7 4  5 9 2, 0 1 6 2. 8 5
R u s si a       

S b e r b a n k of R u s si a P J S C P r ef e r r e d 1 1 1, 6 8 0 U S D 3 6 9, 4 9 3 3 6 3, 4 6 7 1. 7 5

Y a n d e x N V 8, 6 0 1 U S D 3 7 9, 3 2 5 5 9 8, 4 5 8 2. 8 8

 7 4 8, 8 1 8  9 6 1, 9 2 5 4. 6 3
S o u t h A f ri c a       

C a pi t e c B a n k H ol di n g s Lt d 4, 4 5 3 Z A R 3 6 1, 4 2 3 4 3 4, 3 1 8 2. 0 9

 3 6 1, 4 2 3  4 3 4, 3 1 8 2. 0 9
S o u t h K o r e a       

D e n ti u m C o Lt d 3, 2 4 4 K R W 1 5 4, 0 7 5 1 2 2, 7 3 7 0. 5 9

Y u h a n C o r p 5, 7 9 6 K R W 2 1 9, 4 9 1 4 0 0, 6 9 9 1. 9 3

 3 7 3, 5 6 6  5 2 3, 4 3 6 2. 5 2
T ai w a n       

T ai w a n S e mi c o n d u ct o r M a n uf a c t u ri n g C o Lt d 5 9, 0 0 0 T W D 6 5 5, 9 5 1 1, 1 1 2, 8 9 1 5. 3 6

 6 5 5, 9 5 1  1, 1 1 2, 8 9 1 5. 3 6
U ni t e d S t a t e s       

E s t e e L a u d e r C o s I n c / T h e 1, 8 0 7 U S D 3 7 0, 0 4 7 4 8 1, 0 0 5 2. 3 1

M S C I I n c 5 6 2 U S D 1 4 1, 2 5 0 2 5 0, 9 5 0 1. 2 1

S & P Gl o b al I n c 8 4 7 U S D 2 5 8, 8 5 8 2 7 8, 4 3 4 1. 3 4

S t a r b u c k s C o r p 4, 7 0 2 U S D 4 3 2, 7 8 7 5 0 3, 0 2 0 2. 4 2

 1, 2 0 2, 9 4 2 1, 5 1 3, 4 0 9 7. 2 8

T o t al - S h a r e s 1 5, 4 3 0, 8 8 6 2 0, 2 8 2, 1 7 9 9 7. 6 3

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 1 5, 4 3 0, 8 8 6 2 0, 2 8 2, 1 7 9 9 7. 6 3

T O T A L I N V E S T M E N T P O R T F O L I O 1 5, 4 3 0, 8 8 6 2 0, 2 8 2, 1 7 9 9 7. 6 3
            

 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 

( 2 )    S e e N o t e 1 6.  
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s Gl o b al G r o w t h E q uit y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 2, 8 3 4. 0 0 0

N u m b e r of s h a r e s i s s u e d 1 8, 6 5 3. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 2 8, 7 4 3. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 5 2, 7 4 4. 0 0 0

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  1 1, 8 4 1. 9 7 3

N u m b e r of s h a r e s i s s u e d 2 3, 6 6 4. 5 5 1

N u m b e r of s h a r e s r e d e e m e d ( 1 9, 6 5 0. 3 7 7 )

N u m b e r of s h a r e s a t t h e e n d 1 5, 8 5 6. 1 4 7

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 1 5 4. 2 3 9

N u m b e r of s h a r e s i s s u e d 7 6 7. 7 0 0

N u m b e r of s h a r e s r e d e e m e d ( 2 0 0. 8 1 7 )

N u m b e r of s h a r e s a t t h e e n d 1, 7 2 1. 1 2 2

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0 0. 0 0 0

I / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d  3 0. 0 0 0

N / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 9 9. 3 5 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 9 9. 3 5 0

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

N 1 / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3, 6 2 5. 9 3 9

N u m b e r of s h a r e s i s s u e d 1 2, 6 9 4. 2 1 0

N u m b e r of s h a r e s r e d e e m e d ( 2, 4 3 4. 1 3 2 )

N u m b e r of s h a r e s a t t h e e n d 1 3, 8 8 6. 0 1 7

Q / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 0 8 6, 3 7 0. 0 5 0

N u m b e r of s h a r e s i s s u e d 7 6, 0 6 4. 4 7 4

N u m b e r of s h a r e s r e d e e m e d ( 7 3 9, 7 9 5. 1 6 6 )

N u m b e r of s h a r e s a t t h e e n d 4 2 2, 6 3 9. 3 5 8

Q / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8, 0 1 0. 3 0 5

N u m b e r of s h a r e s i s s u e d 1 4, 5 8 4. 1 5 5

N u m b e r of s h a r e s r e d e e m e d ( 1 8, 5 4 6. 0 1 0 )

N u m b e r of s h a r e s a t t h e e n d 4, 0 4 8. 4 5 0

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 7 5 5. 2 6 0

N u m b e r of s h a r e s i s s u e d 9 3 8. 1 2 2

N u m b e r of s h a r e s r e d e e m e d ( 6 9 1. 2 7 6 )

N u m b e r of s h a r e s a t t h e e n d 3, 0 0 2. 1 0 6
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

L o o mi s S a yl e s Gl o b al G r o w t h E q uit y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8 9 6. 5 6 0

N u m b e r of s h a r e s i s s u e d 1 0 8. 9 4 4

N u m b e r of s h a r e s r e d e e m e d ( 8 7 3. 4 1 7 )

N u m b e r of s h a r e s a t t h e e n d 1 3 2. 0 8 7

R / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 5 0 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 5 0 0. 0 0 0

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 9 8. 0 2 0

N u m b e r of s h a r e s i s s u e d 1, 4 3 8. 7 7 8

N u m b e r of s h a r e s r e d e e m e d ( 4 6. 9 6 6 )

N u m b e r of s h a r e s a t t h e e n d 1, 5 8 9. 8 3 2

S / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1 0, 0 0 0. 0 0 0

S / D ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 1 6, 5 3 2. 0 0 0

N u m b e r of s h a r e s i s s u e d 2 5, 8 2 5. 3 1 0

N u m b e r of s h a r e s r e d e e m e d ( 1 7, 2 6 8. 0 5 9 )

N u m b e r of s h a r e s a t t h e e n d 1 2 5, 0 8 9. 2 5 1

S 2 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 4 0 2, 0 8 3. 8 4 4

N u m b e r of s h a r e s i s s u e d 1 8, 3 3 6. 6 9 8

N u m b e r of s h a r e s r e d e e m e d ( 5 9, 6 1 3. 4 9 5 )

N u m b e r of s h a r e s a t t h e e n d 3 6 0, 8 0 7. 0 4 7

S 2 / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 4 4, 0 6 9. 8 6 4

N u m b e r of s h a r e s i s s u e d 1, 6 0 0, 6 7 8. 3 0 3

N u m b e r of s h a r e s r e d e e m e d  ( 1 6 9, 8 7 0. 8 3 6 )

N u m b e r of s h a r e s a t t h e e n d 1, 4 7 4, 8 7 7. 3 3 1
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s Gl o b al G r o w t h E q uit y F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 4 6 0, 2 6 3, 7 5 9 2 5 7, 7 2 6, 9 5 0 6 2, 9 5 6, 1 4 3

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( E U R ) 1 6 3. 3 7 1 2 3. 1 9 9 7. 6 2

H - R / A ( E U R ) 1 8 3. 6 0 1 3 9. 7 3 1 1 1. 5 9

I / A ( U S D ) 2 1 6. 9 0 1 5 9. 9 7 1 2 2. 9 0

I / A ( E U R ) 1 5 4. 0 1 1 2 3. 8 1 9 3. 4 4

I / A ( G B P ) 1 5 5. 4 4 1 1 8. 2 9 9 4. 5 5

N / A ( G B P ) 9 8. 0 2 - -

N 1 / A ( U S D ) 1 4 5. 5 8 1 0 7. 3 0 -

N 1 / A ( G B P ) 1 4 9. 0 1 1 1 3. 3 4 9 0. 5 8

Q / A ( U S D ) 2 2 4. 3 0 1 6 4. 1 9 1 2 5. 2 5

Q / A ( G B P ) 1 4 3. 3 5 1 0 8. 2 3 -

R / A ( U S D ) 2 0 9. 1 1 1 5 5. 4 5 1 2 0. 4 3

R / A ( E U R ) 1 5 8. 9 8 1 2 8. 7 7 9 7. 9 5

R / D ( U S D ) 1 3 0. 1 3 - -

R E / A ( U S D ) 1 3 8. 2 1 1 0 3. 2 6 -

S / A ( G B P ) 9 9. 8 9 - -

S / D ( G B P ) 1 5 0. 5 8 1 1 4. 7 6 -

S 2 / A ( U S D ) 1 4 4. 9 9 1 0 6. 2 9 -

S 2 / A ( G B P ) 1 3 2. 4 0 1 0 0. 1 6 -
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 
T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s Gl o b al G r o w t h E q uit y F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
       

A r g e n ti n a       

M e r c a d o Li b r e I n c 2 1, 0 8 2 U S D 1 1, 4 9 6, 8 6 7  3 5, 3 1 6, 9 8 8 7. 6 7

 1 1, 4 9 6, 8 6 7 3 5, 3 1 6, 9 8 8 7. 6 7
B r a zil       

A m b e v S A A D R 2, 7 2 2, 0 4 8 U S D 9, 2 6 5, 3 7 4 8, 3 2 9, 4 6 7 1. 8 1

 9, 2 6 5, 3 7 4 8, 3 2 9, 4 6 7 1. 8 1
C hi n a       

Ali b a b a G r o u p H ol di n g Lt d A D R 8 3, 6 5 8 U S D 1 5, 8 2 3, 3 7 4  1 9, 4 6 9, 7 2 6 4. 2 3

B ai d u I n c A D R 5 5, 2 9 9 U S D 8, 7 7 2, 3 0 8 1 1, 9 5 7, 8 5 6 2. 6 0

T e n c e n t H ol di n g s L t d 2 1 6, 7 0 0 H K D 1 0, 8 1 1, 8 6 6  1 5, 7 6 2, 3 3 7 3. 4 2

T ri p. c o m G r o u p Lt d A D R 2 3 7, 0 1 2 U S D 6, 9 5 8, 8 0 4 7, 9 9 4, 4 1 5 1. 7 4

Y u m C hi n a H ol di n g s I n c 2 2 7, 2 1 8 U S D 1 0, 1 5 9, 0 4 9  1 2, 9 7 1, 8 7 6 2. 8 2

 5 2, 5 2 5, 4 0 1 6 8, 1 5 6, 2 1 0 1 4. 8 1
D e n m a r k       

N o v o N o r di s k A / S 6 0, 2 3 6 D K K 3, 2 6 6, 8 3 9 4, 2 2 4, 4 9 1 0. 9 2

 3, 2 6 6, 8 3 9 4, 2 2 4, 4 9 1 0. 9 2
F r a n c e       

S o d e x o S A 4 2, 9 4 4 E U R 4, 5 9 2, 0 0 4 3, 6 3 7, 1 0 5 0. 7 9

 4, 5 9 2, 0 0 4 3, 6 3 7, 1 0 5 0. 7 9
G r e a t B ri t ai n       

R e c ki tt B e n c ki s e r G r o u p P L C 4 6, 5 4 0 G B P 3, 8 1 6, 9 5 5 4, 1 6 1, 8 8 0 0. 9 0

U nil e v e r P L C 1 1 7, 5 2 5 E U R 6, 7 0 4, 4 7 4 7, 1 2 7, 3 3 3 1. 5 5

 1 0, 5 2 1, 4 2 9 1 1, 2 8 9, 2 1 3 2. 4 5
H o n g K o n g       

B u d w ei s e r B r e wi n g C o A P A C Lt d 1 4 4 A ( 2 ) 6 0 7, 7 6 7 H K D 2, 0 1 4, 4 6 4 2, 0 0 6, 5 9 5 0. 4 4

 2, 0 1 4, 4 6 4 2, 0 0 6, 5 9 5 0. 4 4
I r el a n d       

E x p e ri a n P L C 2 7 7, 8 9 2 G B P 8, 0 6 3, 1 6 5 1 0, 5 4 8, 8 3 6 2. 2 9

 8, 0 6 3, 1 6 5 1 0, 5 4 8, 8 3 6 2. 2 9
J a p a n       

F A N U C C o r p 4 3, 1 0 0 J P Y 6, 1 2 0, 6 4 7 1 0, 5 8 6, 6 2 4 2. 3 0

 6, 1 2 0, 6 4 7 1 0, 5 8 6, 6 2 4 2. 3 0
N e t h e rl a n d s       

A d y e n N V 1 4 4 A ( 2 ) 8, 2 9 4 E U R 7, 1 2 9, 7 6 8 1 9, 3 3 2, 1 7 5 4. 2 0

C o r e L a b o r a t o ri e s N V 1 4, 3 4 7 U S D 8 3 6, 9 1 1 3 8 0, 3 3 9 0. 0 8

N X P S e mi c o n d u c t o r s N V 5 4, 1 8 0 U S D 4, 8 9 2, 3 1 4 8, 6 1 5, 1 6 2 1. 8 7

 1 2, 8 5 8, 9 9 3 2 8, 3 2 7, 6 7 6 6. 1 5
S wi t z e rl a n d       

N e s tl e S A 6 5, 9 0 4 C H F 6, 4 8 5, 8 6 4 7, 7 7 3, 2 3 5 1. 6 9

N o v a r ti s A G 2 2 9, 7 5 6 C H F 1 9, 9 7 5, 6 2 3  2 1, 7 4 2, 2 8 1 4. 7 2

R o c h e H ol di n g A G 4 4, 8 2 3 C H F 1 2, 7 6 8, 1 5 8  1 5, 6 6 8, 6 5 4 3. 4 1

 3 9, 2 2 9, 6 4 5 4 5, 1 8 4, 1 7 0 9. 8 2
U ni t e d S t a t e s       

Al p h a b et I n c 1 0, 7 1 4 U S D 1 3, 5 4 8, 6 2 4  1 8, 7 7 7, 7 8 5 4. 0 8

A m a z o n. c o m I n c 9, 7 8 8 U S D 1 8, 6 0 3, 4 5 6  3 1, 8 7 8, 8 3 1 6. 9 3

A ut o d e s k I n c 2 7, 3 6 5 U S D 4, 5 0 6, 6 5 0 8, 3 5 5, 6 2 9 1. 8 2

B o ei n g C o / T h e 9 0, 6 2 2 U S D 1 5, 4 1 6, 3 1 9  1 9, 3 9 8, 5 4 5 4. 2 1

C ol g a t e - P al m oli v e C o  7 4, 6 9 8 U S D 5, 3 9 9, 8 6 9 6, 3 8 7, 4 2 6 1. 3 9

D e e r e & C o 6 8, 7 8 2 U S D 1 1, 4 8 8, 3 9 1  1 8, 5 0 5, 7 9 7 4. 0 2
 

( 2 )   S e e N o t e 1 6.

1 0 2



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 
T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s Gl o b al G r o w t h E q uit y F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

E x p e di t o r s I n t e r n a ti o n al of W a s hi n g t o n I n c 6 2, 2 0 2 U S D 4, 6 5 1, 4 7 5 5, 9 1 6, 0 3 2 1. 2 9

F a c e b o o k I n c 7 8, 5 8 7 U S D 1 5, 1 2 5, 4 6 5  2 1, 4 6 6, 8 2 5 4. 6 6

Mi c r o s of t C o r p 6 8, 9 8 0 U S D 9, 4 4 3, 8 5 0 1 5, 3 4 2, 5 3 2 3. 3 3

O r a cl e C o r p 2 5 8, 3 4 8 U S D 1 3, 7 1 7, 0 8 2  1 6, 7 1 2, 5 3 2 3. 6 3

Q U A L C O M M I n c 7 0, 3 4 9 U S D 5, 9 3 0, 3 4 9 1 0, 7 1 6, 9 6 7 2. 3 3

s al e sf o r c e. c o m I n c 6 0, 9 9 4 U S D 9, 7 0 2, 9 7 8 1 3, 5 7 2, 9 9 5 2. 9 5

S c hl u m b e r g e r N V 1 8 8, 5 8 7 U S D 7, 1 6 5, 1 8 7 4, 1 1 6, 8 5 4 0. 8 9

S E I I n v e s t m e n t s C o 7 8, 8 2 4 U S D 4, 5 4 8, 2 0 1 4, 5 3 0, 0 1 5 0. 9 8

U n d e r A r m o u r I n c 4 0 1, 5 1 9 U S D 7, 4 4 5, 7 3 1 6, 8 9 4, 0 8 1 1. 5 0

Vi s a I n c 8 5, 6 0 4 U S D 1 3, 7 6 8, 2 7 1  1 8, 7 2 4, 1 6 3 4. 0 7

Y u m ! B r a n d s I n c 2 8, 2 6 4 U S D 2, 7 5 1, 7 6 2 3, 0 6 8, 3 4 0 0. 6 7

 1 6 3, 2 1 3, 6 6 0  2 2 4, 3 6 5, 3 4 9 4 8. 7 5

T o t al - S h a r e s 3 2 3, 1 6 8, 4 8 8  4 5 1, 9 7 2, 7 2 4 9 8. 2 0

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g  3 2 3, 1 6 8, 4 8 8  4 5 1, 9 7 2, 7 2 4 9 8. 2 0

T O T A L I N V E S T M E N T P O R T F O L I O 3 2 3, 1 6 8, 4 8 8  4 5 1, 9 7 2, 7 2 4 9 8. 2 0
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 

 
 

           
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s U. S. G r o w t h E q ui t y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

C / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 0 5 4. 9 5 7

N u m b e r of s h a r e s i s s u e d 1 3, 6 0 5. 7 5 2

N u m b e r of s h a r e s r e d e e m e d ( 9, 8 8 4. 1 8 1 )

N u m b e r of s h a r e s a t t h e e n d 5, 7 7 6. 5 2 8

F / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  1 4, 2 8 1. 8 6 8

N u m b e r of s h a r e s i s s u e d 7, 9 1 4. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 3, 6 3 9. 6 8 6 )

N u m b e r of s h a r e s a t t h e e n d 1 8, 5 5 6. 1 8 2

H - I / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 6 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 1, 6 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d -

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 4 0, 7 4 7. 9 0 1

N u m b e r of s h a r e s i s s u e d 2 3, 8 9 8. 4 9 4

N u m b e r of s h a r e s r e d e e m e d ( 2 5, 8 3 6. 0 8 5 )

N u m b e r of s h a r e s a t t h e e n d 3 8, 8 1 0. 3 1 0

H - N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 1 3, 1 8 5. 6 8 2

N u m b e r of s h a r e s i s s u e d 8 1, 1 0 1. 2 2 1

N u m b e r of s h a r e s r e d e e m e d ( 8 2, 9 5 8. 4 6 6 )

N u m b e r of s h a r e s a t t h e e n d  1 1 1, 3 2 8. 4 3 7

H - N / D ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 8 5 1. 0 0 0

N u m b e r of s h a r e s i s s u e d 8, 3 9 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 5, 4 1 6. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 4, 8 2 5. 0 0 0

H - R / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8 7 6. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 8 3. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 7 9 3. 0 0 0

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 9 4, 8 3 7. 6 6 6

N u m b e r of s h a r e s i s s u e d 2 9 7, 7 2 9. 6 4 7

N u m b e r of s h a r e s r e d e e m e d ( 1 9 0, 6 2 9. 9 1 8 )

N u m b e r of s h a r e s a t t h e e n d 4 0 1, 9 3 7. 3 9 5

H - R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 2 4, 6 6 3. 8 9 3

N u m b e r of s h a r e s i s s u e d 1 2 4, 5 6 2. 3 7 2

N u m b e r of s h a r e s r e d e e m e d ( 1 2 1, 7 8 2. 6 9 6 )

N u m b e r of s h a r e s a t t h e e n d 2 2 7, 4 4 3. 5 6 9

H - S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 7 5, 1 4 0. 6 7 5

N u m b e r of s h a r e s i s s u e d 8 1 4, 0 3 6. 8 8 2

N u m b e r of s h a r e s r e d e e m e d ( 4 3 0, 9 8 3. 3 0 8 )

N u m b e r of s h a r e s a t t h e e n d 5 5 8, 1 9 4. 2 4 9

H - S / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 4 6, 5 7 7. 9 1 2

N u m b e r of s h a r e s i s s u e d 6 2 1, 3 9 2. 4 0 1

N u m b e r of s h a r e s r e d e e m e d ( 3 2 1, 2 5 2. 1 0 7 )

N u m b e r of s h a r e s a t t h e e n d 5 4 6, 7 1 8. 2 0 6
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

L o o mi s S a yl e s U. S. G r o w t h E q ui t y F u n d   

 
C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  
  

H - S / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 9 0 1, 8 9 2. 3 4 2

N u m b e r of s h a r e s i s s u e d 2 8 2, 1 0 1. 0 4 5

N u m b e r of s h a r e s r e d e e m e d ( 5 8 8, 1 4 0. 8 2 2 )

N u m b e r of s h a r e s a t t h e e n d  2, 5 9 5, 8 5 2. 5 6 5

H - S 1 / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 6 3, 0 0 5. 7 9 6

N u m b e r of s h a r e s i s s u e d 7 7, 5 6 5. 3 6 4

N u m b e r of s h a r e s r e d e e m e d ( 2 7 2, 1 0 2. 9 6 0 )

N u m b e r of s h a r e s a t t h e e n d 6 8, 4 6 8. 2 0 0

H - S 1 / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 9 0, 7 7 6. 0 9 0

N u m b e r of s h a r e s i s s u e d 1 0 2, 2 3 3. 2 1 2

N u m b e r of s h a r e s r e d e e m e d ( 3 6, 2 5 8. 8 1 1 )

N u m b e r of s h a r e s a t t h e e n d 2 5 6, 7 5 0. 4 9 1

H - S N 1 / D ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6, 0 1 4. 5 6 9

N u m b e r of s h a r e s i s s u e d 8, 1 6 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 2, 0 2 9. 1 5 9 )

N u m b e r of s h a r e s a t t h e e n d 1 2, 1 4 5. 4 1 0

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 1 2 2, 7 0 9. 2 3 3

N u m b e r of s h a r e s i s s u e d 7 4 3, 6 8 2. 1 0 5

N u m b e r of s h a r e s r e d e e m e d ( 5 8 7, 0 9 4. 4 4 2 )

N u m b e r of s h a r e s a t t h e e n d 1, 2 7 9, 2 9 6. 8 9 6

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 7 4, 3 4 3. 0 0 5

N u m b e r of s h a r e s i s s u e d 5, 0 2 6. 8 3 4

N u m b e r of s h a r e s r e d e e m e d ( 7, 8 7 2. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 7 1, 4 9 7. 8 3 9

I / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 0, 4 3 6. 8 9 9

N u m b e r of s h a r e s i s s u e d 8, 5 2 5. 1 2 3

N u m b e r of s h a r e s r e d e e m e d ( 4, 0 7 2. 8 9 0 )

N u m b e r of s h a r e s a t t h e e n d 1 4, 8 8 9. 1 3 2

I / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

N / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 4 3, 1 9 8. 2 0 5

N u m b e r of s h a r e s i s s u e d 8 5, 7 7 0. 3 6 8

N u m b e r of s h a r e s r e d e e m e d ( 1 1 8, 7 6 3. 4 5 4 )

N u m b e r of s h a r e s a t t h e e n d 3 1 0, 2 0 5. 1 1 9

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 7, 2 0 4. 0 0 0

N u m b e r of s h a r e s i s s u e d 1 2 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 8, 0 1 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 2 9, 3 1 4. 0 0 0

N / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 9 5 7. 0 1 5

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 9 5 7. 0 1 5
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

L o o mi s S a yl e s U. S. G r o w t h E q ui t y F u n d   

 
C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d ) 
 
 

N / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 7, 4 1 3. 1 0 5

N u m b e r of s h a r e s i s s u e d 1 2, 4 0 3. 3 5 2

N u m b e r of s h a r e s r e d e e m e d ( 2 2, 7 6 1. 0 2 8 )

N u m b e r of s h a r e s a t t h e e n d 5 7, 0 5 5. 4 2 9

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 2, 3 5 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 8, 8 7 8. 0 6 7

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 2 1, 2 2 8. 0 6 7

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8 7 3, 1 3 6. 4 5 8

N u m b e r of s h a r e s i s s u e d 5 9 2, 8 4 4. 4 3 4

N u m b e r of s h a r e s r e d e e m e d ( 5 7 5, 9 3 5. 8 1 2 )

N u m b e r of s h a r e s a t t h e e n d 8 9 0, 0 4 5. 0 8 0

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5 9 7. 0 9 3

N u m b e r of s h a r e s i s s u e d 2, 3 6 3. 1 9 7

N u m b e r of s h a r e s r e d e e m e d ( 1, 5 4 4. 1 0 0 )

N u m b e r of s h a r e s a t t h e e n d 1, 4 1 6. 1 9 0

R / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 4, 6 4 6. 3 6 7

N u m b e r of s h a r e s i s s u e d 4, 2 9 6. 7 4 4

N u m b e r of s h a r e s r e d e e m e d ( 2 5, 3 8 8. 4 9 5 )

N u m b e r of s h a r e s a t t h e e n d 4 3, 5 5 4. 6 1 6

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 4, 4 1 3. 2 3 2

N u m b e r of s h a r e s i s s u e d 2 1, 3 1 3. 5 4 3

N u m b e r of s h a r e s r e d e e m e d ( 8, 2 1 9. 3 0 1 )

N u m b e r of s h a r e s a t t h e e n d 3 7, 5 0 7. 4 7 4

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 6 5 5, 5 6 0. 4 6 4

N u m b e r of s h a r e s i s s u e d 3, 1 7 8, 4 0 2. 4 7 9

N u m b e r of s h a r e s r e d e e m e d ( 1, 1 3 2, 7 7 8. 4 7 7 )

N u m b e r of s h a r e s a t t h e e n d 3, 7 0 1, 1 8 4. 4 6 6

S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 5, 5 6 3. 1 7 8

N u m b e r of s h a r e s i s s u e d 9 8 9, 7 5 1. 5 3 5

N u m b e r of s h a r e s r e d e e m e d ( 7 4 8, 4 8 8. 7 2 8 )

N u m b e r of s h a r e s a t t h e e n d 2 7 6, 8 2 5. 9 8 5

S / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 6 5, 3 3 9. 6 5 9

N u m b e r of s h a r e s i s s u e d 1 6 3, 3 7 1. 2 9 3

N u m b e r of s h a r e s r e d e e m e d ( 1 6 3, 6 4 4. 8 0 8 )

N u m b e r of s h a r e s a t t h e e n d 6 6 5, 0 6 6. 1 4 4

S / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 7 6 5. 0 0 0

N u m b e r of s h a r e s i s s u e d 6 9, 1 1 9. 9 4 4

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 6 9, 8 8 4. 9 4 4

S 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 0 9 4, 2 1 5. 9 6 8

N u m b e r of s h a r e s i s s u e d 6 4, 6 1 6. 4 2 2

N u m b e r of s h a r e s r e d e e m e d ( 7 8 3, 3 2 8. 5 2 5 )

N u m b e r of s h a r e s a t t h e e n d 3 7 5, 5 0 3. 8 6 5
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C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d ) 
 
 

S 1 / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5 4, 8 0 6. 2 1 3

N u m b e r of s h a r e s i s s u e d 5 8 5, 9 3 9. 7 8 7

N u m b e r of s h a r e s r e d e e m e d ( 7 2, 7 3 1. 6 2 0 )

N u m b e r of s h a r e s a t t h e e n d 5 6 8, 0 1 4. 3 8 0

S 1 / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 5 2 2, 3 0 3. 8 6 3

N u m b e r of s h a r e s i s s u e d 2 4 4, 3 5 2. 2 9 9

N u m b e r of s h a r e s r e d e e m e d ( 4 6 0, 9 3 5. 9 5 8 )

N u m b e r of s h a r e s a t t h e e n d 1, 3 0 5, 7 2 0. 2 0 4

S N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 0 6, 7 7 2. 0 7 7

N u m b e r of s h a r e s i s s u e d 3, 0 5 6. 0 9 7

N u m b e r of s h a r e s r e d e e m e d ( 1 0 0, 0 7 5. 6 7 4 )

N u m b e r of s h a r e s a t t h e e n d 9, 7 5 2. 5 0 0

S N 1 / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 7 2 3, 8 7 5. 8 7 2

N u m b e r of s h a r e s i s s u e d 1 5 9, 9 0 3. 6 9 1

N u m b e r of s h a r e s r e d e e m e d ( 2 5 3, 8 5 3. 1 9 5 )

N u m b e r of s h a r e s a t t h e e n d 6 2 9, 9 2 6. 3 6 8

S N 1 / D ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 5 6 9, 1 6 0. 7 5 1

N u m b e r of s h a r e s i s s u e d 4 0 6, 7 4 5. 9 0 6

N u m b e r of s h a r e s r e d e e m e d ( 4 1 6, 4 6 3. 1 9 0 )

N u m b e r of s h a r e s a t t h e e n d 2, 5 5 9, 4 4 3. 4 6 7
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L o o mi s S a yl e s U. S. G r o w t h E q ui t y F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 3, 6 4 5, 1 3 5, 3 0 0 2, 4 3 2, 1 3 9, 1 5 0 1, 6 7 0, 6 5 4, 3 6 5

 
 
 
N e t A s s e t V al u e p e r S h a r e 

C / A ( U S D ) 1 5 7. 5 2 1 2 2. 8 5 -

F / A ( U S D ) 2 1 5. 6 3 1 6 6. 9 0 1 2 8. 1 8

H - I / A ( C H F ) - 1 1 4. 9 9 9 0. 7 2

H - I / A ( E U R ) 1 5 0. 4 8 1 1 8. 5 6 9 3. 6 4

H - N / A ( E U R ) 1 5 9. 4 7 1 2 5. 8 1 9 9. 2 2

H - N / D ( G B P ) 1 3 6. 2 8 1 0 7. 8 3 -

H - R / A ( C H F ) 1 9 4. 9 5 1 5 4. 8 5 1 2 3. 1 6

H - R / A ( E U R ) 1 9 0. 1 3 1 5 0. 9 9 1 1 9. 9 2

H - R / A ( S G D ) 1 7 3. 4 4 1 3 6. 2 5 1 0 5. 7 4

H - S / A ( E U R ) 1 3 0. 9 7 1 0 3. 0 3 -

H - S / A ( G B P ) 1 4 2. 3 5 1 1 2. 3 1 8 7. 2 6

H - S / A ( S G D ) 1 6 0. 9 6 1 2 5. 3 0 9 6. 2 6

H - S 1 / A ( E U R ) 1 5 7. 4 3 1 2 2. 5 9 9 6. 1 9

H - S 1 / A ( G B P ) 1 9 4. 6 3 1 5 3. 1 7 1 1 8. 8 6

H - S N 1 / D ( G B P )  1 5 9. 4 1 1 2 5. 5 9 9 7. 3 1

I / A ( U S D ) 2 2 1. 1 4 1 7 0. 2 4 1 3 0. 0 5

I / A ( E U R ) 1 7 1. 3 9 1 4 3. 8 2 1 0 7. 8 8

I / A ( G B P ) 2 0 4. 4 4 1 6 2. 4 0 1 2 9. 0 4

I / D ( U S D ) 1 1 1. 4 6 - -

N / A ( U S D ) 2 0 0. 9 1 1 5 4. 8 9 1 1 8. 4 9

N / A ( E U R ) 1 8 9. 5 0 1 5 9. 2 4 1 1 9. 6 2

N / A ( G B P ) 1 0 9. 1 6 - -

N / D ( U S D ) 1 6 3. 4 6 1 2 6. 0 1 9 6. 4 0

N 1 / A ( U S D ) 1 5 2. 7 9 1 1 7. 5 5 8 9. 7 5

R / A ( U S D ) 2 1 3. 2 8 1 6 5. 4 9 1 2 7. 4 3

R / A ( E U R ) 1 5 4. 6 2 1 3 0. 7 6 9 8. 8 7

R / D ( U S D ) 2 1 5. 0 6 1 6 6. 8 7 1 2 8. 4 9

R E / A ( U S D ) 1 9 7. 0 9 1 5 3. 7 0 1 1 8. 9 4

S / A ( U S D ) 2 1 3. 6 3 1 6 4. 1 4 1 2 5. 1 4

S / A ( E U R ) 1 7 1. 1 4 1 4 3. 3 3 1 0 7. 3 0

S / A ( G B P ) 1 7 3. 4 2 1 3 7. 4 8 1 0 9. 0 3

S / D ( U S D ) 1 3 4. 0 0 1 0 2. 9 6 -

S 1 / A ( U S D ) 2 2 9. 1 4 1 7 5. 6 9 1 3 3. 6 8

S 1 / A ( E U R ) 1 9 4. 1 7 1 6 2. 2 9 1 2 1. 2 5

S 1 / A ( G B P ) 2 4 3. 0 9 1 9 2. 3 4 1 5 2. 2 2

S N 1 / A ( U S D ) 1 5 1. 6 0 1 1 6. 2 8 8 8. 5 1

S N 1 / D ( U S D ) 1 6 0. 4 0 1 2 3. 3 3 9 4. 0 4

S N 1 / D ( G B P ) 1 5 0. 6 3 1 1 9. 5 1 9 4. 6 9
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L o o mi s S a yl e s U. S. G r o w t h E q ui t y F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
       

C hi n a       

Ali b a b a G r o u p H ol di n g Lt d A D R 7 3 9, 0 1 8 U S D 1 3 8, 5 3 8, 3 2 8 1 7 1, 9 9 1, 6 5 9 4. 7 2

Y u m C hi n a H ol di n g s I n c 5 0 4, 6 7 0 U S D 2 0, 4 7 9, 3 0 8  2 8, 8 1 1, 6 1 1  0. 7 9

 1 5 9, 0 1 7, 6 3 6 2 0 0, 8 0 3, 2 7 0 5. 5 1
D e n m a r k       

N o v o N o r di s k A / S A D R 4 0 7, 9 7 7 U S D 2 1, 0 9 6, 0 7 7  2 8, 4 9 7, 1 9 4  0. 7 8

 2 1, 0 9 6, 0 7 7 2 8, 4 9 7, 1 9 4 0. 7 8
S wi t z e rl a n d       

N o v a r ti s A G A D R 1, 3 2 2, 6 6 8 U S D 1 1 2, 4 1 9, 4 6 4 1 2 4, 8 9 9, 5 3 9 3. 4 2

 1 1 2, 4 1 9, 4 6 4 1 2 4, 8 9 9, 5 3 9 3. 4 2
U ni t e d S t a t e s       

Al p h a b et I n c - Cl a s s A 5 7, 5 2 8 U S D 6 7, 6 5 5, 3 7 8 1 0 0, 8 2 5, 8 7 4 2. 7 7

Al p h a b et I n c - Cl a s s C 5 7, 6 9 0 U S D 6 7, 4 1 1, 9 3 7 1 0 1, 0 6 5, 9 5 7 2. 7 7

A m a z o n. c o m I n c 7 9, 0 3 2 U S D 1 3 6, 0 6 2, 0 8 0 2 5 7, 4 0 1, 6 9 2 7. 0 6

A ut o d e s k I n c 6 2 5, 9 0 5 U S D 9 3, 4 9 4, 1 6 4 1 9 1, 1 1 3, 8 3 3 5. 2 4

A ut o m a ti c D a t a P r o c e s si n g I n c 1 4 6, 1 0 7 U S D 1 9, 0 9 4, 8 9 5  2 5, 7 4 4, 0 5 3  0. 7 1

B o ei n g C o / T h e 7 3 8, 0 0 8 U S D 1 2 2, 6 5 2, 6 6 5 1 5 7, 9 7 7, 9 9 3 4. 3 3

C e r n e r C o r p 7 7 4, 8 3 4 U S D 5 0, 6 7 7, 8 2 2  6 0, 8 0 8, 9 7 2  1. 6 7

Ci s c o S y s t e m s I n c 1, 3 5 1, 1 0 8 U S D 5 6, 8 1 7, 5 3 5  6 0, 4 6 2, 0 8 3  1. 6 6

C ol g a t e - P al m oli v e C o 6 3 7, 1 6 7 U S D 4 5, 0 1 8, 9 9 5  5 4, 4 8 4, 1 5 0  1. 4 9

D e e r e & C o 5 1 3, 4 1 2 U S D 7 5, 9 2 2, 3 7 1 1 3 8, 1 3 3, 4 9 9 3. 7 9

E x p e di t o r s I n t e r n a ti o n al of W a s hi n g t o n I n c 8 7 7, 6 9 0 U S D 6 0, 5 9 0, 1 2 6  8 3, 4 7 7, 0 9 6  2. 2 9

F a c e b o o k I n c 7 6 2, 0 6 1 U S D 1 4 4, 0 5 6, 1 5 9 2 0 8, 1 6 4, 5 8 3 5. 7 1

F a c t S e t R e s e a r c h S y s t e m s I n c 1 5 5, 0 0 6 U S D 3 6, 5 2 2, 2 2 8  5 1, 5 3 9, 4 9 5  1. 4 1

Ill u mi n a I n c 2 3 1, 9 5 3 U S D 6 9, 9 3 1, 3 2 2  8 5, 8 2 2, 6 1 0  2. 3 5

I nt ui ti v e S u r gi c al I n c 5 9, 0 7 9 U S D 3 0, 2 4 4, 6 0 2  4 8, 3 3 2, 5 3 0  1. 3 3

Mi c r o s of t C o r p 6 6 7, 9 9 4 U S D 8 1, 3 3 4, 5 9 9 1 4 8, 5 7 5, 2 2 5 4. 0 8

M o n s t e r B e v e r a g e C o r p 1, 4 1 6, 4 4 0 U S D 8 7, 5 6 8, 0 6 2 1 3 0, 9 9 2, 3 7 1 3. 5 9

N V I D I A C o r p 3 2 3, 2 6 7 U S D 6 9, 5 6 8, 3 9 7 1 6 8, 8 1 0, 0 2 7 4. 6 3

O r a cl e C o r p 2, 1 5 4, 4 4 2 U S D 1 0 8, 0 8 5, 7 3 8 1 3 9, 3 7 0, 8 5 3 3. 8 2

Q U A L C O M M I n c 6 3 1, 2 1 2 U S D 4 3, 9 9 8, 8 9 0  9 6, 1 5 8, 8 3 6  2. 6 4

R e g e n e r o n P h a r m a c e u ti c al s I n c 1 8 0, 7 0 3 U S D 7 2, 2 4 7, 7 5 9  8 7, 2 9 9, 4 2 6  2. 4 0

s al e sf o r c e. c o m I n c 5 9 5, 8 0 2 U S D 9 3, 7 2 0, 5 9 6 1 3 2, 5 8 3, 8 1 9 3. 6 4

S c hl u m b e r g e r N V 2, 0 2 7, 1 5 2 U S D 7 7, 9 0 1, 9 0 5  4 4, 2 5 2, 7 2 8  1. 2 1

S E I I n v e s t m e n t s C o 9 1 8, 1 4 9 U S D 5 5, 5 5 4, 1 2 9  5 2, 7 6 6, 0 2 3  1. 4 5

S t a r b u c k s C o r p 8 5 3, 6 7 0 U S D 6 1, 1 1 3, 8 9 9  9 1, 3 2 5, 6 1 7  2. 5 1

Vi s a I n c 9 6 3, 2 8 5 U S D 1 3 7, 0 6 9, 9 0 5 2 1 0, 6 9 9, 3 2 8 5. 7 8

W al t Di s n e y C o / T h e 7 3 2, 9 3 9 U S D 9 2, 2 7 8, 1 4 0 1 3 2, 7 9 3, 8 8 8 3. 6 4

W o r k d a y I n c 2 2 4, 4 5 9 U S D 3 2, 3 6 1, 3 8 5  5 3, 7 8 2, 6 2 1  1. 4 8

Y u m ! B r a n d s I n c 4 1 1, 8 8 9 U S D 3 4, 7 7 2, 9 3 0  4 4, 7 1 4, 6 7 0  1. 2 3

 2, 1 2 3, 7 2 8, 6 1 3 3, 1 5 9, 4 7 9, 8 5 2 8 6. 6 8

T o t al - S h a r e s 2, 4 1 6, 2 6 1, 7 9 0 3, 5 1 3, 6 7 9, 8 5 5 9 6. 3 9

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 2, 4 1 6, 2 6 1, 7 9 0 3, 5 1 3, 6 7 9, 8 5 5 9 6. 3 9

1 0 9



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 
L o o mi s S a yl e s U. S. G r o w t h E q ui t y F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 
T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t    
       
S h a r e s       
       

S wi t z e rl a n d       

R o c h e H ol di n g A G A D R 2, 2 4 2, 4 0 4 U S D 8 8, 5 0 8, 4 3 2  9 8, 3 0 6, 9 9 1  2. 7 0

 8 8, 5 0 8, 4 3 2 9 8, 3 0 6, 9 9 1 2. 7 0

T o t al - S h a r e s 8 8, 5 0 8, 4 3 2 9 8, 3 0 6, 9 9 1 2. 7 0

T o t al - T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t 8 8, 5 0 8, 4 3 2 9 8, 3 0 6, 9 9 1 2. 7 0

T O T A L I N V E S T M E N T P O R T F O L I O 2, 5 0 4, 7 7 0, 2 2 2 3, 6 1 1, 9 8 6, 8 4 6 9 9. 0 9
            

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V.  

1 1 0



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s U. S. E q ui t y I n c o m e F u n d ( 1 ) 

  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e p e ri o d f r o m J a n u a r y 1, 2 0 2 0 t o D e c e m b e r 1 6 , 2 0 2 0  

  
  

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8, 8 0 0. 0 0 0  

N u m b e r of s h a r e s i s s u e d -  

N u m b e r of s h a r e s r e d e e m e d ( 8, 8 0 0. 0 0 0 )  

N u m b e r of s h a r e s a t t h e e n d -  

H - N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  1 3, 2 9 1. 9 0 8  

N u m b e r of s h a r e s i s s u e d 1, 8 3 5. 5 6 7  

N u m b e r of s h a r e s r e d e e m e d ( 1 5, 1 2 7. 4 7 5 )  

N u m b e r of s h a r e s a t t h e e n d -  

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 5 2. 1 7 0  

N u m b e r of s h a r e s i s s u e d 1 2. 2 3 8  

N u m b e r of s h a r e s r e d e e m e d ( 1 6 4. 4 0 8 )  

N u m b e r of s h a r e s a t t h e e n d -  

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 6, 2 7 5. 0 3 7  

N u m b e r of s h a r e s i s s u e d 0. 2 1 1  

N u m b e r of s h a r e s r e d e e m e d ( 2 6, 2 7 5. 2 4 8 )  

N u m b e r of s h a r e s a t t h e e n d -  

I / D I V ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 4 4 9  

N u m b e r of s h a r e s i s s u e d 0. 9 0 7  

N u m b e r of s h a r e s r e d e e m e d ( 3 1. 3 5 6 )  

N u m b e r of s h a r e s a t t h e e n d  -  

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 8 6 6. 5 0 8  

N u m b e r of s h a r e s i s s u e d -  

N u m b e r of s h a r e s r e d e e m e d ( 1, 8 6 6. 5 0 8 )  

N u m b e r of s h a r e s a t t h e e n d -  

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5 5, 7 3 0. 0 0 0  

N u m b e r of s h a r e s i s s u e d -  

N u m b e r of s h a r e s r e d e e m e d ( 5 5, 7 3 0. 0 0 0 )  

N u m b e r of s h a r e s a t t h e e n d -  

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5, 1 0 3. 0 1 5  

N u m b e r of s h a r e s i s s u e d 3, 8 4 7. 7 0 9  

N u m b e r of s h a r e s r e d e e m e d ( 8, 9 5 0. 7 2 4 )  

N u m b e r of s h a r e s a t t h e e n d -  

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 8, 7 3 9. 9 7 9  

N u m b e r of s h a r e s i s s u e d 6, 1 4 1. 3 9 7  

N u m b e r of s h a r e s r e d e e m e d ( 4 4, 8 8 1. 3 7 6 )  

N u m b e r of s h a r e s a t t h e e n d -  

R / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 7. 8 2 0  

N u m b e r of s h a r e s i s s u e d 6 8. 1 8 2  

N u m b e r of s h a r e s r e d e e m e d ( 8 6. 0 0 2 )  

N u m b e r of s h a r e s a t t h e e n d -  

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 5 1, 3 4 3. 4 7 6  

N u m b e r of s h a r e s i s s u e d -  

N u m b e r of s h a r e s r e d e e m e d ( 1 5 1, 3 4 3. 4 7 6 )  

N u m b e r of s h a r e s a t t h e e n d -  
    

 
( 1 ) S e e N o t e 1.   
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s U. S. E q ui t y I n c o m e F u n d ( 1 ) 

  

S t a ti s ti c s   
 D e c e m b e r 1 6, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 7, 5 2 6, 1 7 8 7 2, 3 8 7, 5 4 0 1 5 4, 8 6 8, 4 2 2

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( E U R ) - 2 0 1. 4 1 1 7 0. 4 2

H - N / A ( E U R ) 2 1 0. 4 2 4 1 6 7. 7 8 1 4 1. 9 9

I / A ( U S D ) 3 3 0. 6 7 4 3 1 3. 5 5 2 5 7. 5 1

I / A ( E U R ) 3 3 1. 2 3 0 2 7 9. 7 6 2 2 5. 6 0

I / D I V ( U S D ) 1 0 9. 7 7 3 1 0 7. 1 8 -

N / A ( E U R ) 1 4 6. 8 6 0 1 2 4. 1 0 1 0 0. 1 0

N 1 / A ( U S D ) - 1 1 0. 8 8 9 0. 9 6

N 1 / A ( E U R ) - - 9 8. 2 1

R / A ( U S D ) 2 8 2. 6 1 6 2 6 9. 8 8 2 2 3. 2 8

R / A ( E U R ) 2 8 5. 5 1 8 2 4 2. 9 0 1 9 7. 3 3

R / D ( U S D ) 1 6 6. 9 6 3 1 6 0. 0 2 1 3 2. 3 4

S / A ( U S D ) - 2 7 2. 3 0 2 2 3. 0 7

S / A ( E U R ) - - 1 9 8. 3 9
        

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

( 1 ) S e e N o t e 1.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 
 

D N C A E u r o p e S m all e r C o m p a ni e s F u n d ( 1 ) 

  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 5 4 3. 3 8 9

N u m b e r of s h a r e s i s s u e d 9 8 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 1, 8 8 3. 3 8 9 )

N u m b e r of s h a r e s a t t h e e n d 1, 6 4 0. 0 0 0

H - R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 9, 2 3 0. 9 0 8

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 2, 6 5 0. 4 3 9 )

N u m b e r of s h a r e s a t t h e e n d  6, 5 8 0. 4 6 9

H - R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 5 3 9. 7 2 2

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 1, 5 3 9. 7 2 2 )

N u m b e r of s h a r e s a t t h e e n d -

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 4 1 5. 0 0 0

N u m b e r of s h a r e s i s s u e d 1, 3 4 6. 9 3 7

N u m b e r of s h a r e s r e d e e m e d ( 8 5 6. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 2, 9 0 5. 9 3 7

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 7 5, 8 6 0. 3 8 9

N u m b e r of s h a r e s i s s u e d 2 5, 3 3 5. 6 7 7

N u m b e r of s h a r e s r e d e e m e d ( 8 6, 4 0 0. 5 6 5 )

N u m b e r of s h a r e s a t t h e e n d 1 1 4, 7 9 5. 5 0 1

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 7 8. 6 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 8 7. 8 9 1 )

N u m b e r of s h a r e s a t t h e e n d 9 0. 7 0 9

N 1 / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 9 3 8, 3 4 8. 0 0 0

N u m b e r of s h a r e s i s s u e d 2 3 5, 0 6 5. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 3 2 1, 1 4 8. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 8 5 2, 2 6 5. 0 0 0

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 5 9 3. 6 0 8

N u m b e r of s h a r e s i s s u e d 2, 2 9 0. 7 7 0

N u m b e r of s h a r e s r e d e e m e d ( 1 0. 4 4 1 )

N u m b e r of s h a r e s a t t h e e n d 3, 8 7 3. 9 3 7

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 0 4, 1 7 1. 3 6 9

N u m b e r of s h a r e s i s s u e d 3, 8 1 1. 3 5 1

N u m b e r of s h a r e s r e d e e m e d ( 2 5, 2 9 4. 6 3 3 )

N u m b e r of s h a r e s a t t h e e n d 8 2, 6 8 8. 0 8 7

R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 6 0 7. 0 5 0

N u m b e r of s h a r e s i s s u e d 5 0 2. 0 2 3

N u m b e r of s h a r e s r e d e e m e d ( 6 3 5. 6 0 3 )

N u m b e r of s h a r e s a t t h e e n d 1, 4 7 3. 4 7 0

R / D ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 8 0 7. 7 7 1

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 0. 7 7 1 )

N u m b e r of s h a r e s a t t h e e n d 1, 8 0 7. 0 0 0
    

 
1 ) S e e N o t e 1.   
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

D N C A E u r o p e S m all e r C o m p a ni e s F u n d ( 1 ) 

  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 E U R E U R E U R

T o t al N e t A s s e t V al u e 1 4 3, 0 9 3, 2 3 7 1 5 5, 6 9 1, 1 4 7 1 6 0, 0 4 5, 5 7 3

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( U S D ) 1 3 9. 1 6 1 2 4. 1 7 9 2. 7 7

H - R / A ( U S D ) 1 4 2. 8 5 1 2 8. 6 2 9 6. 9 2

H - R E / A ( U S D ) - 1 2 7. 8 7 9 6. 8 6

I / A ( U S D ) 1 3 3. 8 4 1 1 2. 0 7 8 7. 6 6

I / A ( E U R ) 2 1 0. 9 3 1 9 2. 5 3 1 4 7. 8 8

I / D ( E U R ) - - 1 4 5. 8 0

N / A ( E U R ) 1 1 9. 9 0 1 0 9. 4 8 8 4. 1 2

N 1 / A ( E U R ) 1 2 0. 2 9 1 0 9. 6 7 8 4. 1 5

R / A ( U S D ) 1 2 8. 3 0 1 0 8. 5 6 8 5. 8 0

R / A ( E U R ) 1 7 4. 1 0 1 6 0. 5 7 1 2 4. 6 2

R / A ( S G D ) 1 5 9. 8 0 1 3 7. 5 6 1 1 0. 2 1

R / D ( E U R ) 7 3. 8 4 6 8. 1 6 5 2. 9 0
        

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 

( 1 ) S e e N o t e 1.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

D N C A E u r o p e S m all e r C o m p a ni e s F u n d ( 1 )  

         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n E U R )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
       

A u s t ri a       

Wi e n e r b e r g e r A G 9 1, 0 0 0 E U R 1, 9 3 5, 0 0 6 2, 3 7 3, 2 8 0 1. 6 6

 1, 9 3 5, 0 0 6 2, 3 7 3, 2 8 0 1. 6 6
D e n m a r k       

G N S t o r e N o r d A / S 2 9, 5 0 0 D K K 1, 0 5 9, 7 7 4 1, 9 3 0, 8 7 4 1. 3 5

N e t c o m p a n y G r o u p A / S 1 4 4 A ( 2 ) 2 9, 9 0 0 D K K 1, 0 6 2, 7 0 6 2, 5 0 0, 5 4 9 1. 7 5

R o y al U ni b r e w A / S 2 3, 7 5 0 D K K 1, 3 0 6, 9 1 7 2, 2 5 4, 5 6 1 1. 5 7

Si m C o r p A / S 1 8, 6 0 0 D K K 1, 6 0 5, 7 1 2 2, 2 6 2, 6 9 6 1. 5 8

 5, 0 3 5, 1 0 9 8, 9 4 8, 6 8 0 6. 2 5
Fi nl a n d       

K e s k o O yj 8 4, 0 0 0 E U R 1, 3 4 2, 6 9 4 1, 7 6 7, 3 6 0 1. 2 4

M e t s o O ut o t e c O yj 3 3 9, 3 0 0 E U R 2, 1 8 1, 4 0 2 2, 7 7 3, 7 7 8 1. 9 4

V al m e t O yj 9 7, 6 0 0 E U R 1, 8 3 3, 8 3 5 2, 2 7 9, 9 3 6 1. 5 9

 5, 3 5 7, 9 3 1 6, 8 2 1, 0 7 4 4. 7 7
F r a n c e       

Al t e n S A 1 5, 8 5 0 E U R 1, 0 1 6, 9 1 0 1, 4 6 8, 5 0 2 1. 0 3

Ci e Pl a s ti c O m ni u m S A 4 4, 5 9 4 E U R 1, 1 4 9, 5 5 3 1, 2 5 8, 4 4 3 0. 8 8

O r p e a S A 1 2, 8 0 0 E U R 1, 0 7 5, 2 5 1 1, 3 7 6, 6 4 0 0. 9 6

S O I T E C 1 6, 8 5 0 E U R 1, 7 2 2, 6 7 1 2, 6 8 4, 2 0 5 1. 8 8

S o p r a S t e ri a G r o u p 1 1, 2 0 0 E U R 1, 3 2 3, 5 5 4 1, 4 8 0, 6 4 0 1. 0 3

S P I E S A 1 1 0, 3 0 0 E U R 1, 8 0 9, 9 0 3 1, 9 6 4, 4 4 3 1. 3 7

W o rl dli n e S A / F r a n c e 1 4 4 A ( 2 ) 1 7, 5 0 0 E U R 1, 2 0 7, 2 0 1 1, 3 8 4, 2 5 0 0. 9 7

 9, 3 0 5, 0 4 3 1 1, 6 1 7, 1 2 3 8. 1 2
G e r m a n y       

C A N C O M S E  3 3, 0 0 0 E U R 1, 4 9 5, 9 5 0 1, 4 9 6, 8 8 0 1. 0 5

D e r m a p h a r m H ol di n g S E 4 3, 1 0 0 E U R 1, 3 3 4, 3 0 0 2, 4 5 4, 9 7 6 1. 7 1

E v o t e c S E 5 0, 0 0 0 E U R 1, 1 6 9, 8 5 3 1, 5 1 4, 0 0 0 1. 0 6

H ell o F r e s h S E 4 1, 9 0 0 E U R 1, 3 4 9, 2 6 1 2, 6 4 8, 0 8 0 1. 8 5

L E G I m m o bili e n A G 1 0, 1 0 0 E U R 8 8 2, 3 5 3 1, 2 8 3, 3 0 6 0. 9 0

M o r p h o S y s A G 1 1, 6 0 0 E U R 1, 1 9 0, 8 7 5 1, 0 8 8, 3 1 2 0. 7 6

N o r m a G r o u p S E 6 6, 7 0 0 E U R 1, 9 0 0, 3 7 6 2, 7 9 3, 3 9 6 1. 9 5

S t r o e e r S E & C o K G a A 2 9, 9 0 0 E U R 1, 6 0 1, 6 9 2 2, 4 2 1, 9 0 0 1. 6 9

T A G I m m o bili e n A G 7 9, 0 0 0 E U R 1, 6 3 6, 4 1 4 2, 0 4 6, 1 0 0 1. 4 3

T e a m Vi e w e r A G 1 4 4 A ( 2 ) 3 1, 1 0 0 E U R 1, 0 5 5, 9 1 3 1, 3 6 3, 1 1 3 0. 9 5

 1 3, 6 1 6, 9 8 7 1 9, 1 1 0, 0 6 3 1 3. 3 5
G r e a t B ri t ai n       

B & M E u r o p e a n V al u e R e t ail S A  4 1 4, 0 0 0 G B P 1, 8 9 8, 1 1 2 2, 3 8 7, 5 3 2 1. 6 7

B ell w a y P L C 7 1, 4 0 0 G B P 2, 2 6 2, 7 1 8 2, 3 5 7, 1 4 7 1. 6 5

Di pl o m a P L C 8 3, 4 0 0 G B P 1, 5 9 7, 8 8 8 2, 0 4 2, 3 8 4 1. 4 3

F ut u r e P L C 1 0 1, 7 0 0 G B P 1, 5 3 4, 2 8 1 1, 9 7 4, 7 0 2 1. 3 8

G B G r o u p P L C 2 2 3, 7 0 0 G B P 1, 6 4 3, 5 9 3 2, 3 4 4, 2 2 7 1. 6 4

H o m e S e r v e P L C 1 5 3, 5 0 0 G B P 1, 7 3 8, 1 4 7 1, 7 5 7, 7 7 4 1. 2 3

M o r g a n A d v a n c e d M at e ri al s P L C 4 6 2, 6 0 0 G B P 1, 4 4 9, 7 1 6 1, 6 0 7, 3 0 0 1. 1 2

R e n t o kil I ni ti al P L C 1 8 3, 3 0 0 G B P 7 4 4, 1 8 1 1, 0 4 3, 5 7 3 0. 7 3

Ri g ht m o v e P L C 2 0 0, 3 0 0 G B P 1, 0 7 6, 6 9 5 1, 4 5 6, 3 2 9 1. 0 2

R W S H ol di n g s P L C 2 2 9, 8 0 0 G B P 1, 6 5 6, 5 8 2 1, 3 7 6, 0 8 6 0. 9 6

S 4 C a pi t al P L C 4 5 5, 0 0 0 G B P 1, 5 5 4, 1 4 0 2, 5 4 1, 6 3 0 1. 7 7

 
( 1 )   S e e N o t e 1. 

( 2 )   S e e N o t e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

D N C A E u r o p e S m all e r C o m p a ni e s F u n d ( 1 )  

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n E U R )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

Si g n a t u r e A vi a ti o n P L C 3 9 6, 2 0 0 G B P 1, 3 7 0, 9 3 1 1, 7 1 2, 9 9 6 1. 2 0

S pi r a x - S a r c o E n gi n e e ri n g P L C 7, 3 0 0 G B P 5 0 3, 9 4 7 9 2 1, 1 7 1 0. 6 4

 1 9, 0 3 0, 9 3 1 2 3, 5 2 2, 8 5 1 1 6. 4 4
I r el a n d       

U D G H e al t h c a r e P L C 2 4 9, 5 0 0 G B P 2, 0 2 4, 7 2 3 2, 1 7 4, 1 8 3 1. 5 2

 2, 0 2 4, 7 2 3 2, 1 7 4, 1 8 3 1. 5 2
I t al y       

A m plif o n S p A 4 2, 5 0 0 E U R 7 2 8, 0 3 9 1, 4 4 6, 7 0 0 1. 0 1

I nf r a st r u tt u r e Wi r el e s s I t ali a n e S p A 1 4 4 A ( 2 ) 1 1 0, 1 0 0 E U R 1, 0 4 8, 5 8 2 1, 0 9 3, 2 9 3 0. 7 7

I nt e r p u m p G r o u p S p A 3 6, 3 0 0 E U R 1, 0 1 4, 3 3 9 1, 4 6 4, 3 4 2 1. 0 2

M o n cl e r S p A 3 7, 7 0 0 E U R 1, 3 2 3, 5 3 3 1, 8 9 0, 2 7 8 1. 3 2

N e xi S p A 1 4 4 A ( 2 ) 1 0 0, 0 0 0 E U R 1, 3 7 6, 9 4 2 1, 6 3 4, 0 0 0 1. 1 4

 5, 4 9 1, 4 3 5 7, 5 2 8, 6 1 3 5. 2 6
J o r d a n       

Hi k m a P h a r m a c e u ti c al s P L C 5 7, 7 0 0 G B P 1, 1 6 8, 2 3 3 1, 6 2 3, 1 6 4 1. 1 3

 1, 1 6 8, 2 3 3 1, 6 2 3, 1 6 4 1. 1 3
L u x e m b o u r g       

G r a n d Ci t y P r o p e r ti e s S A 6 7, 8 0 0 E U R 1, 3 9 5, 8 6 0 1, 4 2 1, 0 8 8 0. 9 9

S ol u ti o n s 3 0 S E 8 3, 6 8 8 E U R 1, 4 5 8, 6 3 0 8 8 0, 3 9 8 0. 6 2

 2, 8 5 4, 4 9 0 2, 3 0 1, 4 8 6 1. 6 1
N e t h e rl a n d s       

A S M I n t e r n ati o n al N V 1 9, 6 0 0 E U R 1, 6 4 8, 3 4 7 3, 5 2 7, 0 2 0 2. 4 6

A S R N e d e rl a n d N V 6 4, 5 0 0 E U R 1, 8 5 9, 4 0 4 2, 1 1 8, 8 2 5 1. 4 8

B a si c - Fi t N V 1 4 4 A ( 2 ) 5 4, 5 0 0 E U R 1, 2 7 3, 2 1 3 1, 6 3 5, 0 0 0 1. 1 4

B E S e mi c o n d u c t o r I n d u s t ri e s N V 3 3, 1 0 0 E U R 1, 3 4 4, 9 3 8 1, 6 4 1, 0 9 8 1. 1 5

I M C D N V 2 6, 7 0 0 E U R 1, 7 6 4, 0 9 6 2, 7 8 3, 4 7 5 1. 9 5

S B M Off s h o r e N V 1 0 5, 8 0 0 E U R 1, 6 3 5, 4 9 9 1, 6 4 6, 7 7 7 1. 1 5

Si g nif y N V 1 4 4 A ( 2 ) 3 5, 2 0 0 E U R 1, 2 7 0, 5 2 1 1, 2 1 5, 4 5 6 0. 8 5

 1 0, 7 9 6, 0 1 8 1 4, 5 6 7, 6 5 1 1 0. 1 8
N o r w a y       

T O M R A S y s t e m s A S A 3 3, 6 0 0 N O K 6 3 6, 5 6 8 1, 3 5 5, 4 2 1 0. 9 5

 6 3 6, 5 6 8  1, 3 5 5, 4 2 1 0. 9 5
S p ai n       

A p pl u s S e r vi c e s S A 2 0 5, 8 0 0 E U R 1, 9 2 1, 5 7 8 1, 8 5 6, 3 1 6 1. 3 0

 1, 9 2 1, 5 7 8 1, 8 5 6, 3 1 6 1. 3 0
S w e d e n       

A A K A B 1 1 8, 6 0 0  S E K 1, 9 6 7, 0 7 4 1, 9 5 9, 2 6 4 1. 3 7

A rj o A B 2 9 6, 5 0 0  S E K 1, 7 2 6, 0 3 7 1, 8 5 4, 5 1 4 1. 3 0

B r a vi d a H ol di n g A B 1 4 4 A ( 2 ) 2 2 5, 6 0 0  S E K 1, 7 5 8, 6 4 8 2, 4 5 8, 4 0 5 1. 7 2

El e k t a A B 1 1 3, 3 0 0  S E K 1, 1 9 0, 5 7 0 1, 2 4 5, 3 6 3 0. 8 7

E m b r a c e r G r o u p A B 1 3 5, 4 0 0  S E K 2, 1 7 5, 9 6 3 2, 6 4 9, 1 2 5 1. 8 5

K u n g sl e d e n A B 1 6 2, 4 0 0  S E K 1, 3 1 8, 7 4 0 1, 4 5 6, 1 6 7 1. 0 2

Lif c o A B 3 2, 7 0 0  S E K 1, 4 2 4, 5 0 7 2, 5 6 7, 5 8 6 1. 7 9

Si n c h A B 1 4 4 A ( 2 ) 2 1, 5 0 0  S E K 1, 3 6 3, 3 8 9 2, 8 6 7, 1 0 4 2. 0 0

S w e c o A B 1 3 0, 0 0 0  S E K 1, 1 9 5, 9 9 0 1, 9 5 3, 5 3 2 1. 3 7

T h ul e G r o u p A B 1 4 4 A ( 2 ) 6 7, 3 0 0  S E K 1, 3 8 0, 1 8 8 2, 0 6 0, 1 6 3 1. 4 4

T r ell e b o r g A B 1 4 9, 9 0 0  S E K 2, 2 4 5, 4 1 0 2, 7 2 2, 4 8 0 1. 9 0

 1 7, 7 4 6, 5 1 6 2 3, 7 9 3, 7 0 3 1 6. 6 3
S wi t z e rl a n d       

Al ufl e x p a c k A G 5 4, 3 0 0 C H F 1, 0 6 2, 0 3 3 1, 7 1 2, 0 0 4 1. 2 0

I nt e r r oll H ol di n g A G 7 3 0 C H F 1, 6 8 4, 6 2 2 1, 8 1 8, 9 9 8 1. 2 7

 
( 1 )   S e e N o t e 1. 

( 2 )   S e e N o t e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

D N C A E u r o p e S m all e r C o m p a ni e s F u n d ( 1 )  

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n E U R )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

S I G C o m bi bl o c G r o u p A G 1 2 8, 0 0 0 C H F 1, 5 1 8, 9 8 2 2, 4 3 0, 8 6 6 1. 7 0

S t a dl e r R ail A G 2 5, 6 0 0 C H F 9 6 2, 3 7 8 9 5 6, 7 2 4 0. 6 7

T e c a n G r o u p A G 5, 4 8 0 C H F 1, 7 9 8, 5 1 6 2, 1 9 7, 9 6 4 1. 5 3

 7, 0 2 6, 5 3 1 9, 1 1 6, 5 5 6 6. 3 7

T o t al - S h a r e s 1 0 3, 9 4 7, 0 9 9  1 3 6, 7 1 0, 1 6 4 9 5. 5 4

       
I n v e s t m e n t F u n d s       
       

B el gi u m       

A e difi c a S A R E I T 1 0, 8 0 0 E U R 9 4 0, 2 5 0 1, 0 6 1, 6 4 0 0. 7 4

W a r e h o u s e s d e P a u w C V A R E I T 5 3, 8 0 0 E U R 1, 3 4 4, 3 7 3 1, 5 2 0, 3 8 8 1. 0 7

 2, 2 8 4, 6 2 3 2, 5 8 2, 0 2 8 1. 8 1
S p ai n       

I n m o bili a ri a C ol o ni al S o ci mi S A R E I T 1 2 6, 9 0 0 E U R 1, 0 3 4, 4 8 7 1, 0 1 8, 3 7 3 0. 7 1

 1, 0 3 4, 4 8 7 1, 0 1 8, 3 7 3 0. 7 1

T o t al - I n v e s t m e n t F u n d s 3, 3 1 9, 1 1 0 3, 6 0 0, 4 0 1 2. 5 2

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g  1 0 7, 2 6 6, 2 0 9  1 4 0, 3 1 0, 5 6 5 9 8. 0 6

T O T A L I N V E S T M E N T P O R T F O L I O 1 0 7, 2 6 6, 2 0 9  1 4 0, 3 1 0, 5 6 5 9 8. 0 6
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

( 1 ) S e e N o t e 1. 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 

1 1 7



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - R / D I V M ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 3 4. 5 9 2

N u m b e r of s h a r e s i s s u e d 1 1 6. 6 6 5

N u m b e r of s h a r e s r e d e e m e d ( 1 1 5. 3 5 4 )

N u m b e r of s h a r e s a t t h e e n d 2 3 5. 9 0 3

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

N 1 / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

Q / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 2 5, 0 9 0. 3 0 5

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 5 1 2, 6 2 6. 8 4 0 )

N u m b e r of s h a r e s a t t h e e n d 1 1 2, 4 6 3. 4 6 5

R / D I V M ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 2. 4 3 7

N u m b e r of s h a r e s i s s u e d 1. 3 1 2

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d  3 3. 7 4 9
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 
 

S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d  
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 1 0, 2 4 5, 3 4 1 6 1, 5 6 3, 3 7 8 9, 1 3 9, 1 3 1

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - R / D I V M ( S G D )  7 5. 9 6 8 7. 4 1 8 6. 5 0

I / A ( U S D ) 8 9. 6 2 9 7. 5 2 9 0. 8 9

N 1 / A ( S G D ) 9 0. 8 4 1 0 0. 4 1 9 4. 7 3

Q / A ( U S D ) 9 0. 9 1 9 8. 4 5 9 1. 3 0

R / D I V M ( U S D ) 7 7. 8 8 8 8. 8 7 8 7. 1 9
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a ntit y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
  

T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
      

C hi n a       

A g ri c ul t u r al B a n k of C hi n a Lt d 2 8 2, 2 7 1 H K D 1 1 1, 0 4 3 1 0 3, 4 0 3 1. 0 1

Ali b a b a G r o u p H ol di n g Lt d A D R 8 6 0 U S D 1 6 5, 1 0 3 2 0 5, 0 1 5 2. 0 0

A n h ui C o n c h C e m e n t C o L t d 1 1, 0 8 3 H K D 7 6, 0 1 4 6 9, 4 0 6 0. 6 8

B a n k of C hi n a L t d 2 5 6, 9 7 0 H K D 1 0 7, 4 0 5 8 7, 8 3 7 0. 8 6

B a n k of C o m m u ni c a ti o n s C o Lt d 9 9, 5 6 6 H K D 6 6, 2 9 1 5 2, 6 5 6 0. 5 1

C G N P o w e r C o Lt d 1 4 4 A ( 2 ) 3 5 2, 2 2 2 H K D 8 4, 3 7 8 7 5, 8 7 2 0. 7 4

C hi n a C o m m u ni c a ti o n s C o n s t r u c ti o n C o L t d 1 4 1, 8 7 0 H K D 8 6, 7 7 3 6 1, 3 0 4 0. 6 0

C hi n a C o n c h V e n t u r e H ol di n g s L t d 5 0, 5 5 1 H K D 2 3 0, 8 1 9 2 4 5, 8 2 2 2. 4 0

C hi n a C o n s t r u c ti o n B a n k C o r p 8 1, 8 8 6 H K D 6 4, 5 5 3 6 2, 2 1 2 0. 6 1

C hi n a M e di c al S y s t e m H ol di n g s L t d 5 8, 1 2 7 H K D 7 5, 2 4 7 6 4, 9 3 0 0. 6 3

C hi n a Mi n s h e n g B a n ki n g C o r p Lt d 1 6 4, 6 7 4 H K D 1 1 5, 3 8 4 9 3, 8 8 5 0. 9 2

C hi n a P e t r ol e u m & C h e mi c al C o r p 1 8 6, 3 8 2 H K D 9 9, 8 1 5 8 3, 4 2 3 0. 8 1

C hi n a T el e c o m C o r p Lt d 3 2 3, 4 2 9 H K D 9 9, 7 1 9 8 9, 6 9 5 0. 8 7

D ali F o o d s G r o u p C o Lt d 1 4 4 A ( 2 ) 1 1 4, 2 1 9 H K D 7 0, 4 5 8 6 5, 2 6 7 0. 6 4

H e n g a n I nt e r n a ti o n al G r o u p C o L t d 1 9, 4 7 6 H K D 1 3 5, 3 0 4 1 3 7, 9 1 8 1. 3 5

I n d u s t ri al & C o m m e r ci al B a n k of C hi n a L t d 1 4 3, 1 7 0 H K D 9 3, 9 7 6 9 2, 8 9 0 0. 9 1

Ji a n g s u E x p r e s s w a y C o Lt d 7 6, 8 2 7 H K D 9 6, 3 9 4 8 5, 9 1 8 0. 8 4

Pi n g A n I n s u r a n c e G r o u p C o of C hi n a Lt d  1 9, 9 1 2 H K D 2 0 2, 8 2 3 2 4 3, 9 9 9 2. 3 8

P o s t al S a vi n g s B a n k of C hi n a C o Lt d 1 4 4 A ( 2 ) 1 0 3, 5 8 7 H K D 6 3, 6 1 5 5 8, 5 2 3 0. 5 7

S h a n g h ai P h a r m a c e u ti c al s H ol di n g C o L t d 6 4, 9 8 1 H K D 1 1 0, 3 1 4 1 1 4, 4 9 5 1. 1 2

Si n o p e c S h a n g h ai P et r o c h e mi c al C o L t d 2 1 7, 6 0 2 H K D 7 2, 6 9 2 4 6, 3 1 2 0. 4 5

T e n c e n t H ol di n g s L t d 2, 3 5 3 H K D 1 2 6, 4 0 6 1 7 1, 1 7 9 1. 6 7

U ni - P r e si d e n t C hi n a H ol di n g s Lt d 6 2, 0 0 0 H K D 6 4, 2 0 8 6 3, 0 9 8 0. 6 1

Y u m C hi n a H ol di n g s I n c 2, 2 4 6 U S D 1 1 7, 8 1 4 1 2 8, 2 9 2 1. 2 5

Z h a oji n Mi ni n g I n d u s t r y C o L t d 5 3, 5 0 8 H K D 6 5, 1 5 1 6 3, 7 0 5 0. 6 2

Z h eji a n g E x p r e s s w a y C o Lt d 6 1, 5 8 4 H K D 4 1, 9 6 4 5 2, 0 3 1 0. 5 1

 2, 6 4 3, 6 6 3 2, 6 1 9, 0 8 7 2 5. 5 6
H o n g K o n g       

C hi n a M e n g ni u D ai r y C o L t d 6, 1 9 9 H K D 2 3, 3 4 9 3 7, 4 2 1 0. 3 6

C hi n a M o bil e Lt d  2 6, 0 8 6 H K D 2 0 1, 1 1 7 1 4 8, 7 2 4 1. 4 5

C hi n a P o w e r I n t e r n ati o n al D e v el o p m e n t Lt d 3 1 9, 5 8 4 H K D 6 3, 7 4 4 6 8, 4 2 9 0. 6 7

C hi n a R e s o u r c e s G a s G r o u p Lt d 1 4, 4 7 6 H K D 6 4, 6 3 7 7 7, 0 2 3 0. 7 5

C hi n a R e s o u r c e s P o w e r H ol di n g s C o L t d 4 7, 3 4 6 H K D 6 7, 2 8 6 5 0, 9 9 4 0. 5 0

C K I nf r a s t r u c t u r e H ol di n g s L t d 1 5, 8 0 4 H K D 1 1 6, 5 7 5 8 4, 9 0 5 0. 8 3

C L P H ol di n g s Lt d 2 9, 2 2 4 H K D 2 9 9, 1 9 1 2 7 0, 2 7 7 2. 6 4

G u a n g d o n g I n v e s t m e n t Lt d 1 1 6, 6 3 4 H K D 2 4 5, 6 3 0 2 1 0, 0 2 0 2. 0 5

H e n d e r s o n L a n d D e v el o p m e nt C o Lt d 9, 7 8 2 H K D 3 9, 0 9 6 3 8, 1 6 8 0. 3 7

K u nl u n E n e r g y C o L t d 1 4 6, 1 0 9 H K D 1 0 2, 2 7 6 1 2 6, 2 7 0 1. 2 3

M T R C o r p L t d 1 7, 2 1 1 H K D 9 3, 7 8 1 9 6, 2 3 8 0. 9 4

P a cifi c C e n t u r y P r e mi u m D e v el o p m e n t s Lt d 1 7, 1 2 4 H K D 3, 4 7 4 1, 8 1 1 0. 0 2

P C C W L t d 1 4 3, 8 4 7 H K D 7 4, 4 0 9 8 6, 6 5 0 0. 8 5

P o w e r A s s et s H ol di n g s Lt d 3 0, 8 4 0 H K D 2 2 4, 0 0 7 1 6 7, 0 7 6 1. 6 3

S h e n z h e n I n t e r n ati o n al H ol di n g s Lt d 5 9, 8 3 7 H K D 1 1 4, 7 2 1 9 6, 6 3 3 0. 9 4

S u n H u n g K ai P r o p e r ti e s L t d 2, 9 8 1 H K D 3 8, 7 3 8 3 8, 4 5 1 0. 3 8

Y u e xi u P r o p e r t y C o Lt d 3 3 2, 4 7 6 H K D 6 3, 1 6 3 6 6, 9 0 1 0. 6 5

 1, 8 3 5, 1 9 4 1, 6 6 5, 9 9 1 1 6. 2 6

( 2 )   S e e N o t e 1 6 .

1 2 0



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a ntit y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
I n di a       

D r R e d d y' s L a b o r at o ri e s Lt d 6 1 7 I N R 3 3, 7 9 8 4 3, 9 4 7 0. 4 3

Hi n d u s t a n U nil e v e r L t d 5, 1 1 8 I N R 1 4 5, 5 0 5 1 6 7, 7 6 4 1. 6 4

I nf o s y s Lt d 4, 8 0 7 I N R 4 3, 9 1 3 8 2, 6 0 6 0. 8 1

M a ri c o L t d 1 2, 5 4 4 I N R 5 3, 4 4 1 6 9, 1 1 7 0. 6 7

N e s tl e I n di a L t d 2 0 6 I N R 4 3, 8 0 5 5 1, 8 4 1 0. 5 1

P o w e r G ri d C o r p of I n di a L t d 4 4, 2 8 8 I N R 1 0 3, 0 1 2 1 1 5, 0 5 8 1. 1 2

 4 2 3, 4 7 4  5 3 0, 3 3 3 5. 1 8
M al a y si a       

Di al o g G r o u p B h d 1 0 0, 0 6 0 M Y R 7 3, 8 3 3 8 5, 8 1 9 0. 8 4

I H H H e al t h c a r e B h d 5 2, 9 7 1 M Y R 6 5, 7 3 7 7 2, 4 2 8 0. 7 1

M al a y a n B a n ki n g B h d 6 8, 8 3 0 M Y R 1 4 5, 8 7 4 1 4 4, 7 6 1 1. 4 1

M I S C B h d 8 3, 1 0 0 M Y R 1 4 9, 9 2 6 1 4 1, 9 2 6 1. 3 8

T e n a g a N a si o n al B h d 5 5, 4 0 0 M Y R 1 6 6, 8 9 1 1 4 3, 5 1 0 1. 4 0

 6 0 2, 2 6 1  5 8 8, 4 4 4 5. 7 4
P hili p pi n e s       

P u r e g ol d P ri c e Cl u b I n c 6 2, 5 0 0 P H P 6 1, 2 0 0 5 3, 3 4 0 0. 5 2

 6 1, 2 0 0 5 3, 3 4 0 0. 5 2
Si n g a p o r e       

Si n g a p o r e E x c h a n g e L t d 8, 0 0 0 S G D 5 6, 6 7 4 5 6, 1 8 1 0. 5 5

Si n g a p o r e T e c h n ol o gi e s E n gi n e e ri n g L t d 2 8, 0 0 0 S G D 8 6, 4 2 0 8 0, 9 4 1 0. 7 9

Si n g a p o r e T el e c o m m u ni c ati o n s L t d 6 3, 5 2 3 S G D 1 5 3, 9 3 2 1 1 1, 0 4 3 1. 0 8

U O L G r o u p L t d 2 0, 1 3 0 S G D 9 5, 2 2 8  1 1 7, 4 4 9 1. 1 5

Wil m a r I n t e r n a ti o n al Lt d 1 2, 9 0 0 S G D 3 5, 9 9 2 4 5, 3 9 3 0. 4 4

 4 2 8, 2 4 6 4 1 1, 0 0 7 4. 0 1
S o u t h K o r e a       

C o w a y C o Lt d 8 5 6 K R W 5 5, 7 3 6 5 7, 1 8 5 0. 5 6

D G B Fi n a n ci al G r o u p I n c 1 0, 9 0 7 K R W 6 9, 5 3 7 6 8, 0 5 4 0. 6 6

O t t o gi C o r p 1 4 5 K R W 6 8, 1 2 8 7 6, 8 8 1 0. 7 5

S - 1 C o r p 1, 4 6 5 K R W 1 0 8, 8 4 2 1 1 4, 4 2 8 1. 1 2

S a m s u n g El e c t r o ni c s C o Lt d 1, 9 8 1 K R W 7 6, 8 5 5  1 4 7, 4 5 0 1. 4 4

S a m s u n g Fi r e & M a ri n e I n s u r a n c e C o Lt d 3 0 0 K R W 5 9, 1 4 4 5 1, 6 8 9 0. 5 0

S K T el e c o m C o Lt d 4 7 6 K R W 9 7, 3 8 9  1 0 4, 1 0 2 1. 0 2

 5 3 5, 6 3 1  6 1 9, 7 8 9 6. 0 5
T ai w a n       

A si a C e m e n t C o r p 9 7, 2 6 9 T W D 1 3 9, 2 0 9 1 4 9, 5 7 0 1. 4 6

A s u s t e k C o m p u t e r I n c 1 0, 2 9 9 T W D 7 1, 9 4 8 9 1, 8 3 1 0. 9 0

C at h a y Fi n a n ci al H ol di n g C o Lt d 7 1, 0 0 4 T W D 9 2, 2 4 9  1 0 6, 7 8 1 1. 0 4

C hi c o n y El e c t r o ni c s C o Lt d 4 5, 5 5 6 T W D 1 3 0, 7 0 5 1 3 9, 7 7 8 1. 3 7

C h u n g h w a T el e c o m C o Lt d 4 1, 3 1 5 T W D 1 5 2, 2 8 7 1 6 0, 2 9 5 1. 5 7

C o m p al El e c t r o ni c s I n c 2 5 3, 0 7 1 T W D 1 5 3, 9 2 0 1 8 6, 4 6 6 1. 8 2

F a r E a st e r n N e w C e nt u r y C o r p 5 4, 9 6 1 T W D 5 2, 9 7 7 5 6, 6 3 6 0. 5 5

F a r E a s T o n e T el e c o m m u ni c a ti o n s C o L t d 6 2, 9 0 4 T W D 1 5 2, 8 5 3 1 3 7, 0 3 0 1. 3 4

F u b o n Fi n a n ci al H ol di n g C o Lt d 6 4, 2 6 3 T W D 9 5, 1 2 4  1 0 6, 9 3 7 1. 0 4

I n v e n t e c C o r p 1 4 1, 5 9 0 T W D 1 0 3, 8 4 4 1 2 0, 9 5 7 1. 1 8

Li t e - O n T e c h n ol o g y C o r p 1 2 8, 2 5 4 T W D 2 0 1, 0 9 4 2 2 7, 3 4 6 2. 2 2

M e g a Fi n a n ci al H ol di n g C o Lt d 9 6, 2 5 3 T W D 9 6, 4 1 1  1 0 2, 0 9 8 1. 0 0

P o w e r t e c h T e c h n ol o g y I n c 1 8, 2 0 6 T W D 5 5, 4 2 7 6 1, 4 9 9 0. 6 0

P r e si d e nt C h ai n S t o r e C o r p 9, 5 0 0 T W D 8 7, 4 3 3 9 0, 1 1 7 0. 8 8

S y n n e x T e c h n ol o g y I n t e r n a ti o n al C o r p 7 4, 9 1 9 T W D 9 2, 3 5 7  1 2 5, 3 3 6 1. 2 2

T ai w a n C e m e n t C o r p 1 5 7, 3 5 6 T W D 2 0 0, 7 7 8 2 4 1, 9 6 6 2. 3 6

T ai w a n M o bil e C o L t d 4 2, 2 7 6 T W D 1 5 8, 1 3 3 1 4 8, 8 2 5 1. 4 5

T ai w a n S e mi c o n d u ct o r M a n uf a c t u ri n g C o Lt d 1 5, 4 4 6 T W D 1 7 7, 2 3 7 2 9 1, 3 9 2 2. 8 4
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a ntit y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

U ni - P r e si d e n t E n t e r p ri s e s C o r p 1 0 3, 1 3 6 T W D 2 3 9, 5 9 1 2 4 7, 8 0 0 2. 4 2

W P G H ol di n g s Lt d 9 0, 6 9 4 T W D 1 2 0, 3 6 3 1 3 8, 4 9 1 1. 3 5

 2, 5 7 3, 9 4 0 2, 9 3 1, 1 5 1 2 8. 6 1
T h ail a n d       

A d v a n c e d I nf o S e r vi c e P C L 3 4, 0 0 0 T H B 2 2 7, 0 1 7 2 0 0, 0 0 0 1. 9 5

B T S G r o u p H ol di n g s P C L 3 4 3, 5 0 0 T H B 1 4 3, 4 1 4 1 0 6, 7 7 0 1. 0 4

C P A L L P C L 6 8, 7 0 0 T H B 1 4 4, 2 8 2 1 3 3, 7 4 9 1. 3 1

I nt o u c h H ol di n g s P C L 5 5, 9 0 0 T H B 1 0 3, 3 5 2 1 0 5, 0 9 3 1. 0 3

R at c h G r o u p P C L 3 2, 5 0 0 T H B  8 1, 5 8 4 5 7, 5 7 0 0. 5 6

T h ai U ni o n G r o u p P C L 1 7 5, 2 0 0 T H B  7 5, 5 0 2 7 9, 6 3 6 0. 7 8

 7 7 5, 1 5 1  6 8 2, 8 1 8 6. 6 7

T o t al - S h a r e s 9, 8 7 8, 7 6 0 1 0, 1 0 1, 9 6 0 9 8. 6 0

       
I n v e s t m e n t F u n d s       
       

Si n g a p o r e       

A s c e n d a s R e al E st at e I n v e s t m e n t T r u s t R E I T 2 9, 0 0 0 S G D 6 6, 1 4 5 6 5, 3 9 8 0. 6 4

 6 6, 1 4 5 6 5, 3 9 8 0. 6 4

T o t al - I n v e s t m e n t F u n d s 6 6, 1 4 5 6 5, 3 9 8 0. 6 4

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g  9, 9 4 4, 9 0 5 1 0, 1 6 7, 3 5 8 9 9. 2 4

T O T A L I N V E S T M E N T P O R T F O L I O 9, 9 4 4, 9 0 5 1 0, 1 6 7, 3 5 8 9 9. 2 4
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

T h e m ati c s A I a n d R o b o ti c s F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 7 6 9, 3 3 1. 8 3 9

N u m b e r of s h a r e s r e d e e m e d ( 2 3 2, 7 9 5. 7 3 8 )

N u m b e r of s h a r e s a t t h e e n d 5 3 6, 5 3 6. 1 0 1

H - N / A ( C H F )  

N u m b e r of s h a r e s  o ut s t a n di n g a t t h e b e gi n ni n g  3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 2, 3 5 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 2, 3 5 0. 0 0 0

H - N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 1. 1 3 9

N u m b e r of s h a r e s i s s u e d 5 1, 3 4 5. 5 9 4

N u m b e r of s h a r e s r e d e e m e d ( 7, 7 1 9. 5 6 4 )

N u m b e r of s h a r e s a t t h e e n d 4 3, 6 3 7. 1 6 9

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1 1 5, 4 5 8. 2 1 9

N u m b e r of s h a r e s r e d e e m e d ( 1 4, 2 3 5. 6 6 6 )

N u m b e r of s h a r e s a t t h e e n d 1 0 1, 2 2 2. 5 5 3

H - R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 5 9. 6 2 3

N u m b e r of s h a r e s i s s u e d 1, 6 3 7. 1 0 8

N u m b e r of s h a r e s r e d e e m e d ( 1 5 3. 4 0 9 )

N u m b e r of s h a r e s a t t h e e n d  1, 6 4 3. 3 2 2

H - R E / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 5 3 6. 2 3 5

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 5 3 6. 2 3 5

H - S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 6 7 1, 2 5 9. 9 9 8

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 6 7 1, 2 5 9. 9 9 8

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 9 7, 3 0 3. 3 0 0

N u m b e r of s h a r e s i s s u e d 1 0 8, 6 4 2. 0 5 9

N u m b e r of s h a r e s r e d e e m e d ( 4 9 6, 2 0 8. 6 1 3 )

N u m b e r of s h a r e s a t t h e e n d 9, 7 3 6. 7 4 6

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 0, 3 0 5. 0 0 0

N u m b e r of s h a r e s i s s u e d 1 6 1, 2 3 3. 3 2 9

N u m b e r of s h a r e s r e d e e m e d ( 5 2, 1 5 6. 3 6 2 )

N u m b e r of s h a r e s a t t h e e n d 1 1 9, 3 8 1. 9 6 7

N / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 6 7 7. 9 6 0

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 6 7 7. 9 6 0

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 7, 6 1 0. 0 5 9

N u m b e r of s h a r e s i s s u e d 1 2 9, 6 3 7. 4 5 7

N u m b e r of s h a r e s r e d e e m e d ( 2 4, 8 4 3. 8 5 3 )

N u m b e r of s h a r e s a t t h e e n d 1 1 2, 4 0 3. 6 6 3
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

T h e m ati c s A I a n d R o b o ti c s F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

 
  

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

N 1 / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5, 7 0 4. 4 5 8

N u m b e r of s h a r e s i s s u e d 3 3, 6 7 6. 2 4 9

N u m b e r of s h a r e s r e d e e m e d ( 1 4, 6 9 5. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 2 4, 6 8 5. 7 0 7

N 1 / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 4, 2 1 7. 2 4 7

N u m b e r of s h a r e s i s s u e d 2 2, 1 1 3. 9 3 1

N u m b e r of s h a r e s r e d e e m e d ( 1, 5 4 3. 8 5 8 )

N u m b e r of s h a r e s a t t h e e n d  2 4, 7 8 7. 3 2 0

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 0, 4 9 2. 9 2 5

N u m b e r of s h a r e s i s s u e d 9 8, 1 2 5. 6 4 0

N u m b e r of s h a r e s r e d e e m e d ( 2 9, 2 2 7. 3 9 1 )

N u m b e r of s h a r e s a t t h e e n d 8 9, 3 9 1. 1 7 4

R / A ( E U R )  

N u m b e r of s h a r e s  o ut s t a n di n g a t t h e b e gi n ni n g  1 1 0, 7 7 0. 7 4 6

N u m b e r of s h a r e s i s s u e d 4 0 4, 5 5 9. 6 9 8

N u m b e r of s h a r e s r e d e e m e d ( 1 1 1, 6 8 4. 1 7 8 )

N u m b e r of s h a r e s a t t h e e n d 4 0 3, 6 4 6. 2 6 6

R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1, 6 8 9. 3 2 2

N u m b e r of s h a r e s r e d e e m e d ( 1, 2 9 8. 4 1 2 )

N u m b e r of s h a r e s a t t h e e n d 3 9 0. 9 1 0

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 9 6 7. 3 5 5

N u m b e r of s h a r e s i s s u e d 2, 3 1 7. 3 3 5

N u m b e r of s h a r e s r e d e e m e d ( 2, 7 8 6. 7 1 3 )

N u m b e r of s h a r e s a t t h e e n d 2, 4 9 7. 9 7 7

R E / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 2, 5 1 3. 9 0 9

N u m b e r of s h a r e s r e d e e m e d ( 9 3 4. 7 3 4 )

N u m b e r of s h a r e s a t t h e e n d 1, 5 7 9. 1 7 5

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 9 3, 9 7 1. 3 0 6

N u m b e r of s h a r e s i s s u e d 1 1, 0 0 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 2 7 5, 9 7 1. 3 0 6 )

N u m b e r of s h a r e s a t t h e e n d 2 9, 0 0 0. 0 0 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

T h e m ati c s A I a n d R o b o ti c s F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 3 7 7, 5 4 6, 8 7 8 1 1 5, 7 3 2, 6 1 7 4 0, 4 6 7, 7 2 9

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( E U R ) 1 3 5. 3 4 - -

H - N / A ( C H F ) 1 4 1. 8 9 1 0 0. 6 9 -

H - N / A ( E U R ) 1 5 4. 4 1 1 0 9. 5 8 -

H - R / A ( E U R ) 1 3 4. 1 1 - -

H - R / A ( S G D ) 1 4 9. 1 9 1 0 5. 4 5 -

H - R E / A ( E U R ) 1 9 2. 0 0 - -

H - S / A ( E U R ) 1 3 9. 0 4 - -

I / A ( U S D ) 1 9 8. 6 7 1 3 7. 4 6 1 0 2. 1 4

I / A ( E U R ) 1 4 1. 1 6 1 0 6. 4 6 -

N / A ( U S D ) 1 4 5. 6 6 1 0 0. 9 1 -

N / A ( E U R ) 1 4 2. 9 8 1 0 8. 0 0 -

N 1 / A ( U S D ) 1 9 8. 8 7 1 3 7. 5 3 1 0 2. 1 4

N 1 / A ( E U R ) 1 3 3. 6 5 1 0 0. 7 4 -

N 1 / A ( G B P ) 1 4 8. 1 3 1 0 5. 7 0 -

R / A ( U S D ) 1 9 5. 2 4 1 3 6. 2 3 1 0 2. 1 1

R / A ( E U R ) 1 4 9. 2 1 1 1 3. 4 8 -

R / A ( S G D ) 1 3 4. 5 9 - -

R E / A ( U S D ) 1 4 9. 0 3 1 0 4. 6 0 -

R E / A ( E U R ) 1 2 3. 5 8 - -

S / A ( U S D ) 1 9 9. 5 1 1 3 7. 7 4 1 0 2. 1 5
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

T h e m ati c s A I a n d R o b o ti c s F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 
  

T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
      

D e n m a r k       

N e t c o m p a n y G r o u p A / S 1 4 4 A ( 2 ) 1 7, 7 0 7 D K K 1, 6 0 3, 5 4 7 1, 8 1 1, 8 8 0 0. 4 8

 1, 6 0 3, 5 4 7 1, 8 1 1, 8 8 0 0. 4 8
F r a n c e       

D a s s a ul t S y st e m e s S E 3 7, 3 6 8 E U R 5, 9 5 6, 0 5 6 7, 5 9 6, 6 2 4 2. 0 1

 5, 9 5 6, 0 5 6 7, 5 9 6, 6 2 4 2. 0 1
G e r m a n y       

Si e m e n s A G 2 9, 4 7 8 E U R 3, 4 3 0, 9 7 0 4, 2 3 8, 6 9 2 1. 1 2

Si e m e n s H e al t hi n e e r s A G 1 4 4 A ( 2 ) 1 0 3, 6 0 9 E U R 4, 4 1 6, 7 4 8 5, 3 2 1, 8 5 3 1. 4 1

 7, 8 4 7, 7 1 8 9, 5 6 0, 5 4 5 2. 5 3
G r e a t B ri t ai n       

Bl u e P ri s m Gr o u p P L C 3 5 4, 8 3 3 G B P 5, 7 4 5, 8 7 9 8, 3 4 2, 6 7 4 2. 2 1

 5, 7 4 5, 8 7 9 8, 3 4 2, 6 7 4 2. 2 1
J a p a n       

D aif u k u C o L t d 7 0, 9 4 9 J P Y 4, 4 5 1, 3 3 7 8, 7 6 8, 6 0 2 2. 3 2

F A N U C C o r p 4 4, 1 6 2 J P Y 7, 8 4 4, 4 0 8 1 0, 8 4 7, 5 7 6 2. 8 7

K e y e n c e C o r p 1 8, 6 4 9 J P Y 6, 2 7 2, 1 9 9 1 0, 4 7 6, 3 6 5 2. 7 8

Ni d e c C o r p 4 3, 4 3 8 J P Y 2, 9 4 8, 5 3 5 5, 4 6 1, 0 9 3 1. 4 5

O m r o n C o r p 6 8, 7 7 7 J P Y 3, 8 2 6, 1 6 1 6, 1 2 8, 6 5 3 1. 6 2

S M C C o r p 9, 9 1 8 J P Y 4, 4 6 6, 2 6 6 6, 0 4 7, 4 1 7 1. 6 0

 2 9, 8 0 8, 9 0 6 4 7, 7 2 9, 7 0 6 1 2. 6 4
N e t h e rl a n d s       

A S M L H ol di n g N V 1 1, 0 0 3 E U R 4, 1 6 1, 0 2 2 5, 3 5 2, 0 7 9 1. 4 2

B E S e mi c o n d u c t o r I n d u s t ri e s N V 9 9, 6 2 8 E U R 4, 4 9 1, 5 4 9 6, 0 4 3, 8 0 4 1. 6 0

 8, 6 5 2, 5 7 1 1 1, 3 9 5, 8 8 3 3. 0 2
S w e d e n       

H e x a g o n A B Cl a s s B 6 4, 9 2 2  S E K 3, 7 3 7, 1 0 9 5, 9 2 7, 2 9 6 1. 5 7

 3, 7 3 7, 1 0 9 5, 9 2 7, 2 9 6 1. 5 7
S wi t z e rl a n d       

K a r d e x H ol di n g A G 3 0, 3 1 9 C H F 5, 0 0 2, 0 1 9 6, 6 4 0, 4 3 6 1. 7 6

T E C o n n e c ti vi t y Lt d 4 8, 5 4 7 U S D 4, 1 1 3, 0 7 7 5, 8 7 7, 6 4 4 1. 5 6

T e c a n G r o u p A G 1 7, 4 6 5 C H F 6, 4 9 5, 0 5 6 8, 5 7 1, 0 4 6 2. 2 7

 1 5, 6 1 0, 1 5 2 2 1, 0 8 9, 1 2 6 5. 5 9
U ni t e d S t a t e s       

Al p h a b et I n c 6, 3 9 8 U S D 8, 3 2 6, 1 2 6 1 1, 2 1 4, 2 2 8 2. 9 7

Al t ai r E n gi n e e ri n g I n c 1 0 1, 1 9 6 U S D 3, 5 2 8, 2 4 0 5, 8 8 7, 6 0 0 1. 5 6

A N S Y S I n c 2 7, 6 5 7 U S D 6, 6 9 9, 6 1 1 1 0, 0 6 1, 4 3 8 2. 6 7

A ut o d e s k I n c 2 2, 2 8 3 U S D 4, 2 5 7, 2 6 5 6, 8 0 3, 9 4 6 1. 8 0

C a d e n c e D e si g n S y s t e m s I n c 6 7, 6 5 3 U S D 5, 4 5 8, 0 2 8 9, 2 2 9, 9 1 9 2. 4 5

C o g n e x C o r p 1 2 0, 0 2 4 U S D 6, 2 7 1, 7 9 6 9, 6 3 6, 1 2 2 2. 5 5

C o h e r e n t I n c 4 7, 5 8 7 U S D 6, 2 1 3, 0 5 9 7, 1 3 9, 0 7 7 1. 8 9

E m e r s o n El e c t ri c C o 6 3, 7 5 9 U S D 4, 2 3 7, 6 2 3 5, 1 2 4, 3 0 2 1. 3 6

H ol o gi c I n c 9 3, 9 9 1 U S D 4, 7 6 6, 7 6 6 6, 8 4 5, 3 3 4 1. 8 1

I nt ui ti v e S u r gi c al I n c 1 5, 1 6 9 U S D 8, 4 1 8, 7 1 1 1 2, 4 0 9, 5 0 7 3. 2 9

i R o b ot C o r p 7 4, 7 7 5 U S D 5, 1 4 1, 4 7 8 6, 0 0 3, 6 7 5 1. 5 9

J o h n B e a n T e c h n ol o gi e s C o r p 5 9, 6 8 5 U S D 5, 1 3 9, 1 2 7 6, 7 9 6, 3 4 2 1. 8 0

K L A C o r p 2 0, 1 7 1 U S D 3, 2 1 3, 6 2 7 5, 2 2 2, 3 7 6 1. 3 8

M e t tl e r - T ol e d o I n t e r n a ti o n al I n c 4, 0 3 4 U S D 3, 0 9 8, 2 6 3 4, 5 9 7, 4 4 7 1. 2 2

 

( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

T h e m ati c s A I a n d R o b o ti c s F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 

N u a n c e C o m m u ni c ati o n s I n c 2 4 5, 6 8 8 U S D 4, 7 0 8, 7 7 4 1 0, 8 3 2, 3 6 8 2. 8 7

N V I D I A C o r p 2 8, 3 7 0 U S D 8, 4 9 3, 9 9 5 1 4, 8 1 4, 6 1 8 3. 9 2

O m ni c ell I n c 5 8, 5 5 8 U S D 4, 1 3 5, 6 0 5 7, 0 2 8, 1 1 6 1. 8 6

O N S e mi c o n d u ct o r C o r p 2 0 7, 0 1 4 U S D 4, 2 3 5, 0 8 8 6, 7 7 5, 5 5 8 1. 7 9

P T C I n c 5 7, 0 2 3 U S D 4, 7 3 4, 4 3 3 6, 8 2 0, 5 2 7 1. 8 1

R o c k w ell A ut o m a ti o n I n c 2 7, 5 1 1 U S D 5, 2 6 4, 6 0 6 6, 9 0 0, 0 3 2 1. 8 3

R o p e r T e c h n ol o gi e s I n c 1 5, 4 2 6 U S D 5, 5 7 0, 9 9 0 6, 6 5 0, 1 7 8 1. 7 6

s al e sf o r c e. c o m I n c 4 4, 7 3 5 U S D 7, 9 2 7, 6 3 8 9, 9 5 4, 8 8 9 2. 6 4

S e r vi c e N o w I n c 1 8, 2 0 8 U S D 5, 6 6 2, 2 8 4 1 0, 0 2 2, 1 9 2 2. 6 5

S pl u n k I n c 3 3, 3 5 1 U S D 5, 0 2 6, 5 7 6 5, 6 6 6, 0 5 0 1. 5 0

S P S C o m m e r c e I n c 5 3, 6 1 5 U S D 2, 9 2 6, 2 3 2 5, 8 2 2, 0 0 7 1. 5 4

S y n o p s y s I n c 4 1, 6 0 9 U S D 5, 9 3 4, 6 1 6 1 0, 7 8 6, 6 9 8 2. 8 6

T e r a d y n e I n c 7 9, 7 2 6 U S D 4, 7 2 8, 8 2 2 9, 5 5 8, 3 6 6 2. 5 3

T yl e r T e c h n ol o gi e s I n c 2 0, 9 0 5 U S D 5, 9 8 3, 7 8 7 9, 1 2 5, 6 5 0 2. 4 2

Xili n x I n c 4 6, 0 1 8 U S D 4, 7 3 2, 2 4 9 6, 5 2 3, 9 6 1 1. 7 3

 1 5 4, 8 3 5, 4 1 5 2 3 4, 2 5 2, 5 2 3 6 2. 0 5

T o t al - S h a r e s 2 3 3, 7 9 7, 3 5 3 3 4 7, 7 0 6, 2 5 7 9 2. 1 0

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 2 3 3, 7 9 7, 3 5 3 3 4 7, 7 0 6, 2 5 7 9 2. 1 0

T O T A L I N V E S T M E N T P O R T F O L I O 2 3 3, 7 9 7, 3 5 3 3 4 7, 7 0 6, 2 5 7 9 2. 1 0
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

T h e m ati c s M et a F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - I / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 7, 8 3 7. 2 2 7

N u m b e r of s h a r e s i s s u e d 1 0, 3 9 4. 0 5 3

N u m b e r of s h a r e s r e d e e m e d ( 3, 8 4 7. 8 7 7 )

N u m b e r of s h a r e s a t t h e e n d 1 4, 3 8 3. 4 0 3

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  1 4, 8 3 8. 0 0 0

N u m b e r of s h a r e s i s s u e d 3 7 2, 1 7 0. 2 3 3

N u m b e r of s h a r e s r e d e e m e d ( 1 7 6, 1 6 0. 3 9 3 )

N u m b e r of s h a r e s a t t h e e n d 2 1 0, 8 4 7. 8 4 0

H - N / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1, 6 0 6. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1, 6 0 6. 0 0 0

H - N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1, 2 9 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 7 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 1, 2 2 0. 0 0 0

H - R / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 9 4 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 3, 5 9 2. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 1, 6 8 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d  3, 8 5 2. 0 0 0

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 8 0 7. 9 0 2

N u m b e r of s h a r e s i s s u e d 7 4 2, 2 1 0. 6 4 8

N u m b e r of s h a r e s r e d e e m e d ( 6 9, 1 6 5. 6 3 8 )

N u m b e r of s h a r e s a t t h e e n d 6 7 4, 8 5 2. 9 1 2

H - R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 4 1 1. 6 6 6

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 4 1 1. 6 6 6

H - R E / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 2 6 6. 9 6 0

N u m b e r of s h a r e s r e d e e m e d ( 2 4 9. 8 7 5 )

N u m b e r of s h a r e s a t t h e e n d 1 7. 0 8 5

H - S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 7, 7 5 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 7, 7 5 0. 0 0 0

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 4 9 1, 7 4 8. 1 4 1

N u m b e r of s h a r e s i s s u e d 1 3 1, 4 8 1. 6 3 5

N u m b e r of s h a r e s r e d e e m e d ( 5 6 8, 1 1 4. 6 4 8 )

N u m b e r of s h a r e s a t t h e e n d 5 5, 1 1 5. 1 2 8

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 1 8, 6 0 2. 6 0 3

N u m b e r of s h a r e s i s s u e d 3 8 2, 3 5 0. 3 3 3

N u m b e r of s h a r e s r e d e e m e d ( 2 6 3, 0 8 5. 2 4 6 )

N u m b e r of s h a r e s a t t h e e n d 2 3 7, 8 6 7. 6 9 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

T h e m ati c s M et a F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  
  

N / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1, 1 2 5. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 1 4 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 9 8 5. 0 0 0

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 3, 0 5 1. 5 5 7

N u m b e r of s h a r e s i s s u e d 8 4, 1 2 6. 1 0 6

N u m b e r of s h a r e s r e d e e m e d ( 3 3, 6 4 2. 3 3 7 )

N u m b e r of s h a r e s a t t h e e n d 1 1 3, 5 3 5. 3 2 6

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 7, 5 5 3. 8 0 3

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d  7, 5 5 3. 8 0 3

N 1 / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 7, 1 8 4. 0 0 0

N u m b e r of s h a r e s i s s u e d 1 8, 5 3 6. 9 6 6

N u m b e r of s h a r e s r e d e e m e d ( 1, 3 6 9. 4 2 0 )

N u m b e r of s h a r e s a t t h e e n d 2 4, 3 5 1. 5 4 6

N 1 / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  -

N u m b e r of s h a r e s i s s u e d 3 1, 4 8 2. 7 1 3

N u m b e r of s h a r e s r e d e e m e d ( 2, 0 2 7. 3 6 0 )

N u m b e r of s h a r e s a t t h e e n d 2 9, 4 5 5. 3 5 3

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 0, 5 3 9. 6 0 6

N u m b e r of s h a r e s i s s u e d 5 9, 6 6 4. 7 2 5

N u m b e r of s h a r e s r e d e e m e d ( 7, 9 4 3. 1 4 6 )

N u m b e r of s h a r e s a t t h e e n d 6 2, 2 6 1. 1 8 5

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 2 6, 1 0 3. 5 8 3

N u m b e r of s h a r e s i s s u e d 1, 3 1 9, 1 8 9. 7 9 9

N u m b e r of s h a r e s r e d e e m e d ( 1 7 7, 1 5 8. 0 1 9 )

N u m b e r of s h a r e s a t t h e e n d 1, 3 6 8, 1 3 5. 3 6 3

R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 5 8 0. 1 4 3

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 5 8 0. 1 4 3

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 5 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 1 6, 1 0 3. 3 3 8

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1 6, 7 5 3. 3 3 8

R E / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1, 7 9 5. 1 5 3

N u m b e r of s h a r e s r e d e e m e d ( 2 4 9. 8 7 5 )

N u m b e r of s h a r e s a t t h e e n d 1, 5 4 5. 2 7 8

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 1 6 7, 0 0 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1 6 7, 0 3 0. 0 0 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

T h e m ati c s M et a F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  
  

S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 5 1, 5 4 2. 4 4 4

N u m b e r of s h a r e s r e d e e m e d ( 1 4, 9 1 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 3 3 6, 6 3 2. 4 4 4
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

T h e m ati c s M et a F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 5 7 8, 2 3 9, 7 9 5 1 2 5, 7 0 0, 3 7 6 2 3, 0 0 8, 7 7 4

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( C H F ) 1 4 2. 4 6 1 0 6. 9 3 -

H - I / A ( E U R ) 1 4 2. 6 5 1 0 6. 8 6 -

H - N / A ( C H F ) 1 2 1. 9 7 - -

H - N / A ( E U R ) 1 0 2. 8 6 - -

H - R / A ( C H F ) 1 4 2. 0 4 1 0 7. 5 3 -

H - R / A ( E U R ) 1 4 2. 3 2 1 0 7. 6 8 -

H - R / A ( S G D ) 1 1 6. 0 8 - -

H - R E / A ( E U R ) 1 3 0. 2 6 - -

H - S / A ( E U R ) 1 1 4. 6 4 - -

I / A ( U S D ) 1 8 8. 2 2 1 3 7. 8 4 1 0 1. 6 2

I / A ( E U R ) 1 4 2. 7 7 1 1 3. 9 9 -

N / A ( U S D ) 1 2 6. 8 0 - -

N / A ( E U R ) 1 3 4. 8 2 1 0 7. 8 0 -

N 1 / A ( U S D ) 1 8 8. 3 5 1 3 7. 9 1 1 0 1. 6 1

N 1 / A ( E U R ) 1 3 4. 3 7 1 0 7. 2 3 -

N 1 / A ( G B P ) 1 4 0. 7 4 - -

R / A ( U S D ) 1 8 4. 9 2 1 3 6. 6 1 1 0 1. 5 8

R / A ( E U R ) 1 4 5. 0 8 1 1 6. 8 3 -

R / A ( S G D ) 1 1 2. 4 5 - -

R E / A ( U S D ) 1 3 9. 3 5 1 0 3. 5 6 -

R E / A ( E U R ) 1 1 8. 3 1 - -

S / A ( U S D ) 1 8 9. 0 3 1 3 8. 1 6 1 0 1. 6 2

S / A ( E U R ) 1 1 9. 0 9 - -
        

 
 
 
 

 
 
 
 

  

1 3 1



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

T h e m ati c s M et a F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
       

B r a zil       

Ci a d e S a n e a m e n t o B a si c o d o E s t a d o d e S a o P a ul o 2 9 1, 1 0 7 B R L 2, 6 8 4, 4 9 4 2, 4 9 0, 6 2 6 0. 4 3

 2, 6 8 4, 4 9 4 2, 4 9 0, 6 2 6 0. 4 3
C a n a d a       

S t a nt e c I n c 9 7, 7 7 0 C A D 2, 7 9 3, 2 3 7 3, 1 6 7, 9 2 2 0. 5 5

 2, 7 9 3, 2 3 7 3, 1 6 7, 9 2 2 0. 5 5
C hi n a       

T e n c e n t M u si c E nt e r t ai n m e n t G r o u p A D R 1 0 5, 6 4 3 U S D 1, 4 5 7, 7 1 7 2, 0 3 2, 5 6 6 0. 3 5

 1, 4 5 7, 7 1 7 2, 0 3 2, 5 6 6 0. 3 5
D e n m a r k       

N e t c o m p a n y G r o u p A / S 1 4 4 A ( 2 ) 6, 7 5 1 D K K 6 1 1, 3 7 8 6 9 0, 8 0 8 0. 1 2

 6 1 1, 3 7 8  6 9 0, 8 0 8 0. 1 2
F r a n c e       

D a s s a ul t S y st e m e s S E 1 4, 2 4 7 E U R 2, 2 7 0, 8 4 2 2, 8 9 6, 3 3 5 0. 5 0

S u e z S A 1 7 1, 0 2 8 E U R 2, 2 6 3, 0 0 8 3, 3 9 4, 2 2 8 0. 5 9

U bi s of t E n t e r t ai n m e n t S A 2 3, 0 8 1 E U R 1, 9 1 6, 1 6 4 2, 2 2 6, 5 1 2 0. 3 9

V e oli a E n vi r o n n e m e n t S A 1 2 6, 2 5 0 E U R 2, 8 4 5, 9 1 5 3, 0 9 1, 0 0 6 0. 5 3

W o rl dli n e S A / F r a n c e 1 4 4 A ( 2 ) 4 4, 6 6 2 E U R 3, 8 9 0, 3 5 7 4, 3 2 2, 5 0 4 0. 7 5

 1 3, 1 8 6, 2 8 6 1 5, 9 3 0, 5 8 5 2. 7 6
G e r m a n y       

H ell o F r e s h S E 3 4, 4 9 6 E U R 1, 5 9 2, 8 9 8 2, 6 6 7, 4 9 1 0. 4 6

K n o r r - B r e m s e A G 1 7, 2 9 3 E U R 2, 0 8 2, 4 4 5 2, 3 6 3, 0 6 5 0. 4 1

Si e m e n s A G 1 1, 2 3 9 E U R 1, 3 0 8, 1 1 2  1, 6 1 6, 0 7 0 0. 2 8

Si e m e n s H e al t hi n e e r s A G 1 4 4 A ( 2 ) 3 9, 5 0 3 E U R 1, 6 8 3, 9 5 6 2, 0 2 9, 0 4 2 0. 3 5

 6, 6 6 7, 4 1 1 8, 6 7 5, 6 6 8 1. 5 0
G r e a t B ri t ai n       

A ut o T r a d e r G r o u p P L C 1 4 4 A ( 2 ) 3 0 3, 2 4 6 G B P 2, 1 6 2, 2 6 2 2, 4 7 0, 5 5 0 0. 4 3

B e a zl e y P L C 3 8 1, 1 3 0 G B P 2, 0 9 5, 3 7 1 1, 8 9 9, 5 1 3 0. 3 3

Bl u e P ri s m Gr o u p P L C 1 3 5, 2 8 6 G B P 2, 1 9 0, 7 0 9 3, 1 8 0, 7 7 9 0. 5 5

F e r g u s o n P L C 2 9, 4 2 4 G B P 2, 2 9 9, 5 8 5 3, 5 7 3, 2 0 5 0. 6 2

H al m a P L C 2 0 3, 7 0 4 G B P 5, 2 2 9, 0 0 0 6, 8 1 9, 3 3 0 1. 1 8

H o m e S e r v e P L C 3 6 3, 3 2 4 G B P 5, 4 1 7, 2 0 1 5, 0 9 0, 6 1 5 0. 8 8

I H S M a r ki t Lt d 4 4, 6 1 8 U S D 3, 3 8 5, 4 9 3 4, 0 0 8, 0 4 6 0. 6 9

L o n d o n S t o c k E x c h a n g e G r o u p P L C 2 1, 1 7 7 G B P 2, 2 6 3, 3 6 4 2, 6 0 7, 6 6 9 0. 4 5

P e n n o n G r o u p P L C 2 1 5, 7 0 6 G B P 2, 4 9 3, 5 8 4 2, 8 0 1, 1 6 9 0. 4 9

P e n t ai r P L C 6 0, 3 4 2 U S D 2, 2 2 5, 5 4 2 3, 2 0 3, 5 3 5 0. 5 5

R e n t o kil I ni ti al P L C 5 7 2, 9 3 5 G B P 3, 3 5 0, 0 2 9 3, 9 9 1, 0 5 5 0. 6 9

Ri g ht m o v e P L C 2 8 5, 8 1 4 G B P 2, 1 4 0, 0 2 0 2, 5 4 2, 6 2 9 0. 4 4

S e v e r n T r e n t P L C 1 1 1, 3 7 1 G B P 3, 3 0 0, 3 9 4 3, 4 8 4, 7 2 6 0. 6 0

S pi r a x - S a r c o E n gi n e e ri n g P L C 1 5, 8 6 7 G B P 1, 6 5 0, 9 5 6 2, 4 4 9, 8 7 4 0. 4 2

 4 0, 2 0 3, 5 1 0 4 8, 1 2 2, 6 9 5 8. 3 2
H o n g K o n g       

C hi n a E v e r b ri g ht E n vi r o n m e n t G r o u p Lt d 2, 8 6 1, 6 9 5 H K D 1, 9 5 4, 2 1 7 1, 6 1 6, 5 1 6 0. 2 8

G u a n g d o n g I n v e s t m e n t Lt d 1, 5 5 7, 7 9 2 H K D 2, 7 8 7, 7 8 1 2, 8 0 4, 6 4 2 0. 4 9

 4, 7 4 1, 9 9 8 4, 4 2 1, 1 5 8 0. 7 7
I r el a n d       

A p ti v P L C 3 8, 6 4 7 U S D 3, 2 4 7, 2 6 0 5, 0 3 5, 2 9 5 0. 8 7

E x p e ri a n P L C 5 9, 3 9 9 G B P 1, 9 5 5, 2 8 4 2, 2 5 4, 7 9 1 0. 3 9

 5, 2 0 2, 5 4 4 7, 2 9 0, 0 8 6 1. 2 6

( 2 )    S e e N o t e 1 6.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

T h e m ati c s M et a F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
I s r a el       

Wi x. c o m Lt d 9, 2 0 5 U S D 1, 9 4 5, 0 6 6 2, 3 0 0, 9 7 1 0. 4 0

 1, 9 4 5, 0 6 6 2, 3 0 0, 9 7 1 0. 4 0
I t al y       

N e xi S p A 1 4 4 A ( 2 ) 1 4 5, 7 1 5 E U R 2, 2 0 8, 6 4 5 2, 9 1 3, 2 5 3 0. 5 0

 2, 2 0 8, 6 4 5 2, 9 1 3, 2 5 3 0. 5 0
J a p a n       

D aif u k u C o L t d 2 7, 0 5 1 J P Y 1, 6 9 7, 1 4 4 3, 3 4 3, 1 7 1 0. 5 8

F A N U C C o r p 1 6, 8 3 8 J P Y 2, 9 9 0, 8 0 7 4, 1 3 5, 8 1 3 0. 7 1

H o ri b a L t d 2 5, 0 7 9 J P Y 1, 3 5 4, 1 1 9 1, 4 6 9, 6 1 8 0. 2 5

K e y e n c e C o r p 7, 1 1 0 J P Y 2, 3 9 1, 3 7 7 3, 9 9 4, 2 8 3 0. 6 9

K u ri t a W at e r I n d u s t ri e s L t d 7 0, 5 7 0 J P Y 1, 9 8 1, 7 3 7 2, 6 9 6, 4 8 1 0. 4 7

Ni d e c C o r p 1 6, 5 6 2 J P Y 1, 1 2 4, 1 7 6 2, 0 8 2, 1 2 9 0. 3 6

O m r o n C o r p 2 6, 2 2 3 J P Y 1, 4 5 8, 7 8 5 2, 3 3 6, 6 4 8 0. 4 0

S e c o m C o L t d 1 5, 6 9 7 J P Y 1, 3 8 6, 6 5 4 1, 4 4 6, 8 8 9 0. 2 5

S hi m a d z u C o r p 7 8, 8 2 1 J P Y 2, 0 2 6, 5 9 1 3, 0 6 1, 3 8 6 0. 5 3

S M C C o r p 3, 7 8 2 J P Y 1, 7 0 2, 8 3 6 2, 3 0 5, 6 7 5 0. 4 0

S o n y C o r p  2 4, 7 1 1 J P Y 1, 9 3 4, 3 8 2 2, 4 6 1, 6 3 2 0. 4 3

 2 0, 0 4 8, 6 0 8 2 9, 3 3 3, 7 2 5 5. 0 7
L u x e m b o u r g       

E u r ofi n s S ci e n tifi c S E 5 2, 2 3 3 E U R 2, 9 6 5, 3 7 2 4, 3 8 6, 1 3 8 0. 7 6

 2, 9 6 5, 3 7 2 4, 3 8 6, 1 3 8 0. 7 6
N e t h e rl a n d s       

A al b e r t s N V 7 6, 4 9 7 E U R 2, 6 9 8, 8 7 8 3, 4 1 2, 5 8 1 0. 5 9

A S M L H ol di n g N V 4, 1 9 5 E U R 1, 5 8 6, 4 5 7 2, 0 4 0, 5 6 7 0. 3 5

B a si c - Fi t N V 1 4 4 A ( 2 ) 7 3, 3 9 3 E U R 2, 0 9 3, 1 7 5 2, 6 9 3, 9 8 5 0. 4 7

B E S e mi c o n d u c t o r I n d u s t ri e s N V 3 7, 9 8 5 E U R 1, 7 1 2, 4 7 5 2, 3 0 4, 2 9 8 0. 4 0

Si g nif y N V 1 4 4 A ( 2 ) 6 9, 7 4 4 E U R 2, 1 4 8, 8 9 1 2, 9 4 6, 6 1 9 0. 5 1

W ol t e r s Kl u w e r N V 4 7, 3 2 5 E U R 3, 6 8 6, 2 5 9 3, 9 9 8, 8 5 6 0. 6 9

 1 3, 9 2 6, 1 3 5 1 7, 3 9 6, 9 0 6 3. 0 1
S o u t h K o r e a       

C o w a y C o Lt d 6 8, 0 7 8 K R W 4, 2 8 8, 2 8 7 4, 5 5 6, 0 7 8 0. 7 9

 4, 2 8 8, 2 8 7 4, 5 5 6, 0 7 8 0. 7 9
S p ai n       

Fl ui d r a S A 1 0 0, 2 2 2 E U R 1, 2 1 9, 9 3 0 2, 5 6 9, 0 3 5 0. 4 4

 1, 2 1 9, 9 3 0 2, 5 6 9, 0 3 5 0. 4 4
S w e d e n       

Alf a L a v al A B 1 2 5, 4 6 9  S E K 2, 7 3 9, 5 0 9 3, 4 5 7, 3 4 5 0. 6 0

H e x a g o n A B 2 4, 7 5 2  S E K 1, 4 2 4, 8 3 3 2, 2 5 9, 8 7 7 0. 3 9

S p o tif y T e c h n ol o g y S A 6, 1 1 7 U S D 1, 2 6 4, 4 8 1 1, 9 2 4, 6 8 8 0. 3 3

 5, 4 2 8, 8 2 3 7, 6 4 1, 9 1 0 1. 3 2
S wi t z e rl a n d       

G e b e ri t A G 2, 8 5 4 C H F 1, 3 6 4, 2 4 5 1, 7 8 9, 2 8 9 0. 3 1

K a r d e x H ol di n g A G 1 1, 5 6 0 C H F 1, 9 0 7, 1 0 0 2, 5 3 1, 7 7 3 0. 4 4

T E C o n n e c ti vi t y Lt d 1 8, 5 1 0 U S D 1, 5 6 8, 1 7 7 2, 2 4 0, 9 4 7 0. 3 9

T e c a n G r o u p A G 6, 6 5 9 C H F 2, 4 7 6, 3 4 5 3, 2 6 7, 8 4 9 0. 5 6

 7, 3 1 5, 8 6 7 9, 8 2 9, 8 5 8 1. 7 0
U ni t e d S t a t e s       

1 Lif e H e al t h c a r e I n c 6 2, 1 8 4 U S D 2, 1 2 3, 4 2 9 2, 7 1 4, 3 2 8 0. 4 7

A cti vi si o n Bli z z a r d I n c 3 9, 8 4 6 U S D 3, 2 5 2, 6 7 2 3, 6 9 9, 6 9 4 0. 6 4

A d o b e I n c 1 0, 5 1 3 U S D 4, 3 6 4, 3 3 2 5, 2 5 7, 8 1 3 0. 9 1

A gil e nt T e c h n ol o gi e s I n c 2 3, 1 3 0 U S D 1, 8 8 0, 4 4 9 2, 7 4 0, 6 6 4 0. 4 7

( 2 )    S e e N o t e 1 6.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

T h e m ati c s M et a F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

Al a r m. c o m H ol di n g s I n c 2 6, 6 0 8 U S D 1, 4 8 9, 4 7 4 2, 7 5 2, 6 3 4 0. 4 8

Al p h a b et I n c 2, 4 4 0 U S D 3, 1 7 4, 4 7 0 4, 2 7 5, 6 0 5 0. 7 4

Al t ai r E n gi n e e ri n g I n c 3 8, 5 8 3 U S D 1, 3 4 5, 1 9 8 2, 2 4 4, 7 4 2 0. 3 9

A m e ri c a n W a t e r W o r k s C o I n c 2 2, 0 9 1 U S D 2, 6 6 2, 9 9 3 3, 3 9 0, 2 9 2 0. 5 9

A n a pl a n I n c 3 0, 3 8 0 U S D 1, 6 0 5, 2 6 0 2, 1 8 2, 8 3 6 0. 3 8

A N S Y S I n c 1 0, 5 4 4 U S D 2, 5 5 4, 3 3 4 3, 8 3 6, 0 8 5 0. 6 6

A P I G r o u p C o r p 1 4 4 A ( 2 ) 2 1 5, 3 4 0 U S D 3, 1 6 4, 6 3 5 3, 9 0 8, 4 1 2 0. 6 8

A p pli e d I n d u s t ri al T e c h n ol o gi e s I n c 4 0, 0 3 8 U S D 2, 4 9 8, 0 1 2 3, 1 2 2, 6 0 0 0. 5 4

A ut o d e s k I n c 8, 4 9 6 U S D 1, 6 2 3, 1 5 1 2, 5 9 4, 1 1 4 0. 4 5

C a d e n c e D e si g n S y s t e m s I n c 2 5, 7 9 4 U S D 2, 0 8 0, 9 6 1 3, 5 1 9, 0 5 5 0. 6 1

C alif o r ni a W a t e r S e r vi c e G r o u p 5 2, 6 4 5 U S D 2, 6 5 7, 0 5 6 2, 8 4 4, 4 1 7 0. 4 9

C h a r t e r C o m m u ni c ati o n s I n c 6, 7 4 5 U S D 3, 7 4 3, 9 0 2 4, 4 6 2, 1 7 6 0. 7 7

C h e g g I n c 3 9, 0 8 4 U S D 2, 5 7 3, 4 0 6 3, 5 3 0, 4 9 5 0. 6 1

Ci n t a s C o r p 7, 8 2 0 U S D 2, 0 2 2, 6 1 2 2, 7 6 3, 9 1 3 0. 4 8

Cl e a n H a r b o r s I n c 3 9, 9 0 8 U S D 2, 6 0 7, 3 1 9 3, 0 3 6, 9 8 5 0. 5 3

Cl o r o x C o / T h e  1 5, 8 5 1 U S D 3, 1 3 3, 6 8 3 3, 2 0 0, 6 5 1 0. 5 5

C o g n e x C o r p 4 5, 7 6 1 U S D 2, 3 9 1, 2 2 3 3, 6 7 3, 9 2 7 0. 6 4

C o h e r e n t I n c 1 8, 1 4 4 U S D 2, 3 6 8, 8 2 9 2, 7 2 1, 8 8 8 0. 4 7

C o S t a r G r o u p I n c 5, 1 8 0 U S D 3, 8 0 1, 1 1 6 4, 7 8 8, 0 5 8 0. 8 3

C o s t c o W h ol e s al e C o r p 1 3, 4 6 7 U S D 4, 4 1 0, 6 4 4 5, 0 7 4, 0 0 0 0. 8 8

C o u p a S of t w a r e I n c 6, 3 4 2 U S D 1, 7 3 6, 4 1 4 2, 1 4 9, 4 7 0 0. 3 7

C r y o P o r t I n c 1 0 3, 7 6 0 U S D 2, 7 4 1, 3 8 9 4, 5 5 2, 9 8 7 0. 7 9

D a n a h e r C o r p 2 0, 8 2 9 U S D 3, 0 2 0, 3 3 2 4, 6 2 6, 8 6 8 0. 8 0

D e x C o m I n c 5, 5 9 5 U S D 1, 9 1 3, 1 1 5 2, 0 6 8, 4 7 2 0. 3 6

E c ol a b I n c 2 5, 7 5 6 U S D 4, 9 5 9, 7 1 6 5, 5 7 2, 4 8 8 0. 9 6

E m e r s o n El e c t ri c C o 2 4, 3 0 9 U S D 1, 6 1 5, 6 6 2 1, 9 5 3, 7 2 3 0. 3 4

E s s e n ti al U tili ti e s I n c 1 5 8, 8 7 4 U S D 6, 8 3 0, 0 2 8 7, 5 1 3, 1 5 0 1. 3 0

E v e r b ri d g e I n c 3 1, 7 2 9 U S D 3, 2 1 5, 3 5 3 4, 7 2 9, 9 1 6 0. 8 2

E v o q u a W a t e r T e c h n ol o gi e s C o r p 8 3, 2 3 6 U S D 2, 0 9 9, 6 5 0 2, 2 4 5, 7 1 5 0. 3 9

E x p o n e n t I n c 2 3, 1 6 1 U S D 1, 6 9 8, 9 7 9 2, 0 8 5, 2 2 1 0. 3 6

F a c t S e t R e s e a r c h S y s t e m s I n c 8, 4 2 5 U S D 2, 5 8 8, 8 4 7 2, 8 0 1, 1 6 7 0. 4 8

Fi d elit y N a ti o n al I nf o r m ati o n S e r vi c e s I n c 1 8, 4 9 6 U S D 2, 3 6 8, 5 9 1 2, 6 1 6, 4 9 3 0. 4 5

Fi s e r v I n c 4 2, 5 5 7 U S D 4, 4 3 6, 5 5 2 4, 8 4 5, 4 9 7 0. 8 4

G e n e r a c H ol di n g s I n c 1 7, 7 4 4 U S D 2, 0 3 3, 0 6 7 4, 0 3 5, 2 6 7 0. 7 0

Gl o b al P a y m e nt s I n c 2 4, 8 1 2 U S D 4, 3 1 3, 5 8 7 5, 3 4 5, 0 3 7 0. 9 2

G o D a d d y I n c 4 6, 7 9 9 U S D 3, 5 1 3, 1 5 1 3, 8 8 1, 9 8 1 0. 6 7

H e alt h E q uit y I n c 5 1, 1 0 3 U S D 3, 0 6 9, 3 0 9 3, 5 6 2, 3 6 2 0. 6 2

H eli o s T e c h n ol o gi e s I n c 3 9, 4 4 7 U S D 1, 9 5 3, 7 5 5 2, 1 0 2, 1 1 8 0. 3 6

H ol o gi c I n c 3 5, 8 3 5 U S D 1, 8 1 7, 4 0 6 2, 6 0 9, 8 9 4 0. 4 5

H u b S p o t I n c 7, 9 6 3 U S D 1, 8 3 2, 1 1 3 3, 1 5 6, 7 0 8 0. 5 5

I D E X C o r p 1 5, 9 7 9 U S D 2, 5 1 2, 0 2 7 3, 1 8 3, 0 5 6 0. 5 5

I nt ui t I n c 1 3, 4 1 0 U S D 4, 0 6 5, 3 3 0 5, 0 9 3, 7 0 8 0. 8 8

I nt ui ti v e S u r gi c al I n c 5, 7 8 3 U S D 3, 2 0 9, 7 6 9 4, 7 3 1, 3 2 4 0. 8 2

i R o b ot C o r p 2 8, 5 0 9 U S D 1, 9 6 0, 2 7 1 2, 2 8 8, 9 9 8 0. 4 0

J a c k H e n r y & A s s o ci a t e s I n c 1 8, 9 4 7 U S D 3, 0 8 5, 6 2 1 3, 0 6 9, 3 0 1 0. 5 3

J o h n B e a n T e c h n ol o gi e s C o r p 2 2, 7 5 6 U S D 1, 9 5 9, 3 7 5 2, 5 9 1, 2 1 5 0. 4 5

K L A C o r p 7, 6 9 0 U S D 1, 2 2 5, 2 4 7 1, 9 9 1, 1 1 5 0. 3 4

Li tt elf u s e I n c 8, 5 7 1 U S D 1, 6 0 8, 0 3 3 2, 1 8 2, 8 1 2 0. 3 8

M a s c o C o r p 5 3, 5 6 7 U S D 2, 5 1 3, 7 8 3 2, 9 4 2, 4 2 9 0. 5 1

M a t c h G r o u p I n c 2 3, 0 6 5 U S D 2, 3 0 3, 0 4 0 3, 4 8 7, 2 6 0 0. 6 0

M e t tl e r - T ol e d o I n t e r n a ti o n al I n c 1, 5 3 8 U S D 1, 1 8 1, 2 6 3 1, 7 5 2, 8 5 0 0. 3 0

( 2 )    S e e N o t e 1 6.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

T h e m ati c s M et a F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

Mi c r o s of t C o r p 1 3, 5 8 9 U S D 2, 5 7 9, 1 8 9 3, 0 2 2, 4 0 5 0. 5 2

M S A S af e t y I n c 1 6, 5 4 1 U S D 1, 9 2 1, 5 3 9 2, 4 7 1, 1 2 6 0. 4 3

M S C I I n c 9, 9 5 4 U S D 3, 3 6 7, 7 0 8 4, 4 4 4, 6 9 6 0. 7 7

N a s d a q I n c 2 8, 8 3 7 U S D 3, 5 2 3, 9 6 1 3, 8 2 7, 8 5 8 0. 6 6

N e tfli x I n c 4, 2 6 8 U S D 1, 9 2 1, 6 7 5 2, 3 0 7, 8 9 9 0. 4 0

N e w Y o r k Ti m e s C o / T h e 6 7, 0 7 8 U S D 2, 6 6 1, 8 7 8 3, 4 7 2, 6 1 0 0. 6 0

N u a n c e C o m m u ni c ati o n s I n c 9 3, 6 7 2 U S D 1, 7 9 5, 2 9 6 4, 1 3 0, 0 1 5 0. 7 1

N V I D I A C o r p 1 5, 0 2 7 U S D 4, 4 7 3, 0 6 6 7, 8 4 7, 0 6 0 1. 3 6

O m ni c ell I n c 2 2, 3 2 6 U S D 1, 5 7 6, 7 6 6 2, 6 7 9, 5 8 2 0. 4 6

O N S e mi c o n d u ct o r C o r p 7 8, 9 2 7 U S D 1, 6 1 4, 6 9 6 2, 5 8 3, 2 9 1 0. 4 5

P al o Al t o N e t w o r k s I n c 6, 0 1 5 U S D 1, 2 5 6, 8 6 9 2, 1 3 7, 6 9 6 0. 3 7

P a y P al H ol di n g s I n c 1 6, 9 9 3 U S D 2, 1 9 0, 9 3 0 3, 9 7 9, 6 6 1 0. 6 9

P el o t o n I n t e r a c ti v e I n c  1 6, 2 0 6 U S D 1, 2 0 6, 6 0 9 2, 4 5 8, 8 4 5 0. 4 3

P e r ki n El m e r I n c 1 4, 4 3 6 U S D 1, 4 2 9, 3 8 1 2, 0 7 1, 5 9 0 0. 3 6

Pl a n e t Fi t n e s s I n c  6 3, 2 8 5 U S D 3, 9 7 3, 9 7 2 4, 9 1 2, 8 0 8 0. 8 5

P o ol C o r p  6, 3 7 9 U S D 1, 3 3 1, 8 0 6 2, 3 7 6, 2 3 6 0. 4 1

P ri m o W a t e r C o r p 1 5 5, 7 7 6 U S D 2, 0 8 1, 6 8 8 2, 4 4 2, 5 6 7 0. 4 2

P r o of p oi nt I n c 2 4, 0 6 0 U S D 2, 6 8 7, 4 4 9 3, 2 8 2, 0 6 3 0. 5 7

P T C I n c 2 1, 7 4 1 U S D 1, 8 0 5, 0 7 9 2, 6 0 0, 4 3 5 0. 4 5

Q 2 H ol di n g s I n c 2 1, 9 5 5 U S D 1, 6 7 2, 4 1 9 2, 7 7 7, 9 6 7 0. 4 8

R a pi d 7 I n c 3 7, 4 4 4 U S D 1, 7 4 8, 7 9 2 3, 3 7 5, 9 3 4 0. 5 8

Ri n g C e n t r al I n c  7, 6 7 7 U S D 1, 9 9 9, 3 3 1 2, 9 0 9, 5 0 7 0. 5 0

R o c k w ell A ut o m a ti o n I n c 1 0, 4 8 9 U S D 2, 0 0 7, 2 1 6 2, 6 3 0, 7 4 8 0. 4 5

R olli n s I n c 6 0, 0 3 8 U S D 1, 6 3 8, 2 4 6 2, 3 4 5, 6 8 2 0. 4 1

R o p e r T e c h n ol o gi e s I n c 1 1, 9 9 0 U S D 4, 3 2 7, 5 1 6 5, 1 6 8, 7 8 2 0. 8 9

s al e sf o r c e. c o m I n c 1 7, 0 5 6 U S D 3, 0 2 2, 5 3 9 3, 7 9 5, 4 6 2 0. 6 6

S e r vi c e N o w I n c 1 1, 0 9 2 U S D 3, 2 8 4, 4 3 4 6, 1 0 5, 6 2 6 1. 0 6

Si t e O n e L a n d s c a p e S u p pl y I n c 1 3, 5 8 2 U S D 1, 0 3 8, 0 9 1 2, 1 5 4, 4 5 4 0. 3 7

S J W G r o u p 3 6, 2 7 9 U S D 2, 3 3 8, 8 1 5 2, 5 1 6, 2 9 2 0. 4 4

S ot e r a H e al t h C o 1 0 5, 7 1 5 U S D 2, 8 2 1, 4 6 9 2, 9 0 0, 8 1 6 0. 5 0

S pl u n k I n c 2 0, 9 8 6 U S D 3, 0 4 4, 6 1 6 3, 5 6 5, 3 8 6 0. 6 2

S P S C o m m e r c e I n c 2 0, 4 4 1 U S D 1, 1 1 5, 6 7 3 2, 2 1 9, 7 3 4 0. 3 8

S t a nl e y Bl a c k & D e c k e r I n c 1 3, 8 3 5 U S D 2, 1 9 5, 8 5 3 2, 4 7 0, 3 1 7 0. 4 3

S T E R I S P L C 1 6, 3 9 1 U S D 2, 5 3 5, 6 5 1 3, 1 0 6, 7 6 3 0. 5 4

S ti t c h Fi x I n c  3 2, 5 4 8 U S D 8 9 8, 6 5 1 1, 9 1 1, 2 4 0 0. 3 3

S y n o p s y s I n c 2 6, 0 9 0 U S D 3, 9 5 2, 4 1 6 6, 7 6 3, 4 9 2 1. 1 7

T - M o bil e U S I n c 3 4, 7 7 1 U S D 3, 5 4 9, 3 6 9 4, 6 8 8, 9 3 0 0. 8 1

T el a d o c H e al t h I n c 1 0, 3 6 2 U S D 1, 8 4 9, 6 3 2 2, 0 7 2, 0 6 9 0. 3 6

T e r a d y n e I n c 3 0, 3 9 7 U S D 1, 8 0 2, 9 3 9 3, 6 4 4, 2 8 1 0. 6 3

T e r mi ni x Gl o b al H ol di n g s I n c 5 3, 6 8 5 U S D 1, 9 4 1, 2 8 0 2, 7 3 8, 4 4 7 0. 4 7

T et r a T e c h I n c 1 7, 1 9 0 U S D 1, 3 9 8, 6 7 4 1, 9 9 0, 2 7 0 0. 3 4

T h e r m o Fi s h e r S ci e ntifi c I n c 1 7, 0 3 0 U S D 5, 3 8 5, 0 8 8 7, 9 3 2, 2 5 2 1. 3 7

T o r o C o / T h e 3 6, 5 4 2 U S D 2, 5 3 5, 8 5 5 3, 4 6 5, 6 2 6 0. 6 0

T r a n s U ni o n 3 3, 0 5 3 U S D 2, 5 8 5, 7 6 4 3, 2 7 9, 5 0 0 0. 5 7

T yl e r T e c h n ol o gi e s I n c 7, 9 7 1 U S D 2, 2 8 1, 4 1 5 3, 4 7 9, 3 0 1 0. 6 0

U S E c ol o g y I n c 5 3, 1 5 8 U S D 2, 1 2 4, 2 7 1 1, 9 3 1, 2 3 7 0. 3 3

V ail R e s o r t s I n c 7, 1 3 4 U S D 2, 0 1 9, 3 9 2 1, 9 9 0, 0 6 1 0. 3 4

V a r o ni s S y s t e m s I n c 3 1, 5 7 9 U S D 2, 7 1 9, 2 4 5 5, 1 6 6, 6 6 0 0. 8 9

Vi s a I n c 1 2, 9 6 2 U S D 2, 3 2 8, 9 2 2 2, 8 3 5, 2 8 3 0. 4 9

W al t Di s n e y C o / T h e 1 5, 4 3 5 U S D 2, 2 2 1, 5 2 5 2, 7 9 6, 4 4 9 0. 4 8

W a s t e C o n n e c ti o n s I n c 3 5, 6 3 6 U S D 3, 1 9 9, 0 4 0 3, 6 5 5, 1 4 6 0. 6 3

W a s t e M a n a g e m e n t I n c 3 0, 8 6 3 U S D 3, 3 5 0, 5 1 1 3, 6 3 9, 7 0 8 0. 6 3
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

T h e m ati c s M et a F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

W e s ti n g h o u s e Ai r B r a k e T e c h n ol o gi e s C o r p 3 7, 1 4 3 U S D 2, 4 6 8, 9 5 2 2, 7 1 8, 8 7 2 0. 4 7

Xili n x I n c 1 7, 5 4 5 U S D 1, 8 0 4, 2 4 6 2, 4 8 7, 3 6 5 0. 4 3

X yl e m I n c / N Y 3 2, 2 1 9 U S D 2, 4 6 7, 9 0 4 3, 2 7 9, 6 0 4 0. 5 7

Z e b r a T e c h n ol o gi e s C o r p 6, 0 1 5 U S D 1, 3 4 5, 8 0 2 2, 3 1 1, 7 7 2 0. 4 0

Z s c al e r I n c 1 8, 6 4 7 U S D 1, 4 6 2, 3 7 0 3, 7 2 3, 9 3 6 0. 6 4

 2 8 0, 7 9 3, 4 1 6  3 7 7, 6 9 7, 4 0 0 6 5. 3 2

T o t al - S h a r e s 4 1 7, 6 8 8, 7 2 4 5 5 1, 4 4 7, 3 8 8 9 5. 3 7

       
I n v e s t m e n t F u n d s       
       

U ni t e d S t a t e s       

Di gi t al R e al t y T r u s t I n c R E I T 2 2, 1 0 5 U S D 3, 0 0 8, 4 2 6 3, 0 8 3, 9 2 2 0. 5 3

E q ui ni x I n c R E I T 4, 6 6 2 U S D 2, 7 7 9, 4 8 2 3, 3 2 9, 2 7 9 0. 5 8

 5, 7 8 7, 9 0 8 6, 4 1 3, 2 0 1 1. 1 1

T o t al - I n v e s t m e n t F u n d s 5, 7 8 7, 9 0 8 6, 4 1 3, 2 0 1 1. 1 1

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g  4 2 3, 4 7 6, 6 3 2 5 5 7, 8 6 0, 5 8 9 9 6. 4 8

T O T A L I N V E S T M E N T P O R T F O L I O 4 2 3, 4 7 6, 6 3 2 5 5 7, 8 6 0, 5 8 9 9 6. 4 8
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

T h e m ati c s S af et y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - I / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3, 1 0 7. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 1 5 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 2, 9 5 7. 0 0 0

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  -

N u m b e r of s h a r e s i s s u e d 5 3 7, 6 6 9. 2 9 5

N u m b e r of s h a r e s r e d e e m e d ( 2 6, 3 7 1. 3 2 4 )

N u m b e r of s h a r e s a t t h e e n d 5 1 1, 2 9 7. 9 7 1

H - N / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 1, 7 9 1. 7 6 3

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 1, 7 9 1. 7 6 3

H - N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6, 3 0 8. 4 8 0

N u m b e r of s h a r e s i s s u e d 3 9, 5 9 1. 8 4 6

N u m b e r of s h a r e s r e d e e m e d ( 4, 2 1 9. 6 3 9 )

N u m b e r of s h a r e s a t t h e e n d 4 1, 6 8 0. 6 8 7

H - N 1 / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 9, 1 2 5. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s  a t t h e e n d  9, 1 2 5. 0 0 0

H - N 1 / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1 8 1, 5 4 4. 9 3 2

N u m b e r of s h a r e s r e d e e m e d ( 2 4, 9 3 5. 8 3 3 )

N u m b e r of s h a r e s a t t h e e n d 1 5 6, 6 0 9. 0 9 9

H - R / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 2 3, 7 3 2. 4 1 2

N u m b e r of s h a r e s r e d e e m e d ( 4 4 5. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 2 3, 2 8 7. 4 1 2

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1 6 8, 6 1 2. 3 9 2

N u m b e r of s h a r e s r e d e e m e d ( 1 6, 2 1 5. 4 3 4 )

N u m b e r of s h a r e s a t t h e e n d 1 5 2, 3 9 6. 9 5 8

H - R / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1, 5 7 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1, 5 7 0. 0 0 0

H - R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 2 5 0. 8 2 3

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 2 5 0. 8 2 3

H - S / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

T h e m ati c s S af et y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  
  

H - S 1 / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 4 2 3, 8 5 1. 9 5 2

N u m b e r of s h a r e s i s s u e d 1 7 6, 4 0 9. 6 3 2

N u m b e r of s h a r e s r e d e e m e d ( 4 7 5, 6 2 9. 3 0 2 )

N u m b e r of s h a r e s a t t h e e n d 1 2 4, 6 3 2. 2 8 2

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 5 1 9, 9 4 1. 9 2 9

N u m b e r of s h a r e s r e d e e m e d ( 1 5 7, 3 8 3. 6 0 6 )

N u m b e r of s h a r e s  a t t h e e n d  3 6 2, 5 5 8. 3 2 3

N / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 0 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 2 3, 4 3 6. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 2, 0 0 5. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 2 2, 0 3 1. 0 0 0

N / A ( E U R )  

N u m b e r of s h a r e s  o ut s t a n di n g a t t h e b e gi n ni n g  1, 1 3 9. 0 0 0

N u m b e r of s h a r e s i s s u e d 6 8, 2 6 9. 0 6 0

N u m b e r of s h a r e s r e d e e m e d ( 8, 8 0 8. 6 3 7 )

N u m b e r of s h a r e s a t t h e e n d 6 0, 5 9 9. 4 2 3

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 1 2 6, 2 3 7. 2 4 5

N u m b e r of s h a r e s r e d e e m e d ( 2 2, 4 7 0. 8 1 2 )

N u m b e r of s h a r e s a t t h e e n d 1 0 3, 7 9 6. 4 3 3

N 1 / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 4 1, 3 8 6. 8 9 1

N u m b e r of s h a r e s i s s u e d 1 4 8, 3 5 7. 5 6 1

N u m b e r of s h a r e s r e d e e m e d ( 8 8, 8 5 9. 3 2 2 )

N u m b e r of s h a r e s a t t h e e n d 1 0 0, 8 8 5. 1 3 0

N 1 / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3, 5 3 5. 1 4 8

N u m b e r of s h a r e s i s s u e d 1 1 7, 3 2 7. 3 0 6

N u m b e r of s h a r e s r e d e e m e d ( 2, 4 8 5. 9 3 7 )

N u m b e r of s h a r e s a t t h e e n d 1 1 8, 3 7 6. 5 1 7

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 5, 0 1 0. 0 5 8

N u m b e r of s h a r e s i s s u e d 1 2 3, 6 6 7. 6 7 4

N u m b e r of s h a r e s r e d e e m e d ( 2 5, 1 2 3. 1 5 5 )

N u m b e r of s h a r e s a t t h e e n d 1 2 3, 5 5 4. 5 7 7

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 2 4, 6 4 6. 0 0 0

N u m b e r of s h a r e s i s s u e d 6 9 9, 7 3 6. 4 7 2

N u m b e r of s h a r e s r e d e e m e d ( 1 8 8, 4 4 5. 4 3 7 )

N u m b e r of s h a r e s a t t h e e n d 6 3 5, 9 3 7. 0 3 5

R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 4 9. 3 9 8

N u m b e r of s h a r e s r e d e e m e d ( 1 9. 4 1 0 )

N u m b e r of s h a r e s a t t h e e n d 2 9. 9 8 8
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

T h e m ati c s S af et y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  
  

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 9 6 9. 4 4 6

N u m b e r of s h a r e s i s s u e d 5, 4 9 9. 7 1 8

N u m b e r of s h a r e s r e d e e m e d ( 2, 9 3 5. 1 4 7 )

N u m b e r of s h a r e s a t t h e e n d 5, 5 3 4. 0 1 7

R E / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 5 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 5, 5 8 8. 1 1 9

N u m b e r of s h a r e s r e d e e m e d ( 3, 2 0 5. 3 8 6 )

N u m b e r of s h a r e s a t t h e e n d 2, 6 3 2. 7 3 3

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 7 0, 4 9 1. 6 0 2

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s  a t t h e e n d  7 0, 4 9 1. 6 0 2

S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1 5 5, 5 5 7. 9 9 4

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1 5 5, 5 5 7. 9 9 4

S / A ( G B P )  

N u m b e r of s h a r e s  o ut s t a n di n g a t t h e b e gi n ni n g  -

N u m b e r of s h a r e s i s s u e d 4 8, 4 8 2. 5 2 9

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 4 8, 4 8 2. 5 2 9

S 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 4 6, 2 0 4. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 4 6, 2 0 4. 0 0 0

S 1 / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 6 0 8, 8 1 4. 9 6 2

N u m b e r of s h a r e s i s s u e d 1, 0 2 3, 3 3 1. 3 5 4

N u m b e r of s h a r e s r e d e e m e d ( 5 9 7, 5 2 2. 2 6 8 )

N u m b e r of s h a r e s a t t h e e n d 2, 0 3 4, 6 2 4. 0 4 8
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

T h e m ati c s S af et y F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 8 2 4, 6 1 6, 8 8 5 2 7 4, 5 6 3, 6 6 5 4 0, 3 9 7, 6 1 1

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( C H F ) 1 8 2. 1 7 - -

H - I / A ( E U R ) 1 3 1. 2 5 - -

H - N / A ( C H F ) 1 4 0. 5 8 1 0 1. 8 0 -

H - N / A ( E U R ) 1 4 5. 6 2 1 0 5. 5 6 -

H - N 1 / A ( C H F ) 1 1 0. 0 3 - -

H - N 1 / A ( E U R ) 1 2 7. 8 2 - -

H - R / A ( C H F ) 1 2 7. 6 2 - -

H - R / A ( E U R ) 1 2 9. 8 4 - -

H - R / A ( G B P ) 1 2 8. 9 3 - -

H - R / A ( S G D ) 1 1 6. 0 7 - -

H - S / A ( C H F ) 1 1 8. 5 9 - -

H - S 1 / A ( C H F ) 1 1 8. 6 1 - -

I / A ( U S D ) 1 9 9. 5 5 1 4 0. 9 7 1 0 1. 9 7

I / A ( E U R ) 1 2 4. 5 2 - -

N / A ( U S D ) 1 4 2. 6 5 1 0 0. 9 3 -

N / A ( E U R ) 1 3 1. 0 0 1 0 1. 0 3 -

N 1 / A ( U S D ) 1 9 9. 7 2 1 4 1. 0 3 1 0 1. 9 6

N 1 / A ( E U R ) 1 3 6. 7 4 1 0 5. 2 4 -

N 1 / A ( G B P ) 1 3 6. 2 1 9 9. 2 5 -

R / A ( U S D ) 1 9 6. 1 0 1 3 9. 7 1 1 0 1. 9 3

R / A ( E U R ) 1 5 1. 6 1 1 1 7. 7 4 -

R / A ( S G D ) 1 1 2. 4 2 - -

R E / A ( U S D ) 1 4 2. 8 6 1 0 2. 3 5 -

R E / A ( E U R ) 1 2 9. 0 3 1 0 0. 8 0 -

S / A ( U S D ) 2 0 0. 4 1 1 4 1. 2 8 1 0 1. 9 7

S / A ( E U R ) 1 0 7. 2 9 - -

S / A ( G B P ) 1 0 5. 6 8 - -

S 1 / A ( U S D ) 1 1 1. 4 3 - -

S 1 / A ( E U R ) 1 3 5. 7 5 1 0 4. 2 2 -
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

T h e m ati c s S af et y F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
  

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o s t E v al u ati o n  % of N e t

A s s e t s

  
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
       

F r a n c e       

W o rl dli n e S A / F r a n c e 1 4 4 A ( 2 ) 2 5 2, 3 3 8 E U R 2 1, 9 8 0, 3 7 6  2 4, 4 2 1, 9 8 9 2. 9 6

 2 1, 9 8 0, 3 7 6 2 4, 4 2 1, 9 8 9 2. 9 6
G e r m a n y       

K n o r r - B r e m s e A G 9 7, 7 0 7 E U R 1 1, 7 6 5, 7 3 8  1 3, 3 5 1, 2 3 2 1. 6 2

 1 1, 7 6 5, 7 3 8 1 3, 3 5 1, 2 3 2 1. 6 2
G r e a t B ri t ai n       

B e a zl e y P L C 2, 1 5 3, 3 7 0 G B P 1 1, 8 3 8, 7 6 7  1 0, 7 3 2, 1 8 0 1. 3 0

H al m a P L C 6 6 1, 0 0 7 G B P 1 7, 2 2 6, 5 0 2  2 2, 1 2 8, 2 6 6 2. 6 8

R e n t o kil I ni ti al P L C 3, 2 3 7, 0 6 5 G B P 1 8, 9 2 7, 5 4 2  2 2, 5 4 9, 3 1 7 2. 7 4

 4 7, 9 9 2, 8 1 1 5 5, 4 0 9, 7 6 3 6. 7 2
I r el a n d       

A p ti v P L C 2 1 8, 3 5 3 U S D 1 8, 3 4 6, 8 9 9  2 8, 4 4 9, 2 3 4 3. 4 5

E x p e ri a n P L C 3 3 5, 6 0 1 G B P 1 1, 0 4 7, 2 8 4  1 2, 7 3 9, 4 8 8 1. 5 4

 2 9, 3 9 4, 1 8 3 4 1, 1 8 8, 7 2 2 4. 9 9
I t al y       

N e xi S p A 1 4 4 A ( 2 ) 8 2 3, 2 8 5 E U R 1 2, 4 7 8, 7 6 2  1 6, 4 5 9, 7 7 6 2. 0 0

 1 2, 4 7 8, 7 6 2 1 6, 4 5 9, 7 7 6 2. 0 0
L u x e m b o u r g       

E u r ofi n s S ci e n tifi c S E 1 3 2, 5 4 1 E U R 7, 6 0 1, 8 1 1 1 1, 1 2 9, 7 8 3 1. 3 5

 7, 6 0 1, 8 1 1 1 1, 1 2 9, 7 8 3 1. 3 5
U ni t e d S t a t e s       

A P I G r o u p C o r p 1 4 4 A ( 2 ) 1, 2 1 6, 6 6 0 U S D 1 7, 8 8 0, 0 7 4  2 2, 0 8 2, 3 8 7 2. 6 8

Ci n t a s C o r p 4 4, 1 8 0 U S D 1 1, 4 2 7, 6 8 5  1 5, 6 1 6, 0 0 7 1. 8 9

C r y o P o r t I n c 5 8 6, 2 4 0 U S D 1 5, 4 8 8, 7 4 8  2 5, 7 2 4, 2 1 2 3. 1 2

E c ol a b I n c 5 0, 9 7 7 U S D 9, 6 5 0, 5 5 6 1 1, 0 2 9, 4 6 9 1. 3 4

E v e r b ri d g e I n c 1 7 9, 2 7 1 U S D 1 8, 1 6 6, 6 2 7  2 6, 7 2 3, 8 5 4 3. 2 4

Fi d elit y N a ti o n al I nf o r m a ti o n S e r vi c e s I n c 1 0 4, 5 0 4 U S D 1 3, 3 8 2, 4 5 1  1 4, 7 8 3, 0 8 7 1. 7 9

Fi s e r v I n c 2 4 0, 4 4 3 U S D 2 5, 0 6 6, 3 5 6  2 7, 3 7 6, 8 8 3 3. 3 2

G e n e r a c H ol di n g s I n c 1 0 0, 2 5 6 U S D 1 1, 4 8 6, 7 5 5  2 2, 7 9 9, 1 1 3 2. 7 7

Gl o b al P a y m e nt s I n c 1 4 0, 1 8 8 U S D 2 4, 3 7 1, 6 0 8  3 0, 1 9 9, 2 6 3 3. 6 6

J a c k H e n r y & A s s o ci a t e s I n c 1 0 7, 0 5 3 U S D 1 7, 4 3 3, 6 4 5  1 7, 3 4 1, 4 3 9 2. 1 0

Li tt elf u s e I n c 4 8, 4 2 9 U S D 9, 0 8 5, 3 2 5 1 2, 3 3 2, 8 0 8 1. 5 0

M S A S af e t y I n c 9 3, 4 5 9 U S D 1 0, 8 5 6, 6 2 4  1 3, 9 6 1, 7 7 3 1. 6 9

N V I D I A C o r p 2 3, 7 8 9 U S D 6, 9 7 5, 4 0 7 1 2, 4 2 2, 8 5 1 1. 5 1

P al o Al t o N e t w o r k s I n c 3 3, 9 8 5 U S D 7, 1 0 1, 2 6 3 1 2, 0 7 7, 9 0 4 1. 4 6

P a y P al H ol di n g s I n c 9 6, 0 0 7 U S D 1 2, 3 7 8, 6 7 2  2 2, 4 8 4, 9 3 9 2. 7 3

P e r ki n El m e r I n c 8 1, 5 6 4 U S D 8, 0 7 5, 9 4 8 1 1, 7 0 4, 4 1 0 1. 4 2

P r o of p oi nt I n c 1 3 5, 9 4 0 U S D 1 5, 1 8 3, 9 8 9  1 8, 5 4 3, 5 3 7 2. 2 5

Q 2 H ol di n g s I n c 1 2 4, 0 4 5 U S D 9, 4 4 9, 1 0 5 1 5, 6 9 5, 4 1 3 1. 9 0

R a pi d 7 I n c 2 1 1, 5 5 6 U S D 9, 8 8 0, 6 1 3 1 9, 0 7 3, 9 0 6 2. 3 1

R olli n s I n c 3 3 9, 2 1 2 U S D 9, 2 5 6, 0 2 9 1 3, 2 5 3, 0 1 6 1. 6 1

S e r vi c e N o w I n c 2 3, 4 5 0 U S D 6, 3 5 9, 5 8 5 1 2, 9 0 7, 3 6 4 1. 5 7

S ot e r a H e al t h C o 5 9 7, 2 8 5 U S D 1 5, 9 4 1, 1 9 8  1 6, 3 8 9, 5 0 4 1. 9 9

S pl u n k I n c 4 6, 7 2 9 U S D 6, 3 7 4, 0 2 7 7, 9 3 8, 8 3 7 0. 9 6

S t a nl e y Bl a c k & D e c k e r I n c 7 8, 1 6 5 U S D 1 2, 4 0 6, 4 8 8  1 3, 9 5 7, 2 0 3 1. 6 9

S T E R I S P L C 9 2, 6 0 9 U S D 1 4, 3 2 6, 3 3 7  1 7, 5 5 3, 0 9 7 2. 1 3

 

( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  
 

T h e m ati c s S af et y F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

S y n o p s y s I n c 5 7, 7 7 4 U S D 9, 5 4 7, 0 1 3 1 4, 9 7 7, 4 3 0 1. 8 2

T e r mi ni x Gl o b al H ol di n g s I n c 3 0 3, 3 1 5 U S D 1 0, 9 6 8, 1 6 0  1 5, 4 7 2, 1 2 3 1. 8 8

T h e r m o Fi s h e r S ci e ntifi c I n c 4 3, 3 3 1 U S D 1 3, 6 0 6, 5 6 2  2 0, 1 8 2, 6 1 3 2. 4 5

T r a n s U ni o n 1 8 6, 7 4 7 U S D 1 4, 6 0 9, 4 7 5  1 8, 5 2 9, 0 5 6 2. 2 5

U S E c ol o g y I n c 3 0 0, 3 4 2 U S D 1 2, 0 0 2, 0 5 6  1 0, 9 1 1, 4 1 8 1. 3 2

V a r o ni s S y s t e m s I n c 1 7 8, 4 2 1 U S D 1 5, 3 6 3, 6 3 5  2 9, 1 9 1, 4 4 0 3. 5 4

Vi s a I n c 7 3, 2 3 8 U S D 1 3, 1 5 8, 3 2 2  1 6, 0 1 9, 2 4 3 1. 9 4

W e s ti n g h o u s e Ai r B r a k e T e c h n ol o gi e s C o r p 2 0 9, 8 5 7 U S D 1 3, 9 4 9, 4 8 7  1 5, 3 6 1, 5 2 8 1. 8 6

Z e b r a T e c h n ol o gi e s C o r p 3 3, 9 8 5 U S D 7, 6 0 3, 7 3 0 1 3, 0 6 1, 4 2 8 1. 5 8

Z s c al e r I n c 1 0 5, 3 5 3 U S D 8, 2 6 2, 3 3 9 2 1, 0 4 0, 1 0 4 2. 5 5

 4 3 7, 0 7 5, 8 9 4  6 0 8, 7 1 8, 6 5 9 7 3. 8 2

T o t al - S h a r e s 5 6 8, 2 8 9, 5 7 5  7 7 0, 6 7 9, 9 2 4 9 3. 4 6

       
I n v e s t m e n t F u n d s       
       

U ni t e d S t a t e s       

Di gi t al R e al t y T r u s t I n c R E I T 1 2 4, 8 9 5 U S D 1 6, 9 9 7, 4 9 9  1 7, 4 2 4, 0 4 8 2. 1 1

E q ui ni x I n c R E I T 2 6, 3 3 8 U S D 1 5, 7 0 3, 9 7 0  1 8, 8 1 0, 3 0 2 2. 2 8

 3 2, 7 0 1, 4 6 9 3 6, 2 3 4, 3 5 0 4. 3 9

T o t al - I n v e s t m e n t F u n d s 3 2, 7 0 1, 4 6 9 3 6, 2 3 4, 3 5 0 4. 3 9

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g  6 0 0, 9 9 1, 0 4 4  8 0 6, 9 1 4, 2 7 4 9 7. 8 5

T O T A L I N V E S T M E N T P O R T F O L I O  6 0 0, 9 9 1, 0 4 4 8 0 6, 9 1 4, 2 7 4 9 7. 8 5
            

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

T h e m ati c s S u b s c ri p ti o n E c o n o m y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 5 2 6, 8 6 9. 9 5 6

N u m b e r of s h a r e s r e d e e m e d ( 4, 1 0 7. 6 6 5 )

N u m b e r of s h a r e s a t t h e e n d 5 2 2, 7 6 2. 2 9 1

H - N 1 / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  -

N u m b e r of s h a r e s i s s u e d 1 6 6, 0 0 1. 5 5 5

N u m b e r of s h a r e s r e d e e m e d ( 9, 7 5 0. 9 2 4 )

N u m b e r of s h a r e s a t t h e e n d 1 5 6, 2 5 0. 6 3 1

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 1, 8 0 8. 0 2 4

N u m b e r of s h a r e s r e d e e m e d ( 1 1 0. 1 8 0 )

N u m b e r of s h a r e s a t t h e e n d 1, 7 2 7. 8 4 4

H - R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 8 9. 4 6 4

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 8 9. 4 6 4

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 0 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 3 8, 4 3 0. 2 4 0

N u m b e r of s h a r e s r e d e e m e d ( 1 0 2, 0 2 7. 7 4 9 )

N u m b e r of s h a r e s a t t h e e n d  3 6, 4 0 2. 4 9 1

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 1 5 6, 1 5 4. 4 2 1

N u m b e r of s h a r e s r e d e e m e d ( 2 2, 1 1 0. 1 2 4 )

N u m b e r of s h a r e s a t t h e e n d 1 3 4, 0 7 4. 2 9 7

N / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 1, 4 7 3. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1, 5 0 3. 0 0 0

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 2 4, 7 9 3. 3 5 4

N u m b e r of s h a r e s r e d e e m e d ( 3 4 3. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 2 4, 4 8 0. 3 5 4

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1 1, 3 7 8. 4 5 7

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1 1, 3 7 8. 4 5 7

N 1 / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 9, 5 5 1. 0 7 9

N u m b e r of s h a r e s r e d e e m e d ( 8, 3 8 9. 0 7 9 )

N u m b e r of s h a r e s a t t h e e n d 1, 1 6 2. 0 0 0

N 1 / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 2 8 1. 1 9 8

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 2 8 1. 1 9 8
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

T h e m ati c s S u b s c ri p ti o n E c o n o m y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  

  

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 3 7, 1 0 7. 3 4 4

N u m b e r of s h a r e s r e d e e m e d ( 1, 1 2 6. 3 0 0 )

N u m b e r of s h a r e s a t t h e e n d 3 6, 0 1 1. 0 4 4

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 1 0 0, 7 4 8. 0 1 6

N u m b e r of s h a r e s r e d e e m e d ( 2 1, 0 6 5. 0 2 4 )

N u m b e r of s h a r e s a t t h e e n d 7 9, 7 1 2. 9 9 2

R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 2 1 8. 2 1 9

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d  2 1 8. 2 1 9

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 5, 6 8 0. 9 5 7

N u m b e r of s h a r e s r e d e e m e d ( 1 0 9. 1 5 1 )

N u m b e r of s h a r e s a t t h e e n d 5, 6 0 1. 8 0 6

R E / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 2 1 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 2 4 0. 0 0 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

T h e m ati c s S u b s c ri p ti o n E c o n o m y F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 1 8 1, 4 8 2, 2 2 6 1 0, 0 6 1, 4 7 2 –

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( E U R ) 1 6 5. 7 5 - -

H - N 1 / A ( E U R ) 1 1 6. 9 1 - -

H - R / A ( E U R ) 1 4 4. 8 3 1 0 0. 2 0 -

H - R / A ( S G D ) 1 0 5. 4 2 - -

I / A ( U S D ) 1 4 9. 6 8 1 0 0. 3 6 -

I / A ( E U R ) 1 3 5. 6 4 9 9. 1 3 -

N / A ( U S D ) 1 4 9. 4 6 1 0 0. 3 5 -

N / A ( E U R ) 1 3 5. 4 3 9 9. 1 2 -

N 1 / A ( U S D ) 1 1 1. 5 0 - -

N 1 / A ( E U R ) 1 1 6. 6 4 - -

N 1 / A ( G B P ) 1 1 4. 3 8 - -

R / A ( U S D ) 1 4 8. 3 7 1 0 0. 3 4 -

R / A ( E U R ) 1 3 4. 4 6 9 9. 1 1 -

R / A ( S G D ) 1 0 4. 0 5 - -

R E / A ( U S D ) 1 4 7. 5 0 1 0 0. 3 4 -

R E / A ( E U R ) 1 3 3. 6 8 9 9. 1 1 -
        

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 

1 4 5



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

T h e m ati c s S u b s c ri p ti o n E c o n o m y F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 
  

T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
      

C hi n a       

T e n c e n t M u si c E nt e r t ai n m e n t G r o u p A D R 1 2 9, 9 1 8 U S D 1, 7 9 2, 6 8 4 2, 4 9 9, 6 2 8 1. 3 8

 1, 7 9 2, 6 8 4 2, 4 9 9, 6 2 8 1. 3 8
F r a n c e       

U bi s of t E n t e r t ai n m e n t S A 2 8, 3 8 5 E U R 2, 3 5 6, 4 7 7 2, 7 3 8, 1 4 0 1. 5 1

 2, 3 5 6, 4 7 7 2, 7 3 8, 1 4 0 1. 5 1
G e r m a n y       

H ell o F r e s h S E 4 2, 4 2 2 E U R 1, 9 5 8, 9 2 8 3, 2 8 0, 4 5 1 1. 8 1

 1, 9 5 8, 9 2 8 3, 2 8 0, 4 5 1 1. 8 1
G r e a t B ri t ai n       

A ut o T r a d e r G r o u p P L C 1 4 4 A ( 2 ) 3 7 2, 9 2 8 G B P 2, 6 5 9, 1 2 6 3, 0 3 8, 2 5 5 1. 6 7

H o m e S e r v e P L C 1 8 6, 6 0 6 G B P 2, 8 6 9, 2 8 7 2, 6 1 4, 5 8 7 1. 4 4

I H S M a r ki t Lt d 5 4, 8 7 1 U S D 4, 1 6 3, 4 4 1 4, 9 2 9, 0 5 1 2. 7 2

L o n d o n S t o c k E x c h a n g e G r o u p P L C 2 6, 0 4 4 G B P 2, 7 8 3, 4 6 0 3, 2 0 6, 8 8 2 1. 7 7

Ri g ht m o v e P L C 3 5 1, 4 9 0 G B P 2, 6 3 1, 7 7 3 3, 1 2 6, 8 9 7 1. 7 2

 1 5, 1 0 7, 0 8 7 1 6, 9 1 5, 6 7 2 9. 3 2
I s r a el       

Wi x. c o m Lt d 1 1, 3 2 1 U S D 2, 3 9 2, 0 2 1 2, 8 2 9, 7 0 8 1. 5 6

 2, 3 9 2, 0 2 1 2, 8 2 9, 7 0 8 1. 5 6
J a p a n       

S e c o m C o L t d 1 9, 3 0 3 J P Y 1, 7 0 5, 2 9 2 1, 7 7 9, 3 6 8 0. 9 8

S o n y C o r p 3 0, 3 8 9 J P Y 2, 3 7 8, 8 8 1 3, 0 2 7, 2 8 8 1. 6 7

 4, 0 8 4, 1 7 3 4, 8 0 6, 6 5 6 2. 6 5
N e t h e rl a n d s       

B a si c - Fi t N V 1 4 4 A ( 2 ) 9 0, 2 5 7 E U R 2, 5 7 4, 1 6 3 3, 3 1 3, 0 3 3 1. 8 2

Si g nif y N V 1 4 4 A ( 2 ) 8 5, 7 7 0 E U R 2, 6 4 2, 6 8 3 3, 6 2 3, 7 2 0 2. 0 0

W ol t e r s Kl u w e r N V  5 8, 1 9 9 E U R 4, 5 3 3, 3 2 0 4, 9 1 7, 7 4 9 2. 7 1

 9, 7 5 0, 1 6 6 1 1, 8 5 4, 5 0 2 6. 5 3
S o u t h K o r e a       

C o w a y C o Lt d 3 1, 5 6 7 K R W 1, 9 8 4, 5 3 4 2, 1 1 2, 5 8 0 1. 1 6

 1, 9 8 4, 5 3 4 2, 1 1 2, 5 8 0 1. 1 6
S w e d e n       

S p o tif y T e c h n ol o g y S A 7, 5 2 2 U S D 1, 5 5 5, 0 4 5 2, 3 6 6, 9 6 0 1. 3 0

 1, 5 5 5, 0 4 5 2, 3 6 6, 9 6 0 1. 3 0
U ni t e d S t a t e s       

1 Lif e H e al t h c a r e I n c 7 6, 4 7 3 U S D 2, 6 1 1, 3 7 0 3, 3 3 8, 0 5 0 1. 8 4

A cti vi si o n Bli z z a r d I n c 4 9, 0 0 2 U S D 4, 0 0 0, 1 0 0 4, 5 4 9, 8 4 3 2. 5 1

A d o b e I n c 1 2, 9 2 9 U S D 5, 3 6 7, 2 0 8 6, 4 6 6, 0 0 0 3. 5 6

Al a r m. c o m H ol di n g s I n c 3 2, 7 2 3 U S D 1, 8 3 1, 7 3 8 3, 3 8 5, 1 5 8 1. 8 7

A n a pl a n I n c 3 7, 3 6 2 U S D 1, 9 7 4, 1 3 1 2, 6 8 4, 4 2 7 1. 4 8

C h a r t e r C o m m u ni c ati o n s I n c 8, 2 9 5 U S D 4, 6 0 4, 2 0 9 5, 4 8 7, 5 3 6 3. 0 2

C h e g g I n c 4 8, 0 6 6 U S D 3, 1 6 4, 7 4 6 4, 3 4 1, 7 6 4 2. 3 9

C o S t a r G r o u p I n c 6, 3 7 1 U S D 4, 6 7 4, 5 7 1 5, 8 8 8, 3 0 1 3. 2 4

C o s t c o W h ol e s al e C o r p 1 6, 5 6 1 U S D 5, 4 2 4, 1 6 1 6, 2 3 9, 9 5 0 3. 4 4

C o u p a S of t w a r e I n c 7, 8 0 0 U S D 2, 1 3 5, 4 2 3 2, 6 4 3, 3 9 5 1. 4 6

D e x C o m I n c 6, 8 8 0 U S D 2, 3 5 2, 7 2 8 2, 5 4 3, 7 8 5 1. 4 0

E s s e n ti al U tili ti e s I n c 8 0, 4 5 6 U S D 3, 5 4 7, 5 9 7 3, 8 0 4, 7 7 5 2. 1 0

F a c t S e t R e s e a r c h S y s t e m s I n c 1 0, 3 6 0 U S D 3, 1 8 3, 7 3 6 3, 4 4 4, 8 4 5 1. 9 0

G o D a d d y I n c 5 7, 5 5 3 U S D 4, 3 2 0, 4 3 4 4, 7 7 4, 0 1 7 2. 6 3

( 2 )    S e e N o t e 1 6.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

T h e m ati c s S u b s c ri p ti o n E c o n o m y F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 

H e alt h E q uit y I n c 6 2, 8 4 5 U S D 3, 7 7 4, 6 0 3 4, 3 8 0, 9 5 3 2. 4 1

H u b S p o t I n c 9, 7 9 2 U S D 2, 2 5 3, 1 1 2 3, 8 8 2, 0 8 4 2. 1 4

I nt ui t I n c 1 6, 4 9 1 U S D 4, 9 9 9, 4 9 8 6, 2 6 4, 1 8 6 3. 4 5

M a t c h G r o u p I n c 2 8, 3 6 6 U S D 2, 8 3 2, 2 5 3 4, 2 8 8, 5 9 3 2. 3 6

Mi c r o s of t C o r p 1 6, 7 1 1 U S D 3, 1 7 1, 8 5 9 3, 7 1 6, 9 2 1 2. 0 5

M S C I I n c 1 2, 2 4 1 U S D 4, 1 4 1, 5 7 0 5, 4 6 6, 0 3 8 3. 0 1

N a s d a q I n c 3 5, 4 6 4 U S D 4, 3 3 3, 7 2 8 4, 7 0 7, 4 5 7 2. 5 9

N e tfli x I n c 5, 2 4 9 U S D 2, 3 6 3, 2 5 5 2, 8 3 8, 2 2 9 1. 5 6

N e w Y o r k Ti m e s C o / T h e 8 2, 4 9 1 U S D 3, 2 7 3, 5 4 8 4, 2 7 0, 5 7 7 2. 3 5

P el o t o n I n t e r a c ti v e I n c 1 9, 9 3 1 U S D 1, 4 8 3, 8 7 5 3, 0 2 3, 8 6 1 1. 6 7

Pl a n e t Fi t n e s s I n c 7 7, 8 2 7 U S D 4, 8 8 7, 1 4 7 6, 0 4 1, 7 1 7 3. 3 3

Ri n g C e n t r al I n c 9, 4 4 2 U S D 2, 4 5 8, 7 5 5 3, 5 7 8, 0 8 0 1. 9 7

S ti t c h Fi x I n c 4 0, 0 2 8 U S D 1, 1 0 5, 1 5 1 2, 3 5 0, 4 2 2 1. 3 0

T - M o bil e U S I n c 4 2, 7 6 2 U S D 4, 3 6 4, 9 7 5 5, 7 6 6, 3 9 5 3. 1 8

T el a d o c H e al t h I n c 1 2, 7 4 4 U S D 2, 2 7 4, 6 5 7 2, 5 4 8, 2 0 7 1. 4 0

V ail R e s o r t s I n c  8, 7 7 3 U S D 2, 4 8 3, 4 2 6 2, 4 4 7, 3 5 5 1. 3 5

W al t Di s n e y C o / T h e 1 8, 9 8 1 U S D 2, 7 3 2, 0 0 6 3, 4 3 9, 0 4 2 1. 9 0

 1 0 2, 1 2 5, 5 7 0 1 2 8, 6 0 1, 9 6 3 7 0. 8 6

T o t al - S h a r e s 1 4 3, 1 0 6, 6 8 5 1 7 8, 0 0 6, 2 6 0 9 8. 0 8

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 1 4 3, 1 0 6, 6 8 5 1 7 8, 0 0 6, 2 6 0 9 8. 0 8

T O T A L I N V E S T M E N T P O R T F O L I O 1 4 3, 1 0 6, 6 8 5 1 7 8, 0 0 6, 2 6 0 9 8. 0 8
 
 
 
 
 
 
 
 
  
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

T h e m ati c s W a t e r F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 2 5 2, 8 2 6. 1 7 2

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 2 5 2, 7 9 6. 1 7 2

H - N / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 3, 2 2 1. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 2 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 3, 2 3 1. 0 0 0

H - N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 4, 9 1 0. 7 3 3

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 4, 9 1 0. 7 3 3

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1 4 5, 1 6 5. 5 3 3

N u m b e r of s h a r e s r e d e e m e d ( 2 0, 7 5 6. 6 9 9 )

N u m b e r of s h a r e s a t t h e e n d 1 2 4, 4 0 8. 8 3 4

H - R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1 6 6. 9 3 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d  1 6 6. 9 3 0

H - R E / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 6 8 9. 3 7 5

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 6 8 9. 3 7 5

H - S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 5 5, 0 0 7. 0 0 0

N u m b e r of s h a r e s i s s u e d 2 9 5, 6 8 9. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 4 5 0, 6 9 6. 0 0 0

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 3 3, 4 6 0. 7 3 0

N u m b e r of s h a r e s i s s u e d 6 1, 3 2 3. 0 3 7

N u m b e r of s h a r e s r e d e e m e d ( 2 3 4, 2 7 5. 9 9 4 )

N u m b e r of s h a r e s a t t h e e n d 6 0, 5 0 7. 7 7 3

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6, 0 2 4. 0 0 0

N u m b e r of s h a r e s i s s u e d 4 3, 7 8 2. 9 1 7

N u m b e r of s h a r e s r e d e e m e d ( 5, 4 8 2. 4 5 1 )

N u m b e r of s h a r e s a t t h e e n d 4 4, 3 2 4. 4 6 6

N / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 0 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 5 6 9. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 6 0 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 5 6 9. 0 0 0

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8, 4 3 3. 6 6 0

N u m b e r of s h a r e s i s s u e d 5 2, 7 3 2. 0 4 4

N u m b e r of s h a r e s r e d e e m e d ( 5, 3 5 9. 9 9 6 )

N u m b e r of s h a r e s a t t h e e n d 5 5, 8 0 5. 7 0 8
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

T h e m ati c s W a t e r F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  
  

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8, 1 8 1. 2 8 8

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 1, 3 5 1. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 6, 8 3 0. 2 8 8

N 1 / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 6, 1 1 9. 5 7 6

N u m b e r of s h a r e s i s s u e d 3 2, 4 4 1. 5 9 4

N u m b e r of s h a r e s r e d e e m e d ( 9 8. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 4 8, 4 6 3. 1 7 0

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6, 0 4 5. 8 8 0

N u m b e r of s h a r e s i s s u e d 1 8, 8 0 4. 4 6 7

N u m b e r of s h a r e s r e d e e m e d ( 4, 2 2 4. 9 7 1 )

N u m b e r of s h a r e s  a t t h e e n d  2 0, 6 2 5. 3 7 6

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 6 2, 7 8 5. 0 1 7

N u m b e r of s h a r e s i s s u e d 2 4 7, 2 8 0. 7 8 3

N u m b e r of s h a r e s r e d e e m e d ( 8 6, 6 1 2. 4 8 0 )

N u m b e r of s h a r e s a t t h e e n d 3 2 3, 4 5 3. 3 2 0

R / A ( S G D )  

N u m b e r of s h a r e s  o ut s t a n di n g a t t h e b e gi n ni n g  -

N u m b e r of s h a r e s i s s u e d 1, 0 3 7. 4 5 6

N u m b e r of s h a r e s r e d e e m e d ( 9 9 8. 8 8 8 )

N u m b e r of s h a r e s a t t h e e n d 3 8. 5 6 8

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3, 9 7 0. 2 7 4

N u m b e r of s h a r e s i s s u e d 9 5 1. 1 2 1

N u m b e r of s h a r e s r e d e e m e d ( 2, 6 0 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 2, 3 2 1. 3 9 5

R E / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1, 1 3 8. 6 9 9

N u m b e r of s h a r e s r e d e e m e d ( 1 0. 3 8 9 )

N u m b e r of s h a r e s a t t h e e n d 1, 1 2 8. 3 1 0

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 4 9, 1 7 4. 9 8 0

N u m b e r of s h a r e s i s s u e d 2 4, 8 0 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 2 0 0, 4 7 4. 9 8 0 )

N u m b e r of s h a r e s a t t h e e n d 7 3, 5 0 0. 0 0 0

S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1 9 8, 2 8 8. 7 3 6

N u m b e r of s h a r e s r e d e e m e d ( 1. 1 4 9 )

N u m b e r of s h a r e s a t t h e e n d 1 9 8, 2 8 7. 5 8 7

S / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 2 6, 9 8 8. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 2 6, 9 8 8. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d -
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

T h e m ati c s W a t e r F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 2 4 8, 9 6 0, 1 0 3 1 4 8, 3 0 5, 4 5 7 3 9, 8 7 5, 4 9 7

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( E U R ) 1 0 9. 2 0 - -

H - N / A ( C H F ) 1 1 3. 8 6 1 0 1. 9 7 -

H - N / A ( E U R ) 1 0 9. 2 0 - -

H - R / A ( E U R ) 1 1 0. 3 4 - -

H - R / A ( S G D ) 1 1 0. 4 8 - -

H - R E / A ( E U R ) 1 0 0. 1 4 - -

H - S / A ( E U R ) 1 2 2. 2 3 1 0 9. 0 2 -

I / A ( U S D ) 1 5 4. 2 7 1 3 4. 5 4 1 0 0. 6 5

I / A ( E U R ) 1 2 0. 1 4 1 1 4. 2 2 -

N / A ( U S D ) 1 1 9. 1 7 1 0 4. 0 8 -

N / A ( E U R ) 1 1 6. 0 9 1 1 0. 5 3 -

N 1 / A ( U S D ) 1 5 4. 4 3 1 3 4. 6 1 1 0 0. 6 4

N 1 / A ( G B P ) 1 1 2. 1 0 1 0 0. 8 3 -

R / A ( U S D ) 1 5 1. 5 9 1 3 3. 3 4 1 0 0. 6 2

R / A ( E U R ) 1 2 4. 2 0 1 1 9. 0 7 -

R / A ( S G D ) 1 0 8. 4 5 - -

R E / A ( U S D ) 1 1 8. 2 5 1 0 4. 6 2 -

R E / A ( E U R ) 9 9. 7 3 - -

S / A ( U S D ) 1 5 4. 8 8 1 3 4. 8 1 1 0 0. 6 6

S / A ( E U R ) 1 3 7. 6 9 - -

S / D ( U S D ) - 1 1 0. 7 6 -
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

T h e m ati c s W a t e r F u n d 

         
S t at e m e n t of I n v e s t m e n t s   

A s a t D e c e m b e r 3 1, 2 0 2 0        

( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
  

T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    

       

S h a r e s       

       

B r a zil       

Ci a d e S a n e a m e n t o B a si c o d o E s t a d o d e S a o P a ul o 5 1 3, 2 8 6 B R L 4, 7 3 3, 3 4 8 4, 3 9 1, 5 1 7 1. 7 6

 4, 7 3 3, 3 4 8 4, 3 9 1, 5 1 7 1. 7 6

C a n a d a       

S t a nt e c I n c 1 7 2, 3 8 9 C A D 4, 9 2 5, 0 8 7 5, 5 8 5, 7 3 8 2. 2 4

 4, 9 2 5, 0 8 7 5, 5 8 5, 7 3 8 2. 2 4

F r a n c e       

S u e z S A 3 0 1, 5 6 1 E U R 3, 9 9 0, 1 7 6 5, 9 8 4, 7 6 4 2. 4 0

V e oli a E n vi r o n n e m e n t S A 2 2 2, 6 0 6 E U R 5, 0 1 7, 9 6 8 5, 4 5 0, 1 1 8 2. 1 9

 9, 0 0 8, 1 4 4 1 1, 4 3 4, 8 8 2 4. 5 9

G r e a t B ri t ai n       

F e r g u s o n P L C 5 1, 8 8 0 G B P 4, 0 5 4, 6 7 0 6, 3 0 0, 3 3 9 2. 5 3

H al m a P L C 1 5 2, 8 9 1 G B P 3, 8 4 3, 8 9 0 5, 1 1 8, 2 6 4 2. 0 6

H o m e S e r v e P L C 3 7 3, 0 7 1 G B P 5, 4 3 7, 8 4 8 5, 2 2 7, 1 8 4 2. 1 0

P e n n o n G r o u p P L C 3 8 0, 3 3 8 G B P 4, 3 9 6, 7 3 3 4, 9 3 9, 0 7 3 1. 9 8

P e n t ai r P L C 1 0 6, 3 9 5 U S D 3, 9 2 4, 1 1 6 5, 6 4 8, 5 3 2 2. 2 7

S e v e r n T r e n t P L C 1 9 6, 3 7 0 G B P 5, 8 1 9, 3 1 4 6, 1 4 4, 3 3 1 2. 4 7

S pi r a x - S a r c o E n gi n e e ri n g P L C 2 7, 9 7 8 G B P 2, 9 1 0, 9 9 6 4, 3 1 9, 6 6 2 1. 7 3

 3 0, 3 8 7, 5 6 7 3 7, 6 9 7, 3 8 5 1 5. 1 4

H o n g K o n g       

C hi n a E v e r b ri g ht E n vi r o n m e n t G r o u p Lt d 5, 0 4 5, 7 9 3 H K D 3, 4 4 5, 7 1 0 2, 8 5 0, 2 7 1 1. 1 4

G u a n g d o n g I n v e s t m e n t Lt d 2, 7 4 6, 7 2 6 H K D 4, 9 1 5, 4 6 6 4, 9 4 5, 1 9 5 1. 9 9

 8, 3 6 1, 1 7 6 7, 7 9 5, 4 6 6 3. 1 3

J a p a n       

H o ri b a L t d 4 4, 2 2 1 J P Y 2, 3 8 7, 6 0 6 2, 5 9 1, 2 5 7 1. 0 4

K u ri t a W at e r I n d u s t ri e s L t d 1 2 4, 4 3 0 J P Y 3, 4 9 4, 2 3 5 4, 7 5 4, 4 8 5 1. 9 1

S hi m a d z u C o r p 1 3 8, 9 7 9 J P Y 3, 5 7 3, 3 2 2 5, 3 9 7, 8 9 0 2. 1 7

 9, 4 5 5, 1 6 3 1 2, 7 4 3, 6 3 2 5. 1 2

L u x e m b o u r g       

E u r ofi n s S ci e n tifi c S E 5 0, 7 3 6 E U R 2, 8 5 6, 2 5 5 4, 2 6 0, 3 8 0 1. 7 1

 2, 8 5 6, 2 5 5 4, 2 6 0, 3 8 0 1. 7 1

N e t h e rl a n d s       

A al b e r t s N V 1 3 4, 8 8 1 E U R 4, 7 5 8, 7 1 1 6, 0 1 7, 1 2 5 2. 4 2

 4, 7 5 8, 7 1 1 6, 0 1 7, 1 2 5 2. 4 2

S o u t h K o r e a       

C o w a y C o Lt d 7 4, 7 7 7 K R W 4, 7 1 5, 8 4 8 5, 0 0 4, 4 3 4 2. 0 1

 4, 7 1 5, 8 4 8 5, 0 0 4, 4 3 4 2. 0 1

S p ai n       

Fl ui d r a S A 1 7 6, 7 1 4 E U R 2, 1 5 1, 0 0 3 4, 5 2 9, 7 6 9 1. 8 2

 2, 1 5 1, 0 0 3 4, 5 2 9, 7 6 9 1. 8 2
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

T h e m ati c s W a t e r F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        

( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

S w e d e n       

Alf a L a v al A B 2 2 1, 2 2 9  S E K 4, 8 3 0, 3 5 1 6, 0 9 6, 0 5 3 2. 4 5

 4, 8 3 0, 3 5 1 6, 0 9 6, 0 5 3 2. 4 5

S wi t z e rl a n d       

G e b e ri t A G 5, 0 3 2 C H F 2, 4 0 5, 4 6 2 3, 1 5 4, 9 0 6 1. 2 7

 2, 4 0 5, 4 6 2 3, 1 5 4, 9 0 6 1. 2 7

U ni t e d S t a t e s       

A gil e nt T e c h n ol o gi e s I n c 4 0, 7 8 3 U S D 3, 3 1 5, 6 4 2 4, 8 3 2, 3 8 8 1. 9 4

A m e ri c a n W a t e r W o r k s C o I n c 3 8, 9 5 1 U S D 4, 6 9 5, 4 3 7 5, 9 7 7, 8 2 4 2. 4 0

A p pli e d I n d u s t ri al T e c h n ol o gi e s I n c 7 0, 5 9 7 U S D 4, 4 0 4, 5 4 0 5, 5 0 5, 8 2 4 2. 2 1

C alif o r ni a W a t e r S e r vi c e G r o u p 9 2, 8 2 5 U S D 4, 6 8 4, 9 7 0 5, 0 1 5, 3 2 7 2. 0 2

Cl e a n H a r b o r s I n c 7 0, 3 6 6 U S D 4, 5 9 7, 2 7 2 5, 3 5 4, 8 6 7 2. 1 5

Cl o r o x C o / T h e 2 7, 9 4 9 U S D 5, 5 2 5, 3 6 7 5, 6 4 3, 4 4 5 2. 2 7

D a n a h e r C o r p 3 6, 7 2 5 U S D 5, 3 2 5, 5 0 4 8, 1 5 8, 1 7 7 3. 2 8

E c ol a b I n c 2 9, 5 0 4 U S D 5, 7 3 3, 3 5 5 6, 3 8 3, 4 8 0 2. 5 6

E s s e n ti al U tili ti e s I n c 1 6 4, 7 7 5 U S D 6, 9 5 6, 4 3 8 7, 7 9 2, 2 0 1 3. 1 3

E v o q u a W a t e r T e c h n ol o gi e s C o r p 1 4 6, 7 6 4 U S D 3, 7 0 2, 1 4 2 3, 9 5 9, 6 8 5 1. 5 9

E x p o n e n t I n c  4 0, 8 3 9 U S D 2, 9 9 5, 6 7 1 3, 6 7 6, 6 9 9 1. 4 8

H eli o s T e c h n ol o gi e s I n c 6 9, 5 5 3 U S D 3, 4 4 4, 8 9 7 3, 7 0 6, 4 9 2 1. 4 9

I D E X C o r p 2 8, 1 7 5 U S D 4, 4 2 9, 2 5 1 5, 6 1 2, 4 2 1 2. 2 5

M a s c o C o r p 9 4, 4 5 0 U S D 4, 4 3 2, 3 4 7 5, 1 8 8, 1 4 4 2. 0 8

P o ol C o r p 1 1, 2 4 8 U S D 2, 3 4 8, 2 6 4 4, 1 8 9, 8 2 2 1. 6 8

P ri m o W a t e r C o r p 2 7 4, 6 6 7 U S D 3, 6 7 0, 4 6 9 4, 3 0 6, 7 7 9 1. 7 3

R o p e r T e c h n ol o gi e s I n c 1 0, 7 7 1 U S D 3, 8 8 5, 2 2 7 4, 6 4 3, 0 7 3 1. 8 7

Si t e O n e L a n d s c a p e S u p pl y I n c 2 3, 9 4 7 U S D 1, 8 3 0, 3 8 0 3, 7 9 8, 7 7 2 1. 5 3

S J W G r o u p 6 3, 9 6 7 U S D 4, 1 2 3, 8 4 1 4, 4 3 6, 7 7 1 1. 7 8

T et r a T e c h I n c 3 0, 3 1 0 U S D 2, 4 6 6, 1 6 7 3, 5 0 9, 2 8 0 1. 4 1

T h e r m o Fi s h e r S ci e ntifi c I n c 1 6, 5 0 5 U S D 5, 2 4 8, 8 0 2 7, 6 8 7, 7 8 1 3. 0 9

T o r o C o / T h e 6 4, 4 3 1 U S D 4, 4 7 1, 2 6 6 6, 1 1 0, 6 5 4 2. 4 5

W a s t e C o n n e c ti o n s I n c 6 2, 8 3 3 U S D 5, 6 4 0, 6 0 6 6, 4 4 4, 8 1 9 2. 5 9

W a s t e M a n a g e m e n t I n c 5 4, 4 1 9 U S D 5, 9 0 7, 6 8 2 6, 4 1 7, 5 9 9 2. 5 8

X yl e m I n c / N Y 5 6, 8 1 0 U S D 4, 3 5 1, 4 5 4 5, 7 8 2, 6 5 8 2. 3 2

 1 0 8, 1 8 6, 9 9 1  1 3 4, 1 3 4, 9 8 2 5 3. 8 8

T o t al - S h a r e s 1 9 6, 7 7 5, 1 0 6  2 4 2, 8 4 6, 2 6 9 9 7. 5 4

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g  1 9 6, 7 7 5, 1 0 6  2 4 2, 8 4 6, 2 6 9 9 7. 5 4

T O T A L I N V E S T M E N T P O R T F O L I O 1 9 6, 7 7 5, 1 0 6  2 4 2, 8 4 6, 2 6 9 9 7. 5 4

 
 
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

V a u g h a n N el s o n Gl o b al S mi d C a p E q ui t y F u n d ( 1 )  
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e p e ri o d  e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

Q / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  -

N u m b e r of s h a r e s i s s u e d 5 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 5 0, 0 0 0. 0 0 0

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0
    

 
 
 
 
 

 

( 1 ) S e e N o t e 1.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

V a u g h a n N el s o n Gl o b al S mi d C a p E q ui t y F u n d ( 1 ) 

 

S t a ti s ti c s   
 
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 6, 8 1 1, 1 9 8 - -

 
 
 
N e t A s s e t V al u e p e r S h a r e 

I / A ( U S D ) 1 3 5. 4 6 - -

Q / A ( U S D ) 1 3 5. 9 8 - -

R / A ( U S D ) 1 3 4. 8 5 - -

S / A ( U S D ) 1 3 5. 6 0 - -
    

 
 
 
 

 

( 1 ) S e e N o t e 1.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

V a u g h a n N el s o n Gl o b al S mi d C a p E q ui t y F u n d ( 1 )  
        
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
  

D e s c ri p ti o n 
Q u a nti t y  C u r r e n c y C o st E v al u a ti o n % of N et

A s s et s

  
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
       

A u s t r ali a       

S t e a df a s t G r o u p Lt d 4 6, 0 0 7  A U D 1 0 7, 7 9 2 1 4 1, 6 5 0 2. 0 8

T a s s al G r o u p Lt d 3 7, 7 2 4  A U D 9 6, 6 3 9 9 7, 8 0 9 1. 4 4

  2 0 4, 4 3 1 2 3 9, 4 5 9 3. 5 2
C hi n a       

C hi n a Y o n g d a A ut o m o bil e s S e r vi c e s H ol di n g s Lt d 4 2, 1 0 3  H K D 5 1, 0 7 5 6 9, 6 1 2 1. 0 2

H ai e r S m a r t H o m e C o Lt d 2 5, 0 1 9  H K D 7 9, 7 8 9 9 0, 6 6 9 1. 3 3

  1 3 0, 8 6 4 1 6 0, 2 8 1 2. 3 5
F r a n c e       

Al t e n S A 6 6 3  E U R 5 7, 6 6 5 7 5, 1 5 9 1. 1 0

V et o q ui n ol S A 7 6 9  E U R 5 0, 9 4 5 7 8, 6 6 0 1. 1 6

  1 0 8, 6 1 0 1 5 3, 8 1 9 2. 2 6
G e r m a n y       

P A T R I Z I A A G 2, 8 3 6  E U R 7 6, 4 1 3 9 1, 0 8 7 1. 3 4

T A G I m m o bili e n A G 2, 0 8 0  E U R 5 0, 4 3 0 6 5, 9 1 5 0. 9 7

  1 2 6, 8 4 3 1 5 7, 0 0 2 2. 3 1
G r e a t B ri t ai n       

B e a zl e y P L C 1 2, 3 8 9  G B P 6 5, 0 1 0 6 1, 7 4 6 0. 9 1

C a p ri H ol di n g s Lt d 1, 5 7 5  U S D 4 4, 2 9 8 6 6, 1 5 0 0. 9 7

Cl o s e B r ot h e r s G r o u p P L C 3, 0 2 5  G B P 4 1, 5 7 5 5 7, 1 4 6 0. 8 4

C o m p ut a c e nt e r P L C 1, 4 7 1  G B P 3 0, 0 2 8 4 9, 2 2 4 0. 7 2

E q ui ni ti G r o u p P L C 1 4 4 A ( 2 ) 2 7, 6 5 4  G B P 5 6, 1 0 6 4 1, 7 3 3 0. 6 1

I n c h c a p e P L C 9, 4 6 2  G B P 5 8, 4 8 3 8 3, 2 3 1 1. 2 2

M a rl o w e P L C 1 5, 7 0 9  G B P 9 4, 8 9 3 1 4 0, 2 2 1 2. 0 6

N a ti o n al E x p r e s s G r o u p P L C 2 7, 2 4 9  G B P 7 8, 7 3 0 8 8, 4 2 7 1. 3 0

  4 6 9, 1 2 3 5 8 7, 8 7 8 8. 6 3
I s r a el       

T o w e r S e mi c o n d u c t o r L t d 4, 5 7 5  U S D 8 9, 1 6 9 1 1 8, 1 2 6 1. 7 3

  8 9, 1 6 9 1 1 8, 1 2 6 1. 7 3
J a p a n       

D ai s e ki C o Lt d 3, 2 2 5  J P Y 8 3, 3 4 4 9 4, 4 9 0 1. 3 9

D e n k a C o Lt d 1, 7 7 5  J P Y 4 4, 0 3 1 6 9, 2 8 4 1. 0 2

D T S C o r p 3, 7 0 0  J P Y 7 9, 2 3 4 7 6, 1 9 0 1. 1 2

F U L L C A S T H ol di n g s C o L t d 4, 3 0 0  J P Y 5 9, 8 6 2 6 6, 8 0 4 0. 9 8

K e n e di x I n c 9, 0 5 3  J P Y 4 5, 5 7 5 6 5, 5 8 8 0. 9 6

N o ri t s u K o ki C o L t d 3, 5 6 7  J P Y 5 7, 2 6 8 8 3, 9 8 8 1. 2 3

P ol e t o wi n Pi t c r e w H ol di n g s I n c 7, 2 8 5  J P Y 6 6, 2 0 6 8 2, 3 4 4 1. 2 1

S hi p H e al t h c a r e H ol di n g s I n c 1, 8 5 0  J P Y 7 9, 7 5 5 1 0 2, 8 5 2 1. 5 1

S t ell a C h e mif a C o r p 2, 0 6 3  J P Y 6 7, 3 3 5 6 6, 2 3 9 0. 9 7

T a k e u c hi M a n uf a c t u ri n g C o Lt d 3, 9 5 2  J P Y 6 7, 3 1 0 9 3, 0 5 4 1. 3 7

Z e n k o k u H o s h o C o Lt d 1, 7 5 0  J P Y 6 8, 3 1 7 8 0, 0 8 9 1. 1 7

  7 1 8, 2 3 7 8 8 0, 9 2 2 1 2. 9 3
L u x e m b o u r g       

B ef e s a S A 1 4 4 A ( 2 ) 2, 3 6 4  E U R 8 8, 1 7 6 1 4 9, 5 4 1 2. 2 0

S h u r g a r d S elf S t o r a g e S A 1, 5 1 1  E U R 4 9, 6 9 2 6 5, 6 3 2 0. 9 6

  1 3 7, 8 6 8 2 1 5, 1 7 3 3. 1 6
      

( 1 )    S e e N o t e 1. 

( 2 )    S e e N ot e 1 6.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

V a u g h a n N el s o n Gl o b al S mi d C a p E q ui t y F u n d ( 1 )  
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
  

D e s c ri p ti o n 
Q u a nti t y  C u r r e n c y C o st E v al u a ti o n % of N e t

A s s e t s

  
M e xi c o       

G M e xi c o T r a n s p o r t e s S A B d e C V 1 4 4 A ( 2 ) 4 7, 3 0 3  M X N  5 2, 8 7 3 7 0, 7 6 9 1. 0 4

  5 2, 8 7 3 7 0, 7 6 9 1. 0 4
N e t h e rl a n d s       

I nt e r t r u s t N V 1 4 4 A ( 2 ) 5, 1 5 8  E U R 8 5, 6 8 9 8 7, 5 9 8 1. 2 9

K o ni n klij k e D S M N V  3 4 4  E U R 4 7, 6 2 9 5 9, 2 6 3 0. 8 7

  1 3 3, 3 1 8 1 4 6, 8 6 1 2. 1 6
N o r w a y       

A t e a A S A 9, 6 8 9  N O K 1 0 0, 8 9 9 1 3 7, 1 5 4 2. 0 1

L e r o y S e af o o d G r o u p A S A 1 1, 4 3 3  N O K 6 4, 3 9 4 8 0, 8 6 8 1. 1 9

  1 6 5, 2 9 3 2 1 8, 0 2 2 3. 2 0
P hili p pi n e s       

P u r e g ol d P ri c e Cl u b I n c 6 0, 6 3 3  P H P 5 5, 8 5 5 5 1, 7 6 5 0. 7 6

  5 5, 8 5 5 5 1, 7 6 5 0. 7 6
S o u t h K o r e a       

O s s t e m I m pl a n t C o L t d 1, 4 2 7  K R W 4 8, 0 9 3 6 6, 9 9 5 0. 9 8

  4 8, 0 9 3 6 6, 9 9 5 0. 9 8
S w e d e n       

D o m e ti c G r o u p A B 1 4 4 A ( 2 ) 4, 6 3 1  S E K  4 0, 1 4 1 6 1, 4 3 6 0. 9 0

  4 0, 1 4 1 6 1, 4 3 6 0. 9 0
S wi t z e rl a n d       

B u c h e r I n d u s t ri e s A G 1 9 9  C H F  6 1, 3 0 2 9 1, 3 1 1 1. 3 4

  6 1, 3 0 2 9 1, 3 1 1 1. 3 4
T h ail a n d       

F a b ri n et 1, 4 5 0  U S D 9 7, 7 9 3 1 1 2, 5 0 5 1. 6 5

  9 7, 7 9 3 1 1 2, 5 0 5 1. 6 5
U ni t e d S t a t e s       

Al a m o G r o u p I n c 5 0 0  U S D 4 8, 1 5 6 6 8, 9 7 5 1. 0 1

A S G N I n c  5 5 0  U S D 3 5, 6 4 5 4 5, 9 4 1 0. 6 8

A v a nt o r I n c 3, 1 2 5  U S D 7 8, 0 4 0 8 7, 9 6 9 1. 2 9

A x al t a C o a ti n g S y s t e m s Lt d 4, 4 0 0  U S D 1 0 1, 4 9 5 1 2 5, 6 2 0 1. 8 4

B o o z All e n H a milt o n H ol di n g C o r p 6 7 5  U S D 5 3, 3 9 7 5 8, 8 4 6 0. 8 6

B r a d y C o r p 1, 2 7 5  U S D 5 8, 1 8 8 6 7, 3 4 5 0. 9 9

B r o w n & B r o w n I n c 2, 3 5 0  U S D 9 5, 1 7 4 1 1 1, 4 1 3 1. 6 4

B uil d e r s Fi r s t S o u r c e I n c 4, 2 0 0  U S D 9 3, 0 2 6 1 7 1, 4 0 2 2. 5 2

C A C I I n t e r n a ti o n al I n c 3 5 0  U S D 7 9, 4 2 7 8 7, 2 6 6 1. 2 8

C a e s a r s E n t e r t ai n m e n t I n c 7 0 0  U S D 3 6, 5 2 9 5 1, 9 8 9 0. 7 6

C M C M at e ri al s I n c 1, 0 2 5  U S D 1 3 9, 2 8 3 1 5 5, 0 8 2 2. 2 8

C u s h m a n & W a k efi el d P L C 4, 9 2 5  U S D 6 1, 4 1 1 7 3, 0 3 8 1. 0 7

D X C T e c h n ol o g y C o 3, 0 2 5  U S D 6 0, 5 1 2 7 7, 8 9 4 1. 1 4

El e m e n t S ol u ti o n s I n c 7, 2 5 0  U S D 7 8, 7 6 0 1 2 8, 5 4 3 1. 8 9

E m e r g e nt Bi o S ol uti o n s I n c 4 5 0  U S D 3 8, 7 4 3 4 0, 3 2 0 0. 5 9

Fi r s t A m e ri c a n Fi n a n ci al C o r p 2, 6 0 0  U S D 1 3 0, 3 6 3 1 3 4, 2 3 8 1. 9 7

F M C C o r p 1, 0 2 5  U S D 1 0 2, 4 9 9 1 1 7, 8 0 3 1. 7 3

G r o u p 1 A ut o m oti v e I n c 5 5 0  U S D 3 5, 5 6 5 7 2, 1 2 7 1. 0 6

I n si g h t E n t e r p ri s e s I n c 2, 3 0 0  U S D 1 1 0, 6 1 9 1 7 5, 0 0 7 2. 5 7

I nt e g r a Lif e S ci e n c e s H ol di n g s C o r p 7 5 0  U S D 3 5, 4 3 7 4 8, 6 9 0 0. 7 2

I nt e r n a ti o n al G a m e T e c h n ol o g y P L C 2, 1 7 5  U S D 3 1, 7 6 5 3 6, 8 4 5 0. 5 4

L P L Fi n a n ci al H ol di n g s I n c 1, 7 0 0  U S D 1 3 1, 3 2 3 1 7 7, 1 7 4 2. 6 0

L y o n d ell B a s ell I n d u s t ri e s N V 7 5 0  U S D 4 6, 9 0 0 6 8, 7 4 5 1. 0 1

M a r c u s & Milli c h a p I n c 1, 7 5 0  U S D 4 9, 7 2 0 6 5, 1 5 3 0. 9 6

  
( 1 )    S e e N o t e 1. 

( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

V a u g h a n N el s o n Gl o b al S mi d C a p E q ui t y F u n d ( 1 )  
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
  

D e s c ri p ti o n 
Q u a nti t y  C u r r e n c y C o st E v al u a ti o n % of N e t

A s s e t s

  

M K S I n s t r u m e nt s I n c 8 5 0  U S D 9 5, 7 5 9 1 2 7, 8 8 3 1. 8 8

O N S e mi c o n d u ct o r C o r p 3, 3 0 0  U S D 6 5, 7 6 1 1 0 8, 0 0 9 1. 5 9

P a r sl e y E n e r g y I n c 5, 7 7 5  U S D 6 7, 9 2 9 8 2, 0 0 5 1. 2 0

P e rf o r m a n c e F o o d G r o u p C o 1, 2 5 0  U S D 3 6, 3 8 6 5 9, 5 1 3 0. 8 7

P R A H e al t h S ci e n c e s I n c 9 2 5  U S D 9 3, 1 0 8 1 1 6, 0 3 2 1. 7 0

R u s h E n t e r p ri s e s I n c 2, 1 0 0  U S D 5 3, 3 2 0 8 6, 9 8 2 1. 2 8

S ai a I n c 4 5 0  U S D 5 1, 2 6 3 8 1, 3 6 0 1. 2 0

S el e c ti v e I n s u r a n c e G r o u p I n c 1, 6 0 0  U S D 8 1, 2 0 7 1 0 7, 1 6 8 1. 5 7

Si n cl ai r B r o a d c a s t G r o u p I n c 2, 5 2 5  U S D 4 7, 1 4 5 8 0, 4 2 1 1. 1 8

U ni Fi r s t C o r p 3 2 5  U S D 5 6, 6 2 0 6 8, 7 9 9 1. 0 1

U ni v a r S ol uti o n s I n c 6, 1 2 5  U S D 1 0 9, 8 0 3 1 1 6, 4 3 6 1. 7 1

  2, 4 9 0, 2 7 8 3, 2 8 2, 0 3 3 4 8. 1 9

T o t al - S h a r e s  5, 1 3 0, 0 9 1 6, 6 1 4, 3 5 7 9 7. 1 1

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 5, 1 3 0, 0 9 1 6, 6 1 4, 3 5 7 9 7. 1 1

T O T A L I N V E S T M E N T P O R T F O L I O  5, 1 3 0, 0 9 1 6, 6 1 4, 3 5 7 9 7. 1 1
            

 
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 

( 1 )    S e e N ot e 1. 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e p e ri o d f r o m J u n e 2 4, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t at t h e r e gi s t e r e d offi c e of t h e S I C A V.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

V a u g h a n N el s o n U. S. S el e c t E q ui t y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

C / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3, 0 0 6. 4 9 7

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 1 7 4. 4 9 7 )

N u m b e r of s h a r e s a t t h e e n d 2, 8 3 2. 0 0 0

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  7 1, 4 8 9. 6 9 3

N u m b e r of s h a r e s i s s u e d 6 8, 0 0 1. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 1 5, 0 4 9. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 1 2 4, 4 4 1. 6 9 3

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 9 6, 8 5 1. 8 1 4

N u m b e r of s h a r e s i s s u e d 1 7, 6 3 5. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 1 0 2, 0 8 1. 6 9 8 )

N u m b e r of s h a r e s a t t h e e n d 1 1 2, 4 0 5. 1 1 6

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 0 9, 5 5 0. 2 8 7

N u m b e r of s h a r e s i s s u e d 1 4, 8 2 1. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 8 1, 5 0 9. 3 4 5 )

N u m b e r of s h a r e s a t t h e e n d 4 2, 8 6 1. 9 4 2

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 9 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 1 7, 0 0 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 2 5, 0 0 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d  8 2, 0 0 0. 0 0 0

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8, 9 0 0. 5 5 6

N u m b e r of s h a r e s i s s u e d 1 8. 2 9 7

N u m b e r of s h a r e s r e d e e m e d ( 1, 3 1 1. 6 9 9 )

N u m b e r of s h a r e s a t t h e e n d 7, 6 0 7. 1 5 4
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 
 

V a u g h a n N el s o n U. S. S el e c t E q ui t y F u n d  
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 1 2 3, 0 0 6, 9 7 1 1 5 2, 7 9 8, 6 6 5 1 2 8, 2 0 4, 9 6 9

 
 
 
N e t A s s e t V al u e p e r S h a r e 

C / A ( U S D ) 4 2 1. 5 2 3 6 5. 9 1 2 9 3. 4 6

H - I / A ( E U R ) 2 1 4. 7 3 1 8 7. 7 4 1 5 2. 1 9

I / A ( U S D ) 5 1 3. 3 1 4 3 7. 6 9 3 4 4. 8 2

I / A ( E U R ) 3 1 9. 6 9 2 9 7. 1 3 2 2 9. 8 6

N 1 / A ( U S D ) 1 3 6. 9 7 1 1 6. 6 6 9 1. 8 1

R / A ( U S D ) 4 4 9. 7 9 3 8 5. 9 8 3 0 6. 0 3
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

V a u g h a n N el s o n U. S. S el e c t E q ui t y F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a nti t y C u r r e n c y C o st E v al u ati o n % of N et

A s s et s

 
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
       

C a n a d a       

N u t ri e n Lt d 6 4, 0 7 5 U S D 2, 5 2 0, 0 4 9 3, 0 8 5, 8 5 2 2. 5 1

W h e a t o n P r e ci o u s M et al s C o r p 7 3, 5 5 0 U S D 2, 3 3 7, 2 1 0 3, 0 6 9, 9 7 7 2. 4 9

 4, 8 5 7, 2 5 9 6, 1 5 5, 8 2 9 5. 0 0
I r el a n d       

A c c e nt u r e P L C 1 5, 1 7 5 U S D 3, 3 3 1, 3 2 5 3, 9 6 3, 8 6 2 3. 2 2

 3, 3 3 1, 3 2 5 3, 9 6 3, 8 6 2 3. 2 2
P u e r t o Ri c o       

P o p ul a r I n c 2 1, 9 7 5 U S D 1, 1 6 9, 6 5 5 1, 2 3 7, 6 3 2 1. 0 1

 1, 1 6 9, 6 5 5 1, 2 3 7, 6 3 2 1. 0 1
U ni t e d S t a t e s       

A m a z o n. c o m I n c 1, 9 8 0 U S D 4, 3 2 7, 3 6 5 6, 4 4 8, 7 2 1 5. 2 4

A o n P L C 2 2, 9 8 5 U S D 4, 5 9 2, 4 5 9 4, 8 5 6, 0 4 1 3. 9 5

B r o a d ri d g e Fi n a n ci al S ol uti o n s I n c 1 5, 9 2 5 U S D 1, 6 9 9, 7 8 7 2, 4 3 9, 7 1 0 1. 9 8

C h e v r o n C o r p 3 8, 6 7 5 U S D 3, 4 3 4, 8 9 8 3, 2 6 6, 1 0 4 2. 6 6

C o g e n t C o m m u ni c a ti o n s H ol di n g s I n c 4 0, 9 5 0 U S D 3, 0 2 6, 4 3 4 2, 4 5 1, 6 7 6 1. 9 9

C u m mi n s I n c 1 5, 5 5 0 U S D 3, 6 2 5, 9 8 5 3, 5 3 1, 4 0 5 2. 8 7

El e c t r o ni c A r t s I n c 2 5, 7 7 5 U S D 2, 5 8 6, 3 3 1 3, 7 0 1, 2 9 0 3. 0 1

E nt e g ri s I n c 2 3, 8 7 5 U S D 1, 6 1 9, 0 6 8 2, 2 9 4, 3 8 7 1. 8 7

F a c e b o o k I n c 2 4, 3 3 0 U S D 4, 9 9 9, 2 5 7 6, 6 4 5, 9 8 3 5. 4 0

H C A H e al t h c a r e I n c 1 7, 8 2 5 U S D 1, 9 5 7, 2 2 1 2, 9 3 1, 4 9 9 2. 3 8

H o m e D e p o t I n c / T h e 8, 6 5 0 U S D 1, 7 7 3, 0 6 8 2, 2 9 7, 6 1 3 1. 8 7

K o s m o s E n e r g y L t d 8 9 6, 1 7 5 U S D 4, 7 0 4, 9 3 8 2, 1 0 6, 0 1 1 1. 7 1

L a m b W e st o n H ol di n g s I n c 4 2, 8 2 5 U S D 2, 7 7 7, 1 5 5 3, 3 7 2, 0 4 1 2. 7 4

L K Q C o r p 8 7, 2 0 0 U S D 2, 5 6 9, 4 5 2 3, 0 7 2, 9 2 8 2. 5 0

M a si m o C o r p 1 2, 1 2 5 U S D 2, 1 6 8, 6 8 1 3, 2 5 4, 1 0 8 2. 6 5

M a st e r c a r d I n c 1 6, 9 0 0 U S D 4, 2 4 3, 1 1 6 6, 0 3 2, 2 8 6 4. 9 0

Mi c r o s of t C o r p 3 1, 4 7 0 U S D 3, 7 8 3, 7 6 9 6, 9 9 9, 5 5 7 5. 6 9

M o r g a n S t a nl e y 5 3, 0 7 5 U S D 2, 7 2 4, 7 7 4 3, 6 3 7, 2 3 0 2. 9 6

M ot o r ol a S ol u ti o n s I n c 2 5, 4 0 0 U S D 3, 8 2 6, 1 8 5 4, 3 1 9, 5 2 4 3. 5 1

O N S e mi c o n d u ct o r C o r p 1 9 2, 2 0 0 U S D 3, 9 0 4, 1 5 3 6, 2 9 0, 7 0 6 5. 1 1

S ai a I n c 9, 8 5 0 U S D 1, 6 3 8, 2 8 6 1, 7 8 0, 8 8 0 1. 4 5

S h e r wi n - Willi a m s C o / T h e 8, 1 1 0 U S D 3, 8 0 1, 7 8 0 5, 9 6 0, 1 2 0 4. 8 5

T e x a s I n s t r u m e nt s I n c 3 7, 9 0 0 U S D 4, 3 9 2, 0 0 2 6, 2 2 0, 5 2 7 5. 0 6

T h e r m o Fi s h e r S ci e ntifi c I n c 5, 2 4 0 U S D 1, 4 1 7, 6 7 6 2, 4 4 0, 6 8 7 1. 9 8

U ni o n P a cifi c C o r p 3 1, 4 7 5 U S D 5, 4 0 8, 5 5 9 6, 5 5 3, 7 2 5 5. 3 3

U ni t e d H e alt h G r o u p I n c 1 6, 4 6 0 U S D 4, 2 2 0, 8 5 9 5, 7 7 2, 1 9 3 4. 6 9

 8 5, 2 2 3, 2 5 8 1 0 8, 6 7 6, 9 5 2 8 8. 3 5

T o t al - S h a r e s 9 4, 5 8 1, 4 9 7 1 2 0, 0 3 4, 2 7 5 9 7. 5 8

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 9 4, 5 8 1, 4 9 7 1 2 0, 0 3 4, 2 7 5 9 7. 5 8

T O T A L I N V E S T M E N T P O R T F O L I O 9 4, 5 8 1, 4 9 7 1 2 0, 0 3 4, 2 7 5 9 7. 5 8
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

W C M Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 9. 8 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 9. 8 0 0

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 8, 1 0 5. 9 1 1

N u m b e r of s h a r e s r e d e e m e d ( 3 2 5. 1 3 6 )

N u m b e r of s h a r e s a t t h e e n d 7, 8 1 0. 7 7 5

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 4 3, 5 0 2. 8 8 2

N u m b e r of s h a r e s r e d e e m e d ( 1, 0 3 8. 9 2 6 )

N u m b e r of s h a r e s a t t h e e n d 4 2, 4 6 3. 9 5 6

N 1 / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

Q / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 0 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d  2 0 0, 0 0 0. 0 0 0

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 3 4, 1 4 7. 0 9 7

N u m b e r of s h a r e s r e d e e m e d ( 0. 1 3 3 )

N u m b e r of s h a r e s a t t h e e n d 3 4, 1 7 6. 9 6 4

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 5 5 2. 2 5 5

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 8 5 2. 2 5 5
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

W C M Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 4 3, 0 7 9, 9 1 4 2 1, 7 6 4, 2 7 9 –

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - R / A ( E U R ) 1 2 9. 6 4 - -

I / A ( U S D ) 1 4 8. 8 4 1 0 8. 4 8 -

N 1 / A ( U S D ) 1 5 6. 9 5 - -

N 1 / A ( G B P ) 1 4 1. 1 3 - -

Q / A ( U S D ) 1 5 0. 4 2 1 0 8. 6 4 -

R / A ( U S D ) 1 4 7. 4 6 1 0 8. 3 4 -

R E / A ( U S D ) 1 3 6. 8 9 1 0 0. 9 0 -
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i nt e g r al p a r t of t h e s e fi n a n ci al s t a t e m e nt s  

W C M Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d 
        
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a ntit y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
       

A r g e n ti n a       

Gl o b a nt S A 2, 2 5 5 U S D 2 4 8, 3 3 5 4 9 0, 7 1 0 1. 1 4

M e r c a d o Li b r e I n c 8 3 0 U S D 5 4 4, 3 0 4 1, 3 9 0, 4 3 3 3. 2 3

 7 9 2, 6 3 9  1, 8 8 1, 1 4 3 4. 3 7
B r a zil       

H a p vi d a P a r ti ci p a c o e s e I n v e sti m e n t o s S A 1 4 4 A ( 2 ) 1 6 6, 4 0 0 B R L 4 0 9, 8 5 8 4 8 8, 8 6 5 1. 1 4

L oj a s R e n n e r S A 4 1, 1 0 0 B R L 4 4 1, 8 6 7 3 4 4, 5 1 8 0. 8 0

N o t r e D a m e I nt e r m e di c a P a rti ci p a c o e s S A 3 3, 8 0 0 B R L 4 4 6, 3 0 0 5 0 9, 7 7 8 1. 1 8

X P I n c 6, 2 2 8 U S D 1 8 2, 3 7 4 2 4 7, 0 6 5 0. 5 7

 1, 4 8 0, 3 9 9 1, 5 9 0, 2 2 6 3. 6 9
C hi n a       

Ai rt a c I nt e r n ati o n al G r o u p 2 2, 0 0 0 T W D 3 4 8, 4 5 6 7 0 4, 6 7 6 1. 6 4

Ali b a b a G r o u p H ol di n g Lt d A D R 9, 2 0 0 U S D 1, 7 9 2, 6 4 3 2, 1 4 1, 1 1 6 4. 9 7

B y - h e al t h C o Lt d 1 0 0, 8 0 0 C N H 2 5 0, 7 9 2 3 7 4, 7 0 4 0. 8 7

H u n d s u n T e c h n ol o gi e s I n c 3 0, 1 5 8 C N H 4 4 2, 3 4 4 4 8 6, 9 5 5 1. 1 3

Ki n g d e e I n t e r n a ti o n al S of t w a r e G r o u p C o L t d 1 6 7, 0 0 0 H K D 4 7 6, 4 2 6 6 8 0, 5 9 1 1. 5 8

Li Ni n g C o Lt d 1 0 6, 0 0 0 H K D 5 3 7, 4 9 7 7 2 8, 6 4 4 1. 6 9

M eit u a n 1 3, 6 0 0 H K D 2 8 7, 1 3 7 5 1 6, 7 1 9 1. 2 0

S h a n d o n g P h a r m a c e uti c al Gl a s s C o Lt d 5 9, 9 7 9 C N H 4 5 7, 8 4 3 4 6 3, 0 0 0 1. 0 7

S h e n z h o u I n t e r n ati o n al G r o u p H ol di n g s Lt d 5 6, 0 0 0 H K D 7 5 5, 6 2 4 1, 0 9 7, 7 7 7 2. 5 5

Sil e r g y C o r p 9, 0 0 0 T W D 3 3 1, 0 4 3 7 7 1, 9 4 1 1. 7 9

Si n o s e al H ol di n g C o Lt d 5 0, 2 0 0 C N H 3 2 2, 8 1 4 3 6 7, 8 0 8 0. 8 5

T e n c e n t H ol di n g s L t d 2 6, 3 0 0 H K D 1, 2 2 6, 0 5 4 1, 9 1 3, 0 1 1 4. 4 4

T r a v el S k y T e c h n ol o g y L t d 2 0 3, 0 0 0 H K D 4 5 7, 8 9 1 4 8 9, 5 7 6 1. 1 4

W uli a n g y e Yi bi n C o Lt d 1 3, 8 9 4 C N H 2 6 9, 9 9 6 6 2 4, 1 6 2 1. 4 5

W u Xi A p p T e c C o Lt d 1 4 4 A ( 2 ) 4 9, 6 0 0 H K D 4 7 8, 2 7 4 9 7 1, 0 3 8 2. 2 5

 8, 4 3 4, 8 3 4 1 2, 3 3 1, 7 1 8 2 8. 6 2
G e r m a n y       

D eli v e r y H e r o S E 1 4 4 A ( 2 ) 2, 9 8 5 E U R 3 5 7, 2 6 9 4 6 3, 8 4 2 1. 0 8

 3 5 7, 2 6 9  4 6 3, 8 4 2 1. 0 8
H o n g K o n g       

A I A G r o u p Lt d 1 1 4, 2 0 0 H K D 1, 1 3 9, 5 9 5 1, 3 9 9, 1 7 6 3. 2 5

C hi n a M e n g ni u D ai r y C o L t d 1 8 3, 0 0 0 H K D 8 0 1, 3 6 4 1, 1 0 4, 5 3 5 2. 5 6

T e c h t r o ni c I n d u s t ri e s C o L t d 7 9, 0 0 0 H K D 7 2 4, 6 7 1 1, 1 2 6, 8 4 7 2. 6 2

 2, 6 6 5, 6 3 0 3, 6 3 0, 5 5 8 8. 4 3
I n di a       

A si a n P ai n t s Lt d 9, 6 7 0 I N R 2 3 7, 5 5 5 3 6 5, 8 6 3 0. 8 5

A v e n u e S u p e r m a r t s L t d 1 4 4 A ( 2 ) 9, 4 8 0 I N R 2 5 2, 9 6 5 3 5 8, 5 5 8 0. 8 3

Di vi' s L a b o r at o ri e s Lt d 1 6, 2 7 0 I N R 4 6 3, 6 0 4 8 5 5, 4 7 9 1. 9 9

H D F C B a n k L t d A D R 1 3, 7 4 4 U S D 8 0 7, 5 6 3 9 9 3, 1 4 1 2. 3 1

K ot a k M a hi n d r a B a n k Lt d 3 1, 1 0 0 I N R 5 9 2, 3 4 5 8 4 9, 3 9 5 1. 9 7

W N S H ol di n g s Lt d A D R 1 2, 5 1 5 U S D 7 1 9, 9 2 4 9 0 1, 7 0 6 2. 0 9

 3, 0 7 3, 9 5 6 4, 3 2 4, 1 4 2 1 0. 0 4
I n d o n e si a       

B a n k C e nt r al A si a T b k P T 2 5 4, 2 0 0 I D R 5 1 7, 1 8 4 6 1 2, 4 3 2 1. 4 2

 5 1 7, 1 8 4  6 1 2, 4 3 2 1. 4 2
M e xi c o       

G r u p o A e r o p o r t u a ri o d el C e n t r o N o r t e S A B d e C V 7 3, 2 2 5 M X N 4 5 3, 4 3 3 4 7 1, 7 5 2 1. 0 9

G r u p o A e r o p o r t u a ri o d el S u r e s t e S A B d e C V A D R 3, 1 9 0 U S D 4 7 6, 4 4 8 5 2 6, 1 2 7 1. 2 2

( 2 )    S e e N ot e 1 6 .
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i nt e g r al p a r t of t h e s e fi n a n ci al s t a t e m e nt s  

W C M Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d 
        
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a ntit y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

W al - M a r t d e M e xi c o S A B d e C V 1 4 5, 8 0 0 M X N 4 2 5, 6 1 0 4 0 9, 0 3 4 0. 9 5

 1, 3 5 5, 4 9 1 1, 4 0 6, 9 1 3 3. 2 6
P e r u       

C r e di c o r p Lt d 2, 8 1 0 U S D 4 6 3, 2 5 9 4 6 0, 8 9 6 1. 0 7

 4 6 3, 2 5 9  4 6 0, 8 9 6 1. 0 7
P ol a n d       

Di n o P ol s k a S A 1 4 4 A ( 2 ) 5, 8 8 0 P L N 3 1 0, 7 0 3 4 5 6, 7 0 2 1. 0 6

 3 1 0, 7 0 3  4 5 6, 7 0 2 1. 0 6
R u s si a       

M o s c o w E x c h a n g e M I C E X - R T S P J S C 2 4 3, 0 2 0 U S D 3 0 1, 2 6 8 5 2 4, 2 8 9 1. 2 2

Y a n d e x N V 2 2, 8 2 5 U S D 8 5 6, 1 9 2 1, 5 8 8, 1 6 3 3. 6 8

 1, 1 5 7, 4 6 0 2, 1 1 2, 4 5 2 4. 9 0
S o u t h A f ri c a       

C a pi t e c B a n k H ol di n g s Lt d 5, 1 7 5 Z A R 4 3 8, 9 7 1 5 0 4, 7 3 8 1. 1 7

Cli c k s G r o u p Lt d 2 1, 9 2 5 Z A R 3 4 7, 2 4 6 3 7 7, 1 4 5 0. 8 8

 7 8 6, 2 1 7  8 8 1, 8 8 3 2. 0 5
S o u t h K o r e a       

D o u z o n e Bi z o n C o Lt d 4, 7 8 5 K R W 3 3 2, 2 8 5 4 5 8, 1 0 6 1. 0 7

K o h Y o u n g T e c h n ol o g y I n c 4, 5 9 5 K R W 3 6 7, 8 8 1 4 4 4, 1 4 5 1. 0 3

L G H o u s e h ol d & H e al t h C a r e Lt d 3 3 0 K R W 3 8 2, 2 5 8 4 9 2, 1 2 9 1. 1 4

 1, 0 8 2, 4 2 4 1, 3 9 4, 3 8 0 3. 2 4
S wi t z e rl a n d       

Wi z z Ai r H ol di n g s P L C 1 4 4 A ( 2 ) 1 2, 6 4 0 G B P 5 8 2, 2 6 1 7 8 8, 5 7 9 1. 8 3

 5 8 2, 2 6 1  7 8 8, 5 7 9 1. 8 3
T ai w a n       

T ai w a n S e mi c o n d u ct o r M a n uf a c t u ri n g C o Lt d A D R 3 2, 8 6 5 U S D 1, 8 4 4, 1 4 2 3, 5 8 3, 6 0 0 8. 3 2

 1, 8 4 4, 1 4 2 3, 5 8 3, 6 0 0 8. 3 2
T h ail a n d       

Ai r p o r t s of T h ail a n d P C L 1 4 6, 3 0 0 T H B 2 3 8, 7 4 9 3 0 5, 1 9 9 0. 7 1

B a n g k o k D u si t M e di c al S e r vi c e s P C L 4 6 7, 2 0 0 T H B 3 5 7, 5 4 5 3 2 2, 7 9 8 0. 7 5

C P A L L P C L 1 9 0, 8 0 0 T H B 4 5 3, 9 7 2 3 7 0, 9 6 5 0. 8 6

 1, 0 5 0, 2 6 6 9 9 8, 9 6 2 2. 3 2
U ni t e d S t a t e s       

E P A M S y s t e m s I n c 2, 6 5 0 U S D 5 3 6, 2 3 5 9 4 9, 6 2 7 2. 2 0

 5 3 6, 2 3 5  9 4 9, 6 2 7 2. 2 0
Vi e t n a m       

Vi et n a m D ai r y P r o d u c t s J S C 7 2, 4 3 8 V N D 2 9 3, 9 9 4 3 4 1, 4 3 9 0. 7 9

 2 9 3, 9 9 4  3 4 1, 4 3 9 0. 7 9

T o t al - S h a r e s 2 6, 7 8 4, 3 6 3 3 8, 2 0 9, 4 9 4 8 8. 6 9

      

W a r r a n t s       
      

I r el a n d       

B eiji n g H u af e n g T e s t & C o nt r ol T e c h n ol o g y C o Lt d 
1 9 / 0 2 / 2 0 2 1 8, 2 0 0 U S D 4 0 8, 7 4 7 4 6 8, 3 5 5 1. 0 9

 4 0 8, 7 4 7  4 6 8, 3 5 5 1. 0 9

T o t al - W a r r a n t s 4 0 8, 7 4 7  4 6 8, 3 5 5 1. 0 9

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 2 7, 1 9 3, 1 1 0 3 8, 6 7 7, 8 4 9 8 9. 7 8

T O T A L I N V E S T M E N T P O R T F O L I O 2 7, 1 9 3, 1 1 0 3 8, 6 7 7, 8 4 9 8 9. 7 8
            

 

                   ( 2 )    S e e N o t e 1 6. 
 

  A d e t ail e d s c h e d ul e of p o r tf oli o m o v e m e nt s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s Gl o b al C r e di t F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 9 3, 9 2 2. 1 2 7

N u m b e r of s h a r e s i s s u e d 1 3 1, 0 6 9. 3 7 9

N u m b e r of s h a r e s r e d e e m e d ( 1 4 0, 3 0 5. 6 3 9 )

N u m b e r of s h a r e s a t t h e e n d 1 8 4, 6 8 5. 8 6 7

H - N / D ( E U R )  

N u m b e r of s h a r e s  o ut s t a n di n g a t t h e b e gi n ni n g  3 3. 9 0 1

N u m b e r of s h a r e s i s s u e d 0. 0 0 8

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 3. 9 0 9

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 5, 7 4 3. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 5, 7 4 3. 0 0 0

H - S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 9 2, 1 7 7. 4 9 4

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 4 0, 3 9 5. 0 3 5 )

N u m b e r of s h a r e s a t t h e e n d 1 5 1, 7 8 2. 4 5 9

H - S / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d  6 0, 0 0 0. 0 0 0

H - S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 7 7, 5 3 2. 0 7 8

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 7 7, 5 3 2. 0 7 8

H - S / A ( J P Y )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 4 8, 7 2 8. 5 8 7

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 1 5 5. 5 8 3 )

N u m b e r of s h a r e s a t t h e e n d 2 4 8, 5 7 3. 0 0 4

H - S / A ( N O K )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 4 2, 4 0 0. 1 8 1

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 4 2, 4 0 0. 1 8 1

H - S / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 9 0, 9 4 4. 3 6 5

N u m b e r of s h a r e s i s s u e d 8 6, 9 2 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 3 0, 2 2 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 1 4 7, 6 4 4. 3 6 5

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 5. 0 0 0

N u m b e r of s h a r e s i s s u e d 5 8, 4 3 5. 0 2 1

N u m b e r of s h a r e s r e d e e m e d ( 5 3 9. 5 8 0 )

N u m b e r of s h a r e s a t t h e e n d 5 7, 9 3 0. 4 4 1

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 3 0 9. 4 5 4

N u m b e r of s h a r e s i s s u e d 6, 6 9 3. 6 0 9

N u m b e r of s h a r e s r e d e e m e d ( 4, 8 3 2. 4 2 0 )

N u m b e r of s h a r e s a t t h e e n d 4, 1 7 0. 6 4 3
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

L o o mi s S a yl e s Gl o b al C r e di t F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  
  

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 2 1 6. 0 3 3

N u m b e r of s h a r e s i s s u e d 1, 5 7 0. 2 3 5

N u m b e r of s h a r e s r e d e e m e d ( 1, 2 7 9. 0 3 1 )

N u m b e r of s h a r e s a t t h e e n d 1, 5 0 7. 2 3 7

R / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6, 8 2 8. 5 7 2

N u m b e r of s h a r e s i s s u e d 8, 8 3 8. 5 9 0

N u m b e r of s h a r e s r e d e e m e d ( 6, 5 3 9. 7 1 3 )

N u m b e r of s h a r e s a t t h e e n d 9, 1 2 7. 4 4 9

R / D ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8 1. 5 5 7

N u m b e r of s h a r e s i s s u e d 6 7 2. 6 4 6

N u m b e r of s h a r e s r e d e e m e d ( 6 2 2. 4 6 3 )

N u m b e r of s h a r e s a t t h e e n d  1 3 1. 7 4 0

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 5 8, 8 3 2. 3 0 9

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 5 8, 8 3 2. 3 0 9
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s Gl o b al C r e di t F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 1 6 4, 2 6 5, 8 3 6 1 2 3, 8 0 4, 0 3 7 1 0 2, 9 7 7, 3 8 2

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( E U R ) 1 4 2. 0 0 1 3 1. 6 4 1 2 0. 7 1

H - N / D ( E U R ) 1 0 6. 7 4 9 9. 2 1 9 3. 3 6

H - R / A ( E U R ) 1 0 1. 2 9 - -

H - S / A ( U S D ) 2 1 0. 0 0 1 9 0. 2 3 1 6 8. 8 5

H - S / A ( C H F ) 1 2 5. 1 9 1 1 5. 9 8 1 0 6. 5 2

H - S / A ( E U R ) 1 9 7. 8 1 1 8 2. 7 9 -

H - S / A ( J P Y ) 1 1, 7 2 1. 5 4 1 0, 8 2 5. 1 2 9, 8 9 3. 0 8

H - S / A ( N O K ) 1 0 0. 4 1 - -

H - S / D ( U S D ) 1 1 4. 3 7 1 0 6. 1 5 9 7. 0 7

I / A ( U S D ) 1 9 2. 2 1 1 7 1. 4 3 1 5 4. 2 4

R / A ( U S D ) 1 6 4. 4 6 1 4 7. 3 8 1 3 3. 2 4

R / A ( E U R ) 1 3 5. 5 3 1 3 2. 4 0 1 1 7. 5 3

R / D ( U S D ) 8 4. 9 1 7 7. 3 1 7 1. 3 3

R / D ( S G D ) 1 1 1. 6 6 1 0 2. 4 9 9 5. 8 4

S / A ( U S D ) 1 7 5. 8 4 - -
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Gl o b al C r e di t F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
  

T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
Fi x e d r a t e b o n d s       
      

A u s t r ali a       

A u s N e t S e r vi c e s H ol di n g s Pt y Lt d 0. 6 2 5 % 
2 5 / 0 8 / 2 0 3 0 E M T N 5 9 0, 0 0 0 E U R 6 3 8, 8 8 0 7 4 8, 2 8 7 0. 4 5

S G S P A u s t r ali a A s s e t s Pt y L t d 3. 2 5 0 % 2 9 / 0 7 / 2 0 2 6 
E M T N 2 3 0, 0 0 0 U S D 2 2 9, 2 9 8 2 5 1, 3 9 2 0. 1 5

W e s tfi el d A m e ri c a M a n a g e m e nt Lt d 2. 6 2 5 % 
3 0 / 0 3 / 2 0 2 9 3 7 5, 0 0 0 G B P 4 7 9, 4 5 2 5 1 9, 5 5 9 0. 3 2

 1, 3 4 7, 6 3 0 1, 5 1 9, 2 3 8 0. 9 2
A u s t ri a       

S u z a n o A u s t ri a G m b H 3. 7 5 0 % 1 5 / 0 1 / 2 0 3 1 1 4 5, 0 0 0 U S D 1 5 2, 8 9 7 1 5 3, 8 4 5 0. 0 9

 1 5 2, 8 9 7  1 5 3, 8 4 5 0. 0 9
B el gi u m       

S ol v a y S A 0. 5 0 0 % 0 6 / 0 9 / 2 0 2 9 3 0 0, 0 0 0 E U R 3 2 8, 7 4 3 3 7 3, 7 0 9 0. 2 3

 3 2 8, 7 4 3  3 7 3, 7 0 9 0. 2 3
C a n a d a       

Ali m e n t a ti o n C o u c h e - T a r d I n c 1. 8 7 5 % 0 6 / 0 5 / 2 0 2 6 5 6 5, 0 0 0 E U R 6 6 2, 6 5 5 7 4 3, 4 9 0 0. 4 5

C a n a di a n G o v e r n m e n t B o n d 1. 2 5 0 % 0 1 / 0 6 / 2 0 3 0 1, 8 6 5, 0 0 0 C A D 1, 4 6 4, 9 0 5 1, 5 4 0, 9 5 3 0. 9 4

P r o vi n c e of O n t a ri o C a n a d a 4. 6 5 0 % 0 2 / 0 6 / 2 0 4 1 2 0 0, 0 0 0 C A D 1 9 6, 4 7 5 2 2 9, 2 1 7 0. 1 4

 2, 3 2 4, 0 3 5 2, 5 1 3, 6 6 0 1. 5 3
C a y m a n I sl a n d s       

D P W o rl d C r e s c e n t L t d 4. 8 4 8 % 2 6 / 0 9 / 2 0 2 8 E M T N 2 4 0, 0 0 0 U S D 2 4 5, 3 4 2 2 7 9, 1 1 2 0. 1 7

 2 4 5, 3 4 2  2 7 9, 1 1 2 0. 1 7
C hil e       

C hil e G o v e r n m e n t I nt e r n a ti o n al B o n d 3. 2 4 0 % 
0 6 / 0 2 / 2 0 2 8 5 3 5, 0 0 0 U S D 5 5 6, 2 1 4 6 0 6, 5 6 2 0. 3 7

 5 5 6, 2 1 4  6 0 6, 5 6 2 0. 3 7
C ol o m bi a       

C ol o m bi a G o v e r n m e n t I n t e r n ati o n al B o n d 2. 6 2 5 % 
1 5 / 0 3 / 2 0 2 3 3 2 0, 0 0 0 U S D 3 1 0, 2 3 1 3 3 0, 4 0 3 0. 2 0

C ol o m bi a G o v e r n m e n t I n t e r n ati o n al B o n d 4. 5 0 0 % 
1 5 / 0 3 / 2 0 2 9 2 2 5, 0 0 0 U S D 2 4 3, 6 6 8 2 6 0, 8 4 7 0. 1 6

 5 5 3, 8 9 9  5 9 1, 2 5 0 0. 3 6
Fi nl a n d       

N o ki a O yj 4. 3 7 5 % 1 2 / 0 6 / 2 0 2 7 5 0 5, 0 0 0 U S D 5 0 3, 5 9 6 5 5 0, 7 6 7 0. 3 4

 5 0 3, 5 9 6  5 5 0, 7 6 7 0. 3 4
F r a n c e       

A e r o p o r t s d e P a ri s 1. 5 0 0 % 0 2 / 0 7 / 2 0 3 2 7 0 0, 0 0 0 E U R 7 7 2, 8 6 3 9 5 2, 3 8 7 0. 5 8

B N P P a ri b a s S A 5. 7 5 0 % 2 4 / 0 1 / 2 0 2 2 E M T N 1 8 5, 0 0 0 G B P 2 9 2, 3 4 9 2 6 6, 6 4 3 0. 1 6

C o e n t r e p ri s e d e T r a n s p o r t d' El e c t ri ci t e S A 1. 5 0 0 % 
2 9 / 0 7 / 2 0 2 8 1 0 0, 0 0 0 E U R 1 2 9, 6 2 5 1 3 4, 9 3 7 0. 0 8

C r e di t A g ri c ol e S A 4. 3 7 5 % 1 7 / 0 3 / 2 0 2 5 1 4 4 A ( 2 ) 9 7 5, 0 0 0 U S D 9 9 3, 5 6 3 1, 0 9 6, 0 7 3 0. 6 7

El e c t ri ci t e d e F r a n c e S A 2. 0 0 0 % 0 9 / 1 2 / 2 0 4 9 E M T N 5 0 0, 0 0 0 E U R 6 4 1, 6 0 8 7 1 1, 8 1 8 0. 4 3

 2, 8 3 0, 0 0 8 3, 1 6 1, 8 5 8 1. 9 2
G e r m a n y       

B u n d e s r e p u bli k D e u t s c hl a n d B u n d e s a nl ei h e 0. 0 0 0 % 
1 5 / 0 8 / 2 0 2 6 1, 7 3 0, 0 0 0 E U R 2, 1 7 6, 5 3 4 2, 2 0 6, 2 3 7 1. 3 4

B u n d e s r e p u bli k D e u t s c hl a n d B u n d e s a nl ei h e 0. 0 0 0 % 
1 5 / 0 8 / 2 0 3 0 2, 4 2 5, 0 0 0 E U R 3, 0 8 1, 2 8 1 3, 1 3 4, 5 1 9 1. 9 1

B u n d e s r e p u bli k D e u t s c hl a n d B u n d e s a nl ei h e 0. 2 5 0 % 
1 5 / 0 8 / 2 0 2 8 1, 3 7 5, 0 0 0 E U R 1, 7 6 0, 0 5 9 1, 8 0 4, 3 9 4 1. 1 0

( 2 )   S e e N o t e 1 6.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Gl o b al C r e di t F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

D e u t s c h e T el e k o m A G 1. 7 5 0 % 0 9 / 1 2 / 2 0 4 9 E M T N 2 8 5, 0 0 0 E U R 2 7 7, 5 1 9 4 0 6, 5 7 2 0. 2 5

F r e s e ni u s M e di c al C a r e A G & C o K G a A 1. 5 0 0 % 
2 9 / 0 5 / 2 0 3 0 E M T N 2 1 0, 0 0 0 E U R 2 2 9, 3 4 2 2 7 8, 4 3 0 0. 1 7

F r e s e ni u s S E & C o K G a A 0. 7 5 0 % 1 5 / 0 1 / 2 0 2 8 E M T N  5 5 0, 0 0 0 E U R 6 1 0, 1 7 2 6 9 4, 9 1 4 0. 4 2

F r e s e ni u s S E & C o K G a A 1. 1 2 5 % 2 8 / 0 1 / 2 0 3 3 E M T N  3 0 5, 0 0 0 E U R 3 5 7, 2 4 3 3 9 3, 7 2 1 0. 2 4

V ol k s w a g e n Fi n a n ci al S e r vi c e s A G 3. 3 7 5 % 
0 6 / 0 4 / 2 0 2 8 E M T N 2 5, 0 0 0 E U R 3 1, 2 9 9 3 6, 6 2 8 0. 0 2

 8, 5 2 3, 4 4 9 8, 9 5 5, 4 1 5 5. 4 5
G r e a t B ri t ai n       

A n gl o A m e ri c a n C a pi t al P L C 2. 6 2 5 % 1 0 / 0 9 / 2 0 3 0 
1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 8, 2 4 6 2 0 9, 1 3 8 0. 1 3

B a r cl a y s P L C 4. 3 3 7 % 1 0 / 0 1 / 2 0 2 8 2 0 0, 0 0 0 U S D 1 9 2, 3 7 0 2 2 9, 7 5 8 0. 1 4

B a r cl a y s P L C 4. 3 7 5 % 1 1 / 0 9 / 2 0 2 4 6 0 5, 0 0 0 U S D 6 2 1, 0 8 9 6 7 3, 1 2 7 0. 4 1

B ri ti s h T el e c o m m u ni c a ti o n s P L C 1. 1 2 5 % 
1 2 / 0 9 / 2 0 2 9 E M T N 1 0 0, 0 0 0 E U R 1 1 6, 6 9 8 1 2 8, 3 4 1 0. 0 8

B ri ti s h T el e c o m m u ni c a ti o n s P L C 3. 2 5 0 % 
0 8 / 1 1 / 2 0 2 9 1 4 4 A ( 2 ) 1, 9 6 0, 0 0 0 U S D 2, 0 6 4, 4 8 2 2, 1 6 2, 0 0 7 1. 3 2

C a d e n t Fi n a n c e P L C 0. 7 5 0 % 1 1 / 0 3 / 2 0 3 2 E M T N 4 1 0, 0 0 0 E U R 4 5 0, 9 9 4 5 1 4, 4 0 8 0. 3 1

Ll o y d s B a n k C o r p o r a t e M a r k et s P L C 2. 3 7 5 % 
0 9 / 0 4 / 2 0 2 6 E M T N 1 9 5, 0 0 0 E U R 2 1 0, 6 2 9 2 6 6, 5 2 3 0. 1 6

N a t w e s t G r o u p P L C 5. 1 2 5 % 2 8 / 0 5 / 2 0 2 4 1 8 5, 0 0 0 U S D 1 8 8, 9 8 2 2 0 9, 0 1 2 0. 1 3

N a t w e s t G r o u p P L C 6. 0 0 0 % 1 9 / 1 2 / 2 0 2 3 2 1 8, 0 0 0 U S D 2 2 2, 1 8 6 2 4 9, 1 4 4 0. 1 5

S t a n d a r d C h a rt e r e d P L C 3. 6 2 5 % 2 3 / 1 1 / 2 0 2 2 E M T N  1 9 5, 0 0 0 E U R 2 2 3, 0 7 9 2 5 3, 4 6 7 0. 1 5

U ni t e d Ki n g d o m Gil t 3. 2 5 0 % 2 2 / 0 1 / 2 0 4 4 1 0 0, 0 0 0 G B P 1 7 1, 2 1 8 2 1 0, 3 5 9 0. 1 3

U ni t e d Ki n g d o m Gil t 4. 7 5 0 % 0 7 / 1 2 / 2 0 3 0 2 0 0, 0 0 0 G B P 3 8 4, 9 0 1 3 9 5, 7 1 4 0. 2 4

 5, 0 4 4, 8 7 4 5, 5 0 0, 9 9 8 3. 3 5
I n d o n e si a       

I n d o n e si a G o v e r n m e n t I n t e r n ati o n al B o n d 5. 1 2 5 % 
1 5 / 0 1 / 2 0 4 5 E M T N 2 6 0, 0 0 0 U S D 2 5 7, 6 4 2 3 3 4, 8 3 6 0. 2 0

P e r u s a h a a n P e r s e r o a n P e r s e r o P T P e r u s a h a a n Li s t ri k 
N e g a r a 3. 3 7 5 % 0 5 / 0 2 / 2 0 3 0 E M T N 2 4 0, 0 0 0 U S D 2 3 0, 7 2 5 2 5 4, 4 0 0 0. 1 6

 4 8 8, 3 6 7  5 8 9, 2 3 6 0. 3 6
I r el a n d       

Gl e n c o r e C a pit al Fi n a n c e D A C 1. 1 2 5 % 1 0 / 0 3 / 2 0 2 8 
E M T N 5 7 0, 0 0 0 E U R 6 7 1, 8 9 1 7 1 3, 2 2 9 0. 4 3

 6 7 1, 8 9 1  7 1 3, 2 2 9 0. 4 3
I s r a el       

I s r a el G o v e r n m e nt I nt e r n ati o n al B o n d 2. 7 5 0 % 
0 3 / 0 7 / 2 0 3 0 6 7 0, 0 0 0 U S D 7 4 0, 9 6 0 7 3 8, 7 0 2 0. 4 5

 7 4 0, 9 6 0  7 3 8, 7 0 2 0. 4 5
I t al y       

I nf r a st r u tt u r e Wi r el e s s I t ali a n e S p A 1. 6 2 5 % 
2 1 / 1 0 / 2 0 2 8 2 6 5, 0 0 0 E U R 3 1 0, 4 7 3 3 3 2, 7 7 9 0. 2 0

I nt e s a S a n p a ol o S p A 0. 7 5 0 % 0 4 / 1 2 / 2 0 2 4 E M T N 2 3 0, 0 0 0 E U R 2 3 8, 4 7 5 2 8 8, 4 2 1 0. 1 7

I nt e s a S a n p a ol o S p A 1. 0 0 0 % 1 9 / 1 1 / 2 0 2 6 E M T N 3 4 5, 0 0 0 E U R 3 7 8, 9 7 3 4 3 7, 9 7 9 0. 2 7

 9 2 7, 9 2 1  1, 0 5 9, 1 7 9 0. 6 4
J e r s e y       

H a s ti n g s G r o u p Fi n a n c e P L C 3. 0 0 0 % 2 4 / 0 5 / 2 0 2 5 3 1 5, 0 0 0 G B P 4 5 1, 4 9 7 4 6 4, 9 8 5 0. 2 8

H e a t h r o w F u n di n g Lt d 1. 8 7 5 % 1 4 / 0 3 / 2 0 3 4 E M T N 4 8 0, 0 0 0 E U R 5 3 2, 8 7 0 6 3 8, 3 8 2 0. 3 9

H e a t h r o w F u n di n g Lt d 2. 7 5 0 % 1 3 / 1 0 / 2 0 2 9 E M T N 1 0 0, 0 0 0 G B P 1 2 8, 6 7 7 1 4 6, 4 6 9 0. 0 9

 1, 1 1 3, 0 4 4 1, 2 4 9, 8 3 6 0. 7 6
       

 

( 2 )   S e e N o t e 1 6.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Gl o b al C r e di t F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
L u x e m b o u r g       

B e c t o n Di c ki n s o n E u r o Fi n a n c e S a rl 1. 2 0 8 % 
0 4 / 0 6 / 2 0 2 6 4 0 5, 0 0 0 E U R 4 6 2, 0 6 2 5 1 7, 6 6 9 0. 3 1

H ei d el b e r g C e m e n t Fi n a n c e L u x e m b o u r g S A 0. 5 0 0 % 
0 9 / 0 8 / 2 0 2 2 E M T N 1 7 0, 0 0 0 E U R 1 9 7, 8 8 2 2 0 9, 5 0 7 0. 1 3

P r ol o gi s I n t e r n ati o n al F u n di n g I I S A 1. 6 2 5 % 
1 7 / 0 6 / 2 0 3 2 E M T N 1 2 5, 0 0 0 E U R 1 3 9, 7 5 3 1 7 2, 7 4 3 0. 1 1

S E L P Fi n a n c e S a rl 1. 5 0 0 % 2 0 / 1 1 / 2 0 2 5 1, 0 5 5, 0 0 0 E U R 1, 2 2 9, 5 2 9 1, 3 6 7, 8 7 5 0. 8 3

 2, 0 2 9, 2 2 6 2, 2 6 7, 7 9 4 1. 3 8
M e xi c o       

A m e ri c a M o vil S A B d e C V 2. 8 7 5 % 0 7 / 0 5 / 2 0 3 0 8 3 5, 0 0 0 U S D 8 3 3, 8 5 4 9 0 5, 3 3 2 0. 5 5

A m e ri c a M o vil S A B d e C V 3. 6 2 5 % 2 2 / 0 4 / 2 0 2 9 6 4 0, 0 0 0 U S D 6 6 0, 6 3 2 7 2 3, 2 4 5 0. 4 4

C o c a - C ol a F e m s a S A B d e C V 2. 7 5 0 % 2 2 / 0 1 / 2 0 3 0 6 2 0, 0 0 0 U S D 6 1 4, 2 2 8 6 6 6, 8 3 5 0. 4 0

F o m e n t o E c o n o mi c o M e xi c a n o S A B d e C V 3. 5 0 0 % 
1 6 / 0 1 / 2 0 5 0 5 7 6, 0 0 0 U S D 5 7 1, 9 2 1 6 4 0, 9 7 0 0. 3 9

M e xi c o G o v e r n m e n t I n t e r n a ti o n al B o n d 4. 5 0 0 % 
2 2 / 0 4 / 2 0 2 9 5 6 0, 0 0 0 U S D 5 9 2, 1 5 6 6 5 7, 4 4 0 0. 4 0

O r bi a A d v a n c e C o r p S A B d e C V 5. 8 7 5 % 1 7 / 0 9 / 2 0 4 4  4 0 5, 0 0 0 U S D 4 2 2, 7 0 0 5 0 3, 7 2 3 0. 3 1

Si g m a Ali m e n t o s S A d e C V 4. 1 2 5 % 0 2 / 0 5 / 2 0 2 6 1, 5 0 5, 0 0 0 U S D 1, 5 2 3, 9 3 5 1, 6 5 9, 4 7 3 1. 0 1

 5, 2 1 9, 4 2 6 5, 7 5 7, 0 1 8 3. 5 0
N e t h e rl a n d s       

C o o p e r a ti e v e R a b o b a n k U A 1. 2 5 0 % 1 4 / 0 1 / 2 0 2 5 
E M T N 3 0 0, 0 0 0 G B P 3 9 2, 9 1 2 4 2 3, 4 9 6 0. 2 6

C o o p e r a ti e v e R a b o b a n k U A 4. 6 2 5 % 2 3 / 0 5 / 2 0 2 9 
E M T N 1 0 0, 0 0 0 G B P 1 6 7, 7 0 5 1 6 9, 1 8 3 0. 1 0

C R H F u n di n g B V 1. 6 2 5 % 0 5 / 0 5 / 2 0 3 0 1 3 5, 0 0 0 E U R 1 4 5, 5 8 7 1 8 5, 1 4 3 0. 1 1

E D P Fi n a n c e B V 0. 3 7 5 % 1 6 / 0 9 / 2 0 2 6 E M T N 1 0 0, 0 0 0 E U R 1 1 0, 0 8 3 1 2 4, 1 9 4 0. 0 8

E n el Fi n a n c e I nt e r n a ti o n al N V 1. 0 0 0 % 2 0 / 1 0 / 2 0 2 7 
E M T N 1 1 5, 0 0 0 G B P 1 4 8, 9 7 2 1 5 9, 1 7 8 0. 1 0

I N G G r o e p N V 3. 9 5 0 % 2 9 / 0 3 / 2 0 2 7 2 0 0, 0 0 0 U S D 1 9 9, 8 3 4 2 3 1, 3 5 6 0. 1 4

L e a s e Pl a n C o r p N V 0. 7 5 0 % 0 3 / 1 0 / 2 0 2 2 E M T N 4 7 0, 0 0 0 E U R 5 2 6, 9 4 1 5 8 2, 6 4 2 0. 3 5

M a d ril e n a R e d d e G a s Fi n a n c e B V 2. 2 5 0 % 
1 1 / 0 4 / 2 0 2 9 E M T N 2 2 0, 0 0 0 E U R 2 6 4, 4 2 3 2 9 1, 4 6 9 0. 1 8

M D G H - G M T N B V 3. 7 0 0 % 0 7 / 1 1 / 2 0 4 9 E M T N 3 0 5, 0 0 0 U S D 3 0 5, 0 0 0 3 4 8, 9 2 0 0. 2 1

M D G H - G M T N B V 3. 9 5 0 % 2 1 / 0 5 / 2 0 5 0 E M T N 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 4 0, 3 1 6 0. 1 5

P r o s u s N V 2. 0 3 1 % 0 3 / 0 8 / 2 0 3 2 E M T N 6 0 0, 0 0 0 E U R 7 0 3, 7 1 0 7 6 3, 9 0 8 0. 4 7

P r o s u s N V 4. 0 2 7 % 0 3 / 0 8 / 2 0 5 0 1 4 4 A ( 2 ) 2 8 5, 0 0 0 U S D 2 8 5, 0 0 0 2 9 8, 6 2 6 0. 1 8

P r o s u s N V 4. 8 5 0 % 0 6 / 0 7 / 2 0 2 7 1 4 4 A ( 2 ) 4 1 5, 0 0 0 U S D 4 2 9, 0 8 3 4 7 7, 1 5 4 0. 2 9

R e d e xi s G a s Fi n a n c e B V 1. 8 7 5 % 2 8 / 0 5 / 2 0 2 5 E M T N  5 0 0, 0 0 0 E U R 5 7 9, 7 5 7 6 5 0, 8 8 5 0. 4 0

S y n g e nt a Fi n a n c e N V 3. 3 7 5 % 1 6 / 0 4 / 2 0 2 6 E M T N 2 0 0, 0 0 0 E U R 2 1 9, 5 1 5 2 6 4, 2 1 0 0. 1 6

U pj o h n Fi n a n c e B V 1. 9 0 8 % 2 3 / 0 6 / 2 0 3 2 4 0 0, 0 0 0 E U R 4 5 9, 8 8 6 5 4 1, 2 8 1 0. 3 3

V ol k s w a g e n I n t e r n ati o n al Fi n a n c e N V 4. 1 2 5 % 
1 7 / 1 1 / 2 0 3 1 1 0 0, 0 0 0 G B P 1 4 4, 1 7 5 1 7 1, 0 1 1 0. 1 0

 5, 2 8 2, 5 8 3 5, 9 2 2, 9 7 2 3. 6 1
P a n a m a       

P a n a m a G o v e r n m e n t I nt e r n a ti o n al B o n d 3. 1 6 0 % 
2 3 / 0 1 / 2 0 3 0 6 8 0, 0 0 0 U S D 7 4 7, 5 6 6 7 5 3, 1 0 7 0. 4 6

 7 4 7, 5 6 6  7 5 3, 1 0 7 0. 4 6
P hili p pi n e s       

P hili p pi n e G o v e r n m e n t I nt e r n a ti o n al B o n d 2. 4 5 7 % 
0 5 / 0 5 / 2 0 3 0 6 8 0, 0 0 0 U S D 7 3 6, 7 0 8 7 3 3, 2 9 9 0. 4 5

 7 3 6, 7 0 8  7 3 3, 2 9 9 0. 4 5

 

( 2 )   S e e N o t e 1 6.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Gl o b al C r e di t F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
P ol a n d       

R e p u bli c of P ol a n d G o v e r n m e n t I nt e r n a ti o n al B o n d 
1. 0 0 0 % 0 7 / 0 3 / 2 0 2 9 E M T N 5 7 5, 0 0 0 E U R 7 4 3, 9 0 3 7 6 7, 5 9 9 0. 4 7

 7 4 3, 9 0 3  7 6 7, 5 9 9 0. 4 7
P o r t u g al       

E D P - E n e r gi a s d e P o r t u g al S A 1. 6 2 5 % 1 5 / 0 4 / 2 0 2 7 
E M T N 5 0 0, 0 0 0 E U R 5 4 1, 1 1 7 6 6 6, 1 2 8 0. 4 1

 5 4 1, 1 1 7  6 6 6, 1 2 8 0. 4 1
Q a t a r       

Q a t a r G o v e r n m e n t I nt e r n a ti o n al B o n d 4. 8 1 7 % 
1 4 / 0 3 / 2 0 4 9 2 0 0, 0 0 0 U S D 2 2 8, 7 8 7 2 7 2, 8 7 6 0. 1 7

 2 2 8, 7 8 7  2 7 2, 8 7 6 0. 1 7
R o m a ni a       

U ni C r e di t L e a si n g C o r p. I F N S A 0. 5 0 2 % 1 8 / 1 0 / 2 0 2 2  2 0 0, 0 0 0 E U R 2 2 0, 7 5 0 2 4 5, 6 4 5 0. 1 5

 2 2 0, 7 5 0  2 4 5, 6 4 5 0. 1 5
Si n g a p o r e       

B O C A vi a ti o n Lt d 2. 6 2 5 % 1 7 / 0 1 / 2 0 2 5 E M T N 6 2 0, 0 0 0 U S D 6 1 9, 4 6 3 6 3 7, 4 7 6 0. 3 9

 6 1 9, 4 6 3  6 3 7, 4 7 6 0. 3 9
S o u t h K o r e a       

K o r e a G a s C o r p 2. 8 7 5 % 1 6 / 0 7 / 2 0 2 9 3 7 0, 0 0 0 U S D 3 6 7, 2 0 7 4 0 7, 3 8 8 0. 2 5

 3 6 7, 2 0 7  4 0 7, 3 8 8 0. 2 5
S p ai n       

B a n c o Bil b a o Vi z c a y a A r g e n t a ri a S A 1. 1 2 5 % 
1 8 / 0 9 / 2 0 2 5 6 0 0, 0 0 0 U S D 5 9 6, 1 2 0 6 0 4, 3 3 5 0. 3 7

B a n c o S a nt a n d e r S A 2. 7 4 9 % 0 3 / 1 2 / 2 0 3 0 6 0 0, 0 0 0 U S D 6 0 0, 0 0 0 6 1 8, 4 3 6 0. 3 7

B a n c o S a nt a n d e r S A 5. 1 7 9 % 1 9 / 1 1 / 2 0 2 5 8 0 0, 0 0 0 U S D 8 4 4, 5 9 7 9 3 6, 8 9 7 0. 5 7

C ell n e x T el e c o m S A 1. 7 5 0 % 2 3 / 1 0 / 2 0 3 0 E M T N 6 0 0, 0 0 0 E U R 7 0 0, 5 5 5 7 4 1, 5 4 9 0. 4 5

T el ef o ni c a E mi si o n e s S A 4. 1 0 3 % 0 8 / 0 3 / 2 0 2 7 1, 8 0 0, 0 0 0 U S D 2, 0 5 2, 8 1 0 2, 0 8 3, 7 4 8 1. 2 7

 4, 7 9 4, 0 8 2 4, 9 8 4, 9 6 5 3. 0 3
S u p r a n a ti o n al O r g a ni s a ti o n s       

I nt e r n a ti o n al B a n k f o r R e c o n st r u c ti o n & 
D e v el o p m e n t 2. 2 0 0 % 2 7 / 0 2 / 2 0 2 4 2 1 0, 0 0 0 A U D 1 4 7, 8 6 7 1 7 1, 5 2 7 0. 1 0

 1 4 7, 8 6 7  1 7 1, 5 2 7 0. 1 0
U ni t e d A r a b E mi r a t e s       

A b u D h a bi G o v e r n m e n t I n t e r n a ti o n al B o n d 1. 7 0 0 % 
0 2 / 0 3 / 2 0 3 1 E M T N 2 9 5, 0 0 0 U S D 2 9 4, 1 2 6 2 9 5, 1 9 9 0. 1 8

A b u D h a bi G o v e r n m e n t I n t e r n a ti o n al B o n d 2. 5 0 0 % 
3 0 / 0 9 / 2 0 2 9 6 8 5, 0 0 0 U S D 7 3 5, 5 6 6 7 3 9, 1 7 0 0. 4 5

D P W o rl d P L C 5. 6 2 5 % 2 5 / 0 9 / 2 0 4 8 E M T N 4 0 0, 0 0 0 U S D 4 0 3, 4 2 4 5 0 9, 2 8 0 0. 3 1

 1, 4 3 3, 1 1 6 1, 5 4 3, 6 4 9 0. 9 4
U ni t e d S t a t e s       

Ai r L e a s e C o r p 3. 0 0 0 % 0 1 / 0 2 / 2 0 3 0 1 0 0, 0 0 0 U S D 9 2, 1 7 5  1 0 2, 6 6 0 0. 0 6

Ai r L e a s e C o r p 3. 1 2 5 % 0 1 / 1 2 / 2 0 3 0 3 6 0, 0 0 0 U S D 3 5 2, 5 4 0 3 7 4, 7 5 3 0. 2 3

Ai r P r o d u c t s & C h e mi c al s I n c 0. 8 0 0 % 0 5 / 0 5 / 2 0 3 2 
E M T N 1 0 0, 0 0 0 E U R 1 0 7, 7 5 2 1 2 9, 9 8 5 0. 0 8

All y Fi n a n ci al I n c 3. 8 7 5 % 2 1 / 0 5 / 2 0 2 4 5 5, 0 0 0 U S D 5 0, 0 0 3 6 0, 2 6 6 0. 0 4

All y Fi n a n ci al I n c 4. 6 2 5 % 3 0 / 0 3 / 2 0 2 5 3 9 0, 0 0 0 U S D 4 2 8, 7 3 3 4 4 4, 5 2 8 0. 2 7

All y Fi n a n ci al I n c 5. 8 0 0 % 0 1 / 0 5 / 2 0 2 5 1, 1 6 5, 0 0 0 U S D 1, 3 3 3, 6 1 3 1, 3 8 3, 3 8 0 0. 8 4

Al t ri a G r o u p I n c 3. 1 2 5 % 1 5 / 0 6 / 2 0 3 1 3 6 0, 0 0 0 E U R 4 3 3, 6 9 6 5 2 4, 2 2 0 0. 3 2

A m e ri c a n I n t e r n ati o n al G r o u p I n c 1. 8 7 5 % 
2 1 / 0 6 / 2 0 2 7 1 3 0, 0 0 0 E U R 1 4 5, 3 7 4 1 7 4, 9 6 4 0. 1 1

A m e ri c a n I n t e r n ati o n al G r o u p I n c 3. 4 0 0 % 
3 0 / 0 6 / 2 0 3 0 4 9 0, 0 0 0 U S D 5 5 4, 9 3 5 5 6 1, 4 6 7 0. 3 4

A m e ri c a n I n t e r n ati o n al G r o u p I n c 3. 8 7 5 % 
1 5 / 0 1 / 2 0 3 5 7 5, 0 0 0 U S D 7 4, 5 6 5 8 9, 9 9 1 0. 0 6

1 7 1



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Gl o b al C r e di t F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

A m e ri c a n I n t e r n ati o n al G r o u p I n c 4. 7 0 0 % 
1 0 / 0 7 / 2 0 3 5 2 5, 0 0 0 U S D 2 6, 1 0 1 3 2, 2 7 0 0. 0 2

A m e ri c a n T o w e r C o r p 1. 0 0 0 % 1 5 / 0 1 / 2 0 3 2 5 5 5, 0 0 0 E U R 6 5 4, 4 3 1 6 9 1, 0 5 6 0. 4 2

A m e ri c a n T o w e r C o r p 1. 9 5 0 % 2 2 / 0 5 / 2 0 2 6 4 2 0, 0 0 0 E U R 4 9 5, 3 1 2 5 5 9, 7 4 0 0. 3 4

A m e ri c a n T o w e r C o r p 2. 7 5 0 % 1 5 / 0 1 / 2 0 2 7 6 2 5, 0 0 0 U S D 6 2 4, 1 6 1 6 7 8, 0 7 5 0. 4 1

A m e ri c a n T o w e r C o r p 2. 9 0 0 % 1 5 / 0 1 / 2 0 3 0 1 2 5, 0 0 0 U S D 1 2 4, 5 0 4 1 3 6, 2 5 3 0. 0 8

A n h e u s e r - B u s c h I n B e v W o rl d wi d e I n c 4. 0 0 0 % 
1 3 / 0 4 / 2 0 2 8 5 7 5, 0 0 0 U S D 6 3 6, 6 1 2 6 7 7, 9 0 2 0. 4 1

A n h e u s e r - B u s c h I n B e v W o rl d wi d e I n c 4. 1 5 0 % 
2 3 / 0 1 / 2 0 2 5 7 0 5, 0 0 0 U S D 8 0 1, 7 5 7 8 0 2, 7 7 6 0. 4 9

A n h e u s e r - B u s c h I n B e v W o rl d wi d e I n c 4. 7 5 0 % 
1 5 / 0 4 / 2 0 5 8 6 9 0, 0 0 0 U S D 7 8 7, 8 4 4 9 0 2, 9 4 2 0. 5 5

A T & T I n c 3. 6 5 0 % 0 1 / 0 6 / 2 0 5 1 3 3 5, 0 0 0 U S D 3 4 1, 5 5 3 3 5 0, 7 7 6 0. 2 1

B a n k of A m e ri c a C o r p 4. 1 8 3 % 2 5 / 1 1 / 2 0 2 7 2 6 5, 0 0 0 U S D 2 6 9, 5 1 8 3 0 7, 4 2 3 0. 1 9

B a n k of A m e ri c a C o r p 4. 4 5 0 % 0 3 / 0 3 / 2 0 2 6 6 5 5, 0 0 0 U S D 6 7 4, 6 1 5 7 6 3, 4 3 5 0. 4 6

B A T C a pit al C o r p 3. 5 5 7 % 1 5 / 0 8 / 2 0 2 7 3 1 5, 0 0 0 U S D 3 0 4, 6 3 3 3 5 0, 7 4 6 0. 2 1

B o ei n g C o / T h e 3. 2 5 0 % 0 1 / 0 2 / 2 0 2 8 1, 7 2 0, 0 0 0 U S D 1, 7 5 8, 6 2 2 1, 8 4 5, 3 0 2 1. 1 2

B o ei n g C o / T h e 3. 6 2 5 % 0 1 / 0 2 / 2 0 3 1 3 0 5, 0 0 0 U S D 3 3 1, 9 9 5 3 3 3, 7 8 6 0. 2 0

B o s t o n S ci e n tifi c C o r p 2. 6 5 0 % 0 1 / 0 6 / 2 0 3 0 8 6 0, 0 0 0 U S D 9 1 7, 8 3 1 9 2 1, 1 4 8 0. 5 6

C e n t e n e C o r p 3. 0 0 0 % 1 5 / 1 0 / 2 0 3 0 5 3 0, 0 0 0 U S D 5 3 0, 0 0 0 5 6 1, 7 4 7 0. 3 4

C h u b b I N A H ol di n g s I n c 0. 8 7 5 % 1 5 / 1 2 / 2 0 2 9 3 9 0, 0 0 0 E U R 4 3 5, 2 8 3 5 0 4, 6 2 4 0. 3 1

C h u b b I N A H ol di n g s I n c 1. 5 5 0 % 1 5 / 0 3 / 2 0 2 8 1 0 0, 0 0 0 E U R 1 2 1, 5 5 4 1 3 4, 4 5 1 0. 0 8

C h u b b I N A H ol di n g s I n c 2. 5 0 0 % 1 5 / 0 3 / 2 0 3 8 1 0 0, 0 0 0 E U R 1 2 1, 7 8 4 1 6 0, 4 8 0 0. 1 0

Citi g r o u p I n c 4. 0 9 0 % 0 9 / 0 6 / 2 0 2 5 2 7 5, 0 0 0 C A D 2 1 9, 2 1 4 2 3 9, 3 3 6 0. 1 5

Citi g r o u p I n c 4. 4 0 0 % 1 0 / 0 6 / 2 0 2 5 2 7 0, 0 0 0 U S D 2 7 5, 1 9 8 3 0 8, 6 9 3 0. 1 9

C N H I n d u s t ri al C a pi t al L L C 4. 2 0 0 % 1 5 / 0 1 / 2 0 2 4 3 7 0, 0 0 0 U S D 3 6 9, 3 8 1 4 0 5, 8 6 3 0. 2 5

C o n s oli d a t e d E di s o n C o of N e w Y o r k, I n c. 3. 0 0 0 % 
0 1 / 1 2 / 2 0 6 0 4 7 5, 0 0 0 U S D 4 7 2, 1 5 0 4 8 4, 0 8 5 0. 2 9

C o n s oli d a t e d E di s o n C o of N e w Y o r k, I n c. 3. 9 5 0 % 
0 1 / 0 4 / 2 0 5 0 1 9 0, 0 0 0 U S D 2 2 8, 7 4 7 2 3 1, 4 9 1 0. 1 4

C o n st ell a ti o n B r a n d s I n c 2. 8 7 5 % 0 1 / 0 5 / 2 0 3 0 2 3 0, 0 0 0 U S D 2 4 6, 7 8 2 2 5 2, 0 2 9 0. 1 5

C o n st ell a ti o n B r a n d s I n c 3. 1 5 0 % 0 1 / 0 8 / 2 0 2 9 1, 5 2 5, 0 0 0 U S D 1, 5 9 7, 1 9 4 1, 6 9 8, 3 1 7 1. 0 3

C o n st ell a ti o n B r a n d s I n c 3. 7 5 0 % 0 1 / 0 5 / 2 0 5 0 4 5, 0 0 0 U S D 4 4, 6 8 6 5 2, 9 8 5 0. 0 3

C r o w n C a s tl e I nt e r n a ti o n al C o r p 4. 0 0 0 % 
0 1 / 0 3 / 2 0 2 7 3 1 5, 0 0 0 U S D 3 2 4, 4 0 5 3 6 1, 7 6 3 0. 2 2

C r o w n C a s tl e I nt e r n a ti o n al C o r p 4. 4 5 0 % 
1 5 / 0 2 / 2 0 2 6 2 5 5, 0 0 0 U S D 2 6 4, 6 0 6 2 9 5, 0 6 6 0. 1 8

C V S H e al t h C o r p 1. 7 5 0 % 2 1 / 0 8 / 2 0 3 0 7 4 0, 0 0 0 U S D 7 3 1, 6 8 9 7 4 4, 3 0 9 0. 4 5

C V S H e al t h C o r p 3. 2 5 0 % 1 5 / 0 8 / 2 0 2 9 5 5 0, 0 0 0 U S D 5 7 1, 9 8 7 6 1 9, 4 2 9 0. 3 8

C V S H e al t h C o r p 3. 7 5 0 % 0 1 / 0 4 / 2 0 3 0 1 9 0, 0 0 0 U S D 2 2 0, 1 7 5 2 2 1, 1 1 7 0. 1 3

D o mi ni o n E n e r g y I n c 3. 3 7 5 % 0 1 / 0 4 / 2 0 3 0 2 0 0, 0 0 0 U S D 1 9 8, 1 4 0 2 2 7, 8 1 9 0. 1 4

D u k e R e al t y L P 2. 8 7 5 % 1 5 / 1 1 / 2 0 2 9 1 1 0, 0 0 0 U S D 1 0 9, 9 8 4 1 2 1, 6 1 5 0. 0 7

E n e r g y T r a n sf e r O p e r a ti n g L P 5. 1 5 0 % 0 1 / 0 2 / 2 0 4 3 1 6 0, 0 0 0 U S D 1 6 5, 0 8 4 1 6 9, 6 3 2 0. 1 0

E n e r g y T r a n sf e r O p e r a ti n g L P 6. 1 2 5 % 1 5 / 1 2 / 2 0 4 5 1 0 0, 0 0 0 U S D 1 0 4, 9 2 2 1 1 8, 1 3 0 0. 0 7

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 2. 8 0 0 % 
3 1 / 0 1 / 2 0 3 0 9 0, 0 0 0 U S D 8 0, 9 5 8 9 7, 5 4 4 0. 0 6

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 3. 1 2 5 % 
3 1 / 0 7 / 2 0 2 9 2 0, 0 0 0 U S D 1 7, 2 4 4 2 2, 2 1 5 0. 0 1

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 3. 7 0 0 % 
3 1 / 0 1 / 2 0 5 1 1 0, 0 0 0 U S D 7, 2 4 6 1 1, 0 0 8 0. 0 1

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 3. 9 5 0 % 
3 1 / 0 1 / 2 0 6 0 1 5 0, 0 0 0 U S D 1 4 9, 0 6 5 1 6 6, 0 4 4 0. 1 0

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 4. 1 5 0 % 
1 6 / 1 0 / 2 0 2 8 2 5, 0 0 0 U S D 2 5, 2 7 4 2 9, 7 4 2 0. 0 2

1 7 2



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Gl o b al C r e di t F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 4. 8 0 0 % 
0 1 / 0 2 / 2 0 4 9 8 5, 0 0 0 U S D 9 8, 4 4 1  1 0 7, 2 8 4 0. 0 7

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 5. 1 0 0 % 
1 5 / 0 2 / 2 0 4 5 9 0, 0 0 0 U S D 1 0 6, 0 5 3 1 1 6, 9 4 4 0. 0 7

Fi d elit y N a ti o n al Fi n a n ci al I n c 2. 4 5 0 % 1 5 / 0 3 / 2 0 3 1 6 7 5, 0 0 0 U S D 6 7 2, 6 5 2 6 8 6, 5 5 6 0. 4 2

G A T X C o r p 4. 0 0 0 % 3 0 / 0 6 / 2 0 3 0  1 0 5, 0 0 0 U S D 1 0 4, 7 9 0 1 2 4, 0 8 9 0. 0 8

G e n e r al El e c t ri c C o 4. 1 2 5 % 0 9 / 1 0 / 2 0 4 2 1 0, 0 0 0 U S D 8, 3 3 8 1 1, 7 2 3 0. 0 1

G e n e r al El e c t ri c C o 4. 3 5 0 % 0 1 / 0 5 / 2 0 5 0 4 6 5, 0 0 0 U S D 4 6 3, 5 9 9 5 6 5, 5 0 9 0. 3 4

G e n e r al El e c t ri c C o 4. 8 7 5 % 1 8 / 0 9 / 2 0 3 7 E M T N 2 4 0, 0 0 0 G B P 3 7 9, 0 8 7 3 9 2, 0 9 4 0. 2 4

G e n e r al M ot o r s Fi n a n ci al C o I n c 3. 9 5 0 % 
1 3 / 0 4 / 2 0 2 4 5 9 5, 0 0 0 U S D 6 2 9, 5 1 4 6 4 8, 0 8 1 0. 3 9

G e n e r al M ot o r s Fi n a n ci al C o I n c 4. 0 0 0 % 
1 5 / 0 1 / 2 0 2 5 1, 1 1 0, 0 0 0 U S D 1, 1 6 3, 4 3 3 1, 2 2 1, 7 8 0 0. 7 4

G e n e r al M ot o r s Fi n a n ci al C o I n c 4. 3 0 0 % 
1 3 / 0 7 / 2 0 2 5 2 3 0, 0 0 0 U S D 2 3 4, 3 5 8 2 5 7, 8 6 0 0. 1 6

H C A I n c 4. 1 2 5 % 1 5 / 0 6 / 2 0 2 9 1, 5 0 5, 0 0 0 U S D 1, 7 3 4, 3 8 0 1, 7 4 5, 9 2 3 1. 0 6

H e alt h p e a k P r o p e r ti e s I n c 2. 8 7 5 % 1 5 / 0 1 / 2 0 3 1 2 8 5, 0 0 0 U S D 2 8 2, 6 3 1 3 0 7, 1 8 1 0. 1 9

H o m e D e p o t I n c / T h e 5. 8 7 5 % 1 6 / 1 2 / 2 0 3 6 1 5, 0 0 0 U S D 1 8, 8 0 7 2 2, 7 4 2 0. 0 1

J a bil I n c 3. 0 0 0 % 1 5 / 0 1 / 2 0 3 1 2 9 0, 0 0 0 U S D 2 8 8, 0 0 1 3 0 7, 4 9 1 0. 1 9

Ki n d e r M o r g a n E n e r g y P a r t n e r s L P 5. 0 0 0 % 
0 1 / 0 3 / 2 0 4 3 1 6 5, 0 0 0 U S D 1 5 6, 4 9 3 1 9 3, 8 3 9 0. 1 2

Ki n d e r M o r g a n I n c 5. 0 5 0 % 1 5 / 0 2 / 2 0 4 6 5, 0 0 0 U S D 4, 7 5 5 6, 0 9 0 0. 0 0

Ki n d e r M o r g a n I n c 5. 5 5 0 % 0 1 / 0 6 / 2 0 4 5 2 8 5, 0 0 0 U S D 3 2 5, 8 6 7 3 6 6, 2 6 2 0. 2 2

L e n n a r C o r p 4. 7 5 0 % 3 0 / 0 5 / 2 0 2 5 1 0, 0 0 0 U S D 1 0, 9 9 4 1 1, 4 2 5 0. 0 1

L o w e' s C o s I n c 1. 7 0 0 % 1 5 / 1 0 / 2 0 3 0 5 4 0, 0 0 0 U S D 5 3 7, 9 7 2 5 4 7, 1 1 6 0. 3 3

L Y B I nt e r n a ti o n al Fi n a n c e I I I L L C 3. 6 2 5 % 
0 1 / 0 4 / 2 0 5 1 2 8 5, 0 0 0 U S D 2 8 4, 1 7 1 3 1 1, 4 2 8 0. 1 9

M c D o n al d' s C o r p 3. 6 2 5 % 0 1 / 0 9 / 2 0 4 9 5 4 0, 0 0 0 U S D 5 2 1, 8 5 8 6 3 3, 7 0 0 0. 3 9

P r ol o gi s E u r o Fi n a n c e L L C 0. 2 5 0 % 1 0 / 0 9 / 2 0 2 7 2 0 5, 0 0 0 E U R 2 2 7, 2 2 5 2 5 4, 3 2 0 0. 1 6

P r ol o gi s E u r o Fi n a n c e L L C 0. 3 7 5 % 0 6 / 0 2 / 2 0 2 8 3 5 0, 0 0 0 E U R 3 4 6, 0 1 7 4 3 6, 9 4 3 0. 2 7

P r ol o gi s E u r o Fi n a n c e L L C 1. 8 7 5 % 0 5 / 0 1 / 2 0 2 9 1 9 0, 0 0 0 E U R 2 3 0, 6 6 4 2 6 2, 4 9 3 0. 1 6

P r ol o gi s L P 3. 0 0 0 % 0 2 / 0 6 / 2 0 2 6 5 5 5, 0 0 0 E U R 7 1 3, 3 3 6 7 8 6, 6 2 5 0. 4 8

P ul t e G r o u p I n c 5. 0 0 0 % 1 5 / 0 1 / 2 0 2 7 3 4 5, 0 0 0 U S D 3 9 9, 3 2 1 4 0 7, 1 0 0 0. 2 5

Q u e s t Di a g n o s ti c s I n c 2. 8 0 0 % 3 0 / 0 6 / 2 0 3 1 1 7 0, 0 0 0 U S D 1 8 4, 3 3 0 1 8 6, 4 0 2 0. 1 1

Q u e s t Di a g n o s ti c s I n c 2. 9 5 0 % 3 0 / 0 6 / 2 0 3 0 6 0 5, 0 0 0 U S D 6 2 7, 9 1 8 6 6 6, 1 4 4 0. 4 1

R a y t h e o n T e c h n ol o gi e s C o r p 4. 1 2 5 % 1 6 / 1 1 / 2 0 2 8 1 4 5, 0 0 0 U S D 1 6 1, 7 2 0 1 7 2, 8 6 4 0. 1 1

R o p e r T e c h n ol o gi e s I n c 1. 7 5 0 % 1 5 / 0 2 / 2 0 3 1 1, 0 3 0, 0 0 0 U S D 1, 0 2 8, 3 9 4 1, 0 2 6, 0 3 6 0. 6 2

S a n t a n d e r H ol di n g s U S A I n c 3. 4 5 0 % 0 2 / 0 6 / 2 0 2 5 1 1 5, 0 0 0 U S D 1 1 4, 8 0 0 1 2 5, 5 9 2 0. 0 8

S u n o c o L o gi s ti c s P a r t n e r s O p e r ati o n s L P 5. 3 0 0 % 
0 1 / 0 4 / 2 0 4 4 7 0, 0 0 0 U S D 6 9, 1 0 1 7 5, 6 4 4 0. 0 5

T h e r m o Fi s h e r S ci e ntifi c I n c 1. 8 7 5 % 0 1 / 1 0 / 2 0 4 9 
E M T N 2 0 0, 0 0 0 E U R 2 0 7, 2 1 1 2 8 2, 5 6 7 0. 1 7

U. S. T r e a s u r y B o n d 1. 3 7 5 % 1 5 / 0 8 / 2 0 5 0 1 5 0, 0 0 0 U S D 1 4 1, 1 4 5 1 4 0, 4 8 4 0. 0 9

U. S. T r e a s u r y B o n d 1. 6 2 5 % 1 5 / 1 1 / 2 0 5 0 2, 6 2 5, 0 0 0 U S D 2, 6 0 2, 7 1 9 2, 6 1 5, 1 5 6 1. 5 9

U. S. T r e a s u r y B o n d 2. 8 7 5 % 1 5 / 0 5 / 2 0 4 3 3 7 5, 0 0 0 U S D 3 5 5, 8 6 6 4 7 4, 0 8 2 0. 2 9

U. S. T r e a s u r y N o t e 0. 1 2 5 % 3 0 / 1 1 / 2 0 2 2 2, 0 7 0, 0 0 0 U S D 2, 0 6 9, 0 4 9 2, 0 7 0, 2 4 3 1. 2 6

U. S. T r e a s u r y N o t e 0. 2 5 0 % 3 1 / 1 0 / 2 0 2 5 1, 6 3 5, 0 0 0 U S D 1, 6 2 4, 8 0 3 1, 6 2 7, 9 7 5 0. 9 9

V ul c a n M a t e ri al s C o 4. 5 0 0 % 1 5 / 0 6 / 2 0 4 7 2 2 0, 0 0 0 U S D 2 1 7, 1 7 6 2 7 2, 5 3 1 0. 1 7

Willi a m s C o s I n c / T h e 3. 7 5 0 % 1 5 / 0 6 / 2 0 2 7 6 5, 0 0 0 U S D 6 6, 8 4 3 7 4, 1 6 7 0. 0 5

 3 9, 3 6 9, 4 5 9 4 1, 9 8 1, 8 6 3 2 5. 5 6
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Gl o b al C r e di t F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
U r u g u a y       

U r u g u a y G o v e r n m e n t I nt e r n a ti o n al B o n d 4. 3 7 5 % 
2 3 / 0 1 / 2 0 3 1 6 1 5, 0 0 0 U S D 7 4 0, 9 7 5 7 5 4, 1 5 0 0. 4 6

 7 4 0, 9 7 5  7 5 4, 1 5 0 0. 4 6

T o t al - Fi x e d r a t e b o n d s 8 9, 5 7 5, 1 0 5 9 6, 4 2 4, 0 5 2 5 8. 7 0

       
V a ri a bl e r a t e b o n d s       
       

B el gi u m       

K B C G r o u p N V 0. 1 2 5 % 1 0 / 0 9 / 2 0 2 6 E M T N 6 0 0, 0 0 0 E U R 7 0 3, 0 5 3 7 3 5, 4 9 0 0. 4 5

 7 0 3, 0 5 3  7 3 5, 4 9 0 0. 4 5
C a y m a n I sl a n d s       

X L I T L t d 3. 2 5 0 % 2 9 / 0 6 / 2 0 4 7 3 2 0, 0 0 0 E U R 3 7 4, 4 0 8 4 4 2, 4 3 6 0. 2 7

 3 7 4, 4 0 8  4 4 2, 4 3 6 0. 2 7
Fi nl a n d       

S a m p o O yj 2. 5 0 0 % 0 3 / 0 9 / 2 0 5 2 E M T N 3 2 0, 0 0 0 E U R 3 7 5, 2 1 9 4 2 3, 9 3 7 0. 2 6

S a m p o O yj 3. 3 7 5 % 2 3 / 0 5 / 2 0 4 9 2 4 5, 0 0 0 E U R 3 0 3, 6 7 6 3 4 3, 7 6 1 0. 2 1

 6 7 8, 8 9 5  7 6 7, 6 9 8 0. 4 7
F r a n c e       

A X A S A 3. 2 5 0 % 2 8 / 0 5 / 2 0 4 9 E M T N 4 5 5, 0 0 0 E U R 5 6 9, 4 1 7 6 5 0, 0 1 8 0. 4 0

A X A S A 3. 3 7 5 % 0 6 / 0 7 / 2 0 4 7 E M T N 1 2 5, 0 0 0 E U R 1 4 3, 0 2 2 1 7 7, 0 3 8 0. 1 1

B N P P a ri b a s S A 1. 1 2 5 % 1 5 / 0 1 / 2 0 3 2 E M T N 6 0 0, 0 0 0 E U R 6 9 6, 4 9 6 7 4 4, 4 0 2 0. 4 5

 1, 4 0 8, 9 3 5 1, 5 7 1, 4 5 8 0. 9 6
G e r m a n y       

Alli a n z S E 1. 3 0 1 % 2 5 / 0 9 / 2 0 4 9 5 0 0, 0 0 0 E U R 5 8 0, 1 3 1 6 3 1, 1 0 2 0. 3 8

Alli a n z S E 2. 1 2 1 % 0 8 / 0 7 / 2 0 5 0 2 0 0, 0 0 0 E U R 2 5 2, 8 6 7 2 6 7, 5 1 6 0. 1 6

D e u t s c h e B a n k A G 1. 7 5 0 % 1 9 / 1 1 / 2 0 3 0 E M T N 3 0 0, 0 0 0 E U R 3 5 3, 5 0 7 3 8 5, 1 9 7 0. 2 4

 1, 1 8 6, 5 0 5 1, 2 8 3, 8 1 5 0. 7 8
G r e a t B ri t ai n       

A vi v a P L C 3. 3 7 5 % 0 4 / 1 2 / 2 0 4 5 E M T N 5 7 0, 0 0 0 E U R 6 8 3, 2 4 7 7 7 4, 0 5 2 0. 4 7

A vi v a P L C 4. 0 0 0 % 0 3 / 0 6 / 2 0 5 5 1 0 0, 0 0 0 G B P 1 3 7, 6 4 0 1 5 7, 8 3 8 0. 1 0

A vi v a P L C 5. 1 2 5 % 0 4 / 0 6 / 2 0 5 0 E M T N 1 0 0, 0 0 0 G B P 1 3 8, 0 2 8 1 6 6, 1 9 1 0. 1 0

B a r cl a y s P L C 1. 3 7 5 % 2 4 / 0 1 / 2 0 2 6 E M T N 9 7 0, 0 0 0 E U R 1, 1 6 0, 4 1 2 1, 2 4 2, 1 1 5 0. 7 6

B a r cl a y s P L C 2. 6 4 5 % 2 4 / 0 6 / 2 0 3 1 2 7 5, 0 0 0 U S D 2 7 5, 0 0 0 2 8 6, 7 9 4 0. 1 7

B a r cl a y s P L C 3. 5 6 4 % 2 3 / 0 9 / 2 0 3 5 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 1 6, 7 0 8 0. 1 3

C h a n n el Li n k E n t e r p ri s e s Fi n a n c e P L C 1. 7 6 1 % 
3 0 / 0 6 / 2 0 5 0 7 3 5, 0 0 0 E U R 8 3 2, 4 9 5 8 9 4, 8 9 4 0. 5 5

C h a n n el Li n k E n t e r p ri s e s Fi n a n c e P L C 2. 7 0 6 % 
3 0 / 0 6 / 2 0 5 0 2 5 5, 0 0 0 E U R 2 8 9, 1 5 1 3 1 8, 4 0 4 0. 1 9

H S B C B a n k P L C 5. 3 7 5 % 0 4 / 1 1 / 2 0 3 0 E M T N 2 5 6, 0 0 0 G B P 3 7 3, 0 7 0 4 2 1, 8 6 3 0. 2 6

H S B C H ol di n g s P L C 4. 2 9 2 % 1 2 / 0 9 / 2 0 2 6 4 4 5, 0 0 0 U S D 4 4 5, 0 0 0 5 0 7, 1 5 8 0. 3 1

Ll o y d s B a n ki n g G r o u p P L C 0. 5 0 0 % 1 2 / 1 1 / 2 0 2 5 
E M T N 6 7 5, 0 0 0 E U R 7 5 0, 2 2 3 8 3 5, 1 4 0 0. 5 1

Ll o y d s B a n ki n g G r o u p P L C 2. 7 0 7 % 0 3 / 1 2 / 2 0 3 5 2 7 5, 0 0 0 G B P 3 8 0, 0 0 4 3 9 3, 7 4 1 0. 2 4

Ll o y d s B a n ki n g G r o u p P L C 4. 5 0 0 % 1 8 / 0 3 / 2 0 3 0 
E M T N 2 0 0, 0 0 0 E U R 2 4 2, 6 6 0 2 7 9, 8 3 8 0. 1 7

N a ti o n wi d e B uil di n g S o ci et y 2. 0 0 0 % 2 5 / 0 7 / 2 0 2 9 
E M T N 2 8 0, 0 0 0 E U R 3 1 8, 5 9 1 3 5 7, 8 5 3 0. 2 2

N a t w e s t G r o u p P L C 3. 0 3 2 % 2 8 / 1 1 / 2 0 3 5 3 6 0, 0 0 0 U S D 3 6 0, 0 0 0 3 7 1, 8 6 9 0. 2 3

N a t w e s t G r o u p P L C 3. 6 2 2 % 1 4 / 0 8 / 2 0 3 0 1 2 5, 0 0 0 G B P 1 5 4, 5 2 5 1 8 3, 7 4 2 0. 1 1

N a t w e s t G r o u p P L C 4. 4 4 5 % 0 8 / 0 5 / 2 0 3 0 2 1 0, 0 0 0 U S D 2 1 0, 0 0 0 2 5 0, 1 8 2 0. 1 5

Sil v e r s t o n e M a s t e r I s s u e r P L C 0. 8 0 6 % 2 1 / 0 1 / 2 0 7 0 1 3 5, 3 0 0 G B P 1 7 7, 4 4 6 1 8 6, 6 3 1 0. 1 1
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Gl o b al C r e di t F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

S t a n d a r d C h a rt e r e d P L C 2. 5 0 0 % 0 9 / 0 9 / 2 0 3 0 1 0 5, 0 0 0 E U R 1 2 0, 5 7 2 1 3 7, 5 9 4 0. 0 8

 7, 2 4 8, 0 6 4 7, 9 8 2, 6 0 7 4. 8 6
I r el a n d       

A I B G r o u p P L C 2. 8 7 5 % 3 0 / 0 5 / 2 0 3 1 E M T N 8 2 5, 0 0 0 E U R 9 6 7, 1 6 5 1, 0 7 6, 1 1 0 0. 6 5

Cl o v e ri e P L C f o r Z u ri c h I n s u r a n c e C o L t d 5. 6 2 5 % 
2 4 / 0 6 / 2 0 4 6 E M T N 2 0 0, 0 0 0 U S D 2 3 3, 4 1 3 2 3 3, 7 0 0 0. 1 4

Will o w N o 2 I r el a n d P L C f o r Z u ri c h I n s u r a n c e C o Lt d 
4. 2 5 0 % 0 1 / 1 0 / 2 0 4 5 E M T N 3 1 0, 0 0 0 U S D 3 1 7, 7 7 2 3 3 7, 0 4 7 0. 2 1

 1, 5 1 8, 3 5 0 1, 6 4 6, 8 5 7 1. 0 0
I t al y       

A s si c u r a zi o ni G e n e r ali S p A 5. 5 0 0 % 2 7 / 1 0 / 2 0 4 7 
E M T N 2 0 0, 0 0 0 E U R 2 7 7, 7 1 3 3 0 1, 0 5 4 0. 1 8

 2 7 7, 7 1 3  3 0 1, 0 5 4 0. 1 8
N e t h e rl a n d s       

A B N A M R O B a n k N V 4. 4 0 0 % 2 7 / 0 3 / 2 0 2 8 2 0 0, 0 0 0 U S D 1 9 9, 9 8 2 2 1 3, 2 5 2 0. 1 3

 1 9 9, 9 8 2  2 1 3, 2 5 2 0. 1 3
S p ai n       

B a n c o Bil b a o Vi z c a y a A r g e n t a ri a S A 1. 0 0 0 % 
1 6 / 0 1 / 2 0 3 0 6 0 0, 0 0 0 E U R 6 2 3, 5 6 6 7 3 2, 9 7 8 0. 4 4

C ai x a B a n k S A 2. 2 5 0 % 1 7 / 0 4 / 2 0 3 0 E M T N 1 0 0, 0 0 0 E U R 1 2 0, 9 5 5 1 2 7, 9 5 8 0. 0 8

 7 4 4, 5 2 1  8 6 0, 9 3 6 0. 5 2
U ni t e d S t a t e s       

M o r g a n S t a nl e y 1. 7 9 4 % 1 3 / 0 2 / 2 0 3 2 1, 4 6 0, 0 0 0 U S D 1, 4 6 0, 0 0 0 1, 4 7 0, 4 3 9 0. 8 9

 1, 4 6 0, 0 0 0 1, 4 7 0, 4 3 9 0. 8 9

T o t al - V a ri a bl e r a t e b o n d s 1 5, 8 0 0, 4 2 6 1 7, 2 7 6, 0 4 2 1 0. 5 1

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g  1 0 5, 3 7 5, 5 3 1  1 1 3, 7 0 0, 0 9 4 6 9. 2 1

T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t    
       
Fi x e d r a t e b o n d s       
       

A u s t ri a       

S u z a n o A u s t ri a G m b H 7. 0 0 0 % 1 6 / 0 3 / 2 0 4 7 2 0 0, 0 0 0 U S D 2 4 8, 6 5 8 2 6 6, 7 5 2 0. 1 6

 2 4 8, 6 5 8  2 6 6, 7 5 2 0. 1 6
B e r m u d a I sl a n d s       

B a c a r di L t d 5. 3 0 0 % 1 5 / 0 5 / 2 0 4 8 1 4 4 A ( 2 ) 1 0 0, 0 0 0 U S D 9 8, 1 6 1  1 3 8, 1 3 6 0. 0 8

 9 8, 1 6 1 1 3 8, 1 3 6 0. 0 8
B ri ti s h Vi r gi n I sl a n d s       

Si n o p e c G r o u p O v e r s e a s D e v el o p m e nt 2 0 1 7 L t d 
3. 6 2 5 % 1 2 / 0 4 / 2 0 2 7 1 4 4 A ( 2 ) 7 3 0, 0 0 0 U S D 7 2 7, 0 3 2 8 0 0, 6 2 0 0. 4 9

 7 2 7, 0 3 2  8 0 0, 6 2 0 0. 4 9
C a n a d a       

Ali m e n t a ti o n C o u c h e - T a r d I n c 3. 5 5 0 % 2 6 / 0 7 / 2 0 2 7 
1 4 4 A ( 2 ) 6 2 5, 0 0 0 U S D 6 6 8, 6 8 8 7 0 3, 7 4 1 0. 4 3

 6 6 8, 6 8 8  7 0 3, 7 4 1 0. 4 3
F r a n c e       

B N P P a ri b a s S A 4. 3 7 5 % 1 2 / 0 5 / 2 0 2 6 1 4 4 A ( 2 ) 2 2 5, 0 0 0 U S D 2 2 9, 4 8 9 2 5 8, 2 5 9 0. 1 6

B N P P a ri b a s S A 4. 6 2 5 % 1 3 / 0 3 / 2 0 2 7 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 0 1 1 2 3 2, 8 8 8 0. 1 4

C r e di t A g ri c ol e S A 3. 2 5 0 % 1 4 / 0 1 / 2 0 3 0 1 4 4 A ( 2 ) 2 9 0, 0 0 0 U S D 2 7 8, 8 0 5 3 1 7, 6 6 6 0. 1 9

 7 0 8, 3 0 5  8 0 8, 8 1 3 0. 4 9
G r e a t B ri t ai n       

A n gl o A m e ri c a n C a pi t al P L C 5. 3 7 5 % 0 1 / 0 4 / 2 0 2 5 
1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 9, 8 4 6 2 3 3, 7 3 3 0. 1 4

 

( 2 )    S e e N o t e 1 6.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Gl o b al C r e di t F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

A n gl o A m e ri c a n C a pi t al P L C 5. 6 2 5 % 0 1 / 0 4 / 2 0 3 0 
1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 8, 9 5 3 2 5 4, 1 2 6 0. 1 6

B A E S y s t e m s P L C 3. 0 0 0 % 1 5 / 0 9 / 2 0 5 0 1 4 4 A ( 2 ) 2 9 0, 0 0 0 U S D 2 8 5, 7 9 9 3 0 2, 5 9 2 0. 1 8

F e r g u s o n Fi n a n c e P L C 3. 2 5 0 % 0 2 / 0 6 / 2 0 3 0 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 9, 1 5 7 2 2 3, 0 2 2 0. 1 4

V o d af o n e G r o u p P L C 4. 2 5 0 % 1 7 / 0 9 / 2 0 5 0 1 5 0, 0 0 0 U S D 1 7 9, 0 5 2 1 8 5, 7 8 4 0. 1 1

V o d af o n e G r o u p P L C 5. 2 5 0 % 3 0 / 0 5 / 2 0 4 8 3 8 0, 0 0 0 U S D 3 9 5, 2 7 6 5 2 9, 3 2 1 0. 3 2

 1, 4 5 8, 0 8 3 1, 7 2 8, 5 7 8 1. 0 5
I t al y       

I nt e s a S a n p a ol o S p A 5. 7 1 0 % 1 5 / 0 1 / 2 0 2 6 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 8 7, 7 8 4 2 2 8, 9 1 9 0. 1 4

 1 8 7, 7 8 4  2 2 8, 9 1 9 0. 1 4
M e xi c o       

G r u p o Bi m b o S A B d e C V 4. 0 0 0 % 0 6 / 0 9 / 2 0 4 9 4 0 0, 0 0 0 U S D 4 2 4, 0 8 8 4 5 2, 5 4 0 0. 2 8

 4 2 4, 0 8 8  4 5 2, 5 4 0 0. 2 8
M ul ti n a ti o n al       

B r o a d c o m C o r p. / B r o a d c o m C a y m a n Fi n a n c e L t d 
3. 8 7 5 % 1 5 / 0 1 / 2 0 2 7 6 2 5, 0 0 0 U S D 6 3 6, 5 0 3 7 0 1, 4 4 2 0. 4 3

D el t a Ai r Li n e s I n c / S k y Mil e s I P Lt d 4. 5 0 0 % 
2 0 / 1 0 / 2 0 2 5 1 4 4 A ( 2 ) 3 5 0, 0 0 0 U S D 3 5 0, 0 0 0 3 7 4, 1 0 1 0. 2 3

N X P B V / N X P F u n di n g L L C / N X P U S A I n c 3. 4 0 0 % 
0 1 / 0 5 / 2 0 3 0 1 4 4 A ( 2 ) 5 4 5, 0 0 0 U S D 5 9 1, 5 2 7 6 1 8, 0 3 8 0. 3 8

N X P B V / N X P F u n di n g L L C / N X P U S A I n c 4. 3 0 0 % 
1 8 / 0 6 / 2 0 2 9 1 4 4 A ( 2 ) 1 7 0, 0 0 0 U S D 1 7 9, 6 5 5 2 0 2, 6 1 0 0. 1 2

 1, 7 5 7, 6 8 5 1, 8 9 6, 1 9 1 1. 1 6
N e t h e rl a n d s       

E D P Fi n a n c e B V 1. 7 1 0 % 2 4 / 0 1 / 2 0 2 8 1 4 4 A ( 2 ) 1, 7 6 0, 0 0 0 U S D 1, 7 5 9, 3 2 2 1, 7 6 6, 7 0 5 1. 0 7

E m b r a e r N et h e rl a n d s Fi n a n c e B V 5. 0 5 0 % 
1 5 / 0 6 / 2 0 2 5 2 5 5, 0 0 0 U S D 2 5 2, 6 7 3 2 7 0, 3 0 3 0. 1 6

E m b r a e r N et h e rl a n d s Fi n a n c e B V 5. 4 0 0 % 
0 1 / 0 2 / 2 0 2 7 5 5, 0 0 0 U S D 5 6, 0 9 6 5 8, 4 3 8 0. 0 4

E n el Fi n a n c e I nt e r n a ti o n al N V 4. 7 5 0 % 2 5 / 0 5 / 2 0 4 7 
1 4 4 A ( 2 ) 2 3 0, 0 0 0 U S D 2 4 8, 9 6 9 3 0 6, 2 5 8 0. 1 9

E n el Fi n a n c e I nt e r n a ti o n al N V 6. 0 0 0 % 0 7 / 1 0 / 2 0 3 9 
1 4 4 A ( 2 ) 1 8 0, 0 0 0 U S D 1 6 0, 4 0 3 2 5 6, 8 2 0 0. 1 6

L e a s e Pl a n C o r p N V 2. 8 7 5 % 2 4 / 1 0 / 2 0 2 4 1 4 4 A ( 2 ) 7 3 5, 0 0 0 U S D 7 3 3, 7 3 5 7 7 6, 6 4 4 0. 4 7

N X P B V / N X P F u n di n g L L C 5. 3 5 0 % 0 1 / 0 3 / 2 0 2 6 
1 4 4 A ( 2 ) 2 4 0, 0 0 0 U S D 2 5 5, 6 2 6 2 8 9, 1 4 3 0. 1 8

 3, 4 6 6, 8 2 4 3, 7 2 4, 3 1 1 2. 2 7
N o r w a y       

A k e r B P A S A 3. 7 5 0 % 1 5 / 0 1 / 2 0 3 0 1 4 4 A ( 2 ) 4 7 5, 0 0 0 U S D 4 7 6, 0 6 7 4 9 8, 8 9 6 0. 3 0

A k e r B P A S A 4. 0 0 0 % 1 5 / 0 1 / 2 0 3 1 1 4 4 A ( 2 ) 1 8 0, 0 0 0 U S D 1 7 7, 0 0 9 1 9 4, 9 8 5 0. 1 2

 6 5 3, 0 7 6  6 9 3, 8 8 1 0. 4 2
U ni t e d S t a t e s       

A E S C o r p / T h e 2. 4 5 0 % 1 5 / 0 1 / 2 0 3 1 1 4 4 A ( 2 ) 2 3 0, 0 0 0 U S D 2 2 9, 9 1 3 2 3 2, 9 2 6 0. 1 4

A E S C o r p / T h e 3. 9 5 0 % 1 5 / 0 7 / 2 0 3 0 1 4 4 A ( 2 ) 9 5, 0 0 0 U S D 9 4, 6 3 9  1 0 7, 3 8 9 0. 0 7

A m e ri c a n C r e di t A c c e p t a n c e R e c ei v a bl e s T r u s t 
2. 1 9 0 % 1 3 / 0 3 / 2 0 2 6 1 4 4 A ( 2 ) 6 3 0, 0 0 0 U S D 6 2 9, 9 6 6 6 3 8, 2 2 1 0. 3 9

A m e ri c a n El e c t ri c P o w e r C o I n c 3. 2 5 0 % 0 1 / 0 3 / 2 0 5 0  1 0 5, 0 0 0 U S D 1 0 4, 8 2 7 1 1 0, 7 4 5 0. 0 7

A p pl e I n c 3. 7 5 0 % 1 2 / 0 9 / 2 0 4 7 6 0, 0 0 0 U S D 5 7, 9 7 9 7 5, 2 1 2 0. 0 5

A r e s C a pi t al C o r p 3. 8 7 5 % 1 5 / 0 1 / 2 0 2 6 1 7 0, 0 0 0 U S D 1 7 7, 4 3 6 1 8 4, 2 0 9 0. 1 1

A T & T I n c 3. 5 0 0 % 1 5 / 0 9 / 2 0 5 3 1 4 4 A ( 2 ) 2 5 6, 0 0 0 U S D 2 1 7, 0 5 3 2 5 6, 3 7 6 0. 1 6

A T & T I n c 3. 5 5 0 % 1 5 / 0 9 / 2 0 5 5 1 4 4 A ( 2 ) 6 0, 0 0 0 U S D 4 8, 0 4 5 5 9, 7 9 6 0. 0 4

A T & T I n c 3. 6 5 0 % 1 5 / 0 9 / 2 0 5 9 1 4 4 A ( 2 ) 8 7, 0 0 0 U S D 7 9, 3 9 1 8 7, 8 4 7 0. 0 5

A T & T I n c 3. 8 0 0 % 0 1 / 1 2 / 2 0 5 7 1 4 4 A ( 2 ) 7 4 9, 0 0 0 U S D 6 5 7, 2 5 4 7 8 2, 6 5 8 0. 4 8

( 2 )    S e e N o t e 1 6.

1 7 6



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Gl o b al C r e di t F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

B r o a d c o m I n c 3. 1 5 0 % 1 5 / 1 1 / 2 0 2 5 5 2 0, 0 0 0 U S D 5 6 5, 5 3 1 5 6 7, 8 1 5 0. 3 5

B r o a d c o m I n c 4. 1 5 0 % 1 5 / 1 1 / 2 0 3 0 2 2 5, 0 0 0 U S D 2 5 4, 1 3 0 2 6 0, 4 9 6 0. 1 6

B r o a d c o m I n c 4. 3 0 0 % 1 5 / 1 1 / 2 0 3 2 8 1 5, 0 0 0 U S D 8 2 0, 1 7 3 9 6 6, 1 7 4 0. 5 9

C a r ri e r Gl o b al C o r p 2. 7 2 2 % 1 5 / 0 2 / 2 0 3 0 7 7 0, 0 0 0 U S D 7 6 9, 9 4 5 8 2 3, 4 4 8 0. 5 0

C e n t e n e C o r p 3. 3 7 5 % 1 5 / 0 2 / 2 0 3 0 7 2 0, 0 0 0 U S D 7 4 6, 3 3 6 7 5 7, 5 0 5 0. 4 6

C e n t e n e C o r p 4. 6 2 5 % 1 5 / 1 2 / 2 0 2 9 6 5 5, 0 0 0 U S D 6 8 1, 6 8 8 7 2 7, 1 8 8 0. 4 4

C h a r t e r C o m m u ni c ati o n s O p e r a ti n g L L C / C h a rt e r 
C o m m u ni c a ti o n s O p e r ati n g C a pi t al 2. 8 0 0 % 
0 1 / 0 4 / 2 0 3 1 1, 8 3 5, 0 0 0 U S D 1, 9 2 6, 7 2 6 1, 9 4 0, 8 4 4 1. 1 8

C h a r t e r C o m m u ni c ati o n s O p e r a ti n g L L C / C h a rt e r 
C o m m u ni c a ti o n s O p e r ati n g C a pi t al 4. 8 0 0 % 
0 1 / 0 3 / 2 0 5 0 3 2 0, 0 0 0 U S D 3 0 9, 8 0 3 3 8 2, 2 0 8 0. 2 3

Ci g n a C o r p 3. 8 7 5 % 1 5 / 1 0 / 2 0 4 7 4 1 5, 0 0 0 U S D 4 8 2, 4 7 5 4 9 1, 5 8 5 0. 3 0

Citi g r o u p M o r t g a g e L o a n T r u s t 4. 1 2 5 % 2 5 / 0 3 / 2 0 5 9 
1 4 4 A ( 2 ) 4 1 8, 1 7 6 U S D 4 1 7, 3 7 1 4 1 8, 2 1 0 0. 2 5

C o m c a s t C o r p 1. 5 0 0 % 1 5 / 0 2 / 2 0 3 1 1, 7 7 0, 0 0 0 U S D 1, 7 6 4, 7 3 2 1, 7 5 8, 0 2 5 1. 0 7

C o m c a s t C o r p 3. 9 6 9 % 0 1 / 1 1 / 2 0 4 7 6 0, 0 0 0 U S D 6 4, 4 0 4 7 5, 2 3 5 0. 0 5

C o m c a s t C o r p 4. 0 0 0 % 1 5 / 0 8 / 2 0 4 7 1 6 5, 0 0 0 U S D 1 7 7, 9 0 8 2 0 7, 2 4 8 0. 1 3

C R H A m e ri c a I n c 3. 8 7 5 % 1 8 / 0 5 / 2 0 2 5 1 4 4 A ( 2 ) 7 2 0, 0 0 0 U S D 8 0 8, 3 9 0 8 0 8, 7 3 2 0. 4 9

D ell I nt e r n ati o n al L L C / E M C C o r p 5. 3 0 0 % 
0 1 / 1 0 / 2 0 2 9 1 4 4 A ( 2 ) 7 8 0, 0 0 0 U S D 8 7 7, 7 4 0 9 5 6, 2 4 1 0. 5 8

D el t a Ai r Li n e s 4. 2 5 0 % 3 0 / 0 7 / 2 0 2 3 2 1 9, 8 3 2 U S D 2 2 0, 3 4 4 2 2 4, 7 5 5 0. 1 4

Di a m o n d R e s o r t s O w n e r T r u s t 3. 7 0 0 % 2 1 / 0 1 / 2 0 3 1 
1 4 4 A ( 2 ) 3 6, 9 4 4 U S D 3 6, 9 4 4 3 8, 5 8 3 0. 0 2

Di a m o n d b a c k E n e r g y I n c 3. 5 0 0 % 0 1 / 1 2 / 2 0 2 9 5 4 0, 0 0 0 U S D 5 1 2, 2 7 0 5 7 6, 8 9 0 0. 3 5

E m p o w e r Fi n a n c e 2 0 2 0 L P 3. 0 7 5 % 1 7 / 0 9 / 2 0 5 1 
1 4 4 A ( 2 ) 3 0 0, 0 0 0 U S D 3 0 0, 0 0 0 3 3 2, 1 8 5 0. 2 0

E R A C U S A Fi n a n c e L L C 3. 3 0 0 % 0 1 / 1 2 / 2 0 2 6 1 4 4 A ( 2 ) 1 7 1, 0 0 0 U S D 1 6 7, 1 6 6 1 9 0, 4 2 0 0. 1 2

E R A C U S A Fi n a n c e L L C 4. 2 0 0 % 0 1 / 1 1 / 2 0 4 6 1 4 4 A ( 2 ) 5 0, 0 0 0 U S D 4 5, 6 3 7 6 1, 9 1 4 0. 0 4

G E C a pi t al F u n di n g L L C 4. 5 5 0 % 1 5 / 0 5 / 2 0 3 2 1 4 4 A ( 2 ) 2 2 0, 0 0 0 U S D 2 2 0, 0 0 0 2 6 4, 0 2 6 0. 1 6

Gl e n c o r e F u n di n g L L C 2. 5 0 0 % 0 1 / 0 9 / 2 0 3 0 1 4 4 A ( 2 ) 1 6 5, 0 0 0 U S D 1 6 3, 9 5 8 1 6 8, 6 4 0 0. 1 0

I P A L C O E n t e r p ri s e s I n c 4. 2 5 0 % 0 1 / 0 5 / 2 0 3 0 1 4 4 A ( 2 ) 1 7 5, 0 0 0 U S D 1 7 4, 8 5 1 2 0 2, 0 2 6 0. 1 2

K e u ri g D r P e p p e r I n c 3. 2 0 0 % 0 1 / 0 5 / 2 0 3 0 9 6 5, 0 0 0 U S D 1, 0 8 0, 8 2 1 1, 0 9 2, 5 9 7 0. 6 7

K e u ri g D r P e p p e r I n c 3. 8 0 0 % 0 1 / 0 5 / 2 0 5 0 3 7 5, 0 0 0 U S D 3 9 4, 5 9 5 4 4 9, 1 4 1 0. 2 7

K r af t H ei n z F o o d s C o 3. 7 5 0 % 0 1 / 0 4 / 2 0 3 0 1 4 4 A ( 2 ) 1 6 5, 0 0 0 U S D 1 6 6, 1 2 5 1 7 6, 3 4 7 0. 1 1

K r af t H ei n z F o o d s C o 4. 3 7 5 % 0 1 / 0 6 / 2 0 4 6 1 9 5, 0 0 0 U S D 1 8 5, 0 6 4 2 1 0, 1 4 6 0. 1 3

L e n n a r C o r p 5. 0 0 0 % 1 5 / 0 6 / 2 0 2 7 7 5, 0 0 0 U S D 8 7, 5 0 3 8 8, 3 1 2 0. 0 5

M a s s a c h u s et t s M u t u al Lif e I n s u r a n c e C o 3. 3 7 5 % 
1 5 / 0 4 / 2 0 5 0 1 4 4 A ( 2 ) 3 2 5, 0 0 0 U S D 3 2 3, 6 9 2 3 5 5, 0 3 4 0. 2 2

Mi c r o s of t C o r p 3. 7 0 0 % 0 8 / 0 8 / 2 0 4 6 1 3 5, 0 0 0 U S D 1 5 2, 9 2 5 1 7 1, 1 7 8 0. 1 0

N u t riti o n & Bi o s ci e n c e s I n c 2. 3 0 0 % 0 1 / 1 1 / 2 0 3 0 
1 4 4 A ( 2 ) 1 9 0, 0 0 0 U S D 1 8 9, 9 9 6 1 9 5, 7 0 4 0. 1 2

N u t riti o n & Bi o s ci e n c e s I n c 3. 4 6 8 % 0 1 / 1 2 / 2 0 5 0 
1 4 4 A ( 2 ) 2 2 0, 0 0 0 U S D 2 1 9, 9 8 0 2 3 8, 9 8 1 0. 1 5

O ti s W o rl d wi d e C o r p 3. 3 6 2 % 1 5 / 0 2 / 2 0 5 0 1 5 0, 0 0 0 U S D 1 4 9, 9 7 3 1 7 3, 5 2 0 0. 1 1

O w e n s C o r ni n g 4. 4 0 0 % 3 0 / 0 1 / 2 0 4 8 1 5 0, 0 0 0 U S D 1 4 2, 6 6 7 1 8 0, 6 4 1 0. 1 1

P a r sl e y E n e r g y L L C / P a r sl e y Fi n a n c e C o r p 4. 1 2 5 % 
1 5 / 0 2 / 2 0 2 8 1 4 4 A ( 2 ) 1 4 5, 0 0 0 U S D 1 5 1, 8 2 4 1 5 2, 2 5 0 0. 0 9

P a r sl e y E n e r g y L L C / P a r sl e y Fi n a n c e C o r p 5. 6 2 5 % 
1 5 / 1 0 / 2 0 2 7 1 4 4 A ( 2 ) 5 3 0, 0 0 0 U S D 5 6 8, 0 6 0 5 8 0, 0 8 5 0. 3 5

Pl ai n s All A m e ri c a n Pi p eli n e L P / P A A Fi n a n c e C o r p 
3. 8 0 0 % 1 5 / 0 9 / 2 0 3 0 9 0, 0 0 0 U S D 8 9, 8 2 5 9 6, 7 5 5 0. 0 6

R e g e n c y C e nt e r s L P 3. 7 0 0 % 1 5 / 0 6 / 2 0 3 0 3 1 5, 0 0 0 U S D 3 1 4, 4 2 5 3 5 6, 8 1 7 0. 2 2

( 2 )    S e e N o t e 1 6.

1 7 7



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Gl o b al C r e di t F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

S a n t a n d e r H ol di n g s U S A I n c 3. 2 4 4 % 0 5 / 1 0 / 2 0 2 6 3 8 5, 0 0 0 U S D 3 9 5, 9 1 4 4 1 8, 1 1 8 0. 2 5

S t a r b u c k s C o r p 2. 2 5 0 % 1 2 / 0 3 / 2 0 3 0 6 5 5, 0 0 0 U S D 6 5 1, 4 7 1 6 9 3, 3 4 1 0. 4 2

Ti m e W a r n e r C a bl e L L C 4. 5 0 0 % 1 5 / 0 9 / 2 0 4 2 1 4 5, 0 0 0 U S D 1 5 0, 8 1 9 1 6 9, 9 1 1 0. 1 0

Ti m e W a r n e r C a bl e L L C 5. 5 0 0 % 0 1 / 0 9 / 2 0 4 1 4 7 5, 0 0 0 U S D 4 4 3, 1 8 0 6 1 0, 3 0 5 0. 3 7

T - M o bil e U S A I n c 2. 5 5 0 % 1 5 / 0 2 / 2 0 3 1 1 4 4 A ( 2 ) 1, 1 3 5, 0 0 0 U S D 1, 1 5 8, 3 0 6 1, 1 9 1, 8 2 9 0. 7 3

T - M o bil e U S A I n c 3. 8 7 5 % 1 5 / 0 4 / 2 0 3 0 1 4 4 A ( 2 ) 7 6 0, 0 0 0 U S D 7 5 4, 9 1 3 8 8 0, 2 3 2 0. 5 4

T - M o bil e U S A I n c 4. 3 7 5 % 1 5 / 0 4 / 2 0 4 0 1 4 4 A ( 2 ) 2 8 5, 0 0 0 U S D 2 7 9, 5 7 7 3 4 7, 8 0 5 0. 2 1

U ni t e d Ai rli n e s 3. 6 5 0 % 0 7 / 1 0 / 2 0 2 5 1 0 7, 7 4 3 U S D 1 0 7, 7 4 3 1 0 4, 2 4 0 0. 0 6

U ni t e d Ai rli n e s 3. 6 5 0 % 0 7 / 0 1 / 2 0 2 6 9 0, 3 7 6 U S D 9 0, 3 7 6 8 8, 6 3 0 0. 0 5

U ni t e d Ai rli n e s 3. 7 0 0 % 0 1 / 0 3 / 2 0 3 0 7 3 5, 6 7 8 U S D 6 4 4, 8 8 5 6 9 8, 1 7 0 0. 4 3

U ni t e d Ai rli n e s 4. 6 2 5 % 0 3 / 0 9 / 2 0 2 2 4 0, 1 4 7 U S D 4 0, 2 9 1 4 0, 3 9 9 0. 0 2

U ni t e d Ai rli n e s 5. 3 7 5 % 1 5 / 0 8 / 2 0 2 1 1 5 2, 5 4 0 U S D 1 5 3, 1 3 5 1 5 3, 7 6 8 0. 0 9

V e ri z o n C o m m u ni c ati o n s I n c 2. 9 8 7 % 3 0 / 1 0 / 2 0 5 6 
1 4 4 A ( 2 ) 1 8 5, 0 0 0 U S D 1 4 1, 2 3 4 1 8 6, 2 2 3 0. 1 1

Vi at ri s I n c 4. 0 0 0 % 2 2 / 0 6 / 2 0 5 0 1 4 4 A ( 2 ) 2 7 0, 0 0 0 U S D 2 9 5, 5 5 5 3 0 9, 3 3 6 0. 1 9

V ol k s w a g e n G r o u p of A m e ri c a Fi n a n c e L L C 4. 7 5 0 % 
1 3 / 1 1 / 2 0 2 8 1 4 4 A ( 2 ) 3 4 0, 0 0 0 U S D 3 7 4, 5 3 9 4 1 4, 2 8 1 0. 2 5

W E A Fi n a n c e L L C 2. 8 7 5 % 1 5 / 0 1 / 2 0 2 7 1 4 4 A ( 2 ) 2 3 0, 0 0 0 U S D 2 2 8, 8 0 4 2 3 6, 2 4 7 0. 1 4

W E A Fi n a n c e L L C 4. 1 2 5 % 2 0 / 0 9 / 2 0 2 8 1 4 4 A ( 2 ) 4 0, 0 0 0 U S D 4 1, 8 6 5 4 3, 8 2 3 0. 0 3

 2 4, 9 7 5, 1 0 7 2 6, 8 3 9, 9 3 8 1 6. 3 4

T o t al - Fi x e d r a t e b o n d s 3 5, 3 7 3, 4 9 1 3 8, 2 8 2, 4 2 0 2 3. 3 1

       
V a ri a bl e r a t e b o n d s       
       

F r a n c e       

B N P P a ri b a s S A 4. 3 7 5 % 0 1 / 0 3 / 2 0 3 3 1 4 4 A ( 2 ) 6 4 5, 0 0 0 U S D 7 1 6, 1 8 7 7 3 9, 0 2 8 0. 4 5

 7 1 6, 1 8 7  7 3 9, 0 2 8 0. 4 5
G e r m a n y       

D e u t s c h e B a n k A G / N e w Y o r k N Y 3. 5 4 7 % 
1 8 / 0 9 / 2 0 3 1 5 9 5, 0 0 0 U S D 5 9 5, 0 0 0 6 4 4, 8 2 6 0. 3 9

 5 9 5, 0 0 0  6 4 4, 8 2 6 0. 3 9
G r e a t B ri t ai n       

G o sf o r t h F u n di n g P L C 0. 6 5 7 % 2 5 / 0 8 / 2 0 6 0 1 4 4 A ( 2 ) 8 4, 2 0 1 U S D 8 4, 2 0 1 8 4, 2 0 6 0. 0 5

L a n a r k M a s t e r I s s u e r P L C 2. 2 7 7 % 2 2 / 1 2 / 2 0 6 9 
1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 0 3, 3 5 6 0. 1 3

 2 8 4, 2 0 1  2 8 7, 5 6 2 0. 1 8
I t al y       

U ni C r e di t S p A 2. 5 6 9 % 2 2 / 0 9 / 2 0 2 6 1 4 4 A ( 2 ) 3 5 0, 0 0 0 U S D 3 5 0, 0 0 0 3 5 7, 2 2 9 0. 2 2

U ni C r e di t S p A 5. 8 6 1 % 1 9 / 0 6 / 2 0 3 2 1 4 4 A ( 2 ) 3 1 5, 0 0 0 U S D 3 1 1, 8 1 2 3 5 4, 4 6 6 0. 2 1

 6 6 1, 8 1 2  7 1 1, 6 9 5 0. 4 3
U ni t e d S t a t e s       

B a n k of A m e ri c a C o r p 2. 5 9 2 % 2 9 / 0 4 / 2 0 3 1 7 5 5, 0 0 0 U S D 7 5 9, 9 4 6 8 0 9, 1 7 8 0. 4 9

B a n k of A m e ri c a C o r p 2. 6 7 6 % 1 9 / 0 6 / 2 0 4 1 4 4 5, 0 0 0 U S D 4 4 5, 0 0 0 4 6 3, 6 4 4 0. 2 8

Citi g r o u p I n c 2. 5 7 2 % 0 3 / 0 6 / 2 0 3 1 1, 2 8 0, 0 0 0 U S D 1, 2 8 6, 8 6 7 1, 3 6 4, 3 0 1 0. 8 3

Citi g r o u p I n c 4. 4 1 2 % 3 1 / 0 3 / 2 0 3 1 2 1 7, 0 0 0 U S D 2 5 8, 3 8 3 2 6 3, 1 4 7 0. 1 6

Citi g r o u p M o r t g a g e L o a n T r u s t 4. 0 0 0 % 2 5 / 0 1 / 2 0 6 8 
1 4 4 A ( 2 ) 1 1 7, 5 9 5 U S D 1 1 6, 8 1 3 1 1 8, 0 9 9 0. 0 7

J P M o r g a n C h a s e & C o 2. 5 2 2 % 2 2 / 0 4 / 2 0 3 1 3 6 0, 0 0 0 U S D 3 7 9, 9 2 7 3 8 6, 9 5 0 0. 2 4

J P M o r g a n C h a s e & C o 2. 7 3 9 % 1 5 / 1 0 / 2 0 3 0 7 9 5, 0 0 0 U S D 8 4 8, 3 3 0 8 6 4, 4 3 0 0. 5 3

M P L X L P 1. 3 3 0 % 0 9 / 0 9 / 2 0 2 2 5 4 5, 0 0 0 U S D 5 4 5, 0 0 0 5 4 5, 0 9 2 0. 3 3

W ell s F a r g o & C o 2. 5 7 2 % 1 1 / 0 2 / 2 0 3 1 4 7 0, 0 0 0 U S D 4 9 4, 1 1 4 4 9 8, 7 0 0 0. 3 0

 

( 2 )    S e e N o t e 1 6.

1 7 8



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Gl o b al C r e di t F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

W ell s F a r g o & C o 4. 4 7 8 % 0 4 / 0 4 / 2 0 3 1 2 2 5, 0 0 0 U S D 2 7 2, 5 1 4 2 7 5, 0 7 4 0. 1 7

 5, 4 0 6, 8 9 4 5, 5 8 8, 6 1 5 3. 4 0

T o t al - V a ri a bl e r a t e b o n d s 7, 6 6 4, 0 9 4 7, 9 7 1, 7 2 6 4. 8 5

T o t al - T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t 4 3, 0 3 7, 5 8 5 4 6, 2 5 4, 1 4 6 2 8. 1 6

O t h e r t r a n s f e r a bl e s e c u ri ti e s    
       
Fi x e d r a t e b o n d s       
       

U ni t e d S t a t e s       

S t a t e of Illi n oi s 5. 1 0 0 % 0 1 / 0 6 / 2 0 3 3 1 9 5, 0 0 0 U S D 1 9 3, 7 8 5 2 0 9, 8 6 1 0. 1 3

 1 9 3, 7 8 5  2 0 9, 8 6 1 0. 1 3

T o t al - Fi x e d r a t e b o n d s 1 9 3, 7 8 5  2 0 9, 8 6 1 0. 1 3

T o t al - O t h e r t r a n s f e r a bl e s e c u ri ti e s 1 9 3, 7 8 5  2 0 9, 8 6 1 0. 1 3

T O T A L I N V E S T M E N T P O R T F O L I O 1 4 8, 6 0 6, 9 0 1  1 6 0, 1 6 4, 1 0 1 9 7. 5 0
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 
 

 

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d  
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  -

N u m b e r of s h a r e s i s s u e d 8, 9 9 8. 6 2 2

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 8, 9 9 8. 6 2 2

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 2 0 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1, 2 0 0, 0 0 0. 0 0 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 
 

 

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d  
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 1 5 0, 5 1 5, 7 5 7 1 3 4, 0 0 1, 3 2 0 1 1 6, 9 3 2, 9 4 7

 
 
 
N e t A s s e t V al u e p e r S h a r e 

I / A ( U S D ) 1 2 4. 6 7 1 1 1. 9 4 9 7. 9 1

N 1 / A ( U S D ) 1 0 2. 3 8 - -

R / A ( U S D ) 1 2 2. 4 6 1 1 0. 6 0 9 7. 2 8

S / A ( U S D ) 1 2 4. 6 6 1 1 1. 6 6 9 7. 4 4
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
 

T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
Fi x e d r a t e b o n d s       
       

B r a zil       

V al e S A 5. 6 2 5 % 1 1 / 0 9 / 2 0 4 2 1 3 5, 0 0 0 U S D 1 4 5, 0 6 9 1 8 1, 2 1 1 0. 1 2

 1 4 5, 0 6 9  1 8 1, 2 1 1 0. 1 2
C a n a d a       

C a n a di a n P a cifi c R ail w a y C o 6. 1 2 5 % 1 5 / 0 9 / 2 1 1 5 1 4 1, 0 0 0 U S D 1 8 3, 8 3 7 2 3 6, 0 7 6 0. 1 6

 1 8 3, 8 3 7  2 3 6, 0 7 6 0. 1 6
C a y m a n I sl a n d s       

Q N B Fi n a n c e Lt d 2. 7 5 0 % 1 2 / 0 2 / 2 0 2 7 E M T N 4 0 0, 0 0 0 U S D 3 9 9, 3 1 6 4 2 3, 3 1 6 0. 2 8

 3 9 9, 3 1 6  4 2 3, 3 1 6 0. 2 8
C ol o m bi a       

C ol o m bi a G o v e r n m e n t I n t e r n ati o n al B o n d 3. 8 7 5 % 
2 5 / 0 4 / 2 0 2 7 1 3 7, 0 0 0 U S D 1 4 9, 5 9 4 1 5 2, 4 8 1 0. 1 0

 1 4 9, 5 9 4  1 5 2, 4 8 1 0. 1 0
G r e a t B ri t ai n       

H S B C H ol di n g s P L C 6. 5 0 0 % 1 5 / 0 9 / 2 0 3 7 2 0 6, 0 0 0 U S D 2 6 3, 2 2 0 3 0 1, 4 4 9 0. 2 0

N a t W e s t M a r k e t s P L C 2. 3 7 5 % 2 1 / 0 5 / 2 0 2 3 1 4 4 A ( 2 ) 5 7 9, 0 0 0 U S D 5 7 7, 5 3 3 6 0 2, 3 1 8 0. 4 0

 8 4 0, 7 5 3  9 0 3, 7 6 7 0. 6 0
H o n g K o n g       

C N A C H K Fi n b ri d g e C o Lt d 4. 1 2 5 % 1 4 / 0 3 / 2 0 2 1 1, 2 5 4, 0 0 0 U S D 1, 2 5 3, 9 6 4 1, 2 5 8, 2 6 4 0. 8 3

 1, 2 5 3, 9 6 4 1, 2 5 8, 2 6 4 0. 8 3
I n d o n e si a       

I n d o n e si a A s a h a n Al u mi ni u m P e r s e r o P T 4. 7 5 0 % 
1 5 / 0 5 / 2 0 2 5 1 4 4 A ( 2 ) 3 1 6, 0 0 0 U S D 3 1 4, 9 0 7 3 4 9, 8 7 4 0. 2 3

I n d o n e si a A s a h a n Al u mi ni u m P e r s e r o P T 6. 7 5 7 % 
1 5 / 1 1 / 2 0 4 8 1 4 4 A ( 2 ) 8 0, 0 0 0 U S D 1 0 1, 8 4 7 1 0 9, 3 1 8 0. 0 7

P e r u s a h a a n P e r s e r o a n P e r s e r o P T P e r u s a h a a n Li s t ri k 
N e g a r a 4. 8 7 5 % 1 7 / 0 7 / 2 0 4 9 1 4 4 A ( 2 ) 1 3 9, 0 0 0 U S D 1 5 4, 9 7 8 1 5 7, 9 7 8 0. 1 1

P e r u s a h a a n P e r s e r o a n P e r s e r o P T P e r u s a h a a n Li s t ri k 
N e g a r a 5. 5 0 0 % 2 2 / 1 1 / 2 0 2 1 1 4 4 A ( 2 ) 1 7 1, 0 0 0 U S D 1 7 5, 1 5 7 1 7 8, 1 8 2 0. 1 2

 7 4 6, 8 8 9  7 9 5, 3 5 2 0. 5 3
I r el a n d       

G E C a pi t al I n t e r n ati o n al F u n di n g C o U nli mi t e d C o 
4. 4 1 8 % 1 5 / 1 1 / 2 0 3 5 8 0 3, 0 0 0 U S D 8 2 2, 2 4 9 9 5 8, 4 1 8 0. 6 4

 8 2 2, 2 4 9  9 5 8, 4 1 8 0. 6 4
I s r a el       

I s r a el El e ct ri c C o r p L t d 5. 0 0 0 % 1 2 / 1 1 / 2 0 2 4 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 1 6, 1 5 8 2 2 5, 7 2 4 0. 1 5

I s r a el El e ct ri c C o r p L t d 6. 8 7 5 % 2 1 / 0 6 / 2 0 2 3 1 4 4 A ( 2 ) 2 4 5, 0 0 0 U S D 2 6 8, 7 0 1 2 7 8, 0 3 1 0. 1 9

S t a t e of I s r a el 3. 3 7 5 % 1 5 / 0 1 / 2 0 5 0 2 0 8, 0 0 0 U S D 2 2 8, 8 0 8 2 3 0, 7 9 1 0. 1 5

 7 1 3, 6 6 7  7 3 4, 5 4 6 0. 4 9
J a p a n       

S u mi t o m o Mi t s ui Fi n a n ci al G r o u p I n c 2. 1 4 2 % 
2 3 / 0 9 / 2 0 3 0 5 4 6, 0 0 0 U S D 5 4 4, 4 9 1 5 4 8, 2 2 6 0. 3 7

S u mi t o m o Mi t s ui Fi n a n ci al G r o u p I n c 2. 6 9 6 % 
1 6 / 0 7 / 2 0 2 4 3 2 7, 0 0 0 U S D 3 4 5, 6 0 3 3 4 9, 1 2 1 0. 2 3

 8 9 0, 0 9 4  8 9 7, 3 4 7 0. 6 0
M e xi c o       

A m e ri c a M o vil S A B d e C V 3. 6 2 5 % 2 2 / 0 4 / 2 0 2 9 5 5 3, 0 0 0 U S D 5 8 3, 2 4 7 6 2 4, 9 2 9 0. 4 1

A m e ri c a M o vil S A B d e C V 6. 1 2 5 % 1 5 / 1 1 / 2 0 3 7 1 2 4, 0 0 0 U S D 1 7 4, 3 3 4 1 7 9, 2 3 7 0. 1 2

 7 5 7, 5 8 1  8 0 4, 1 6 6 0. 5 3
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
N o r w a y       

E q ui n o r A S A 1. 7 5 0 % 2 2 / 0 1 / 2 0 2 6 5 3 8, 0 0 0 U S D 5 4 7, 7 2 4 5 6 5, 1 5 9 0. 3 7

 5 4 7, 7 2 4  5 6 5, 1 5 9 0. 3 7
P e r u       

P e r u vi a n G o v e r n m e n t I n t e r n ati o n al B o n d 2. 3 9 2 % 
2 3 / 0 1 / 2 0 2 6 2 1 0, 0 0 0 U S D 2 1 8, 1 7 8 2 2 3, 9 6 7 0. 1 5

P e r u vi a n G o v e r n m e n t I n t e r n ati o n al B o n d 2. 7 8 0 % 
0 1 / 1 2 / 2 0 6 0 5 7, 0 0 0 U S D 5 6, 3 2 1 5 7, 5 1 3 0. 0 4

 2 7 4, 4 9 9  2 8 1, 4 8 0 0. 1 9
Q a t a r       

Q a t a r G o v e r n m e n t I nt e r n a ti o n al B o n d 2. 3 7 5 % 
0 2 / 0 6 / 2 0 2 1 1 4 4 A ( 2 ) 6 1, 0 0 0 U S D 6 1, 0 6 9 6 1, 4 8 8 0. 0 4

Q a t a r G o v e r n m e n t I nt e r n a ti o n al B o n d 3. 4 0 0 % 
1 6 / 0 4 / 2 0 2 5 1 4 4 A ( 2 ) 6 5 4, 0 0 0 U S D 6 6 8, 6 9 0 7 2 1, 0 3 5 0. 4 8

Q a t a r G o v e r n m e n t I nt e r n a ti o n al B o n d 4. 4 0 0 % 
1 6 / 0 4 / 2 0 5 0 1 4 4 A ( 2 ) 4 0, 0 0 0 U S D 5 2, 3 7 6 5 2, 1 1 0 0. 0 3

 7 8 2, 1 3 5  8 3 4, 6 3 3 0. 5 5
S a u di A r a bi a       

S a u di A r a bi a n Oil C o 3. 2 5 0 % 2 4 / 1 1 / 2 0 5 0 1 4 4 A ( 2 ) 2 0 2, 0 0 0 U S D 2 0 0, 0 9 2 2 0 4, 8 4 2 0. 1 4

 2 0 0, 0 9 2  2 0 4, 8 4 2 0. 1 4
U ni t e d A r a b E mi r a t e s       

A b u D h a bi C r u d e Oil Pi p eli n e L L C 4. 6 0 0 % 
0 2 / 1 1 / 2 0 4 7 1 4 4 A ( 2 ) 4 0 3, 0 0 0 U S D 4 3 5, 5 8 3 5 0 0, 4 8 6 0. 3 3

A b u D h a bi G o v e r n m e n t I n t e r n a ti o n al B o n d 0. 7 5 0 % 
0 2 / 0 9 / 2 0 2 3 1 4 4 A ( 2 ) 4 5 7, 0 0 0 U S D 4 5 6, 0 3 6 4 5 8, 2 1 2 0. 3 1

 8 9 1, 6 1 9  9 5 8, 6 9 8 0. 6 4
U ni t e d S t a t e s       

A b b Vi e I n c 4. 8 7 5 % 1 4 / 1 1 / 2 0 4 8 4 7 9, 0 0 0 U S D 5 0 8, 4 6 5 6 5 1, 3 1 3 0. 4 3

Al t ri a G r o u p I n c 5. 9 5 0 % 1 4 / 0 2 / 2 0 4 9 3 8 9, 0 0 0 U S D 5 2 8, 1 3 9 5 4 4, 9 7 3 0. 3 6

A m e r e n C o r p 2. 5 0 0 % 1 5 / 0 9 / 2 0 2 4 5 0 7, 0 0 0 U S D 5 0 6, 9 6 6 5 4 0, 3 8 0 0. 3 6

A m e r e n C o r p 3. 5 0 0 % 1 5 / 0 1 / 2 0 3 1 2 2 8, 0 0 0 U S D 2 5 9, 1 6 3 2 6 3, 0 5 6 0. 1 7

A m e r e n Illi n oi s C o 3. 2 5 0 % 1 5 / 0 3 / 2 0 5 0 1 5 6, 0 0 0 U S D 1 5 5, 2 5 7 1 8 2, 3 1 2 0. 1 2

A m e ri c a n El e c t ri c P o w e r C o I n c 0. 7 5 0 % 0 1 / 1 1 / 2 0 2 3  1 6 1, 0 0 0 U S D 1 6 0, 8 7 0 1 6 1, 3 6 1 0. 1 1

A m e ri c a n I n t e r n ati o n al G r o u p I n c 4. 5 0 0 % 
1 6 / 0 7 / 2 0 4 4 5 8 8, 0 0 0 U S D 6 6 5, 2 5 5 7 5 3, 4 5 3 0. 5 0

A n h e u s e r - B u s c h C o s L L C / A n h e u s e r - B u s c h I n B e v 
W o rl d wi d e I n c 4. 9 0 0 % 0 1 / 0 2 / 2 0 4 6 6 8 2, 0 0 0 U S D 8 0 6, 0 3 7 8 8 6, 7 5 7 0. 5 9

A n h e u s e r - B u s c h I n B e v W o rl d wi d e I n c 4. 3 7 5 % 
1 5 / 0 4 / 2 0 3 8 1 0 9, 0 0 0 U S D 1 0 7, 6 5 4 1 3 4, 9 6 4 0. 0 9

A n h e u s e r - B u s c h I n B e v W o rl d wi d e I n c 4. 6 0 0 % 
1 5 / 0 4 / 2 0 4 8 6 1 4, 0 0 0 U S D 6 4 6, 0 8 2 7 7 6, 9 5 6 0. 5 2

A o n C o r p 2. 8 0 0 % 1 5 / 0 5 / 2 0 3 0 5 1 0, 0 0 0 U S D 5 0 9, 8 3 3 5 5 6, 3 9 6 0. 3 7

A T & T I n c 2. 3 0 0 % 0 1 / 0 6 / 2 0 2 7 7 5 9, 0 0 0 U S D 7 9 9, 3 3 8 8 0 9, 5 0 2 0. 5 4

A T & T I n c 2. 7 5 0 % 0 1 / 0 6 / 2 0 3 1 1 3 5, 0 0 0 U S D 1 3 6, 0 3 6 1 4 4, 2 6 4 0. 1 0

B a n k of A m e ri c a C o r p 4. 0 0 0 % 2 2 / 0 1 / 2 0 2 5 1, 5 3 6, 0 0 0 U S D 1, 5 6 8, 1 1 7 1, 7 2 5, 9 7 5 1. 1 5

B A T C a pit al C o r p 3. 2 1 5 % 0 6 / 0 9 / 2 0 2 6 1, 2 6 0, 0 0 0 U S D 1, 2 9 4, 0 1 4 1, 3 8 8, 3 9 7 0. 9 2

B A T C a pit al C o r p 3. 9 8 4 % 2 5 / 0 9 / 2 0 5 0 3 9 1, 0 0 0 U S D 4 0 3, 8 4 6 4 0 8, 0 2 4 0. 2 7

B e r k s hi r e H at h a w a y Fi n a n c e C o r p 2. 8 5 0 % 
1 5 / 1 0 / 2 0 5 0 4 4 1, 0 0 0 U S D 4 4 3, 1 9 4 4 7 2, 2 9 8 0. 3 1

B e r k s hi r e H at h a w a y Fi n a n c e C o r p 4. 2 0 0 % 
1 5 / 0 8 / 2 0 4 8 2 7 9, 0 0 0 U S D 2 7 7, 8 7 3 3 6 8, 4 2 9 0. 2 4

B o ei n g C o / T h e 3. 6 2 5 % 0 1 / 0 2 / 2 0 3 1 3 4 4, 0 0 0 U S D 3 6 1, 6 5 7 3 7 6, 4 6 7 0. 2 5
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

B o ei n g C o / T h e 4. 8 7 5 % 0 1 / 0 5 / 2 0 2 5 1, 2 6 7, 0 0 0 U S D 1, 3 4 0, 1 4 9 1, 4 4 4, 2 6 3 0. 9 6

B o ei n g C o / T h e 5. 1 5 0 % 0 1 / 0 5 / 2 0 3 0 7 3 5, 0 0 0 U S D 7 9 9, 8 5 0 8 8 9, 5 3 5 0. 5 9

B o ei n g C o / T h e 5. 8 0 5 % 0 1 / 0 5 / 2 0 5 0 1 4 6, 0 0 0 U S D 1 9 0, 2 8 1 2 0 1, 2 0 9 0. 1 3

B P C a pi t al M a r k et s A m e ri c a I n c 2. 9 3 9 % 0 4 / 0 6 / 2 0 5 1  4 6 5, 0 0 0 U S D 4 6 5, 0 0 0 4 7 5, 0 1 3 0. 3 2

B ri s t ol - M y e r s S q ui b b C o 0. 5 3 7 % 1 3 / 1 1 / 2 0 2 3 7 9 5, 0 0 0 U S D 7 9 5, 0 0 0 7 9 6, 4 4 0 0. 5 3

B ri s t ol - M y e r s S q ui b b C o 2. 3 5 0 % 1 3 / 1 1 / 2 0 4 0 2 2 3, 0 0 0 U S D 2 2 2, 2 3 6 2 2 8, 7 7 1 0. 1 5

B ri s t ol - M y e r s S q ui b b C o 2. 5 5 0 % 1 3 / 1 1 / 2 0 5 0 9 6, 0 0 0 U S D 9 4, 5 9 6 9 8, 0 1 1 0. 0 6

B ri x m o r O p e r a ti n g P a r t n e r s hi p L P 4. 0 5 0 % 
0 1 / 0 7 / 2 0 3 0 2 8 7, 0 0 0 U S D 2 8 8, 8 7 3 3 2 9, 4 1 1 0. 2 2

C a pi t al O n e Fi n a n ci al C o r p 3. 6 5 0 % 1 1 / 0 5 / 2 0 2 7 2 0 9, 0 0 0 U S D 2 3 1, 4 7 6 2 3 9, 6 1 1 0. 1 6

C a pi t al O n e Fi n a n ci al C o r p 3. 9 0 0 % 2 9 / 0 1 / 2 0 2 4 1, 2 6 0, 0 0 0 U S D 1, 3 6 4, 4 6 2 1, 3 8 0, 1 7 5 0. 9 2

C at e r pill a r Fi n a n ci al S e r vi c e s C o r p 0. 8 0 0 % 
1 3 / 1 1 / 2 0 2 5 9 1 0, 0 0 0 U S D 9 0 8, 8 7 5 9 1 7, 2 6 9 0. 6 1

Ci g n a C o r p 3. 7 5 0 % 1 5 / 0 7 / 2 0 2 3 2 1 8, 0 0 0 U S D 2 3 0, 2 9 3 2 3 5, 6 7 3 0. 1 6

Ci g n a C o r p 4. 9 0 0 % 1 5 / 1 2 / 2 0 4 8 1 8 5, 0 0 0 U S D 1 8 5, 0 0 4 2 5 4, 4 0 0 0. 1 7

Citi g r o u p I n c 4. 3 0 0 % 2 0 / 1 1 / 2 0 2 6 3 5 6, 0 0 0 U S D 3 7 4, 5 7 7 4 1 4, 4 5 7 0. 2 7

Citi g r o u p I n c 4. 4 5 0 % 2 9 / 0 9 / 2 0 2 7 4 1 9, 0 0 0 U S D 4 4 1, 6 2 3 4 9 5, 3 1 6 0. 3 3

Citi g r o u p I n c 4. 6 5 0 % 2 3 / 0 7 / 2 0 4 8 2 6 6, 0 0 0 U S D 3 4 6, 9 6 3 3 6 7, 1 9 5 0. 2 4

C N H I n d u s t ri al C a pi t al L L C 1. 8 7 5 % 1 5 / 0 1 / 2 0 2 6 7 4 0, 0 0 0 U S D 7 3 8, 8 3 7 7 7 4, 9 6 2 0. 5 1

C o n s oli d a t e d E di s o n C o of N e w Y o r k I n c 3. 0 0 0 % 
0 1 / 1 2 / 2 0 6 0 3 5 3, 0 0 0 U S D 3 5 0, 8 8 2 3 5 9, 7 5 1 0. 2 4

C o n s oli d a t e d E di s o n I n c 0. 6 5 0 % 0 1 / 1 2 / 2 0 2 3 5 3 0, 0 0 0 U S D 5 2 9, 9 0 7 5 3 1, 0 5 5 0. 3 5

C u m mi n s I n c 2. 6 0 0 % 0 1 / 0 9 / 2 0 5 0 4 6 1, 0 0 0 U S D 4 5 4, 6 3 8 4 7 0, 4 6 6 0. 3 1

C V S H e al t h C o r p 4. 7 8 0 % 2 5 / 0 3 / 2 0 3 8 4 1 7, 0 0 0 U S D 4 8 4, 4 5 0 5 2 8, 3 3 1 0. 3 5

C V S H e al t h C o r p 5. 0 5 0 % 2 5 / 0 3 / 2 0 4 8 2 6 6, 0 0 0 U S D 3 6 1, 3 4 4 3 6 0, 5 0 4 0. 2 4

D e v o n E n e r g y C o r p 5. 0 0 0 % 1 5 / 0 6 / 2 0 4 5 7 4, 0 0 0 U S D 7 0, 8 3 1 8 7, 1 6 3 0. 0 6

D e v o n E n e r g y C o r p 5. 6 0 0 % 1 5 / 0 7 / 2 0 4 1 2 7 0, 0 0 0 U S D 2 8 8, 9 6 8 3 3 0, 2 0 4 0. 2 2

D o mi ni o n E n e r g y I n c 5. 9 5 0 % 1 5 / 0 6 / 2 0 3 5 5 1 8, 0 0 0 U S D 6 4 1, 2 6 2 7 2 5, 8 5 7 0. 4 8

D T E E n e r g y C o 1. 0 5 0 % 0 1 / 0 6 / 2 0 2 5 4 3 7, 0 0 0 U S D 4 3 7, 0 0 8 4 4 1, 9 0 6 0. 2 9

D u k e E n e r g y C a r oli n a s L L C 3. 7 0 0 % 0 1 / 1 2 / 2 0 4 7 2 2 3, 0 0 0 U S D 2 6 7, 6 8 2 2 6 9, 2 8 8 0. 1 8

E di s o n I n t e r n a ti o n al 5. 7 5 0 % 1 5 / 0 6 / 2 0 2 7 8 9 7, 0 0 0 U S D 1, 0 1 5, 1 4 8 1, 0 7 3, 4 2 3 0. 7 1

E n e r g y T r a n sf e r O p e r a ti n g L P 4. 7 5 0 % 1 5 / 0 1 / 2 0 2 6 1 6 8, 0 0 0 U S D 1 8 1, 2 3 9 1 9 0, 0 9 1 0. 1 3

E n e r g y T r a n sf e r O p e r a ti n g L P 5. 0 0 0 % 1 5 / 0 5 / 2 0 5 0 1 6 9, 0 0 0 U S D 1 7 8, 2 2 4 1 8 3, 0 0 9 0. 1 2

E n e r g y T r a n sf e r O p e r a ti n g L P 6. 0 5 0 % 0 1 / 0 6 / 2 0 4 1 2 0 7, 0 0 0 U S D 2 0 1, 6 6 9 2 4 2, 4 2 9 0. 1 6

E n e r g y T r a n sf e r O p e r a ti n g L P 6. 2 5 0 % 1 5 / 0 4 / 2 0 4 9 2 1 2, 0 0 0 U S D 2 3 1, 8 6 1 2 5 6, 4 2 6 0. 1 7

E n e r g y T r a n sf e r O p e r a ti n g L P 6. 5 0 0 % 0 1 / 0 2 / 2 0 4 2 6, 0 0 0 U S D 6, 6 3 3 7, 3 2 0 0. 0 0

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 3. 7 0 0 % 
3 1 / 0 1 / 2 0 5 1 1 9 5, 0 0 0 U S D 2 0 0, 0 2 2 2 1 4, 6 5 2 0. 1 4

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 5. 1 0 0 % 
1 5 / 0 2 / 2 0 4 5 2 8 6, 0 0 0 U S D 3 2 2, 1 0 1 3 7 1, 6 2 1 0. 2 5

E x x o n M o bil C o r p 3. 4 5 2 % 1 5 / 0 4 / 2 0 5 1 5 5 0, 0 0 0 U S D 6 0 3, 7 0 6 6 2 8, 5 8 8 0. 4 2

F e d e r al R e alt y I n v e s t m e n t T r u s t 1. 2 5 0 % 
1 5 / 0 2 / 2 0 2 6 7 8 5, 0 0 0 U S D 7 8 2, 2 4 0 7 9 9, 4 0 9 0. 5 3

F e d e r al R e alt y I n v e s t m e n t T r u s t 3. 5 0 0 % 
0 1 / 0 6 / 2 0 3 0 5 2 5, 0 0 0 U S D 5 3 7, 8 3 8 5 8 1, 3 0 8 0. 3 9

F e d e r al R e alt y I n v e s t m e n t T r u s t 3. 9 5 0 % 
1 5 / 0 1 / 2 0 2 4 2 7 8, 0 0 0 U S D 2 8 7, 2 6 6 3 0 2, 4 2 2 0. 2 0

Fi r s t E n e r g y C o r p 4. 2 5 0 % 1 5 / 0 3 / 2 0 2 3 4 8 0, 0 0 0 U S D 4 9 7, 7 6 2 5 0 6, 8 7 0 0. 3 4

Fl o ri d a P o w e r & Li g ht C o 3. 7 0 0 % 0 1 / 1 2 / 2 0 4 7 4 8 9, 0 0 0 U S D 5 3 3, 6 1 4 6 0 6, 1 8 5 0. 4 0

F o r d M ot o r C r e di t C o L L C 3. 3 7 5 % 1 3 / 1 1 / 2 0 2 5 5 0 8, 0 0 0 U S D 5 1 1, 7 6 1 5 2 1, 8 9 9 0. 3 5

G e n e r al El e c t ri c C o 6. 7 5 0 % 1 5 / 0 3 / 2 0 3 2  9 8, 0 0 0 U S D 1 0 7, 1 2 0 1 3 7, 4 0 2 0. 0 9

G e n e r al M ot o r s C o 5. 9 5 0 % 0 1 / 0 4 / 2 0 4 9 2 8 3, 0 0 0 U S D 3 2 7, 9 0 9 3 8 2, 7 3 5 0. 2 5

G e n e r al M ot o r s C o 6. 2 5 0 % 0 2 / 1 0 / 2 0 4 3 1 3 0, 0 0 0 U S D 1 4 0, 6 2 9 1 7 5, 3 6 6 0. 1 2
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

G e n e r al M ot o r s Fi n a n ci al C o I n c 3. 1 5 0 % 
3 0 / 0 6 / 2 0 2 2 6 8, 0 0 0 U S D 6 6, 0 0 3 7 0, 4 0 2 0. 0 5

G e n e r al M ot o r s Fi n a n ci al C o I n c 4. 0 0 0 % 
1 5 / 0 1 / 2 0 2 5 3 4 2, 0 0 0 U S D 3 6 5, 9 2 5 3 7 6, 4 4 0 0. 2 5

G ol d m a n S a c h s G r o u p I n c / T h e 3. 5 0 0 % 1 6 / 1 1 / 2 0 2 6  1, 0 6 5, 0 0 0 U S D 1, 0 6 7, 5 7 7 1, 1 9 5, 6 1 5 0. 7 9

I T C H ol di n g s C o r p 2. 7 0 0 % 1 5 / 1 1 / 2 0 2 2  8 3 5, 0 0 0 U S D 8 3 8, 1 8 4 8 6 8, 9 1 1 0. 5 8

J o h n s o n & J o h n s o n 2. 1 0 0 % 0 1 / 0 9 / 2 0 4 0 3 9 3, 0 0 0 U S D 3 9 3, 8 1 0 3 9 6, 3 1 3 0. 2 6

Ki n d e r M o r g a n E n e r g y P a r t n e r s L P 6. 5 0 0 % 
0 1 / 0 2 / 2 0 3 7 5 8, 0 0 0 U S D 6 3, 7 3 8 7 5, 2 7 4 0. 0 5

L e n n a r C o r p 5. 8 7 5 % 1 5 / 1 1 / 2 0 2 4 1, 5 3 8, 0 0 0 U S D 1, 7 6 2, 4 3 1 1, 7 7 6, 3 9 0 1. 1 8

Li n c ol n N a ti o n al C o r p 7. 0 0 0 % 1 5 / 0 6 / 2 0 4 0 8 0, 0 0 0 U S D 1 0 8, 3 8 8 1 2 2, 4 0 5 0. 0 8

L o w e' s C o s I n c 1. 7 0 0 % 1 5 / 1 0 / 2 0 3 0 8 1 0, 0 0 0 U S D 8 0 7, 3 0 3 8 2 0, 6 7 3 0. 5 4

L o w e' s C o s I n c 3. 0 0 0 % 1 5 / 1 0 / 2 0 5 0 4 4 7, 0 0 0 U S D 4 6 2, 2 9 1 4 7 8, 1 1 8 0. 3 2

L Y B I nt e r n a ti o n al Fi n a n c e I I I L L C 4. 2 0 0 % 
0 1 / 0 5 / 2 0 5 0 3 2 7, 0 0 0 U S D 3 2 4, 5 5 5 3 8 1, 0 6 6 0. 2 5

M a r at h o n P et r ol e u m C o r p 4. 7 0 0 % 0 1 / 0 5 / 2 0 2 5 5 4 9, 0 0 0 U S D 6 2 2, 8 7 1 6 2 8, 9 1 0 0. 4 2

M a r at h o n P et r ol e u m C o r p 4. 7 5 0 % 1 5 / 0 9 / 2 0 4 4 1 1 6, 0 0 0 U S D 1 0 5, 2 6 7 1 3 3, 2 5 1 0. 0 9

M a st e r c a r d I n c 3. 8 5 0 % 2 6 / 0 3 / 2 0 5 0 3 0 1, 0 0 0 U S D 3 4 3, 4 6 0 3 8 8, 5 0 6 0. 2 6

M c D o n al d' s C o r p 3. 7 0 0 % 1 5 / 0 2 / 2 0 4 2 8 4, 0 0 0 U S D 9 2, 1 9 8 9 9, 4 9 1 0. 0 7

M c D o n al d' s C o r p 4. 4 5 0 % 0 1 / 0 9 / 2 0 4 8 2 7 2, 0 0 0 U S D 3 6 0, 1 6 9 3 5 6, 0 6 9 0. 2 4

M e t Lif e I n c 6. 4 0 0 % 1 5 / 1 2 / 2 0 3 6 4 3 8, 0 0 0 U S D 4 9 2, 4 2 3 5 6 6, 5 2 6 0. 3 8

M o r g a n S t a nl e y 3. 8 7 5 % 2 9 / 0 4 / 2 0 2 4 7 0 6, 0 0 0 U S D 7 2 3, 6 4 5 7 8 2, 1 1 9 0. 5 2

M P L X L P 5. 5 0 0 % 1 5 / 0 2 / 2 0 4 9 2 9 5, 0 0 0 U S D 3 0 8, 0 7 9 3 8 8, 4 6 0 0. 2 6

N e x t E r a E n e r g y C a pi t al H ol di n g s I n c 2. 2 5 0 % 
0 1 / 0 6 / 2 0 3 0 6 6 5, 0 0 0 U S D 6 6 4, 7 7 0 6 9 7, 1 9 6 0. 4 6

N e x t E r a E n e r g y C a pi t al H ol di n g s I n c 2. 8 0 0 % 
1 5 / 0 1 / 2 0 2 3 3 7 2, 0 0 0 U S D 3 7 6, 6 8 4 3 8 9, 1 9 0 0. 2 6

Ni S o u r c e I n c 0. 9 5 0 % 1 5 / 0 8 / 2 0 2 5 7 8 6, 0 0 0 U S D 7 8 4, 1 9 6 7 9 0, 7 4 7 0. 5 3

Ni S o u r c e I n c 1. 7 0 0 % 1 5 / 0 2 / 2 0 3 1 5 7 7, 0 0 0 U S D 5 7 6, 5 7 6 5 7 4, 1 1 3 0. 3 8

Ni S o u r c e I n c 3. 6 0 0 % 0 1 / 0 5 / 2 0 3 0 4 0 1, 0 0 0 U S D 4 5 8, 2 8 5 4 6 4, 0 2 7 0. 3 1

O N E O K I n c 7. 1 5 0 % 1 5 / 0 1 / 2 0 5 1 1 8 3, 0 0 0 U S D 2 0 3, 0 0 4 2 5 2, 7 3 2 0. 1 7

O r a cl e C o r p 3. 6 0 0 % 0 1 / 0 4 / 2 0 5 0 9 9 0, 0 0 0 U S D 1, 0 7 1, 3 2 4 1, 1 5 3, 4 3 3 0. 7 7

P a cifi c G a s & El e c t ri c C o 1. 7 5 0 % 1 6 / 0 6 / 2 0 2 2 3 7 0, 0 0 0 U S D 3 6 9, 9 8 4 3 7 1, 0 4 4 0. 2 5

P a cifi c G a s & El e c t ri c C o 4. 0 0 0 % 0 1 / 1 2 / 2 0 4 6 3 0 8, 0 0 0 U S D 3 2 0, 6 4 8 3 1 9, 9 3 5 0. 2 1

Pfi z e r I n c 2. 7 0 0 % 2 8 / 0 5 / 2 0 5 0 2 4 2, 0 0 0 U S D 2 4 0, 9 7 6 2 5 9, 9 8 3 0. 1 7

Pfi z e r I n c 4. 4 0 0 % 1 5 / 0 5 / 2 0 4 4 2 0 0, 0 0 0 U S D 2 1 7, 9 6 4 2 6 7, 5 4 9 0. 1 8

P hili p M o r ri s I nt e r n a ti o n al I n c 1. 7 5 0 % 0 1 / 1 1 / 2 0 3 0 2 4 0, 0 0 0 U S D 2 3 7, 3 1 3 2 4 2, 9 8 1 0. 1 6

P P L C a pi t al F u n di n g I n c 4. 1 2 5 % 1 5 / 0 4 / 2 0 3 0 3 5 2, 0 0 0 U S D 4 1 4, 8 7 1 4 2 1, 0 9 2 0. 2 8

P r o g r e s s E n e r g y I n c 7. 7 5 0 % 0 1 / 0 3 / 2 0 3 1 3 9 9, 0 0 0 U S D 5 2 7, 1 5 3 5 9 4, 5 8 4 0. 3 9

P u bli c S e r vi c e E n t e r p ri s e G r o u p I n c 0. 8 0 0 % 
1 5 / 0 8 / 2 0 2 5 2 7 0, 0 0 0 U S D 2 6 9, 4 3 9 2 7 0, 0 8 5 0. 1 8

P ul t e G r o u p I n c 5. 5 0 0 % 0 1 / 0 3 / 2 0 2 6 6 3 4, 0 0 0 U S D 7 5 2, 1 8 6 7 5 4, 4 0 6 0. 5 0

R a y t h e o n T e c h n ol o gi e s C o r p 4. 6 2 5 % 1 6 / 1 1 / 2 0 4 8 3 8 2, 0 0 0 U S D 4 7 5, 2 3 3 5 1 8, 6 0 2 0. 3 4

R e y n ol d s A m e ri c a n I n c 5. 7 0 0 % 1 5 / 0 8 / 2 0 3 5 3 1, 0 0 0 U S D 3 6, 1 0 9 3 9, 3 3 9 0. 0 3

S a n Di e g o G a s & El e c t ri c C o 3. 7 5 0 % 0 1 / 0 6 / 2 0 4 7 1 9 6, 0 0 0 U S D 2 1 0, 7 5 8 2 2 9, 4 5 2 0. 1 5

S a n t a n d e r H ol di n g s U S A I n c 3. 4 5 0 % 0 2 / 0 6 / 2 0 2 5 5 6 8, 0 0 0 U S D 5 7 0, 4 3 0 6 2 0, 3 1 5 0. 4 1

S e m p r a E n e r g y 6. 0 0 0 % 1 5 / 1 0 / 2 0 3 9 2 2 6, 0 0 0 U S D 2 7 9, 6 1 9 3 2 4, 1 4 6 0. 2 1

S o u t h e r n C alif o r ni a E di s o n C o 3. 6 5 0 % 0 1 / 0 2 / 2 0 5 0 2 2 7, 0 0 0 U S D 2 4 4, 9 7 9 2 5 7, 8 2 9 0. 1 7

S o u t h e r n C alif o r ni a E di s o n C o 3. 7 0 0 % 0 1 / 0 8 / 2 0 2 5 2 4 1, 0 0 0 U S D 2 4 6, 4 4 8 2 7 0, 3 6 7 0. 1 8

S o u t h e r n P o w e r C o 4. 9 5 0 % 1 5 / 1 2 / 2 0 4 6 1 1 7, 0 0 0 U S D 1 2 5, 9 9 9 1 4 0, 6 1 4 0. 0 9

S y s c o C o r p 6. 6 0 0 % 0 1 / 0 4 / 2 0 5 0 1 6 4, 0 0 0 U S D 2 5 1, 7 9 9 2 5 2, 5 8 7 0. 1 7

U. S. T r e a s u r y B o n d 1. 3 7 5 % 1 5 / 0 8 / 2 0 5 0 1, 1 3 7, 0 0 0 U S D 1, 0 5 9, 9 5 5 1, 0 6 4, 8 7 2 0. 7 1

U. S. T r e a s u r y N o t e 0. 1 2 5 % 3 0 / 1 1 / 2 0 2 2 8 8 3, 0 0 0 U S D 8 8 2, 6 3 3 8 8 3, 1 0 4 0. 5 9

1 8 5



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

U. S. T r e a s u r y N o t e 0. 1 2 5 % 1 5 / 1 2 / 2 0 2 3 1, 0 9 0, 0 0 0 U S D 1, 0 8 8, 2 5 4 1, 0 8 8, 7 2 3 0. 7 2

U. S. T r e a s u r y N o t e 0. 3 7 5 % 3 0 / 1 1 / 2 0 2 5 1, 3 0 3, 0 0 0 U S D 1, 3 0 3, 0 3 4 1, 3 0 4, 8 3 2 0. 8 7

U. S. T r e a s u r y N o t e 0. 3 7 5 % 3 1 / 1 2 / 2 0 2 5 1, 8 3 3, 0 0 0 U S D 1, 8 3 3, 0 0 0 1, 8 3 4, 4 3 2 1. 2 2

U. S. T r e a s u r y N o t e 0. 6 2 5 % 3 0 / 1 1 / 2 0 2 7 8 9, 0 0 0 U S D 8 8, 7 6 4 8 8, 9 8 6 0. 0 6

U. S. T r e a s u r y N o t e 0. 8 7 5 % 1 5 / 1 1 / 2 0 3 0 4, 2 8 9, 0 0 0 U S D 4, 2 7 0, 7 7 8 4, 2 7 4, 9 2 7 2. 8 4

U. S. T r e a s u r y N o t e 1. 6 2 5 % 3 1 / 1 2 / 2 0 2 1 2 5 0, 0 0 0 U S D 2 5 0, 2 1 0 2 5 3, 7 5 0 0. 1 7

U D R I n c 2. 1 0 0 % 0 1 / 0 8 / 2 0 3 2 3 2 9, 0 0 0 U S D 3 3 1, 1 1 7 3 3 5, 3 4 4 0. 2 2

U ni t e d P a r c el S e r vi c e I n c 5. 3 0 0 % 0 1 / 0 4 / 2 0 5 0 4 3 6, 0 0 0 U S D 6 4 9, 8 8 6 6 5 7, 0 2 8 0. 4 4

U ni t e d H e alt h G r o u p I n c 2. 7 5 0 % 1 5 / 0 5 / 2 0 4 0 1 5 0, 0 0 0 U S D 1 4 6, 0 4 5 1 6 2, 7 2 4 0. 1 1

U ni t e d H e alt h G r o u p I n c 3. 5 0 0 % 1 5 / 0 8 / 2 0 3 9 3 8 2, 0 0 0 U S D 3 9 2, 0 2 3 4 5 4, 4 3 6 0. 3 0

U ni t e d H e alt h G r o u p I n c 4. 2 5 0 % 1 5 / 0 6 / 2 0 4 8 1 1 3, 0 0 0 U S D 1 1 2, 0 0 5 1 5 0, 8 9 3 0. 1 0

V al e r o E n e r g y C o r p 3. 4 0 0 % 1 5 / 0 9 / 2 0 2 6 1 3 4, 0 0 0 U S D 1 4 4, 6 1 5 1 4 6, 9 2 4 0. 1 0

V al e r o E n e r g y C o r p 6. 6 2 5 % 1 5 / 0 6 / 2 0 3 7 2 1 5, 0 0 0 U S D 2 5 6, 8 3 3 2 8 5, 9 9 0 0. 1 9

V e n t a s R e al t y L P 4. 8 7 5 % 1 5 / 0 4 / 2 0 4 9 1 5 4, 0 0 0 U S D 1 5 4, 7 6 1 1 9 1, 2 1 0 0. 1 3

V e ri z o n C o m m u ni c ati o n s I n c 1. 7 5 0 % 2 0 / 0 1 / 2 0 3 1 3 7 5, 0 0 0 U S D 3 7 3, 3 1 3 3 7 3, 1 2 6 0. 2 5

V e ri z o n C o m m u ni c ati o n s I n c 2. 8 7 5 % 2 0 / 1 1 / 2 0 5 0  6 1 8, 0 0 0 U S D 6 1 9, 6 0 3 6 2 2, 6 9 9 0. 4 1

V e ri z o n C o m m u ni c ati o n s I n c 4. 2 7 2 % 1 5 / 0 1 / 2 0 3 6 9 4 1, 0 0 0 U S D 9 5 3, 5 3 8 1, 1 6 7, 1 0 4 0. 7 8

Vi r gi ni a El e c t ri c & P o w e r C o 2. 4 5 0 % 1 5 / 1 2 / 2 0 5 0 1 1 8, 0 0 0 U S D 1 1 6, 1 2 4 1 1 8, 7 4 3 0. 0 8

Vi s a I n c 2. 0 5 0 % 1 5 / 0 4 / 2 0 3 0 7 5 5, 0 0 0 U S D 8 0 1, 3 8 3 8 0 7, 4 8 8 0. 5 4

W al t Di s n e y C o / T h e 3. 8 0 0 % 1 3 / 0 5 / 2 0 6 0 2 6 1, 0 0 0 U S D 2 7 6, 5 7 2 3 3 1, 6 0 6 0. 2 2

W ell s F a r g o & C o 4. 9 0 0 % 1 7 / 1 1 / 2 0 4 5 4 5 1, 0 0 0 U S D 5 0 7, 9 4 8 6 0 0, 6 8 9 0. 4 0

 6 5, 5 5 7, 0 6 3 6 9, 5 5 3, 5 8 5 4 6. 2 1

T o t al - Fi x e d r a t e b o n d s 7 5, 1 5 6, 1 4 5 7 9, 7 4 3, 3 4 1 5 2. 9 8

       
V a ri a bl e r a t e b o n d s       
      

G r e a t B ri t ai n       

B a r cl a y s P L C 4. 3 3 8 % 1 6 / 0 5 / 2 0 2 4 2 3 9, 0 0 0 U S D 2 3 9, 0 0 0 2 5 8, 6 7 2 0. 1 7

H S B C H ol di n g s P L C 1. 6 4 5 % 1 8 / 0 4 / 2 0 2 6 6 3 2, 0 0 0 U S D 6 3 1, 9 5 2 6 4 6, 3 8 5 0. 4 3

H S B C H ol di n g s P L C 3. 8 0 3 % 1 1 / 0 3 / 2 0 2 5 6 9 1, 0 0 0 U S D 7 4 0, 9 9 7 7 5 4, 4 5 2 0. 5 0

 1, 6 1 1, 9 4 9 1, 6 5 9, 5 0 9 1. 1 0
S wi t z e rl a n d       

C r e di t S ui s s e G r o u p A G 2. 5 9 3 % 1 1 / 0 9 / 2 0 2 5 1 4 4 A ( 2 ) 1, 4 8 8, 0 0 0 U S D 1, 4 9 5, 6 0 5 1, 5 6 6, 1 2 6 1. 0 4

 1, 4 9 5, 6 0 5 1, 5 6 6, 1 2 6 1. 0 4

T o t al - V a ri a bl e r a t e b o n d s 3, 1 0 7, 5 5 4 3, 2 2 5, 6 3 5 2. 1 4

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 7 8, 2 6 3, 6 9 9 8 2, 9 6 8, 9 7 6 5 5. 1 2

T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t    
       
Fi x e d r a t e b o n d s       
       

C a n a d a       

R o y al B a n k of C a n a d a 2. 2 5 0 % 0 1 / 1 1 / 2 0 2 4 1, 0 2 7, 0 0 0 U S D 1, 0 2 8, 0 7 8 1, 0 9 2, 5 3 0 0. 7 2

 1, 0 2 8, 0 7 8 1, 0 9 2, 5 3 0 0. 7 2
C hil e       

E m p r e s a d e T r a n s p o r t e d e P a s aj e r o s M et r o S A 
4. 7 0 0 % 0 7 / 0 5 / 2 0 5 0 1 4 4 A ( 2 ) 6 3, 0 0 0 U S D 6 6, 6 2 7 7 9, 2 7 8 0. 0 5

 6 6, 6 2 7 7 9, 2 7 8 0. 0 5
F r a n c e       

B a n q u e F e d e r ati v e d u C r e dit M u t u el S A 0. 6 5 0 % 
2 7 / 0 2 / 2 0 2 4 1 4 4 A ( 2 ) 1, 8 8 0, 0 0 0 U S D 1, 8 7 7, 4 2 7 1, 8 8 5, 2 9 4 1. 2 5

 

( 2 )    S e e N ot e 1 6.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

S o ci e t e G e n e r al e S A 2. 6 2 5 % 2 2 / 0 1 / 2 0 2 5 1 4 4 A ( 2 ) 9 7 2, 0 0 0 U S D 9 7 1, 7 3 9 1, 0 2 9, 4 3 5 0. 6 9

 2, 8 4 9, 1 6 6 2, 9 1 4, 7 2 9 1. 9 4
G r e a t B ri t ai n       

V o d af o n e G r o u p P L C 3. 7 5 0 % 1 6 / 0 1 / 2 0 2 4 3 1 8, 0 0 0 U S D 3 3 0, 0 9 3 3 4 7, 4 9 7 0. 2 3

V o d af o n e G r o u p P L C 4. 8 7 5 % 1 9 / 0 6 / 2 0 4 9 4 7 4, 0 0 0 U S D 4 9 1, 3 2 0 6 3 3, 4 5 4 0. 4 2

 8 2 1, 4 1 3  9 8 0, 9 5 1 0. 6 5
N e t h e rl a n d s       

C o o p e r a ti e v e R a b o b a n k U A 4. 6 2 5 % 0 1 / 1 2 / 2 0 2 3 9 3 1, 0 0 0 U S D 9 6 1, 9 4 6 1, 0 3 7, 6 4 8 0. 6 9

S y n g e nt a Fi n a n c e N V 4. 8 9 2 % 2 4 / 0 4 / 2 0 2 5 1 4 4 A ( 2 ) 2 7 9, 0 0 0 U S D 2 8 4, 2 7 0 2 9 9, 4 3 8 0. 2 0

 1, 2 4 6, 2 1 6 1, 3 3 7, 0 8 6 0. 8 9
U ni t e d S t a t e s       

A b b Vi e I n c 2. 6 0 0 % 2 1 / 1 1 / 2 0 2 4 8 7 7, 0 0 0 U S D 9 1 0, 0 9 7 9 3 9, 9 6 5 0. 6 2

A b b Vi e I n c 4. 0 5 0 % 2 1 / 1 1 / 2 0 3 9 3 4 9, 0 0 0 U S D 3 9 4, 3 3 0 4 2 2, 3 6 8 0. 2 8

A d v o c a t e H e al t h & H o s pi t al s C o r p 3. 3 8 7 % 
1 5 / 1 0 / 2 0 4 9 7 8, 0 0 0 U S D 7 8, 3 3 6 8 8, 5 5 0 0. 0 6

A E P T r a n s mi s si o n C o L L C 3. 8 0 0 % 1 5 / 0 6 / 2 0 4 9 1 5 2, 0 0 0 U S D 1 5 7, 8 2 9 1 8 6, 2 0 2 0. 1 2

All y A ut o R e c ei v a bl e s T r u s t 1. 9 9 0 % 1 5 / 0 3 / 2 0 2 2 1, 0 2 8 U S D 1, 0 2 2 1, 0 2 8 0. 0 0

A m a z o n. c o m I n c 2. 5 0 0 % 0 3 / 0 6 / 2 0 5 0 8 2 2, 0 0 0 U S D 8 2 9, 1 1 7 8 5 2, 8 8 3 0. 5 7

A m e ri c a n C r e di t A c c e p t a n c e R e c ei v a bl e s T r u s t 
1. 6 5 0 % 1 3 / 1 2 / 2 0 2 3 1 4 4 A ( 2 ) 3 2, 1 0 6 U S D 3 2, 1 0 5 3 2, 2 9 9 0. 0 2

A m e ri C r e di t A u t o m o bil e R e c ei v a bl e s T r u s t 2. 3 6 0 % 
1 9 / 1 2 / 2 0 2 2 1 9, 2 2 4 U S D 1 9, 2 6 2 1 9, 2 9 3 0. 0 1

A m e ri c r e di t A ut o m o bil e R e c ei v a bl e s T r u s t 3. 4 5 0 % 
1 8 / 0 6 / 2 0 2 4 1 2 1, 0 0 0 U S D 1 2 0, 9 9 4 1 2 4, 2 6 6 0. 0 8

A m g e n I n c 3. 1 5 0 % 2 1 / 0 2 / 2 0 4 0 1 5 8, 0 0 0 U S D 1 5 9, 1 4 6 1 7 3, 9 2 8 0. 1 2

A p pl e I n c 2. 0 5 0 % 1 1 / 0 9 / 2 0 2 6 1, 2 7 5, 0 0 0 U S D 1, 3 6 0, 6 5 2 1, 3 6 3, 3 8 1 0. 9 1

A p pl e I n c 2. 4 0 0 % 2 0 / 0 8 / 2 0 5 0 2 5 9, 0 0 0 U S D 2 6 1, 0 2 2 2 6 5, 0 6 7 0. 1 8

A p pl e I n c 2. 6 5 0 % 1 1 / 0 5 / 2 0 5 0 6 9 8, 0 0 0 U S D 7 1 8, 1 9 4 7 4 0, 8 2 0 0. 4 9

A p pl e I n c 3. 8 5 0 % 0 4 / 0 5 / 2 0 4 3 1 1 5, 0 0 0 U S D 1 4 1, 0 6 1 1 4 5, 2 9 1 0. 1 0

A T & T I n c 2. 5 5 0 % 0 1 / 1 2 / 2 0 3 3 1 4 4 A ( 2 ) 2 2 0, 0 0 0 U S D 2 1 7, 3 6 5 2 2 5, 5 3 0 0. 1 5

A T & T I n c 3. 1 0 0 % 0 1 / 0 2 / 2 0 4 3 2 5 6, 0 0 0 U S D 2 5 6, 9 4 1 2 5 9, 8 3 2 0. 1 7

A T & T I n c 3. 5 0 0 % 1 5 / 0 9 / 2 0 5 3 1 4 4 A ( 2 ) 1, 5 1 2, 0 0 0 U S D 1, 2 6 6, 0 2 4 1, 5 1 4, 2 1 9 1. 0 1

B e r k s hi r e H at h a w a y E n e r g y C o 2. 8 5 0 % 1 5 / 0 5 / 2 0 5 1 
1 4 4 A ( 2 ) 6 1 6, 0 0 0 U S D 6 1 9, 4 4 0 6 3 3, 6 6 2 0. 4 2

B ri g h t h o u s e Fi n a n ci al I n c 4. 7 0 0 % 2 2 / 0 6 / 2 0 4 7 4 7, 0 0 0 U S D 4 7, 7 5 8 4 9, 0 8 0 0. 0 3

B ri s t ol - M y e r s S q ui b b C o 3. 9 0 0 % 2 0 / 0 2 / 2 0 2 8 4 2 6, 0 0 0 U S D 4 2 8, 3 7 6 5 0 4, 3 4 6 0. 3 4

B ri s t ol - M y e r s S q ui b b C o 4. 1 2 5 % 1 5 / 0 6 / 2 0 3 9 6 0 5, 0 0 0 U S D 6 7 8, 3 9 3 7 7 0, 8 6 5 0. 5 1

B r o a d c o m I n c 4. 1 5 0 % 1 5 / 1 1 / 2 0 3 0 1, 0 6 5, 0 0 0 U S D 1, 1 4 5, 0 0 3 1, 2 3 3, 0 1 7 0. 8 2

C a pi t al O n e P ri m e A ut o R e c ei v a bl e s T r u s t 1. 9 2 0 % 
1 5 / 0 5 / 2 0 2 4 2 9, 0 0 0 U S D 2 8, 9 9 8 2 9, 5 2 1 0. 0 2

C a r M a x A u t o O w n e r T r u s t 3. 1 6 0 % 1 7 / 0 7 / 2 0 2 3 1 9, 0 0 0 U S D 1 9, 0 0 0 1 9, 6 2 1 0. 0 1

C h a r t e r C o m m u ni c ati o n s O p e r a ti n g L L C / C h a rt e r 
C o m m u ni c a ti o n s O p e r ati n g C a pi t al 3. 7 0 0 % 
0 1 / 0 4 / 2 0 5 1 5 9, 0 0 0 U S D 5 8, 8 1 4 6 1, 2 6 9 0. 0 4

C h a r t e r C o m m u ni c ati o n s O p e r a ti n g L L C / C h a rt e r 
C o m m u ni c a ti o n s O p e r ati n g C a pi t al 4. 9 0 8 % 
2 3 / 0 7 / 2 0 2 5 6 5 0, 0 0 0 U S D 7 1 3, 5 5 3 7 5 4, 9 4 1 0. 5 0

 

( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

C h a r t e r C o m m u ni c ati o n s O p e r a ti n g L L C / C h a rt e r 
C o m m u ni c a ti o n s O p e r ati n g C a pi t al 5. 0 5 0 % 
3 0 / 0 3 / 2 0 2 9 2 5 9, 0 0 0 U S D 2 7 1, 1 2 1 3 1 4, 9 0 9 0. 2 1

C h a r t e r C o m m u ni c ati o n s O p e r a ti n g L L C / C h a rt e r 
C o m m u ni c a ti o n s O p e r ati n g C a pi t al 5. 3 7 5 % 
0 1 / 0 5 / 2 0 4 7 1 2 9, 0 0 0 U S D 1 3 6, 6 6 6 1 6 1, 0 0 6 0. 1 1

C h a r t e r C o m m u ni c ati o n s O p e r a ti n g L L C / C h a rt e r 
C o m m u ni c a ti o n s O p e r ati n g C a pi t al 5. 7 5 0 % 
0 1 / 0 4 / 2 0 4 8 1 7 0, 0 0 0 U S D 2 2 1, 4 3 7 2 2 2, 4 3 5 0. 1 5

Citi g r o u p C o m m e r ci al M o r t g a g e T r u st 3. 1 5 4 % 
1 5 / 1 1 / 2 0 4 9 8 2, 0 0 0 U S D 8 2, 3 6 8 9 1, 3 6 2 0. 0 6

Citi g r o u p C o m m e r ci al M o r t g a g e T r u st 3. 7 7 8 % 
1 0 / 0 9 / 2 0 5 8 1 8, 0 0 0 U S D 1 8, 4 0 3 2 0, 2 3 2 0. 0 1

C o m c a s t C o r p 1. 5 0 0 % 1 5 / 0 2 / 2 0 3 1 6 6 7, 0 0 0 U S D 6 6 4, 8 2 8 6 6 2, 4 8 7 0. 4 4

C o m c a s t C o r p 1. 9 5 0 % 1 5 / 0 1 / 2 0 3 1 7 1 7, 0 0 0 U S D 7 1 7, 6 0 8 7 3 6, 3 1 6 0. 4 9

C o m c a s t C o r p 4. 6 0 0 % 1 5 / 1 0 / 2 0 3 8 4 7 7, 0 0 0 U S D 4 9 3, 9 6 1 6 2 8, 6 0 3 0. 4 2

C o m c a s t C o r p 4. 6 5 0 % 1 5 / 0 7 / 2 0 4 2 3 5 3, 0 0 0 U S D 3 9 1, 5 0 4 4 7 8, 2 9 3 0. 3 2

C o m m e r ci al M o r t g a g e T r u s t 3. 2 1 3 % 1 0 / 0 3 / 2 0 4 6 1 5, 2 7 0 U S D 1 5, 2 8 5 1 6, 0 6 9 0. 0 1

C o m m e r ci al M o r t g a g e T r u s t 3. 7 6 5 % 1 0 / 1 0 / 2 0 4 6 7 8, 0 6 7 U S D 7 9, 0 3 4 8 2, 6 7 9 0. 0 5

C o m m e r ci al M o r t g a g e T r u s t 3. 7 7 4 % 1 0 / 1 0 / 2 0 4 8 1 0 9, 0 0 0 U S D 1 1 0, 5 7 9 1 2 1, 3 2 9 0. 0 8

C o m m o n S pi ri t H e al t h 4. 1 8 7 % 0 1 / 1 0 / 2 0 4 9 8 8, 0 0 0 U S D 9 8, 3 6 6  1 0 2, 4 3 4 0. 0 7

C o n s u m e r L o a n U n d e rl yi n g B o n d C r e dit T r u s t 
3. 8 2 0 % 1 5 / 0 1 / 2 0 2 6 1 4 4 A ( 2 ) 7, 8 7 9 U S D 7, 8 7 9 7, 9 1 0 0. 0 1

C ot t a g e H e al t h O bli g at e d G r o u p 3. 3 0 4 % 
0 1 / 1 1 / 2 0 4 9 2 8 0, 0 0 0 U S D 2 8 3, 0 1 6 3 1 5, 4 6 2 0. 2 1

C r e di t A c c e p t a n c e A ut o L o a n T r u s t 3. 0 1 0 % 
1 6 / 0 2 / 2 0 2 7 1 4 4 A ( 2 ) 1 5, 0 3 4 U S D 1 5, 0 3 3 1 5, 0 4 7 0. 0 1

C r e di t A c c e p t a n c e A ut o L o a n T r u s t 3. 5 5 0 % 
1 5 / 0 8 / 2 0 2 7 1 4 4 A ( 2 ) 1 4 1, 5 0 5 U S D 1 4 1, 4 9 8 1 4 3, 0 1 5 0. 1 0

C S A I L C o m m er ci al M o r t g a g e T r u st 3. 5 0 2 % 
1 5 / 1 1 / 2 0 4 9 5 7, 0 0 0 U S D 5 7, 5 3 4 6 3, 4 0 7 0. 0 4

C S X C o r p 4. 7 5 0 % 1 5 / 1 1 / 2 0 4 8 1 8 7, 0 0 0 U S D 1 8 6, 5 8 7 2 5 6, 5 0 5 0. 1 7

C V S P a s s - T h r o u g h T r u s t 4. 1 6 3 % 1 1 / 0 8 / 2 0 3 6 
1 4 4 A ( 2 ) 2 5 4, 7 5 3 U S D 2 5 6, 1 6 9 2 7 9, 0 3 0 0. 1 9

D ell I nt e r n ati o n al L L C / E M C C o r p 6. 0 2 0 % 
1 5 / 0 6 / 2 0 2 6 1 4 4 A ( 2 ) 2 3 9, 0 0 0 U S D 2 9 0, 7 2 9 2 9 1, 5 6 7 0. 1 9

D ell I nt e r n ati o n al L L C / E M C C o r p 8. 3 5 0 % 
1 5 / 0 7 / 2 0 4 6 1 4 4 A ( 2 ) 3 0 4, 0 0 0 U S D 4 3 2, 1 8 2 4 5 9, 8 9 6 0. 3 1

Di a m o n d b a c k E n e r g y I n c 2. 8 7 5 % 0 1 / 1 2 / 2 0 2 4 3 0 3, 0 0 0 U S D 3 0 6, 8 4 3 3 1 8, 4 9 9 0. 2 1

Di a m o n d b a c k E n e r g y I n c 3. 5 0 0 % 0 1 / 1 2 / 2 0 2 9 9 5, 0 0 0 U S D 9 5, 6 2 4  1 0 1, 4 9 0 0. 0 7

D o mi ni o n E n e r g y I n c 2. 4 5 0 % 1 5 / 0 1 / 2 0 2 3 1 4 4 A ( 2 ) 5 8 6, 0 0 0 U S D 5 8 5, 4 5 9 6 0 9, 6 9 2 0. 4 1

D ri v e A ut o R e c ei v a bl e s T r u s t 1. 4 2 0 % 1 7 / 0 3 / 2 0 2 5 9 4, 0 0 0 U S D 9 3, 9 9 5 9 5, 2 3 9 0. 0 6

D ri v e A ut o R e c ei v a bl e s T r u s t 1. 9 9 0 % 1 5 / 1 2 / 2 0 2 2 2 2 6, 9 6 7 U S D 2 2 7, 3 5 7 2 2 7, 3 6 0 0. 1 5

D ri v e A ut o R e c ei v a bl e s T r u s t 2. 0 2 0 % 1 5 / 1 1 / 2 0 2 3 4 9 2, 0 0 0 U S D 4 9 6, 0 8 3 4 9 6, 3 2 9 0. 3 3

D ri v e A ut o R e c ei v a bl e s T r u s t 2. 2 3 0 % 1 6 / 0 1 / 2 0 2 4 6 7, 0 0 0 U S D 6 6, 9 9 4 6 7, 6 8 7 0. 0 5

D ri v e A ut o R e c ei v a bl e s T r u s t 2. 2 8 0 % 1 7 / 0 8 / 2 0 2 6 1 4 7, 0 0 0 U S D 1 4 6, 9 9 5 1 5 1, 7 2 7 0. 1 0

D ri v e A ut o R e c ei v a bl e s T r u s t 3. 1 7 0 % 1 5 / 1 1 / 2 0 2 3 4 7, 1 1 7 U S D 4 7, 1 1 6 4 7, 4 2 7 0. 0 3

D T E E n e r g y C o 2. 5 2 9 % 0 1 / 1 0 / 2 0 2 4 9 4 1, 0 0 0 U S D 9 4 2, 2 1 2 1, 0 0 2, 6 1 3 0. 6 7

D u k e E n e r g y Fl o ri d a L L C 4. 2 0 0 % 1 5 / 0 7 / 2 0 4 8 3 6 0, 0 0 0 U S D 4 2 9, 0 2 7 4 6 3, 2 1 7 0. 3 1

D u k e U ni v e r si t y 2. 7 5 7 % 0 1 / 1 0 / 2 0 5 0 2 5 6, 0 0 0 U S D 2 5 6, 0 0 0 2 7 6, 7 1 7 0. 1 8

E m e r a U S Fi n a n c e L P 2. 7 0 0 % 1 5 / 0 6 / 2 0 2 1 3 1 9, 0 0 0 U S D 3 1 9, 2 9 3 3 2 1, 4 8 2 0. 2 1

E x el o n C o r p 4. 7 0 0 % 1 5 / 0 4 / 2 0 5 0  1 9 1, 0 0 0 U S D 2 4 5, 3 4 8 2 5 3, 9 7 9 0. 1 7
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

Fi r s t E n e r g y T r a n s mi s si o n L L C 5. 4 5 0 % 1 5 / 0 7 / 2 0 4 4 
1 4 4 A ( 2 ) 1 8 0, 0 0 0 U S D 2 0 8, 6 1 7 2 2 8, 3 9 6 0. 1 5

Fl a g s hi p C r e dit A u t o T r u st 2. 8 3 0 % 1 6 / 1 0 / 2 0 2 3 
1 4 4 A ( 2 ) 2 8, 9 0 3 U S D 2 8, 9 0 1 2 9, 2 5 0 0. 0 2

F o r d C r e di t A ut o O w n e r T r u s t 2. 0 1 0 % 1 5 / 0 3 / 2 0 2 2 7, 2 1 8 U S D 7, 2 2 6 7, 2 2 6 0. 0 0

F o r d F o u n d ati o n / T h e 2. 8 1 5 % 0 1 / 0 6 / 2 0 7 0  3 8 5, 0 0 0 U S D 3 8 7, 4 4 9 4 1 2, 2 2 4 0. 2 7

F r e d di e M a c M ul tif a mil y S t r u c t u r e d P a s s T h r o u g h 
C e r tifi c a t e s 3. 2 4 3 % 2 5 / 0 4 / 2 0 2 7 4 3, 0 0 0 U S D 4 3, 5 5 2 4 9, 1 0 4 0. 0 3

F r e d di e M a c M ul tif a mil y S t r u c t u r e d P a s s T h r o u g h 
C e r tifi c a t e s 3. 2 4 4 % 2 5 / 0 8 / 2 0 2 7 5 2, 0 0 0 U S D 5 1, 2 3 0 5 9, 6 5 9 0. 0 4

G E C a pi t al F u n di n g L L C 4. 4 0 0 % 1 5 / 0 5 / 2 0 3 0 1 4 4 A ( 2 ) 3 7 9, 0 0 0 U S D 4 0 8, 9 1 2 4 4 6, 7 7 6 0. 3 0

Gil e a d S ci e n c e s I n c 0. 7 5 0 % 2 9 / 0 9 / 2 0 2 3 4 5 5, 0 0 0 U S D 4 5 4, 8 5 5 4 5 6, 3 8 3 0. 3 0

Gil e a d S ci e n c e s I n c 2. 6 0 0 % 0 1 / 1 0 / 2 0 4 0 6 2 6, 0 0 0 U S D 6 2 4, 3 7 2 6 3 2, 0 3 2 0. 4 2

Gil e a d S ci e n c e s I n c 4. 7 5 0 % 0 1 / 0 3 / 2 0 4 6 8 7, 0 0 0 U S D 9 5, 9 7 4  1 1 5, 3 1 0 0. 0 8

G M Fi n a n ci al C o n s u m e r A ut o m o bil e R e c ei v a bl e s 
T r u s t 2. 3 2 0 % 1 8 / 0 7 / 2 0 2 2 2 6, 5 4 1 U S D 2 6, 5 3 9 2 6, 6 6 1 0. 0 2

G S M o r t g a g e S e c u ri ti e s T r u s t 3. 1 3 5 % 1 0 / 0 6 / 2 0 4 6 2 5, 0 0 0 U S D 2 4, 7 6 4 2 6, 2 8 1 0. 0 2

G S M o r t g a g e S e c u ri ti e s T r u s t 3. 8 0 1 % 1 0 / 0 1 / 2 0 4 7 6 0, 7 8 0 U S D 6 1, 6 6 1 6 3, 1 9 3 0. 0 4

G S M o r t g a g e S e c u ri ti e s T r u s t 4. 0 7 4 % 1 0 / 0 1 / 2 0 4 7 2 8, 0 0 0 U S D 2 8, 4 9 1 3 0, 3 6 6 0. 0 2

H o n d a A u t o R e c ei v a bl e s O w n e r T r u s t 2. 0 5 0 % 
2 2 / 1 1 / 2 0 2 1 3, 8 4 9 U S D 3, 8 4 9 3, 8 5 4 0. 0 0

H y u n d ai C a pi t al A m e ri c a 1. 1 5 0 % 1 0 / 1 1 / 2 0 2 2 
1 4 4 A ( 2 ) 2 1 7, 0 0 0 U S D 2 1 6, 9 8 8 2 1 8, 1 4 5 0. 1 4

H y u n d ai C a pi t al A m e ri c a 1. 8 0 0 % 1 5 / 1 0 / 2 0 2 5 
1 4 4 A ( 2 ) 4 1 2, 0 0 0 U S D 4 1 1, 9 0 1 4 2 2, 4 0 8 0. 2 8

I nt el C o r p 4. 7 5 0 % 2 5 / 0 3 / 2 0 5 0 9 3 7, 0 0 0 U S D 1, 2 8 6, 3 8 2 1, 3 0 7, 6 4 2 0. 8 7

K ai s e r F o u n d a ti o n H o s pi t al s 3. 2 6 6 % 0 1 / 1 1 / 2 0 4 9 2 2 5, 0 0 0 U S D 2 2 5, 0 0 0 2 5 7, 7 3 6 0. 1 7

L a m R e s e a r c h C o r p 3. 1 2 5 % 1 5 / 0 6 / 2 0 6 0 2 2 7, 0 0 0 U S D 2 3 8, 4 7 5 2 5 4, 6 2 6 0. 1 7

L el a n d S t a nf o r d J u ni o r U ni v e r si t y / T h e 2. 4 1 3 % 
0 1 / 0 6 / 2 0 5 0 1 6 4, 0 0 0 U S D 1 6 4, 0 0 0 1 6 8, 3 7 3 0. 1 1

Li b e r t y M ut u al G r o u p I n c 3. 9 5 0 % 1 5 / 0 5 / 2 0 6 0 
1 4 4 A ( 2 ) 2 0 9, 0 0 0 U S D 1 9 0, 6 9 3 2 4 9, 4 6 2 0. 1 7

M a r at h o n P et r ol e u m C o r p 4. 7 5 0 % 1 5 / 1 2 / 2 0 2 3 3 1 3, 0 0 0 U S D 3 1 7, 5 4 1 3 4 6, 4 9 3 0. 2 3

M a r at h o n P et r ol e u m C o r p 5. 1 2 5 % 1 5 / 1 2 / 2 0 2 6 5 0 4, 0 0 0 U S D 5 6 9, 3 9 0 6 0 0, 7 5 7 0. 4 0

Mi c r o c hi p T e c h n ol o g y I n c 0. 9 7 2 % 1 5 / 0 2 / 2 0 2 4 
1 4 4 A ( 2 ) 1, 1 5 6, 0 0 0 U S D 1, 1 5 6, 2 0 6 1, 1 5 8, 8 3 0 0. 7 7

Mi c r o s of t C o r p 2. 5 2 5 % 0 1 / 0 6 / 2 0 5 0 6 7 4, 0 0 0 U S D 7 0 5, 0 0 4 7 1 0, 7 6 3 0. 4 7

M o r g a n S t a nl e y B a n k of A m e ri c a M e r rill L y n c h T r u s t 
3. 2 4 9 % 1 5 / 0 2 / 2 0 4 8 7 9, 0 0 0 U S D 7 9, 4 6 1 8 5, 7 2 5 0. 0 6

M o r g a n S t a nl e y B a n k of A m e ri c a M e r rill L y n c h T r u s t 
3. 7 3 2 % 1 5 / 0 5 / 2 0 4 8 1 6 4, 0 0 0 U S D 1 6 6, 1 3 4 1 8 3, 6 3 3 0. 1 2

N u t riti o n & Bi o s ci e n c e s I n c 1. 8 3 2 % 1 5 / 1 0 / 2 0 2 7 
1 4 4 A ( 2 ) 5 7 7, 0 0 0 U S D 5 7 7, 9 2 5 5 9 4, 6 9 3 0. 4 0

N Y U L a n g o n e H o s pi t al s 3. 3 8 0 % 0 1 / 0 7 / 2 0 5 5 1 4 7, 0 0 0 U S D 1 4 7, 0 0 0 1 5 3, 8 1 8 0. 1 0

O n c o r El e c t ri c D eli v e r y C o L L C 3. 1 0 0 % 1 5 / 0 9 / 2 0 4 9  2 6 8, 0 0 0 U S D 2 6 6, 7 0 7 3 0 5, 6 1 6 0. 2 0

P a cifi c G a s & El e c t ri c C o 3. 1 5 0 % 0 1 / 0 1 / 2 0 2 6 6 8 0, 0 0 0 U S D 7 0 7, 4 5 7 7 2 4, 4 7 4 0. 4 8

P a cifi c G a s & El e c t ri c C o 4. 2 5 0 % 0 1 / 0 8 / 2 0 2 3 3 6 2, 0 0 0 U S D 3 8 4, 0 6 0 3 8 8, 7 5 8 0. 2 6

P a cifi c G a s & El e c t ri c C o 4. 5 0 0 % 0 1 / 0 7 / 2 0 4 0 2 0 8, 0 0 0 U S D 2 2 5, 2 5 3 2 3 2, 4 9 0 0. 1 5

P a cifi c Lif e Gl o b al F u n di n g I I 1. 2 0 0 % 2 4 / 0 6 / 2 0 2 5 
1 4 4 A ( 2 ) 4 5 7, 0 0 0 U S D 4 5 7, 4 3 1 4 6 3, 2 4 9 0. 3 1

P hili p M o r ri s I nt e r n a ti o n al I n c 0. 8 7 5 % 0 1 / 0 5 / 2 0 2 6 8 4 9, 0 0 0 U S D 8 4 6, 5 4 6 8 5 2, 5 2 7 0. 5 7
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

Pl ai n s All A m e ri c a n Pi p eli n e L P / P A A Fi n a n c e C o r p 
3. 8 0 0 % 1 5 / 0 9 / 2 0 3 0 1 3 8, 0 0 0 U S D 1 3 7, 7 3 2 1 4 8, 3 5 7 0. 1 0

Pl ai n s All A m e ri c a n Pi p eli n e L P / P A A Fi n a n c e C o r p 
4. 6 5 0 % 1 5 / 1 0 / 2 0 2 5 2 4 3, 0 0 0 U S D 2 5 1, 0 2 2 2 7 1, 6 6 9 0. 1 8

Pl ai n s All A m e ri c a n Pi p eli n e L P / P A A Fi n a n c e C o r p 
6. 6 5 0 % 1 5 / 0 1 / 2 0 3 7 1 4 9, 0 0 0 U S D 1 7 1, 3 6 1 1 8 1, 8 8 5 0. 1 2

P ri c o a Gl o b al F u n di n g I 0. 8 0 0 % 0 1 / 0 9 / 2 0 2 5 1 4 4 A ( 2 ) 8 9 9, 0 0 0 U S D 8 9 7, 2 3 8 8 9 9, 6 0 4 0. 6 0

P ri n ci p al Lif e Gl o b al F u n di n g I I 2. 2 5 0 % 2 1 / 1 1 / 2 0 2 4 
1 4 4 A ( 2 ) 9 9 0, 0 0 0 U S D 9 8 8, 9 8 5 1, 0 4 8, 5 6 8 0. 7 0

S a n Di e g o G a s & El e c t ri c C o 1. 7 0 0 % 0 1 / 1 0 / 2 0 3 0 4 4 1, 0 0 0 U S D 4 4 0, 7 6 5 4 4 6, 0 4 1 0. 3 0

S a n t a n d e r D ri v e A u t o R e c ei v a bl e s T r u s t 0. 6 7 0 % 
1 5 / 0 4 / 2 0 2 4 4 1, 0 0 0 U S D 4 0, 9 9 7 4 1, 1 2 6 0. 0 3

S a n t a n d e r D ri v e A u t o R e c ei v a bl e s T r u s t 0. 9 6 0 % 
1 5 / 1 1 / 2 0 2 4 6 6, 0 0 0 U S D 6 5, 9 9 3 6 6, 4 0 4 0. 0 4

S a n t a n d e r D ri v e A u t o R e c ei v a bl e s T r u s t 1. 0 1 0 % 
1 5 / 0 1 / 2 0 2 6 1 4 1, 0 0 0 U S D 1 4 0, 9 6 7 1 4 1, 6 1 4 0. 0 9

S a n t a n d e r D ri v e A u t o R e c ei v a bl e s T r u s t 1. 4 6 0 % 
1 5 / 0 9 / 2 0 2 5 1 4 7, 0 0 0 U S D 1 4 6, 9 8 3 1 4 8, 4 1 6 0. 1 0

S a n t a n d e r D ri v e A u t o R e c ei v a bl e s T r u s t 1. 4 8 0 % 
1 5 / 0 1 / 2 0 2 7 1 0 6, 0 0 0 U S D 1 0 5, 9 8 0 1 0 7, 0 3 1 0. 0 7

S a n t a n d e r D ri v e A u t o R e c ei v a bl e s T r u s t 2. 0 3 0 % 
1 5 / 0 2 / 2 0 2 4 2 3 7, 0 0 0 U S D 2 3 9, 0 5 9 2 4 0, 2 6 8 0. 1 6

S a n t a n d e r D ri v e A u t o R e c ei v a bl e s T r u s t 2. 0 7 0 % 
1 7 / 0 1 / 2 0 2 3 4 7, 2 3 7 U S D 4 7, 2 3 6 4 7, 4 4 1 0. 0 3

S a n t a n d e r D ri v e A u t o R e c ei v a bl e s T r u s t 3. 2 1 0 % 
1 5 / 0 9 / 2 0 2 3 2 2, 0 0 8 U S D 2 2, 0 0 8 2 2, 1 0 1 0. 0 1

S t a r b u c k s C o r p 4. 4 5 0 % 1 5 / 0 8 / 2 0 4 9 3 2 5, 0 0 0 U S D 4 1 0, 1 9 5 4 2 8, 7 2 5 0. 2 8

Ti m e W a r n e r C a bl e L L C 7. 3 0 0 % 0 1 / 0 7 / 2 0 3 8 3 4 3, 0 0 0 U S D 4 1 6, 6 6 5 5 0 8, 3 0 5 0. 3 4

T - M o bil e U S A I n c 3. 3 0 0 % 1 5 / 0 2 / 2 0 5 1 1 4 4 A ( 2 ) 2 1 4, 0 0 0 U S D 2 0 7, 5 6 6 2 2 0, 1 7 0 0. 1 5

U ni o n P a cifi c C o r p 2. 9 7 3 % 1 6 / 0 9 / 2 0 6 2 1 4 4 A ( 2 ) 4 1 8, 0 0 0 U S D 3 5 7, 9 3 9 4 3 6, 5 9 7 0. 2 9

Vi a c o m C B S I n c 4. 2 0 0 % 1 9 / 0 5 / 2 0 3 2  1 4 2, 0 0 0 U S D 1 3 8, 4 9 2 1 7 1, 1 3 1 0. 1 1

Vi a c o m C B S I n c 4. 3 7 5 % 1 5 / 0 3 / 2 0 4 3 2 2 1, 0 0 0 U S D 1 9 9, 5 6 0 2 6 1, 1 0 4 0. 1 7

V ol k s w a g e n G r o u p of A m e ri c a Fi n a n c e L L C 1. 2 5 0 % 
2 4 / 1 1 / 2 0 2 5 1 4 4 A ( 2 ) 1, 2 5 5, 0 0 0 U S D 1, 2 5 4, 3 0 0 1, 2 6 7, 4 4 1 0. 8 4

W al t Di s n e y C o / T h e 6. 4 0 0 % 1 5 / 1 2 / 2 0 3 5 3 9 1, 0 0 0 U S D 5 0 7, 4 9 2 6 0 6, 7 3 4 0. 4 0

W E A Fi n a n c e L L C 3. 1 5 0 % 0 5 / 0 4 / 2 0 2 2 1 4 4 A ( 2 ) 1 0 6, 0 0 0 U S D 1 0 5, 8 6 0 1 0 7, 8 0 6 0. 0 7

W ell s F a r g o C o m m e r ci al M o r t g a g e T r u s t 3. 0 9 6 % 
1 5 / 0 6 / 2 0 4 9 1 0 1, 0 0 0 U S D 9 9, 7 3 4  1 0 8, 8 2 3 0. 0 7

W ell s F a r g o C o m m e r ci al M o r t g a g e T r u s t 3. 6 9 5 % 
1 5 / 1 1 / 2 0 4 8 7 6, 0 0 0 U S D 7 6, 6 9 0 8 5, 5 3 1 0. 0 6

W ell s F a r g o C o m m e r ci al M o r t g a g e T r u s t 3. 8 0 9 % 
1 5 / 1 2 / 2 0 4 8 5 1, 0 0 0 U S D 5 1, 4 2 5 5 7, 9 3 9 0. 0 4

W ell s F a r g o C o m m e r ci al M o r t g a g e T r u s t 4. 4 4 2 % 
1 5 / 0 9 / 2 0 6 1 2 6, 0 0 0 U S D 2 7, 6 9 1 3 1, 2 2 3 0. 0 2

W e sl e y a n U ni v e r si t y 4. 7 8 1 % 0 1 / 0 7 / 2 1 1 6 1 2 8, 0 0 0 U S D 1 3 5, 9 0 7 1 6 1, 2 5 6 0. 1 1

W F R B S C o m m e r ci al M o r t g a g e T r u s t 3. 6 3 1 % 
1 5 / 1 1 / 2 0 4 7 8 3, 0 0 0 U S D 8 4, 1 5 1 9 1, 5 7 0 0. 0 6

Willi a m s C o s I n c / T h e 8. 7 5 0 % 1 5 / 0 3 / 2 0 3 2 3 4 9, 0 0 0 U S D 4 5 6, 6 8 8 5 1 0, 5 3 2 0. 3 4

W o rl d O m ni A u t o R e c ei v a bl e s T r u s t 3. 3 3 0 % 
1 5 / 0 4 / 2 0 2 4 1 2 5, 7 9 6 U S D 1 2 5, 7 8 3 1 2 8, 4 4 1 0. 0 9
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

X c el E n e r g y I n c 6. 5 0 0 % 0 1 / 0 7 / 2 0 3 6 2 3 0, 0 0 0 U S D 3 0 0, 8 8 4 3 4 5, 4 2 1 0. 2 3

 4 0, 3 4 2, 2 5 9 4 2, 9 2 0, 9 0 2 2 8. 5 2

T o t al - Fi x e d r a t e b o n d s 4 6, 3 5 3, 7 5 9 4 9, 3 2 5, 4 7 6 3 2. 7 7

      
V a ri a bl e r a t e b o n d s       
       

G e r m a n y       

D e u t s c h e B a n k A G / N e w Y o r k N Y 2. 1 2 9 % 
2 4 / 1 1 / 2 0 2 6 2 4 3, 0 0 0 U S D 2 4 3, 0 0 0 2 4 8, 6 9 6 0. 1 6

 2 4 3, 0 0 0  2 4 8, 6 9 6 0. 1 6
J a p a n       

Mi t s u bi s hi U F J Fi n a n ci al G r o u p I n c 0. 8 4 8 % 
1 5 / 0 9 / 2 0 2 4 6 7 1, 0 0 0 U S D 6 7 1, 0 0 0 6 7 5, 0 0 1 0. 4 5

 6 7 1, 0 0 0  6 7 5, 0 0 1 0. 4 5
U ni t e d S t a t e s       

B a n k of A m e ri c a C o r p 2. 5 9 2 % 2 9 / 0 4 / 2 0 3 1 1, 2 5 3, 0 0 0 U S D 1, 2 5 9, 8 5 5 1, 3 4 2, 9 1 3 0. 8 9

B a n k of A m e ri c a C o r p 2. 6 7 6 % 1 9 / 0 6 / 2 0 4 1 8 5 6, 0 0 0 U S D 8 5 6, 0 0 0 8 9 1, 8 6 3 0. 5 9

B a n k of A m e ri c a C o r p 3. 5 5 9 % 2 3 / 0 4 / 2 0 2 7 1, 1 4 0, 0 0 0 U S D 1, 1 4 5, 1 0 7 1, 2 8 7, 1 8 4 0. 8 6

B M W Fl o o r pl a n M a s t e r O w n e r T r u s t 0. 4 7 9 % 
1 5 / 0 5 / 2 0 2 3 1 4 4 A ( 2 ) 1 0 0, 0 0 0 U S D 1 0 0, 0 0 0 1 0 0, 0 7 8 0. 0 7

Citi g r o u p C o m m e r ci al M o r t g a g e T r u st 3. 7 2 0 % 
1 0 / 1 2 / 2 0 4 9 1 0 0, 0 0 0 U S D 1 0 2, 7 1 8 1 1 4, 5 6 2 0. 0 8

Citi g r o u p I n c 2. 5 7 2 % 0 3 / 0 6 / 2 0 3 1 4 9 4, 0 0 0 U S D 4 9 4, 0 0 0 5 2 6, 5 3 5 0. 3 5

Citi g r o u p I n c 2. 9 7 6 % 0 5 / 1 1 / 2 0 3 0 5 1 8, 0 0 0 U S D 5 2 2, 7 9 1 5 7 0, 4 8 0 0. 3 8

Citi g r o u p I n c 3. 8 8 7 % 1 0 / 0 1 / 2 0 2 8 8 0 7, 0 0 0 U S D 9 1 9, 3 9 2 9 2 4, 8 8 5 0. 6 1

F a n ni e M a e 3 0 - y e a r T B A 2. 0 0 0 % 0 1 / 0 1 / 2 0 5 1 2, 1 8 0, 0 0 0 U S D 2, 2 5 4, 2 5 6 2, 2 6 4, 5 6 0 1. 5 0

F r e d di e M a c M ul tif a mil y S t r u c t u r e d P a s s T h r o u g h 
C e r tifi c a t e s 3. 3 0 3 % 2 5 / 1 1 / 2 0 2 7 2 0 0, 0 0 0 U S D 2 0 4, 4 7 1 2 3 0, 7 9 4 0. 1 5

G ol d m a n S a c h s G r o u p I n c / T h e 2. 8 7 6 % 3 1 / 1 0 / 2 0 2 2  6 6 6, 0 0 0 U S D 6 7 0, 9 5 0 6 7 9, 5 1 6 0. 4 5

G ol d m a n S a c h s G r o u p I n c / T h e 4. 4 1 1 % 2 3 / 0 4 / 2 0 3 9  4 8 0, 0 0 0 U S D 4 9 2, 3 0 0 6 1 3, 6 2 9 0. 4 1

G S M o r t g a g e S e c u ri ti e s T r u s t 3. 4 4 2 % 1 0 / 1 1 / 2 0 4 9 6 8, 0 0 0 U S D 6 9, 0 1 4 7 5, 9 7 2 0. 0 5

J P M o r g a n C h a s e & C o 1. 5 1 4 % 0 1 / 0 6 / 2 0 2 4 5 6 8, 0 0 0 U S D 5 6 8, 8 9 6 5 8 3, 1 6 3 0. 3 9

J P M o r g a n C h a s e & C o 2. 1 8 2 % 0 1 / 0 6 / 2 0 2 8 1, 6 6 6, 0 0 0 U S D 1, 6 8 2, 2 6 5 1, 7 6 8, 4 2 1 1. 1 8

J P M o r g a n C h a s e & C o 3. 1 0 9 % 2 2 / 0 4 / 2 0 5 1 2 8 1, 0 0 0 U S D 2 9 4, 6 5 6 3 1 2, 8 7 0 0. 2 1

J P M o r g a n C h a s e & C o 3. 7 0 2 % 0 6 / 0 5 / 2 0 3 0 5 3 7, 0 0 0 U S D 5 5 2, 7 5 3 6 2 2, 9 3 9 0. 4 1

J P M o r g a n C h a s e & C o 3. 9 6 4 % 1 5 / 1 1 / 2 0 4 8 3 0 4, 0 0 0 U S D 3 1 2, 1 1 4 3 8 2, 5 9 3 0. 2 5

M o r g a n S t a nl e y 3. 6 2 2 % 0 1 / 0 4 / 2 0 3 1 6 4 8, 0 0 0 U S D 6 5 7, 6 6 6 7 5 3, 6 9 1 0. 5 0

W ell s F a r g o & C o 2. 1 6 4 % 1 1 / 0 2 / 2 0 2 6 1 7 2, 0 0 0 U S D 1 7 4, 3 1 2 1 8 0, 8 6 5 0. 1 2

W ell s F a r g o & C o 2. 3 9 3 % 0 2 / 0 6 / 2 0 2 8 7 2 4, 0 0 0 U S D 7 3 5, 3 4 3 7 7 0, 7 8 6 0. 5 1

W ell s F a r g o & C o 3. 5 8 4 % 2 2 / 0 5 / 2 0 2 8 1 5 5, 0 0 0 U S D 1 7 4, 0 1 8 1 7 5, 7 0 6 0. 1 2

W ell s F a r g o & C o 5. 0 1 3 % 0 4 / 0 4 / 2 0 5 1 1 4 6, 0 0 0 U S D 1 5 6, 2 2 6 2 0 7, 4 9 8 0. 1 4

 1 4, 3 9 9, 1 0 3 1 5, 3 8 1, 5 0 3 1 0. 2 2

T o t al - V a ri a bl e r a t e b o n d s 1 5, 3 1 3, 1 0 3 1 6, 3 0 5, 2 0 0 1 0. 8 3

T o t al - T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t 6 1, 6 6 6, 8 6 2 6 5, 6 3 0, 6 7 6 4 3. 6 0

O t h e r t r a n s f e r a bl e s e c u ri ti e s    
       
Fi x e d r a t e b o n d s       
       

U ni t e d S t a t e s       

N e w J e r s e y T r a n s p o r t ati o n T r u s t F u n d A u t h o ri t y 
4. 1 3 1 % 1 5 / 0 6 / 2 0 4 2 1 6 5, 0 0 0 U S D 1 6 5, 8 7 4 1 7 0, 9 2 0 0. 1 1
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

N e w J e r s e y T r a n s p o r t ati o n T r u s t F u n d A u t h o ri t y 
5. 7 5 4 % 1 5 / 1 2 / 2 0 2 8 2 5 0, 0 0 0 U S D 2 5 0, 0 0 0 2 9 7, 0 1 5 0. 2 0

N e w Y o r k S t at e D o r mit o r y A u t h o ri t y 3. 1 9 0 % 
1 5 / 0 2 / 2 0 4 3 4 2 0, 0 0 0 U S D 4 2 3, 5 5 4 4 5 8, 0 0 2 0. 3 1

S t a t e of Illi n oi s 5. 1 0 0 % 0 1 / 0 6 / 2 0 3 3 1 9 5, 0 0 0 U S D 1 9 4, 2 8 3 2 0 9, 8 6 1 0. 1 4

 1, 0 3 3, 7 1 1 1, 1 3 5, 7 9 8 0. 7 6

T o t al - Fi x e d r a t e b o n d s 1, 0 3 3, 7 1 1 1, 1 3 5, 7 9 8 0. 7 6

       
T r e a s u r y Bill s       
       

U ni t e d S t a t e s       

U ni t e d S t at e s T r e a s u r y Bill 0. 0 0 0 % 2 8 / 0 1 / 2 0 2 1 1 0 0, 0 0 0 U S D 9 9, 8 9 3 9 9, 8 9 3 0. 0 7

U ni t e d S t at e s T r e a s u r y Bill 0. 0 0 0 % 0 2 / 1 2 / 2 0 2 1 2 5 0, 0 0 0 U S D 2 4 9, 7 6 5 2 4 9, 7 7 2 0. 1 6

 3 4 9, 6 5 8  3 4 9, 6 6 5 0. 2 3

T o t al - T r e a s u r y Bill s 3 4 9, 6 5 8  3 4 9, 6 6 5 0. 2 3

T o t al - O t h e r t r a n s f e r a bl e s e c u ri ti e s 1, 3 8 3, 3 6 9 1, 4 8 5, 4 6 3 0. 9 9

T O T A L I N V E S T M E N T P O R T F O L I O 1 4 1, 3 1 3, 9 3 0  1 5 0, 0 8 5, 1 1 5 9 9. 7 1
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s  f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 7 4, 7 0 3. 4 5 0

N u m b e r of s h a r e s r e d e e m e d ( 1 5, 1 9 2. 8 1 4 )

N u m b e r of s h a r e s a t t h e e n d 5 9, 5 1 0. 6 3 6

H - I / A ( S E K )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  -

N u m b e r of s h a r e s i s s u e d 2, 3 5 7, 1 2 0. 5 4 6

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 2, 3 5 7, 1 2 0. 5 4 6

H - S / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 6 6 5, 1 3 9. 2 9 7

N u m b e r of s h a r e s i s s u e d 2 5, 6 7 4. 6 7 3

N u m b e r of s h a r e s r e d e e m e d ( 2, 4 9 5, 6 3 7. 5 1 3 )

N u m b e r of s h a r e s a t t h e e n d 1 9 5, 1 7 6. 4 5 7

H - S / A ( N O K )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1 2, 6 6 3, 8 8 2. 1 2 2

N u m b e r of s h a r e s r e d e e m e d ( 4 2 9, 2 2 4. 5 5 2 )

N u m b e r of s h a r e s a t t h e e n d 1 2, 2 3 4, 6 5 7. 5 7 0

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 4 3. 7 8 3

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d  4 3. 7 8 3

Q / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 6 9, 4 0 0. 4 7 1

N u m b e r of s h a r e s i s s u e d 2 6 8, 8 3 9. 4 2 0

N u m b e r of s h a r e s r e d e e m e d ( 2 7 7, 8 4 7. 2 8 9 )

N u m b e r of s h a r e s a t t h e e n d 2 6 0, 3 9 2. 6 0 2
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 2 6 8, 7 2 6, 2 6 3 6 1 1, 0 9 8, 7 9 4 6 7 9, 6 4 1, 1 4 5

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( E U R ) 1 0 3. 1 6 - -

H - I / A ( S E K ) 1 0 3. 1 7 - -

H - Q / A ( G B P ) - - 1 0 0. 3 5

H - S / A ( G B P ) 1 7 6. 5 0 1 6 3. 5 0 1 4 6. 8 5

H - S / A ( N O K ) 1 0 3. 4 9 - -

H - S / D ( G B P ) - - 9 8. 6 0

I / A ( U S D ) 1 0 4. 5 5 - -

Q / A ( U S D ) 1 4 0. 6 4 1 2 5. 6 3 1 1 1. 9 8
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

 
 

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d  
         
S t at e m e n t of I n v e s t m e n t s    
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
  

T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
Fi x e d r a t e b o n d s       
       

A u s t r ali a       

A u s N e t S e r vi c e s H ol di n g s Pt y Lt d 0. 6 2 5 % 
2 5 / 0 8 / 2 0 3 0 E M T N 4 9 0, 0 0 0 E U R 5 9 1, 0 0 6 6 2 1, 4 5 9 0. 2 3

 5 9 1, 0 0 6  6 2 1, 4 5 9 0. 2 3
A u s t ri a       

S u z a n o A u s t ri a G m b H 3. 7 5 0 % 1 5 / 0 1 / 2 0 3 1 2 6 5, 0 0 0 U S D 2 7 9, 4 3 2 2 8 1, 1 6 5 0. 1 1

 2 7 9, 4 3 2  2 8 1, 1 6 5 0. 1 1
B el gi u m       

S ol v a y S A 0. 5 0 0 % 0 6 / 0 9 / 2 0 2 9 2 0 0, 0 0 0 E U R 2 3 0, 7 0 0 2 4 9, 1 3 9 0. 0 9

 2 3 0, 7 0 0  2 4 9, 1 3 9 0. 0 9
C a n a d a       

Ali m e n t a ti o n C o u c h e - T a r d I n c 1. 8 7 5 % 0 6 / 0 5 / 2 0 2 6 1, 0 6 5, 0 0 0 E U R 1, 3 2 9, 3 2 0 1, 4 0 1, 4 4 5 0. 5 2

 1, 3 2 9, 3 2 0 1, 4 0 1, 4 4 5 0. 5 2
C a y m a n I sl a n d s       

C K H u t c hi s o n I n t e r n ati o n al 1 9 L t d 3. 6 2 5 % 
1 1 / 0 4 / 2 0 2 9 2 0 0, 0 0 0 U S D 1 9 8, 8 9 2 2 2 6, 2 0 3 0. 0 9

D P W o rl d C r e s c e n t L t d 4. 8 4 8 % 2 6 / 0 9 / 2 0 2 8 E M T N 4 0 0, 0 0 0 U S D 4 3 0, 5 1 5 4 6 5, 1 8 7 0. 1 7

 6 2 9, 4 0 7  6 9 1, 3 9 0 0. 2 6
Fi nl a n d       

N o ki a O yj 2. 0 0 0 % 1 1 / 0 3 / 2 0 2 6 E M T N 1 0 0, 0 0 0 E U R 1 1 2, 7 7 6 1 2 6, 7 9 0 0. 0 4

N o ki a O yj 3. 1 2 5 % 1 5 / 0 5 / 2 0 2 8 E M T N 1 3 5, 0 0 0 E U R 1 5 6, 2 3 8 1 8 1, 4 9 1 0. 0 7

N o ki a O yj 4. 3 7 5 % 1 2 / 0 6 / 2 0 2 7 9 6 0, 0 0 0 U S D 1, 0 2 2, 6 8 4 1, 0 4 7, 0 0 3 0. 3 9

 1, 2 9 1, 6 9 8 1, 3 5 5, 2 8 4 0. 5 0
F r a n c e       

A e r o p o r t s d e P a ri s 1. 5 0 0 % 0 2 / 0 7 / 2 0 3 2 1, 2 0 0, 0 0 0 E U R 1, 4 0 0, 0 3 9 1, 6 3 2, 6 6 4 0. 6 1

C o e n t r e p ri s e d e T r a n s p o r t d' El e c t ri ci t e S A 1. 5 0 0 % 
2 9 / 0 7 / 2 0 2 8 2 0 0, 0 0 0 E U R 2 6 1, 3 1 5 2 6 9, 8 7 4 0. 1 0

C r e di t A g ri c ol e S A 4. 3 7 5 % 1 7 / 0 3 / 2 0 2 5 1 4 4 A ( 2 ) 2 4 0, 0 0 0 U S D 2 6 5, 7 5 7 2 6 9, 8 0 3 0. 1 0

E d e n r e d 1. 8 7 5 % 0 6 / 0 3 / 2 0 2 6 5 0 0, 0 0 0 E U R 6 0 5, 0 3 9 6 6 9, 7 1 1 0. 2 5

El e c t ri ci t e d e F r a n c e S A 2. 0 0 0 % 0 9 / 1 2 / 2 0 4 9 E M T N 8 0 0, 0 0 0 E U R 1, 0 2 4, 3 3 0 1, 1 3 8, 9 1 0 0. 4 2

O r a n g e S A 0. 1 2 5 % 1 6 / 0 9 / 2 0 2 9 E M T N 1, 8 0 0, 0 0 0 E U R 2, 1 0 9, 8 7 2 2, 2 1 5, 9 3 5 0. 8 3

S o ci e t e G e n e r al e S A 4. 7 5 0 % 2 4 / 1 1 / 2 0 2 5 1 4 4 A ( 2 ) 3 6 5, 0 0 0 U S D 3 5 8, 3 0 6 4 1 3, 8 1 3 0. 1 5

 6, 0 2 4, 6 5 8 6, 6 1 0, 7 1 0 2. 4 6
G e r m a n y       

A D L E R R e al E s t a t e A G 1. 5 0 0 % 1 7 / 0 4 / 2 0 2 2 1 0 0, 0 0 0 E U R 1 1 2, 2 9 5 1 2 1, 9 4 2 0. 0 5

B u n d e s r e p u bli k D e u t s c hl a n d B u n d e s a nl ei h e 0. 2 5 0 % 
1 5 / 0 8 / 2 0 2 8 1, 5 0 0, 0 0 0 E U R 1, 9 3 7, 0 6 6 1, 9 6 8, 4 3 0 0. 7 3

B u n d e s r e p u bli k D e u t s c hl a n d B u n d e s a nl ei h e 6. 2 5 0 % 
0 4 / 0 1 / 2 0 3 0 2, 1 9 0, 0 0 0 E U R 4, 3 4 5, 6 5 8 4, 4 0 1, 7 1 0 1. 6 4

D e u t s c h e T el e k o m A G 1. 7 5 0 % 0 9 / 1 2 / 2 0 4 9 E M T N 2 6 5, 0 0 0 E U R 3 3 0, 1 3 4 3 7 8, 0 4 0 0. 1 4

F r e s e ni u s M e di c al C a r e A G & C o K G a A 1. 5 0 0 % 
2 9 / 0 5 / 2 0 3 0 E M T N 2 5 5, 0 0 0 E U R 3 0 6, 7 0 8 3 3 8, 0 9 3 0. 1 3

F r e s e ni u s S E & C o K G a A 0. 7 5 0 % 1 5 / 0 1 / 2 0 2 8 E M T N  4 7 0, 0 0 0 E U R 5 5 6, 3 8 7 5 9 3, 8 3 5 0. 2 2

F r e s e ni u s S E & C o K G a A 1. 1 2 5 % 2 8 / 0 1 / 2 0 3 3 E M T N  3 7 0, 0 0 0 E U R 4 3 3, 3 7 7 4 7 7, 6 2 9 0. 1 8

F r e s e ni u s S E & C o K G a A 1. 6 2 5 % 0 8 / 1 0 / 2 0 2 7 E M T N  3 7 0, 0 0 0 E U R 4 3 6, 6 1 4 4 9 5, 1 1 1 0. 1 8

V ol k s w a g e n Fi n a n ci al S e r vi c e s A G 3. 3 7 5 % 
0 6 / 0 4 / 2 0 2 8 E M T N 2 7 5, 0 0 0 E U R 3 5 3, 2 6 8 4 0 2, 9 1 2 0. 1 5

 8, 8 1 1, 5 0 7 9, 1 7 7, 7 0 2 3. 4 2
       

( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
G r e a t B ri t ai n       

B a r cl a y s P L C 4. 3 3 7 % 1 0 / 0 1 / 2 0 2 8 4 0 0, 0 0 0 U S D 4 1 6, 1 6 0 4 5 9, 5 1 5 0. 1 7

B ri ti s h T el e c o m m u ni c a ti o n s P L C 1. 1 2 5 % 
1 2 / 0 9 / 2 0 2 9 E M T N 1 0 0, 0 0 0 E U R 1 1 6, 6 9 8 1 2 8, 3 4 1 0. 0 5

B ri ti s h T el e c o m m u ni c a ti o n s P L C 3. 2 5 0 % 
0 8 / 1 1 / 2 0 2 9 1 4 4 A ( 2 ) 2, 2 6 0, 0 0 0 U S D 2, 4 4 6, 2 3 5 2, 4 9 2, 9 2 7 0. 9 3

H S B C H ol di n g s P L C 4. 9 5 0 % 3 1 / 0 3 / 2 0 3 0 2 6 0, 0 0 0 U S D 3 0 4, 0 6 2 3 2 5, 9 3 5 0. 1 2

H S B C H ol di n g s P L C 6. 5 0 0 % 1 5 / 0 9 / 2 0 3 7 1 0 0, 0 0 0 U S D 1 3 8, 7 6 4 1 4 6, 3 3 5 0. 0 5

Ll o y d s B a n k C o r p o r a t e M a r k et s P L C 2. 3 7 5 % 
0 9 / 0 4 / 2 0 2 6 E M T N 1 0 0, 0 0 0 E U R 1 0 8, 0 1 5 1 3 6, 6 7 8 0. 0 5

N a t w e s t G r o u p P L C 5. 1 2 5 % 2 8 / 0 5 / 2 0 2 4 2 5 5, 0 0 0 U S D 2 6 7, 3 8 3 2 8 8, 0 9 7 0. 1 1

S k y Lt d 3. 7 5 0 % 1 6 / 0 9 / 2 0 2 4 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 2 3, 1 6 6 2 2 2, 6 5 8 0. 0 8

 4, 0 2 0, 4 8 3 4, 2 0 0, 4 8 6 1. 5 6
I n di a       

B h a r ti Ai rt el L t d 4. 3 7 5 % 1 0 / 0 6 / 2 0 2 5 1 4 4 A ( 2 ) 2 3 0, 0 0 0 U S D 2 3 6, 4 7 9 2 5 0, 0 4 9 0. 0 9

 2 3 6, 4 7 9  2 5 0, 0 4 9 0. 0 9
I r el a n d       

G E C a pi t al I n t e r n ati o n al F u n di n g C o U nli mi t e d C o 
3. 3 7 3 % 1 5 / 1 1 / 2 0 2 5 7 7 5, 0 0 0 U S D 8 1 8, 6 2 6 8 6 0, 1 4 9 0. 3 2

G E C a pi t al I n t e r n ati o n al F u n di n g C o U nli mi t e d C o 
4. 4 1 8 % 1 5 / 1 1 / 2 0 3 5 3 0 0, 0 0 0 U S D 3 1 5, 0 3 8 3 5 8, 0 6 4 0. 1 3

 1, 1 3 3, 6 6 4 1, 2 1 8, 2 1 3 0. 4 5
I t al y       

A tl a nti a S p A 1. 6 2 5 % 0 3 / 0 2 / 2 0 2 5 E M T N 2 2 0, 0 0 0 E U R 2 4 7, 0 9 8 2 6 7, 3 0 8 0. 1 0

A tl a nti a S p A 1. 8 7 5 % 1 3 / 0 7 / 2 0 2 7 E M T N 5 5 5, 0 0 0 E U R 6 2 6, 2 3 2 6 6 7, 9 8 8 0. 2 5

A ut o s t r a d e p e r l' I t ali a S p A 2. 0 0 0 % 0 4 / 1 2 / 2 0 2 8 2 3 0, 0 0 0 E U R 2 7 3, 4 9 7 2 8 2, 1 2 0 0. 1 0

I nf r a st r u tt u r e Wi r el e s s I t ali a n e S p A 1. 6 2 5 % 
2 1 / 1 0 / 2 0 2 8 4 0 0, 0 0 0 E U R 4 6 8, 6 3 8 5 0 2, 3 0 7 0. 1 9

I nt e s a S a n p a ol o S p A 0. 7 5 0 % 0 4 / 1 2 / 2 0 2 4 E M T N 1 0 0, 0 0 0 E U R 1 0 3, 6 8 5 1 2 5, 4 0 0 0. 0 5

I nt e s a S a n p a ol o S p A 1. 0 0 0 % 1 9 / 1 1 / 2 0 2 6 E M T N 1 5 5, 0 0 0 E U R 1 8 4, 3 7 6 1 9 6, 7 7 3 0. 0 7

I nt e s a S a n p a ol o S p A 5. 1 4 8 % 1 0 / 0 6 / 2 0 3 0 E M T N 2 8 5, 0 0 0 G B P 3 8 6, 8 9 5 4 5 5, 0 6 7 0. 1 7

T el e c o m It ali a S p A / Mil a n o 5. 3 0 3 % 3 0 / 0 5 / 2 0 2 4 
1 4 4 A ( 2 ) 7 6 0, 0 0 0 U S D 8 0 8, 8 9 7 8 2 6, 5 0 0 0. 3 1

 3, 0 9 9, 3 1 8 3, 3 2 3, 4 6 3 1. 2 4
J e r s e y       

H a s ti n g s G r o u p Fi n a n c e P L C 3. 0 0 0 % 2 4 / 0 5 / 2 0 2 5 5 6 5, 0 0 0 G B P 8 0 9, 2 0 1 8 3 4, 0 2 0 0. 3 1

H e a t h r o w F u n di n g Lt d 1. 8 7 5 % 1 4 / 0 3 / 2 0 3 4 E M T N 7 0 0, 0 0 0 E U R 7 6 9, 0 3 6 9 3 0, 9 7 4 0. 3 4

H e a t h r o w F u n di n g Lt d 2. 7 5 0 % 1 3 / 1 0 / 2 0 2 9 E M T N 1 0 5, 0 0 0 G B P 1 3 5, 1 1 2 1 5 3, 7 9 2 0. 0 6

 1, 7 1 3, 3 4 9 1, 9 1 8, 7 8 6 0. 7 1
L u x e m b o u r g       

D H E u r o p e Fi n a n c e I I S a rl 0. 7 5 0 % 1 8 / 0 9 / 2 0 3 1 7 6 5, 0 0 0 E U R 9 0 3, 9 5 2 9 6 3, 7 3 1 0. 3 6

D H E u r o p e Fi n a n c e I I S a rl 1. 3 5 0 % 1 8 / 0 9 / 2 0 3 9 1 3 5, 0 0 0 E U R 1 5 8, 3 1 2 1 7 7, 3 8 2 0. 0 7

D H E u r o p e Fi n a n c e I I S a rl 2. 6 0 0 % 1 5 / 1 1 / 2 0 2 9 5 0 0, 0 0 0 U S D 5 4 2, 6 3 6 5 4 6, 8 2 7 0. 2 0

S E L P Fi n a n c e S a rl 1. 5 0 0 % 2 0 / 1 1 / 2 0 2 5 1, 7 0 5, 0 0 0 E U R 2, 0 5 1, 8 6 7 2, 2 1 0, 6 4 2 0. 8 2

S E L P Fi n a n c e S a rl 1. 5 0 0 % 2 0 / 1 2 / 2 0 2 6 2 5 0, 0 0 0 E U R 2 8 0, 4 0 8 3 2 7, 8 1 0 0. 1 2

Ul t r a p a r I nt e r n a ti o n al S A 5. 2 5 0 % 0 6 / 0 6 / 2 0 2 9 4 9 5, 0 0 0 U S D 5 0 7, 0 7 5 5 5 1, 3 0 6 0. 2 1

 4, 4 4 4, 2 5 0 4, 7 7 7, 6 9 8 1. 7 8
M e xi c o       

A m e ri c a M o vil S A B d e C V 2. 8 7 5 % 0 7 / 0 5 / 2 0 3 0 1, 0 9 5, 0 0 0 U S D 1, 1 7 7, 7 5 5 1, 1 8 7, 2 3 2 0. 4 4

A m e ri c a M o vil S A B d e C V 3. 6 2 5 % 2 2 / 0 4 / 2 0 2 9 1, 0 0 0, 0 0 0 U S D 1, 0 8 3, 0 3 1 1, 1 3 0, 0 7 0 0. 4 2

 

( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

C o c a - C ol a F e m s a S A B d e C V 1. 8 5 0 % 0 1 / 0 9 / 2 0 3 2 9 6 5, 0 0 0 U S D 9 6 5, 8 4 9 9 6 6, 2 0 6 0. 3 6

C o c a - C ol a F e m s a S A B d e C V 2. 7 5 0 % 2 2 / 0 1 / 2 0 3 0 5 3 0, 0 0 0 U S D 5 6 9, 6 8 2 5 7 0, 0 3 7 0. 2 1

F o m e n t o E c o n o mi c o M e xi c a n o S A B d e C V 3. 5 0 0 % 
1 6 / 0 1 / 2 0 5 0 8 6 2, 0 0 0 U S D 9 1 4, 3 2 9 9 5 9, 2 2 9 0. 3 6

G r u p o Bi m b o S A B d e C V 3. 8 7 5 % 2 7 / 0 6 / 2 0 2 4 5 9 0, 0 0 0 U S D 6 3 1, 0 9 9 6 4 5, 5 9 0 0. 2 4

O r bi a A d v a n c e C o r p S A B d e C V 5. 8 7 5 % 1 7 / 0 9 / 2 0 4 4  6 0 0, 0 0 0 U S D 6 6 3, 1 4 9 7 4 6, 2 5 6 0. 2 8

Si g m a Ali m e n t o s S A d e C V 4. 1 2 5 % 0 2 / 0 5 / 2 0 2 6 5 5 5, 0 0 0 U S D 5 6 0, 3 9 8 6 1 1, 9 6 5 0. 2 3

Si g m a Ali m e n t o s S A d e C V 4. 1 2 5 % 0 2 / 0 5 / 2 0 2 6 
1 4 4 A ( 2 ) 1, 0 8 0, 0 0 0 U S D 1, 1 5 8, 3 1 3 1, 1 9 0, 8 5 1 0. 4 4

 7, 7 2 3, 6 0 5 8, 0 0 7, 4 3 6 2. 9 8
N e t h e rl a n d s       

C o o p e r a ti e v e R a b o b a n k U A 1. 2 5 0 % 1 4 / 0 1 / 2 0 2 5 
E M T N 3 0 0, 0 0 0 G B P 4 0 4, 0 2 6 4 2 3, 4 9 6 0. 1 6

C o o p e r a ti e v e R a b o b a n k U A 4. 6 2 5 % 2 3 / 0 5 / 2 0 2 9 
E M T N 2 5 0, 0 0 0 G B P 4 1 1, 1 3 2 4 2 2, 9 5 8 0. 1 6

C R H F u n di n g B V 1. 6 2 5 % 0 5 / 0 5 / 2 0 3 0 2 1 5, 0 0 0 E U R 2 5 4, 6 0 6 2 9 4, 8 5 8 0. 1 1

E D P Fi n a n c e B V 0. 3 7 5 % 1 6 / 0 9 / 2 0 2 6 E M T N 3 1 5, 0 0 0 E U R 3 7 4, 2 1 5 3 9 1, 2 1 1 0. 1 5

E m b r a e r N et h e rl a n d s Fi n a n c e B V 6. 9 5 0 % 
1 7 / 0 1 / 2 0 2 8 5 2 0, 0 0 0 U S D 5 1 8, 6 5 1 5 8 7, 6 0 0 0. 2 2

E n el Fi n a n c e I nt e r n a ti o n al N V 1. 0 0 0 % 2 0 / 1 0 / 2 0 2 7 
E M T N 2 5 5, 0 0 0 G B P 3 3 0, 3 3 0 3 5 2, 9 6 0 0. 1 3

L e a s e Pl a n C o r p N V 0. 7 5 0 % 0 3 / 1 0 / 2 0 2 2 E M T N 3 0 0, 0 0 0 E U R 3 3 6, 3 4 4 3 7 1, 8 9 9 0. 1 4

M a d ril e n a R e d d e G a s Fi n a n c e B V 2. 2 5 0 % 
1 1 / 0 4 / 2 0 2 9 E M T N 3 2 5, 0 0 0 E U R 4 0 2, 0 6 7 4 3 0, 5 7 9 0. 1 6

M D G H - G M T N B V 3. 7 0 0 % 0 7 / 1 1 / 2 0 4 9 E M T N 4 2 5, 0 0 0 U S D 4 5 2, 9 8 8 4 8 6, 2 0 0 0. 1 8

M D G H - G M T N B V 3. 9 5 0 % 2 1 / 0 5 / 2 0 5 0 E M T N 2 0 0, 0 0 0 U S D 2 3 4, 2 7 8 2 4 0, 3 1 6 0. 0 9

P r o s u s N V 4. 0 2 7 % 0 3 / 0 8 / 2 0 5 0 1 4 4 A ( 2 ) 5 1 0, 0 0 0 U S D 5 2 5, 1 5 9 5 3 4, 3 8 4 0. 2 0

R e d e xi s G a s Fi n a n c e B V 1. 8 7 5 % 2 8 / 0 5 / 2 0 2 5 E M T N  8 0 0, 0 0 0 E U R 9 6 2, 5 5 2 1, 0 4 1, 4 1 5 0. 3 9

Si g m a Fi n a n c e N et h e rl a n d s B V 4. 8 7 5 % 2 7 / 0 3 / 2 0 2 8  6 4 0, 0 0 0 U S D 6 9 5, 8 4 1 7 4 7, 2 0 6 0. 2 8

S y n g e nt a Fi n a n c e N V 3. 3 7 5 % 1 6 / 0 4 / 2 0 2 6 E M T N 2 7 0, 0 0 0 E U R 3 1 8, 1 7 5 3 5 6, 6 8 4 0. 1 3

T e v a P h a r m a c e u ti c al Fi n a n c e N et h e rl a n d s I I B V 
1. 1 2 5 % 1 5 / 1 0 / 2 0 2 4 3 0 0, 0 0 0 E U R 3 0 6, 1 9 3 3 4 0, 1 8 9 0. 1 3

T e v a P h a r m a c e u ti c al Fi n a n c e N et h e rl a n d s I I B V 
1. 2 5 0 % 3 1 / 0 3 / 2 0 2 3 1 0 0, 0 0 0 E U R 1 1 1, 6 9 2 1 1 7, 9 6 2 0. 0 4

U pj o h n Fi n a n c e B V 1. 9 0 8 % 2 3 / 0 6 / 2 0 3 2 1, 3 0 0, 0 0 0 E U R 1, 5 6 0, 9 6 8 1, 7 5 9, 1 6 2 0. 6 5

V ol k s w a g e n I n t e r n ati o n al Fi n a n c e N V 4. 1 2 5 % 
1 7 / 1 1 / 2 0 3 1 1 0 0, 0 0 0 G B P 1 5 5, 0 3 8 1 7 1, 0 1 1 0. 0 6

 8, 3 5 4, 2 5 5 9, 0 7 0, 0 9 0 3. 3 8
P o r t u g al       

E D P - E n e r gi a s d e P o r t u g al S A 1. 6 2 5 % 1 5 / 0 4 / 2 0 2 7 
E M T N 1, 1 0 0, 0 0 0 E U R 1, 3 9 8, 2 8 7 1, 4 6 5, 4 8 1 0. 5 5

 1, 3 9 8, 2 8 7 1, 4 6 5, 4 8 1 0. 5 5
R o m a ni a       

U ni C r e di t L e a si n g C o r p. I F N S A 0. 5 0 2 % 1 8 / 1 0 / 2 0 2 2  4 0 0, 0 0 0 E U R 4 4 9, 0 2 8 4 9 1, 2 9 1 0. 1 8

 4 4 9, 0 2 8  4 9 1, 2 9 1 0. 1 8
Si n g a p o r e       

B O C A vi a ti o n Lt d 2. 6 2 5 % 1 7 / 0 1 / 2 0 2 5 E M T N 5 3 0, 0 0 0 U S D 5 4 1, 9 0 0 5 4 4, 9 3 9 0. 2 0

 5 4 1, 9 0 0  5 4 4, 9 3 9 0. 2 0
S p ai n       

B a n c o S a nt a n d e r S A 3. 4 9 0 % 2 8 / 0 5 / 2 0 3 0 4 0 0, 0 0 0 U S D 4 0 9, 9 4 6 4 4 8, 3 1 4 0. 1 7

 

( 2 )    S e e N o t e 1 6.  

1 9 7



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

B a n c o S a nt a n d e r S A 4. 2 5 0 % 1 1 / 0 4 / 2 0 2 7 8 0 0, 0 0 0 U S D 8 7 1, 7 7 7 9 2 5, 4 0 6 0. 3 5

B a n c o S a nt a n d e r S A 5. 1 7 9 % 1 9 / 1 1 / 2 0 2 5 6 0 0, 0 0 0 U S D 6 7 9, 2 9 3 7 0 2, 6 7 3 0. 2 6

C ell n e x T el e c o m S A 1. 7 5 0 % 2 3 / 1 0 / 2 0 3 0 E M T N 9 0 0, 0 0 0 E U R 1, 0 5 0, 8 3 2 1, 1 1 2, 3 2 4 0. 4 1

T el ef o ni c a E mi si o n e s S A 1. 8 6 4 % 1 3 / 0 7 / 2 0 4 0 E M T N  2 0 0, 0 0 0 E U R 2 4 5, 9 2 3 2 7 4, 8 7 6 0. 1 0

T el ef o ni c a E mi si o n e s S A 4. 1 0 3 % 0 8 / 0 3 / 2 0 2 7 1, 0 0 5, 0 0 0 U S D 1, 1 4 1, 6 7 2 1, 1 6 3, 4 2 6 0. 4 3

T el ef o ni c a E mi si o n e s S A 5. 5 2 0 % 0 1 / 0 3 / 2 0 4 9 1 7 0, 0 0 0 U S D 1 7 0, 0 0 0 2 2 7, 6 2 1 0. 0 9

 4, 5 6 9, 4 4 3 4, 8 5 4, 6 4 0 1. 8 1
S u p r a n a ti o n al O r g a ni s a ti o n s       

C o r p A n di n a d e F o m e nt o 4. 3 7 5 % 1 5 / 0 6 / 2 0 2 2 2 0 0, 0 0 0 U S D 2 0 0, 3 8 4 2 1 0, 4 0 2 0. 0 8

 2 0 0, 3 8 4  2 1 0, 4 0 2 0. 0 8
U ni t e d A r a b E mi r a t e s       

A b u D h a bi C r u d e Oil Pi p eli n e L L C 4. 6 0 0 % 
0 2 / 1 1 / 2 0 4 7 2 5 0, 0 0 0 U S D 3 0 7, 7 2 5 3 1 0, 4 7 5 0. 1 2

D P W o rl d P L C 5. 6 2 5 % 2 5 / 0 9 / 2 0 4 8 E M T N 6 0 0, 0 0 0 U S D 6 9 3, 7 9 0 7 6 3, 9 2 0 0. 2 8

 1, 0 0 1, 5 1 5 1, 0 7 4, 3 9 5 0. 4 0
U ni t e d S t a t e s       

Ai r L e a s e C o r p 3. 0 0 0 % 0 1 / 0 2 / 2 0 3 0 2 1 0, 0 0 0 U S D 1 9 4, 2 8 0 2 1 5, 5 8 6 0. 0 8

Ai r L e a s e C o r p 3. 1 2 5 % 0 1 / 1 2 / 2 0 3 0 5 3 5, 0 0 0 U S D 5 2 3, 9 1 3 5 5 6, 9 2 4 0. 2 1

Ai r P r o d u c t s & C h e mi c al s I n c 0. 8 0 0 % 0 5 / 0 5 / 2 0 3 2 
E M T N 4 7 0, 0 0 0 E U R 5 6 4, 7 1 8 6 1 0, 9 3 0 0. 2 3

All y Fi n a n ci al I n c 4. 6 2 5 % 3 0 / 0 3 / 2 0 2 5 1, 0 7 0, 0 0 0 U S D 1, 1 8 3, 0 4 9 1, 2 1 9, 6 0 4 0. 4 5

All y Fi n a n ci al I n c 5. 8 0 0 % 0 1 / 0 5 / 2 0 2 5 1, 9 5 0, 0 0 0 U S D 2, 2 2 3, 3 1 6 2, 3 1 5, 5 2 9 0. 8 6

A m e ri c a n I n t e r n ati o n al G r o u p I n c 1. 8 7 5 % 
2 1 / 0 6 / 2 0 2 7 1 0 0, 0 0 0 E U R 1 1 1, 8 2 7 1 3 4, 5 8 8 0. 0 5

A m e ri c a n I n t e r n ati o n al G r o u p I n c 3. 4 0 0 % 
3 0 / 0 6 / 2 0 3 0 1 5 0, 0 0 0 U S D 1 6 9, 8 6 9 1 7 1, 8 7 8 0. 0 6

A m e ri c a n I n t e r n ati o n al G r o u p I n c 3. 8 7 5 % 
1 5 / 0 1 / 2 0 3 5 9 0 5, 0 0 0 U S D 1, 0 2 6, 3 9 9 1, 0 8 5, 8 9 2 0. 4 0

A m e ri c a n I n t e r n ati o n al G r o u p I n c 4. 7 0 0 % 
1 0 / 0 7 / 2 0 3 5 5 5, 0 0 0 U S D 5 8, 8 3 8 7 0, 9 9 4 0. 0 3

A m e ri c a n T o w e r C o r p 1. 9 5 0 % 2 2 / 0 5 / 2 0 2 6 5 5 0, 0 0 0 E U R 6 8 8, 6 9 8 7 3 2, 9 9 3 0. 2 7

A m e ri c a n T o w e r C o r p 2. 7 5 0 % 1 5 / 0 1 / 2 0 2 7 8 7 0, 0 0 0 U S D 8 9 6, 3 8 5 9 4 3, 8 8 1 0. 3 5

A m e ri c a n T o w e r C o r p 3. 3 7 5 % 1 5 / 1 0 / 2 0 2 6 1 5, 0 0 0 U S D 1 4, 8 8 7 1 6, 8 5 0 0. 0 1

A m e ri c a n T o w e r C o r p 3. 8 0 0 % 1 5 / 0 8 / 2 0 2 9 2 5 0, 0 0 0 U S D 2 8 7, 1 6 6 2 9 0, 6 5 9 0. 1 1

A n h e u s e r - B u s c h C o s L L C / A n h e u s e r - B u s c h I n B e v 
W o rl d wi d e I n c 4. 7 0 0 % 0 1 / 0 2 / 2 0 3 6 1 3 0, 0 0 0 U S D 1 4 4, 0 1 3 1 6 5, 1 3 7 0. 0 6

A n h e u s e r - B u s c h I n B e v Fi n a n c e I n c 4. 9 0 0 % 
0 1 / 0 2 / 2 0 4 6 3 9 5, 0 0 0 U S D 4 8 4, 2 8 2 5 0 7, 5 7 8 0. 1 9

A n h e u s e r - B u s c h I n B e v W o rl d wi d e I n c 3. 5 0 0 % 
0 1 / 0 6 / 2 0 3 0 1, 2 9 5, 0 0 0 U S D 1, 4 8 0, 8 2 8 1, 5 0 0, 0 8 0 0. 5 6

A n h e u s e r - B u s c h I n B e v W o rl d wi d e I n c 4. 1 5 0 % 
2 3 / 0 1 / 2 0 2 5 1, 1 1 5, 0 0 0 U S D 1, 2 6 8, 0 2 7 1, 2 6 9, 6 3 9 0. 4 7

A n h e u s e r - B u s c h I n B e v W o rl d wi d e I n c 4. 3 7 5 % 
1 5 / 0 4 / 2 0 3 8 1 1 5, 0 0 0 U S D 1 3 2, 2 3 9 1 4 2, 3 9 3 0. 0 5

A n h e u s e r - B u s c h I n B e v W o rl d wi d e I n c 4. 5 0 0 % 
0 1 / 0 6 / 2 0 5 0 2 2 0, 0 0 0 U S D 2 6 1, 9 8 0 2 7 7, 6 9 7 0. 1 0

A n h e u s e r - B u s c h I n B e v W o rl d wi d e I n c 4. 7 5 0 % 
2 3 / 0 1 / 2 0 2 9 2 3 5, 0 0 0 U S D 2 8 4, 5 8 6 2 9 0, 2 0 0 0. 1 1

A n h e u s e r - B u s c h I n B e v W o rl d wi d e I n c 4. 7 5 0 % 
1 5 / 0 4 / 2 0 5 8 4 6 5, 0 0 0 U S D 5 1 6, 0 1 8 6 0 8, 5 0 4 0. 2 3

A n h e u s e r - B u s c h I n B e v W o rl d wi d e I n c 5. 4 5 0 % 
2 3 / 0 1 / 2 0 3 9 1 8 5, 0 0 0 U S D 2 3 5, 0 9 9 2 5 1, 3 3 1 0. 0 9

A T & T I n c 3. 6 5 0 % 0 1 / 0 6 / 2 0 5 1 1, 0 5 5, 0 0 0 U S D 1, 0 7 5, 6 6 5 1, 1 0 4, 6 8 3 0. 4 1
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

B a n k of A m e ri c a C o r p 3. 9 5 0 % 2 1 / 0 4 / 2 0 2 5 5 2 5, 0 0 0 U S D 5 8 5, 3 8 7 5 9 1, 8 2 6 0. 2 2

B a n k of A m e ri c a C o r p 4. 4 5 0 % 0 3 / 0 3 / 2 0 2 6 4 2 0, 0 0 0 U S D 4 8 2, 3 6 4 4 8 9, 5 3 1 0. 1 8

B o s t o n S ci e n tifi c C o r p 2. 6 5 0 % 0 1 / 0 6 / 2 0 3 0 5 0 0, 0 0 0 U S D 5 2 8, 7 8 3 5 3 5, 5 5 1 0. 2 0

B u n g e L t d Fi n a n c e C o r p 1. 6 3 0 % 1 7 / 0 8 / 2 0 2 5 4 4 5, 0 0 0 U S D 4 4 6, 4 1 6 4 5 9, 9 1 4 0. 1 7

C e n t e n e C o r p 3. 0 0 0 % 1 5 / 1 0 / 2 0 3 0 1, 5 8 5, 0 0 0 U S D 1, 5 8 5, 0 0 0 1, 6 7 9, 9 4 1 0. 6 3

C h u b b I N A H ol di n g s I n c 0. 8 7 5 % 1 5 / 1 2 / 2 0 2 9 3 9 5, 0 0 0 E U R 4 5 6, 0 5 6 5 1 1, 0 9 4 0. 1 9

C h u b b I N A H ol di n g s I n c 1. 5 5 0 % 1 5 / 0 3 / 2 0 2 8 2 3 0, 0 0 0 E U R 2 9 2, 3 6 0 3 0 9, 2 3 8 0. 1 2

Ci g n a C o r p 3. 4 0 0 % 1 5 / 0 3 / 2 0 5 0 7 6 5, 0 0 0 U S D 8 3 9, 4 0 4 8 6 0, 8 1 6 0. 3 2

Citi g r o u p I n c 4. 4 0 0 % 1 0 / 0 6 / 2 0 2 5 1, 6 6 5, 0 0 0 U S D 1, 8 0 9, 5 9 7 1, 9 0 3, 6 0 5 0. 7 1

C N H I n d u s t ri al C a pi t al L L C 4. 2 0 0 % 1 5 / 0 1 / 2 0 2 4 3 1 5, 0 0 0 U S D 3 1 7, 6 1 6 3 4 5, 5 3 2 0. 1 3

C o n st ell a ti o n B r a n d s I n c 2. 8 7 5 % 0 1 / 0 5 / 2 0 3 0 2, 0 3 0, 0 0 0 U S D 2, 1 8 3, 2 2 9 2, 2 2 4, 4 3 2 0. 8 3

C o n st ell a ti o n B r a n d s I n c 3. 1 5 0 % 0 1 / 0 8 / 2 0 2 9 1, 4 4 5, 0 0 0 U S D 1, 5 4 8, 4 7 3 1, 6 0 9, 2 2 5 0. 6 0

C o n st ell a ti o n B r a n d s I n c 3. 7 5 0 % 0 1 / 0 5 / 2 0 5 0 4 0 0, 0 0 0 U S D 4 3 6, 0 5 0 4 7 0, 9 7 9 0. 1 8

C r o w n C a s tl e I nt e r n a ti o n al C o r p 3. 8 0 0 % 
1 5 / 0 2 / 2 0 2 8 1 5, 0 0 0 U S D 1 7, 0 0 4 1 7, 2 8 8 0. 0 1

C r o w n C a s tl e I nt e r n a ti o n al C o r p 4. 0 0 0 % 
0 1 / 0 3 / 2 0 2 7 1, 1 6 0, 0 0 0 U S D 1, 2 9 6, 4 1 2 1, 3 3 2, 2 0 7 0. 5 0

C r o w n C a s tl e I nt e r n a ti o n al C o r p 4. 3 0 0 % 
1 5 / 0 2 / 2 0 2 9 3 0, 0 0 0 U S D 3 5, 2 0 4 3 5, 6 3 0 0. 0 1

C r o w n C a s tl e I nt e r n a ti o n al C o r p 4. 4 5 0 % 
1 5 / 0 2 / 2 0 2 6 4 2 5, 0 0 0 U S D 4 8 9, 0 8 4 4 9 1, 7 7 6 0. 1 8

C r o w n C a s tl e I nt e r n a ti o n al C o r p 4. 7 5 0 % 
1 5 / 0 5 / 2 0 4 7 8 5, 0 0 0 U S D 8 8, 7 4 8  1 0 9, 2 0 9 0. 0 4

C V S H e al t h C o r p 1. 7 5 0 % 2 1 / 0 8 / 2 0 3 0 1, 4 8 0, 0 0 0 U S D 1, 4 7 4, 3 7 2 1, 4 8 8, 6 1 8 0. 5 5

C V S H e al t h C o r p 2. 8 7 5 % 0 1 / 0 6 / 2 0 2 6 6 3 5, 0 0 0 U S D 6 7 8, 8 7 1 6 9 6, 9 4 7 0. 2 6

C V S H e al t h C o r p 3. 2 5 0 % 1 5 / 0 8 / 2 0 2 9 1, 0 7 5, 0 0 0 U S D 1, 1 7 6, 7 2 7 1, 2 1 0, 7 0 2 0. 4 5

C V S H e al t h C o r p 3. 7 5 0 % 0 1 / 0 4 / 2 0 3 0 2 1 5, 0 0 0 U S D 2 4 4, 1 6 9 2 5 0, 2 1 1 0. 0 9

D o mi ni o n E n e r g y I n c 3. 3 7 5 % 0 1 / 0 4 / 2 0 3 0 2, 0 0 0, 0 0 0 U S D 2, 2 5 9, 1 8 7 2, 2 7 8, 1 9 0 0. 8 5

D u k e R e al t y L P 2. 8 7 5 % 1 5 / 1 1 / 2 0 2 9 9 5, 0 0 0 U S D 1 0 3, 8 6 5 1 0 5, 0 3 1 0. 0 4

E at o n C o r p 4. 0 0 0 % 0 2 / 1 1 / 2 0 3 2 3 5, 0 0 0 U S D 3 6, 1 1 3 4 2, 7 5 1 0. 0 2

E n e r g y T r a n sf e r O p e r a ti n g L P 5. 1 5 0 % 1 5 / 0 3 / 2 0 4 5 2 8 0, 0 0 0 U S D 2 6 9, 3 3 1 3 0 3, 4 3 4 0. 1 1

E n e r g y T r a n sf e r O p e r a ti n g L P 5. 3 0 0 % 1 5 / 0 4 / 2 0 4 7 3 0, 0 0 0 U S D 2 8, 9 6 8 3 3, 1 4 6 0. 0 1

E n e r g y T r a n sf e r O p e r a ti n g L P 6. 2 5 0 % 1 5 / 0 4 / 2 0 4 9 6 0, 0 0 0 U S D 6 3, 4 8 6 7 2, 5 7 3 0. 0 3

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 2. 8 0 0 % 
3 1 / 0 1 / 2 0 3 0 1 9 5, 0 0 0 U S D 2 0 0, 9 6 1 2 1 1, 3 4 5 0. 0 8

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 3. 1 2 5 % 
3 1 / 0 7 / 2 0 2 9 2 5, 0 0 0 U S D 2 7, 3 6 8 2 7, 7 6 9 0. 0 1

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 3. 7 0 0 % 
3 1 / 0 1 / 2 0 5 1 2 5, 0 0 0 U S D 2 2, 6 0 1 2 7, 5 1 9 0. 0 1

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 3. 9 5 0 % 
3 1 / 0 1 / 2 0 6 0 1 5 0, 0 0 0 U S D 1 5 0, 8 7 6 1 6 6, 0 4 4 0. 0 6

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 4. 1 5 0 % 
1 6 / 1 0 / 2 0 2 8 2 5, 0 0 0 U S D 2 9, 1 1 5 2 9, 7 4 2 0. 0 1

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 4. 8 0 0 % 
0 1 / 0 2 / 2 0 4 9 1 9 0, 0 0 0 U S D 2 1 9, 9 9 6 2 3 9, 8 1 2 0. 0 9

E nt e r p ri s e P r o d u c t s O p e r a ti n g L L C 5. 1 0 0 % 
1 5 / 0 2 / 2 0 4 5 1 2 5, 0 0 0 U S D 1 4 9, 4 9 6 1 6 2, 4 2 2 0. 0 6

E Q T C o r p 5. 0 0 0 % 1 5 / 0 1 / 2 0 2 9 2 0 5, 0 0 0 U S D 2 0 5, 0 0 0 2 1 6, 1 3 6 0. 0 8

Fi d elit y N a ti o n al Fi n a n ci al I n c 2. 4 5 0 % 1 5 / 0 3 / 2 0 3 1 1, 0 1 0, 0 0 0 U S D 1, 0 0 6, 4 8 6 1, 0 2 7, 2 9 2 0. 3 8

F o r d M ot o r C r e di t C o L L C 4. 0 0 0 % 1 3 / 1 1 / 2 0 3 0 6 5 0, 0 0 0 U S D 6 6 8, 2 9 3 6 8 2, 5 0 0 0. 2 5

G A T X C o r p 4. 0 0 0 % 3 0 / 0 6 / 2 0 3 0 4 4 0, 0 0 0 U S D 4 9 4, 4 9 6 5 1 9, 9 9 2 0. 1 9

G e n e r al El e c t ri c C o 4. 1 2 5 % 0 9 / 1 0 / 2 0 4 2 2 5 3, 0 0 0 U S D 2 5 1, 4 1 5 2 9 6, 5 8 2 0. 1 1

G e n e r al El e c t ri c C o 4. 2 5 0 % 0 1 / 0 5 / 2 0 4 0 1 5, 0 0 0 U S D 1 5, 2 8 4 1 7, 7 3 3 0. 0 1

1 9 9



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

G e n e r al El e c t ri c C o 4. 3 5 0 % 0 1 / 0 5 / 2 0 5 0 2 5 5, 0 0 0 U S D 2 5 7, 3 2 9 3 1 0, 1 1 8 0. 1 2

G e n e r al El e c t ri c C o 4. 8 7 5 % 1 8 / 0 9 / 2 0 3 7 E M T N 1 3 0, 0 0 0 G B P 1 7 1, 4 1 7 2 1 2, 3 8 4 0. 0 8

G e n e r al El e c t ri c C o 6. 8 7 5 % 1 0 / 0 1 / 2 0 3 9 1 7 0, 0 0 0 U S D 2 1 3, 8 5 0 2 5 0, 2 5 4 0. 0 9

G e n e r al M ot o r s C o 4. 0 0 0 % 0 1 / 0 4 / 2 0 2 5 2 0 0, 0 0 0 U S D 2 1 5, 3 5 9 2 2 1, 4 4 7 0. 0 8

G e n e r al M ot o r s Fi n a n ci al C o I n c 0. 8 5 0 % 
2 6 / 0 2 / 2 0 2 6 1, 2 1 5, 0 0 0 E U R 1, 3 5 0, 8 1 7 1, 4 9 4, 7 0 3 0. 5 6

G e n e r al M ot o r s Fi n a n ci al C o I n c 1. 6 9 4 % 
2 6 / 0 3 / 2 0 2 5 E M T N 1 0 0, 0 0 0 E U R 1 1 9, 2 8 4 1 2 8, 6 4 2 0. 0 5

G e n e r al M ot o r s Fi n a n ci al C o I n c 2. 7 5 0 % 
2 0 / 0 6 / 2 0 2 5 1 3 0, 0 0 0 U S D 1 3 3, 9 7 6 1 3 9, 0 1 0 0. 0 5

G e n e r al M ot o r s Fi n a n ci al C o I n c 3. 5 5 0 % 
0 8 / 0 7 / 2 0 2 2 8 7 5, 0 0 0 U S D 8 9 2, 5 4 7 9 1 2, 5 9 4 0. 3 4

G e n e r al M ot o r s Fi n a n ci al C o I n c 3. 9 5 0 % 
1 3 / 0 4 / 2 0 2 4 4 0 0, 0 0 0 U S D 4 2 3, 2 0 2 4 3 5, 6 8 5 0. 1 6

G e n e r al M ot o r s Fi n a n ci al C o I n c 4. 0 0 0 % 
1 5 / 0 1 / 2 0 2 5 1 2 0, 0 0 0 U S D 1 1 7, 3 0 2 1 3 2, 0 8 4 0. 0 5

G ol d m a n S a c h s G r o u p I n c / T h e 3. 1 2 5 % 2 5 / 0 7 / 2 0 2 9 
E M T N 2 0 5, 0 0 0 G B P 2 9 2, 0 2 8 3 2 7, 7 2 0 0. 1 2

G ol d m a n S a c h s G r o u p I n c / T h e 3. 8 0 0 % 1 5 / 0 3 / 2 0 3 0  4 8 0, 0 0 0 U S D 5 5 4, 0 3 1 5 6 4, 7 9 6 0. 2 1

H C A I n c 3. 5 0 0 % 0 1 / 0 9 / 2 0 3 0 8 6 0, 0 0 0 U S D 8 9 0, 9 4 3 9 1 3, 8 1 5 0. 3 4

H e alt h p e a k P r o p e r ti e s I n c 2. 8 7 5 % 1 5 / 0 1 / 2 0 3 1 5 0 0, 0 0 0 U S D 5 2 0, 1 7 5 5 3 8, 9 1 3 0. 2 0

H o m e D e p o t I n c / T h e 3. 3 5 0 % 1 5 / 0 4 / 2 0 5 0 4 2 0, 0 0 0 U S D 4 7 9, 6 4 9 4 9 9, 8 3 1 0. 1 9

I Q V I A I n c 2. 2 5 0 % 1 5 / 0 1 / 2 0 2 8 2 7 0, 0 0 0 E U R 3 1 9, 2 5 4 3 3 3, 0 0 1 0. 1 2

J a bil I n c 3. 0 0 0 % 1 5 / 0 1 / 2 0 3 1 7 9 5, 0 0 0 U S D 8 0 4, 1 9 3 8 4 2, 9 5 0 0. 3 1

J o h n D e e r e C a pit al C o r p 3. 4 5 0 % 0 7 / 0 3 / 2 0 2 9 7 0, 0 0 0 U S D 8 1, 1 3 5 8 1, 2 3 0 0. 0 3

Ki n d e r M o r g a n E n e r g y P a r t n e r s L P 5. 0 0 0 % 
0 1 / 0 3 / 2 0 4 3 2 6 0, 0 0 0 U S D 2 8 2, 0 2 7 3 0 5, 4 4 3 0. 1 1

Ki n d e r M o r g a n I n c 5. 3 0 0 % 0 1 / 1 2 / 2 0 3 4 9 5, 0 0 0 U S D 1 1 4, 6 9 9 1 1 7, 0 7 6 0. 0 4

Ki n d e r M o r g a n I n c 5. 5 5 0 % 0 1 / 0 6 / 2 0 4 5 5 4 0, 0 0 0 U S D 6 5 5, 9 9 8 6 9 3, 9 6 9 0. 2 6

L e n n a r C o r p 4. 7 5 0 % 3 0 / 0 5 / 2 0 2 5 1 5, 0 0 0 U S D 1 6, 4 9 1 1 7, 1 3 8 0. 0 1

L o w e' s C o s I n c 1. 7 0 0 % 1 5 / 1 0 / 2 0 3 0 9 3 0, 0 0 0 U S D 9 2 6, 5 0 8 9 4 2, 2 5 5 0. 3 5

L Y B I nt e r n a ti o n al Fi n a n c e I I I L L C 3. 6 2 5 % 
0 1 / 0 4 / 2 0 5 1 4 5 0, 0 0 0 U S D 4 4 8, 6 9 2 4 9 1, 7 2 9 0. 1 8

M c D o n al d' s C o r p 3. 6 2 5 % 0 1 / 0 9 / 2 0 4 9 6 1 0, 0 0 0 U S D 6 8 1, 7 6 4 7 1 5, 8 4 6 0. 2 7

M o n d el e z I n t e r n ati o n al I n c 2. 6 2 5 % 0 4 / 0 9 / 2 0 5 0 5 1 5, 0 0 0 U S D 5 0 7, 3 7 9 5 2 3, 2 8 8 0. 1 9

Ni S o u r c e I n c 2. 9 5 0 % 0 1 / 0 9 / 2 0 2 9 1, 3 7 5, 0 0 0 U S D 1, 4 9 1, 7 8 1 1, 5 1 2, 5 9 4 0. 5 6

Ni S o u r c e I n c 3. 4 9 0 % 1 5 / 0 5 / 2 0 2 7 2 4 0, 0 0 0 U S D 2 6 8, 7 4 4 2 7 2, 1 4 3 0. 1 0

O w e n s C o r ni n g 3. 8 7 5 % 0 1 / 0 6 / 2 0 3 0 3 8 5, 0 0 0 U S D 4 3 0, 8 4 2 4 4 4, 0 8 4 0. 1 7

O w e n s C o r ni n g 4. 3 0 0 % 1 5 / 0 7 / 2 0 4 7 1 4 0, 0 0 0 U S D 1 5 3, 6 5 0 1 6 8, 2 7 7 0. 0 6

P r ol o gi s E u r o Fi n a n c e L L C 0. 2 5 0 % 1 0 / 0 9 / 2 0 2 7 9 7 0, 0 0 0 E U R 1, 0 8 5, 7 5 9 1, 2 0 3, 3 6 8 0. 4 5

P r ol o gi s E u r o Fi n a n c e L L C 0. 3 7 5 % 0 6 / 0 2 / 2 0 2 8 2 9 5, 0 0 0 E U R 3 5 0, 2 9 0 3 6 8, 2 8 0 0. 1 4

P r ol o gi s E u r o Fi n a n c e L L C 1. 0 0 0 % 0 6 / 0 2 / 2 0 3 5 1, 0 9 5, 0 0 0 E U R 1, 2 5 1, 9 1 3 1, 4 0 5, 7 8 5 0. 5 2

P ul t e G r o u p I n c 5. 0 0 0 % 1 5 / 0 1 / 2 0 2 7 5 2 0, 0 0 0 U S D 6 0 1, 9 5 1 6 1 3, 6 0 0 0. 2 3

Q u e s t Di a g n o s ti c s I n c 2. 8 0 0 % 3 0 / 0 6 / 2 0 3 1 6 8 0, 0 0 0 U S D 7 3 7, 3 2 1 7 4 5, 6 0 9 0. 2 8

Q u e s t Di a g n o s ti c s I n c 2. 9 5 0 % 3 0 / 0 6 / 2 0 3 0 5 1 5, 0 0 0 U S D 5 6 2, 5 7 3 5 6 7, 0 4 8 0. 2 1

R a y t h e o n T e c h n ol o gi e s C o r p 4. 1 2 5 % 1 6 / 1 1 / 2 0 2 8 1 6 0, 0 0 0 U S D 1 8 9, 2 9 7 1 9 0, 7 4 6 0. 0 7

R o p e r T e c h n ol o gi e s I n c 1. 7 5 0 % 1 5 / 0 2 / 2 0 3 1 1, 4 1 0, 0 0 0 U S D 1, 4 1 3, 7 1 7 1, 4 0 4, 5 7 4 0. 5 2

S a n t a n d e r H ol di n g s U S A I n c 3. 4 0 0 % 1 8 / 0 1 / 2 0 2 3 9 5, 0 0 0 U S D 9 8, 9 1 7 9 9, 7 8 6 0. 0 4

S a n t a n d e r H ol di n g s U S A I n c 4. 5 0 0 % 1 7 / 0 7 / 2 0 2 5 1 7 5, 0 0 0 U S D 1 8 2, 6 9 7 1 9 8, 5 4 8 0. 0 7

S u n o c o L o gi s ti c s P a r t n e r s O p e r ati o n s L P 5. 3 0 0 % 
0 1 / 0 4 / 2 0 4 4 7 5, 0 0 0 U S D 7 1, 4 8 6 8 1, 0 4 7 0. 0 3

S u n o c o L o gi s ti c s P a r t n e r s O p e r ati o n s L P 5. 4 0 0 % 
0 1 / 1 0 / 2 0 4 7 2 1 0, 0 0 0 U S D 2 0 2, 1 7 0 2 3 4, 6 4 0 0. 0 9

2 0 0



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

T h e r m o Fi s h e r S ci e ntifi c I n c 0. 8 7 5 % 0 1 / 1 0 / 2 0 3 1 4 4 5, 0 0 0 E U R 5 4 4, 2 3 4 5 7 3, 8 2 2 0. 2 1

U. S. T r e a s u r y B o n d 1. 3 7 5 % 1 5 / 0 8 / 2 0 5 0 5 5 5, 0 0 0 U S D 5 2 2, 7 4 6 5 1 9, 7 9 2 0. 1 9

U. S. T r e a s u r y B o n d 1. 6 2 5 % 1 5 / 1 1 / 2 0 5 0 7 8 0, 0 0 0 U S D 7 7 3, 7 6 7 7 7 7, 0 7 5 0. 2 9

U. S. T r e a s u r y B o n d 2. 8 7 5 % 1 5 / 0 5 / 2 0 4 3 1 7 0, 0 0 0 U S D 1 9 7, 6 5 4 2 1 4, 9 1 7 0. 0 8

U. S. T r e a s u r y N o t e 0. 1 2 5 % 3 0 / 1 1 / 2 0 2 2 6, 5 2 0, 0 0 0 U S D 6, 5 1 9, 0 2 2 6, 5 2 0, 7 6 4 2. 4 3

U. S. T r e a s u r y N o t e 0. 2 5 0 % 3 1 / 1 0 / 2 0 2 5 9, 1 1 0, 0 0 0 U S D 9, 0 5 4, 6 3 0 9, 0 7 0, 8 5 5 3. 3 8

U. S. T r e a s u r y N o t e 0. 8 7 5 % 1 5 / 1 1 / 2 0 3 0 6, 6 2 5, 0 0 0 U S D 6, 5 9 5, 9 3 2 6, 6 0 3, 2 6 2 2. 4 6

U ni t e d H e alt h G r o u p I n c 2. 0 0 0 % 1 5 / 0 5 / 2 0 3 0 2, 9 4 5, 0 0 0 U S D 3, 0 8 6, 5 3 1 3, 1 2 3, 7 2 8 1. 1 6

V e ri z o n C o m m u ni c ati o n s I n c 4. 2 7 2 % 1 5 / 0 1 / 2 0 3 6 3 4 0, 0 0 0 U S D 3 9 1, 4 3 3 4 2 1, 6 9 5 0. 1 6

V ul c a n M a t e ri al s C o 3. 5 0 0 % 0 1 / 0 6 / 2 0 3 0 9 7 5, 0 0 0 U S D 1, 0 9 6, 4 0 5 1, 1 1 9, 8 9 6 0. 4 2

V ul c a n M a t e ri al s C o 4. 5 0 0 % 1 5 / 0 6 / 2 0 4 7 1 4 0, 0 0 0 U S D 1 4 8, 1 6 7 1 7 3, 4 2 9 0. 0 6

Willi a m s C o s I n c / T h e 3. 7 5 0 % 1 5 / 0 6 / 2 0 2 7 1 3 5, 0 0 0 U S D 1 4 2, 8 3 0 1 5 4, 0 4 0 0. 0 6

 8 6, 6 7 6, 2 5 3 8 9, 4 9 7, 1 6 0 3 3. 3 0

T o t al - Fi x e d r a t e b o n d s 1 4 4, 7 4 9, 9 4 1  1 5 1, 2 9 2, 8 2 3 5 6. 3 0

       
V a ri a bl e r a t e b o n d s       
       

C a y m a n I sl a n d s       

X L I T L t d 3. 2 5 0 % 2 9 / 0 6 / 2 0 4 7 7 6 5, 0 0 0 E U R 9 8 7, 2 6 7 1, 0 5 7, 6 9 8 0. 3 9

 9 8 7, 2 6 7  1, 0 5 7, 6 9 8 0. 3 9
Fi nl a n d       

S a m p o O yj 2. 5 0 0 % 0 3 / 0 9 / 2 0 5 2 E M T N 5 8 5, 0 0 0 E U R 7 0 0, 8 8 2 7 7 5, 0 1 0 0. 2 9

S a m p o O yj 3. 3 7 5 % 2 3 / 0 5 / 2 0 4 9 4 0 5, 0 0 0 E U R 5 1 4, 7 5 1 5 6 8, 2 5 8 0. 2 1

 1, 2 1 5, 6 3 3 1, 3 4 3, 2 6 8 0. 5 0
F r a n c e       

A X A S A 3. 2 5 0 % 2 8 / 0 5 / 2 0 4 9 E M T N 9 5 0, 0 0 0 E U R 1, 2 2 8, 7 5 1 1, 3 5 7, 1 8 1 0. 5 1

A X A S A 5. 1 2 5 % 1 7 / 0 1 / 2 0 4 7 E M T N 3 0 0, 0 0 0 U S D 3 3 9, 8 6 7 3 4 6, 5 0 0 0. 1 3

B N P P a ri b a s S A 1. 1 2 5 % 1 7 / 0 4 / 2 0 2 9 E M T N 6 0 0, 0 0 0 E U R 7 0 8, 1 2 5 7 7 4, 2 2 4 0. 2 9

B N P P a ri b a s S A 1. 1 2 5 % 1 5 / 0 1 / 2 0 3 2 E M T N 7 0 0, 0 0 0 E U R 8 3 7, 2 5 3 8 6 8, 4 6 9 0. 3 2

B N P P a ri b a s S A 6. 6 2 5 % P e r p et u al 1 4 4 A ( 2 ) 3 0 0, 0 0 0 U S D 3 2 7, 9 1 2 3 2 7, 3 7 5 0. 1 2

 3, 4 4 1, 9 0 8 3, 6 7 3, 7 4 9 1. 3 7
G e r m a n y       

Alli a n z S E 1. 3 0 1 % 2 5 / 0 9 / 2 0 4 9 9 0 0, 0 0 0 E U R 1, 0 6 4, 4 3 3 1, 1 3 5, 9 8 4 0. 4 2

Alli a n z S E 2. 1 2 1 % 0 8 / 0 7 / 2 0 5 0 3 0 0, 0 0 0 E U R 3 7 9, 3 2 4 4 0 1, 2 7 3 0. 1 5

D e u t s c h e B a n k A G 5. 6 2 5 % 1 9 / 0 5 / 2 0 3 1 E M T N 6 0 0, 0 0 0 E U R 7 3 0, 5 6 6 8 4 7, 9 2 0 0. 3 2

 2, 1 7 4, 3 2 3 2, 3 8 5, 1 7 7 0. 8 9
G r e a t B ri t ai n       

A vi v a P L C 3. 3 7 5 % 0 4 / 1 2 / 2 0 4 5 E M T N 7 5 0, 0 0 0 E U R 9 5 6, 3 9 7 1, 0 1 8, 4 9 0 0. 3 8

A vi v a P L C 4. 0 0 0 % 0 3 / 0 6 / 2 0 5 5 4 0 0, 0 0 0 G B P 5 6 0, 8 2 5 6 3 1, 3 5 1 0. 2 4

A vi v a P L C 5. 1 2 5 % 0 4 / 0 6 / 2 0 5 0 E M T N 3 0 6, 0 0 0 G B P 4 4 6, 7 8 9 5 0 8, 5 4 4 0. 1 9

B a r cl a y s P L C 2. 0 0 0 % 0 7 / 0 2 / 2 0 2 8 E M T N 5 0 0, 0 0 0 E U R 5 6 9, 7 6 1 6 2 5, 0 8 0 0. 2 3

B a r cl a y s P L C 2. 6 4 5 % 2 4 / 0 6 / 2 0 3 1 2 6 0, 0 0 0 U S D 2 6 0, 0 0 0 2 7 1, 1 5 1 0. 1 0

B a r cl a y s P L C 3. 5 6 4 % 2 3 / 0 9 / 2 0 3 5 2 4 5, 0 0 0 U S D 2 4 5, 0 0 0 2 6 5, 4 6 7 0. 1 0

C h a n n el Li n k E n t e r p ri s e s Fi n a n c e P L C 1. 7 6 1 % 
3 0 / 0 6 / 2 0 5 0 4 9 5, 0 0 0 E U R 5 7 2, 5 4 1 6 0 2, 6 8 3 0. 2 2

C h a n n el Li n k E n t e r p ri s e s Fi n a n c e P L C 2. 7 0 6 % 
3 0 / 0 6 / 2 0 5 0 4 0 5, 0 0 0 E U R 4 8 2, 9 8 2 5 0 5, 7 0 1 0. 1 9

H S B C B a n k P L C 5. 3 7 5 % 0 4 / 1 1 / 2 0 3 0 E M T N 4 5, 0 0 0 G B P 6 5, 4 7 1 7 4, 1 5 6 0. 0 3

H S B C H ol di n g s P L C 4. 2 9 2 % 1 2 / 0 9 / 2 0 2 6 9 0 0, 0 0 0 U S D 1, 0 0 3, 6 5 6 1, 0 2 5, 7 1 2 0. 3 8

 

( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

Ll o y d s B a n ki n g G r o u p P L C 1. 7 5 0 % 0 7 / 0 9 / 2 0 2 8 
E M T N 2 4 5, 0 0 0 E U R 2 8 7, 6 1 6 3 0 8, 4 8 8 0. 1 1

Ll o y d s B a n ki n g G r o u p P L C 2. 7 0 7 % 0 3 / 1 2 / 2 0 3 5 8 8 5, 0 0 0 G B P 1, 2 2 3, 2 9 4 1, 2 6 7, 1 3 2 0. 4 7

Ll o y d s B a n ki n g G r o u p P L C 4. 5 0 0 % 1 8 / 0 3 / 2 0 3 0 
E M T N 3 1 5, 0 0 0 E U R 3 9 5, 5 4 0 4 4 0, 7 4 4 0. 1 6

N a ti o n wi d e B uil di n g S o ci et y 2. 0 0 0 % 2 5 / 0 7 / 2 0 2 9 
E M T N 6 5 5, 0 0 0 E U R 7 7 0, 2 2 4 8 3 7, 1 2 1 0. 3 1

N a t w e s t G r o u p P L C 3. 6 2 2 % 1 4 / 0 8 / 2 0 3 0 2 2 0, 0 0 0 G B P 2 9 0, 0 5 6 3 2 3, 3 8 6 0. 1 2

N a t w e s t G r o u p P L C 4. 4 4 5 % 0 8 / 0 5 / 2 0 3 0 4 0 0, 0 0 0 U S D 4 3 2, 9 2 9 4 7 6, 5 3 6 0. 1 8

Sil v e r s t o n e M a s t e r I s s u e r P L C 0. 8 0 6 % 2 1 / 0 1 / 2 0 7 0 8 9, 1 0 0 G B P 1 1 8, 4 0 3 1 2 2, 9 0 3 0. 0 5

S t a n d a r d C h a rt e r e d P L C 2. 5 0 0 % 0 9 / 0 9 / 2 0 3 0 2 1 5, 0 0 0 E U R 2 6 3, 1 4 1 2 8 1, 7 4 1 0. 1 1

T ri nit y S q u a r e P L C 1. 1 9 6 % 1 5 / 0 7 / 2 0 5 1 1 0 0, 8 6 0 G B P 1 5 1, 8 9 0 1 3 8, 0 3 8 0. 0 5

 9, 0 9 6, 5 1 5 9, 7 2 4, 4 2 4 3. 6 2
I r el a n d       

A I B G r o u p P L C 2. 8 7 5 % 3 0 / 0 5 / 2 0 3 1 E M T N 1, 0 7 5, 0 0 0 E U R 1, 2 5 4, 9 4 7 1, 4 0 2, 2 0 4 0. 5 2

Will o w N o 2 I r el a n d P L C f o r Z u ri c h I n s u r a n c e C o Lt d 
4. 2 5 0 % 0 1 / 1 0 / 2 0 4 5 E M T N 1, 2 8 5, 0 0 0 U S D 1, 3 6 1, 0 3 1 1, 3 9 7, 1 1 6 0. 5 2

Z u ri c h Fi n a n c e I r el a n d D e si g n a t e d A c ti vi t y C o 
1. 8 7 5 % 1 7 / 0 9 / 2 0 5 0 E M T N 6 4 5, 0 0 0 E U R 7 8 1, 5 5 8 8 4 0, 8 7 5 0. 3 1

 3, 3 9 7, 5 3 6 3, 6 4 0, 1 9 5 1. 3 5
I t al y       

A s si c u r a zi o ni G e n e r ali S p A 5. 5 0 0 % 2 7 / 1 0 / 2 0 4 7 
E M T N 2 0 0, 0 0 0 E U R 2 7 7, 7 1 3 3 0 1, 0 5 4 0. 1 1

U ni C r e di t S p A 2. 0 0 0 % 2 3 / 0 9 / 2 0 2 9 E M T N 2 0 5, 0 0 0 E U R 2 3 2, 8 8 7 2 4 7, 8 6 3 0. 0 9

U ni C r e di t S p A 5. 8 6 1 % 1 9 / 0 6 / 2 0 3 2 2 0 0, 0 0 0 U S D 2 1 1, 8 6 9 2 2 5, 3 3 2 0. 0 9

 7 2 2, 4 6 9  7 7 4, 2 4 9 0. 2 9
P o r t u g al       

E D P - E n e r gi a s d e P o r t u g al S A 4. 4 9 6 % 3 0 / 0 4 / 2 0 7 9  6 0 0, 0 0 0 E U R 7 2 3, 4 7 3 8 0 5, 3 4 1 0. 3 0

 7 2 3, 4 7 3 8 0 5, 3 4 1 0. 3 0
S p ai n       

B a n c o Bil b a o Vi z c a y a A r g e n t a ri a S A 1. 0 0 0 % 
1 6 / 0 1 / 2 0 3 0 1, 2 0 0, 0 0 0 E U R 1, 3 5 2, 0 6 5 1, 4 6 5, 9 5 5 0. 5 4

C ai x a B a n k S A 2. 2 5 0 % 1 7 / 0 4 / 2 0 3 0 E M T N 6 0 0, 0 0 0 E U R 6 9 4, 4 3 9 7 6 7, 7 5 0 0. 2 9

 2, 0 4 6, 5 0 4 2, 2 3 3, 7 0 5 0. 8 3
S wi t z e rl a n d       

C r e di t S ui s s e G r o u p A G 0. 6 5 0 % 1 4 / 0 1 / 2 0 2 8 E M T N 4 7 5, 0 0 0 E U R 5 6 1, 6 5 1 5 9 4, 1 5 4 0. 2 2

 5 6 1, 6 5 1  5 9 4, 1 5 4 0. 2 2
U ni t e d S t a t e s       

M o r g a n S t a nl e y 1. 3 4 2 % 2 3 / 1 0 / 2 0 2 6 E M T N 1, 1 6 5, 0 0 0 E U R 1, 4 1 1, 0 0 1 1, 5 1 1, 2 0 1 0. 5 6

 1, 4 1 1, 0 0 1 1, 5 1 1, 2 0 1 0. 5 6

T o t al - V a ri a bl e r a t e b o n d s 2 5, 7 7 8, 2 8 0 2 7, 7 4 3, 1 6 1 1 0. 3 2

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g  1 7 0, 5 2 8, 2 2 1  1 7 9, 0 3 5, 9 8 4 6 6. 6 2

T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t    
       
Fi x e d r a t e b o n d s       
       

A u s t ri a       

S u z a n o A u s t ri a G m b H 7. 0 0 0 % 1 6 / 0 3 / 2 0 4 7  3 0 5, 0 0 0 U S D 3 7 9, 1 7 2 4 0 6, 7 9 7 0. 1 5

 3 7 9, 1 7 2  4 0 6, 7 9 7 0. 1 5
B r a zil       

B a n c o B r a d e s c o S A / C a y m a n I sl a n d s 2. 8 5 0 % 
2 7 / 0 1 / 2 0 2 3 E M T N 2 5 5, 0 0 0 U S D 2 5 5, 0 0 0 2 6 1, 1 8 3 0. 1 0

 2 5 5, 0 0 0  2 6 1, 1 8 3 0. 1 0

2 0 2



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
C a n a d a       

Ali m e n t a ti o n C o u c h e - T a r d I n c 3. 5 5 0 % 2 6 / 0 7 / 2 0 2 7 
1 4 4 A ( 2 ) 2 2 0, 0 0 0 U S D 2 3 5, 7 8 5 2 4 7, 7 1 7 0. 0 9

 2 3 5, 7 8 5  2 4 7, 7 1 7 0. 0 9
C a y m a n I sl a n d s       

S e a g a t e H D D C a y m a n 3. 1 2 5 % 1 5 / 0 7 / 2 0 2 9 1 4 4 A ( 2 ) 7 0 5, 0 0 0 U S D 7 0 5, 0 0 0 7 0 5, 0 7 7 0. 2 6

 7 0 5, 0 0 0  7 0 5, 0 7 7 0. 2 6
C ol o m bi a       

C ol o m bi a T el e c o m u ni c a ci o n e s S A E S P 4. 9 5 0 % 
1 7 / 0 7 / 2 0 3 0 1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 4 1 1, 5 0 0 4 4 4, 0 0 0 0. 1 7

 4 1 1, 5 0 0  4 4 4, 0 0 0 0. 1 7
F r a n c e       

B N P P a ri b a s S A 4. 6 2 5 % 1 3 / 0 3 / 2 0 2 7 1 4 4 A ( 2 ) 6 3 0, 0 0 0 U S D 7 1 6, 1 7 8 7 3 3, 5 9 8 0. 2 7

C r e di t A g ri c ol e S A 3. 2 5 0 % 1 4 / 0 1 / 2 0 3 0 1 4 4 A ( 2 ) 7 3 0, 0 0 0 U S D 7 4 4, 9 8 9 7 9 9, 6 4 2 0. 3 0

S o ci e t e G e n e r al e S A 4. 0 0 0 % 1 2 / 0 1 / 2 0 2 7 1 4 4 A ( 2 ) 2 4 0, 0 0 0 U S D 2 6 5, 4 1 4 2 7 0, 4 2 2 0. 1 0

 1, 7 2 6, 5 8 1 1, 8 0 3, 6 6 2 0. 6 7
G e r m a n y       

D e u t s c h e T el e k o m A G 3. 6 2 5 % 2 1 / 0 1 / 2 0 5 0 1 4 4 A ( 2 ) 7 0 5, 0 0 0 U S D 7 8 7, 9 5 1 8 1 0, 3 3 2 0. 3 0

 7 8 7, 9 5 1  8 1 0, 3 3 2 0. 3 0
G r e a t B ri t ai n       

F e r g u s o n Fi n a n c e P L C 3. 2 5 0 % 0 2 / 0 6 / 2 0 3 0 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 1 3, 5 0 0 2 2 3, 0 2 2 0. 0 8

V o d af o n e G r o u p P L C 4. 2 5 0 % 1 7 / 0 9 / 2 0 5 0 1 5 0, 0 0 0 U S D 1 7 4, 5 4 6 1 8 5, 7 8 5 0. 0 7

V o d af o n e G r o u p P L C 4. 8 7 5 % 1 9 / 0 6 / 2 0 4 9 2 7 0, 0 0 0 U S D 3 3 8, 6 0 8 3 6 0, 8 2 8 0. 1 3

V o d af o n e G r o u p P L C 5. 2 5 0 % 3 0 / 0 5 / 2 0 4 8 6 8 5, 0 0 0 U S D 8 2 9, 1 7 2 9 5 4, 1 7 0 0. 3 6

 1, 5 5 5, 8 2 6 1, 7 2 3, 8 0 5 0. 6 4
I t al y       

I nt e s a S a n p a ol o S p A 5. 7 1 0 % 1 5 / 0 1 / 2 0 2 6 1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 4 4 1, 5 5 1 4 5 7, 8 3 7 0. 1 7

 4 4 1, 5 5 1  4 5 7, 8 3 7 0. 1 7
L u x e m b o u r g       

Milli c o m I n t e r n a ti o n al C ell ul a r S A 4. 5 0 0 % 
2 7 / 0 4 / 2 0 3 1 1, 0 9 0, 0 0 0 U S D 1, 0 9 0, 0 0 0 1, 1 7 7, 2 0 0 0. 4 4

 1, 0 9 0, 0 0 0 1, 1 7 7, 2 0 0 0. 4 4
M e xi c o       

C e m e x S A B d e C V 5. 2 0 0 % 1 7 / 0 9 / 2 0 3 0 6 3 0, 0 0 0 U S D 6 3 0, 0 0 0 6 9 0, 7 9 5 0. 2 6

C e m e x S A B d e C V 5. 4 5 0 % 1 9 / 1 1 / 2 0 2 9 4 8 0, 0 0 0 U S D 4 8 8, 0 3 2 5 2 8, 0 0 5 0. 1 9

G r u p o Bi m b o S A B d e C V 4. 0 0 0 % 0 6 / 0 9 / 2 0 4 9 4 0 0, 0 0 0 U S D 4 3 3, 1 3 7 4 5 2, 5 4 0 0. 1 7

Ki m b e rl y - Cl a r k d e M e xi c o S A B d e C V 2. 4 3 1 % 
0 1 / 0 7 / 2 0 3 1 9 4 5, 0 0 0 U S D 9 5 3, 0 0 8 9 7 6, 2 0 4 0. 3 6

 2, 5 0 4, 1 7 7 2, 6 4 7, 5 4 4 0. 9 8
M ul ti n a ti o n al       

B r o a d c o m C o r p. / B r o a d c o m C a y m a n Fi n a n c e L t d 
3. 8 7 5 % 1 5 / 0 1 / 2 0 2 7 6 7 0, 0 0 0 U S D 7 1 2, 0 2 4 7 5 1, 9 4 6 0. 2 8

D el t a Ai r Li n e s I n c / S k y Mil e s I P Lt d 4. 5 0 0 % 
2 0 / 1 0 / 2 0 2 5 1 4 4 A ( 2 ) 1, 0 5 5, 0 0 0 U S D 1, 0 8 8, 3 6 8 1, 1 2 7, 6 4 6 0. 4 2

D el t a Ai r Li n e s I n c / S k y Mil e s I P Lt d 4. 7 5 0 % 
2 0 / 1 0 / 2 0 2 8 1 4 4 A ( 2 ) 9 5, 0 0 0 U S D 1 0 3, 1 9 5 1 0 3, 6 9 3 0. 0 4

N X P B V / N X P F u n di n g L L C / N X P U S A I n c 3. 4 0 0 % 
0 1 / 0 5 / 2 0 3 0 1 4 4 A ( 2 ) 5 1 5, 0 0 0 U S D 5 6 2, 5 8 3 5 8 4, 0 1 8 0. 2 2

N X P B V / N X P F u n di n g L L C / N X P U S A I n c 4. 3 0 0 % 
1 8 / 0 6 / 2 0 2 9 1 4 4 A ( 2 ) 4 6 0, 0 0 0 U S D 4 7 5, 9 6 4 5 4 8, 2 3 8 0. 2 0

 2, 9 4 2, 1 3 4 3, 1 1 5, 5 4 1 1. 1 6
N e t h e rl a n d s       

E D P Fi n a n c e B V 1. 7 1 0 % 2 4 / 0 1 / 2 0 2 8 1 4 4 A ( 2 ) 1, 1 4 0, 0 0 0 U S D 1, 1 3 9, 5 6 1 1, 1 4 4, 3 4 3 0. 4 3

 
( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s I n sti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

E D P Fi n a n c e B V 3. 6 2 5 % 1 5 / 0 7 / 2 0 2 4 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 0 7 1 2 1 8, 2 7 4 0. 0 8

E m b r a e r N et h e rl a n d s Fi n a n c e B V 5. 0 5 0 % 
1 5 / 0 6 / 2 0 2 5 1 8 5, 0 0 0 U S D 1 8 2, 2 5 8 1 9 6, 1 0 2 0. 0 7

E m b r a e r N et h e rl a n d s Fi n a n c e B V 5. 4 0 0 % 
0 1 / 0 2 / 2 0 2 7 2 2 0, 0 0 0 U S D 2 0 7, 7 2 9 2 3 3, 7 5 2 0. 0 9

E n el Fi n a n c e I nt e r n a ti o n al N V 2. 6 5 0 % 1 0 / 0 9 / 2 0 2 4 
1 4 4 A ( 2 ) 8 9 0, 0 0 0 U S D 9 3 6, 2 5 7 9 4 9, 1 0 8 0. 3 5

E n el Fi n a n c e I nt e r n a ti o n al N V 4. 7 5 0 % 2 5 / 0 5 / 2 0 4 7 
1 4 4 A ( 2 ) 6 0 5, 0 0 0 U S D 7 5 4, 5 2 0 8 0 5, 5 9 2 0. 3 0

E n el Fi n a n c e I nt e r n a ti o n al N V 6. 0 0 0 % 0 7 / 1 0 / 2 0 3 9 
1 4 4 A ( 2 ) 1 6 0, 0 0 0 U S D 1 4 2, 5 7 9 2 2 8, 2 8 5 0. 0 9

L e a s e Pl a n C o r p N V 2. 8 7 5 % 2 4 / 1 0 / 2 0 2 4 1 4 4 A ( 2 ) 1, 0 5 5, 0 0 0 U S D 1, 1 0 0, 0 0 6 1, 1 1 4, 7 7 4 0. 4 1

N X P B V / N X P F u n di n g L L C 5. 3 5 0 % 0 1 / 0 3 / 2 0 2 6 
1 4 4 A ( 2 ) 1 8 0, 0 0 0 U S D 2 1 3, 3 4 9 2 1 6, 8 5 7 0. 0 8

N X P B V / N X P F u n di n g L L C 5. 5 5 0 % 0 1 / 1 2 / 2 0 2 8 
1 4 4 A ( 2 ) 2 1 0, 0 0 0 U S D 2 5 9, 7 6 6 2 6 7, 5 8 3 0. 1 0

 5, 1 3 6, 0 9 6 5, 3 7 4, 6 7 0 2. 0 0
N o r w a y       

A k e r B P A S A 3. 7 5 0 % 1 5 / 0 1 / 2 0 3 0 1 4 4 A ( 2 ) 1 5 0, 0 0 0 U S D 1 5 2, 7 4 4 1 5 7, 5 4 6 0. 0 6

A k e r B P A S A 4. 0 0 0 % 1 5 / 0 1 / 2 0 3 1 1 4 4 A ( 2 ) 7 3 5, 0 0 0 U S D 7 2 7, 1 8 9 7 9 6, 1 8 7 0. 3 0

A k e r B P A S A 4. 7 5 0 % 1 5 / 0 6 / 2 0 2 4 1 4 4 A ( 2 ) 4 5 0, 0 0 0 U S D 4 5 1, 7 8 4 4 6 5, 5 6 5 0. 1 7

 1, 3 3 1, 7 1 7 1, 4 1 9, 2 9 8 0. 5 3
U ni t e d S t a t e s       

A m e ri c a n C r e di t A c c e p t a n c e R e c ei v a bl e s T r u s t 
2. 1 9 0 % 1 3 / 0 3 / 2 0 2 6 1 4 4 A ( 2 ) 8 4 5, 0 0 0 U S D 8 5 0, 5 1 7 8 5 6, 0 2 7 0. 3 2

A p pl e I n c 3. 7 5 0 % 1 2 / 0 9 / 2 0 4 7 4 5, 0 0 0 U S D 5 4, 7 9 3 5 6, 4 0 9 0. 0 2

A r e s C a pi t al C o r p 3. 8 7 5 % 1 5 / 0 1 / 2 0 2 6 2 8 0, 0 0 0 U S D 2 9 2, 2 4 7 3 0 3, 4 0 3 0. 1 1

A T & T I n c 3. 5 0 0 % 1 5 / 0 9 / 2 0 5 3 1 4 4 A ( 2 ) 3 6 1, 0 0 0 U S D 3 5 6, 6 1 8 3 6 1, 5 3 0 0. 1 3

A T & T I n c 3. 5 5 0 % 1 5 / 0 9 / 2 0 5 5 1 4 4 A ( 2 ) 5 4, 0 0 0 U S D 4 3, 2 3 8 5 3, 8 1 7 0. 0 2

A T & T I n c 3. 6 5 0 % 1 5 / 0 9 / 2 0 5 9 1 4 4 A ( 2 ) 9 1, 0 0 0 U S D 8 9, 6 7 3 9 1, 8 8 6 0. 0 3

A T & T I n c 3. 8 0 0 % 0 1 / 1 2 / 2 0 5 7 1 4 4 A ( 2 ) 8 9 1, 0 0 0 U S D 8 5 0, 5 3 0 9 3 1, 0 3 9 0. 3 5

B r o a d c o m I n c 3. 4 5 9 % 1 5 / 0 9 / 2 0 2 6 3 1 5, 0 0 0 U S D 3 3 3, 3 1 6 3 4 9, 5 1 1 0. 1 3

B r o a d c o m I n c 4. 1 5 0 % 1 5 / 1 1 / 2 0 3 0 1 5 5, 0 0 0 U S D 1 6 8, 1 8 7 1 7 9, 4 5 3 0. 0 7

B r o a d c o m I n c 4. 3 0 0 % 1 5 / 1 1 / 2 0 3 2 4 3 0, 0 0 0 U S D 4 7 9, 7 2 2 5 0 9, 7 6 0 0. 1 9

B r o a d c o m I n c 4. 7 5 0 % 1 5 / 0 4 / 2 0 2 9 1 5, 0 0 0 U S D 1 4, 6 6 9 1 7, 8 9 1 0. 0 1

B r o a d c o m I n c 5. 0 0 0 % 1 5 / 0 4 / 2 0 3 0 1, 2 8 5, 0 0 0 U S D 1, 4 8 6, 9 5 8 1, 5 6 2, 0 6 1 0. 5 8

C a r ri e r Gl o b al C o r p 2. 7 2 2 % 1 5 / 0 2 / 2 0 3 0 6 4 0, 0 0 0 U S D 6 6 9, 1 6 1 6 8 4, 4 2 4 0. 2 6

C C O H ol di n g s L L C / C C O H ol di n g s C a pi t al C o r p 
4. 5 0 0 % 1 5 / 0 8 / 2 0 3 0 1 4 4 A ( 2 ) 1, 2 9 0, 0 0 0 U S D 1, 3 6 7, 4 1 2 1, 3 6 9, 0 1 2 0. 5 1

C C O H ol di n g s L L C / C C O H ol di n g s C a pi t al C o r p 
4. 5 0 0 % 0 1 / 0 5 / 2 0 3 2 1 4 4 A ( 2 ) 1 5, 0 0 0 U S D 1 5, 3 7 2 1 6, 0 1 6 0. 0 1

C e n t e n e C o r p 3. 3 7 5 % 1 5 / 0 2 / 2 0 3 0 1, 1 5 5, 0 0 0 U S D 1, 1 8 7, 3 7 4 1, 2 1 5, 1 6 4 0. 4 5

C e n t e n e C o r p 4. 6 2 5 % 1 5 / 1 2 / 2 0 2 9 2 9 0, 0 0 0 U S D 3 1 3, 8 1 1 3 2 1, 9 6 1 0. 1 2

C h a r t e r C o m m u ni c ati o n s O p e r a ti n g L L C / C h a rt e r 
C o m m u ni c a ti o n s O p e r ati n g C a pi t al 2. 8 0 0 % 
0 1 / 0 4 / 2 0 3 1 1, 6 4 5, 0 0 0 U S D 1, 7 2 0, 8 7 5 1, 7 3 9, 8 8 4 0. 6 5

C h a r t e r C o m m u ni c ati o n s O p e r a ti n g L L C / C h a rt e r 
C o m m u ni c a ti o n s O p e r ati n g C a pi t al 3. 7 0 0 % 
0 1 / 0 4 / 2 0 5 1 1 6 0, 0 0 0 U S D 1 5 6, 2 6 4 1 6 6, 1 5 3 0. 0 6

C h a r t e r C o m m u ni c ati o n s O p e r a ti n g L L C / C h a rt e r 
C o m m u ni c a ti o n s O p e r ati n g C a pi t al 4. 8 0 0 % 
0 1 / 0 3 / 2 0 5 0 1 2 0, 0 0 0 U S D 1 2 4, 6 0 2 1 4 3, 3 2 8 0. 0 5

 
( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

C h a r t e r C o m m u ni c ati o n s O p e r a ti n g L L C / C h a rt e r 
C o m m u ni c a ti o n s O p e r ati n g C a pi t al 5. 0 5 0 % 
3 0 / 0 3 / 2 0 2 9 3 2 5, 0 0 0 U S D 3 9 0, 9 9 4 3 9 5, 1 5 6 0. 1 5

C h a r t e r C o m m u ni c ati o n s O p e r a ti n g L L C / C h a rt e r 
C o m m u ni c a ti o n s O p e r ati n g C a pi t al 5. 1 2 5 % 
0 1 / 0 7 / 2 0 4 9 8 0, 0 0 0 U S D 8 4, 8 8 1 9 7, 6 4 1 0. 0 4

Citi g r o u p M o r t g a g e L o a n T r u s t 4. 1 2 5 % 2 5 / 0 3 / 2 0 5 9 
1 4 4 A ( 2 ) 1, 0 4 5, 4 4 1 U S D 1, 0 4 4, 9 2 4 1, 0 4 5, 5 2 6 0. 3 9

C o m c a s t C o r p 1. 5 0 0 % 1 5 / 0 2 / 2 0 3 1 1, 7 7 0, 0 0 0 U S D 1, 7 5 4, 1 0 1 1, 7 5 8, 0 2 5 0. 6 5

C o m c a s t C o r p 3. 9 6 9 % 0 1 / 1 1 / 2 0 4 7 4 5, 0 0 0 U S D 5 4, 1 6 3 5 6, 4 2 6 0. 0 2

C o m c a s t C o r p 3. 9 9 9 % 0 1 / 1 1 / 2 0 4 9 4 0 5, 0 0 0 U S D 4 6 4, 4 7 4 5 1 1, 2 7 0 0. 1 9

C o m c a s t C o r p 4. 0 0 0 % 1 5 / 0 8 / 2 0 4 7 5 5, 0 0 0 U S D 6 6, 8 1 4 6 9, 0 8 3 0. 0 3

C o m c a s t C o r p 4. 0 0 0 % 0 1 / 0 3 / 2 0 4 8 6 0, 0 0 0 U S D 7 2, 4 8 3 7 5, 5 8 8 0. 0 3

C o m c a s t C o r p 4. 6 0 0 % 1 5 / 1 0 / 2 0 3 8 2 0 0, 0 0 0 U S D 2 5 5, 4 0 9 2 6 3, 5 6 5 0. 1 0

C o n ti n e nt al Ai rli n e s 6. 7 0 3 % 1 5 / 0 6 / 2 0 2 1 1, 5 2 1 U S D 1, 5 3 5 1, 5 2 1 0. 0 0

C o x C o m m u ni c a ti o n s I n c 2. 9 5 0 % 0 1 / 1 0 / 2 0 5 0 
1 4 4 A ( 2 ) 9 2 0, 0 0 0 U S D 9 1 2, 6 2 0 9 4 0, 6 2 4 0. 3 5

C R H A m e ri c a I n c 3. 8 7 5 % 1 8 / 0 5 / 2 0 2 5 1 4 4 A ( 2 ) 1, 1 4 5, 0 0 0 U S D 1, 2 8 5, 5 6 5 1, 2 8 6, 1 0 8 0. 4 8

D ell I nt e r n ati o n al L L C / E M C C o r p 4. 9 0 0 % 
0 1 / 1 0 / 2 0 2 6 1 4 4 A ( 2 ) 9 0 0, 0 0 0 U S D 1, 0 0 7, 0 0 5 1, 0 6 2, 7 5 4 0. 4 0

D ell I nt e r n ati o n al L L C / E M C C o r p 5. 3 0 0 % 
0 1 / 1 0 / 2 0 2 9 1 4 4 A ( 2 ) 2 1 0, 0 0 0 U S D 2 3 0, 8 3 3 2 5 7, 4 4 9 0. 1 0

D ell I nt e r n ati o n al L L C / E M C C o r p 6. 2 0 0 % 
1 5 / 0 7 / 2 0 3 0 1 4 4 A ( 2 ) 6 4 5, 0 0 0 U S D 7 7 0, 4 7 4 8 3 8, 4 5 5 0. 3 1

D el t a Ai r Li n e s 4. 2 5 0 % 3 0 / 0 7 / 2 0 2 3 1 2 9, 9 0 1 U S D 1 2 6, 4 7 9 1 3 2, 8 1 0 0. 0 5

Di a m o n d R e s o r t s O w n e r T r u s t 3. 7 0 0 % 2 1 / 0 1 / 2 0 3 1 
1 4 4 A ( 2 ) 7 2, 0 4 1 U S D 7 2, 0 4 1 7 5, 2 3 7 0. 0 3

Di a m o n d b a c k E n e r g y I n c 3. 5 0 0 % 0 1 / 1 2 / 2 0 2 9 6 2 5, 0 0 0 U S D 6 1 1, 7 9 4 6 6 7, 6 9 7 0. 2 5

Di a m o n d b a c k E n e r g y I n c 4. 7 5 0 % 3 1 / 0 5 / 2 0 2 5 2 6 5, 0 0 0 U S D 2 8 9, 4 7 1 2 9 8, 3 3 4 0. 1 1

Di a m o n d b a c k E n e r g y I n c 5. 3 7 5 % 3 1 / 0 5 / 2 0 2 5 1 2 5, 0 0 0 U S D 1 2 9, 3 4 6 1 3 0, 1 2 7 0. 0 5

E m p o w e r Fi n a n c e 2 0 2 0 L P 3. 0 7 5 % 1 7 / 0 9 / 2 0 5 1 
1 4 4 A ( 2 ) 6 0 5, 0 0 0 U S D 6 1 6, 7 5 7 6 6 9, 9 0 6 0. 2 5

E nt e r p ri s e Fl e et Fi n a n ci n g L L C 3. 1 4 0 % 2 0 / 0 2 / 2 0 2 4 
1 4 4 A ( 2 ) 2 6, 6 2 2 U S D 2 6, 7 9 6 2 6, 8 0 6 0. 0 1

E R A C U S A Fi n a n c e L L C 3. 3 0 0 % 0 1 / 1 2 / 2 0 2 6 1 4 4 A ( 2 ) 7 0 0, 0 0 0 U S D 7 2 4, 0 3 3 7 7 9, 4 9 8 0. 2 9

E R A C U S A Fi n a n c e L L C 3. 8 0 0 % 0 1 / 1 1 / 2 0 2 5 1 4 4 A ( 2 ) 1 4 5, 0 0 0 U S D 1 5 8, 3 1 0 1 6 3, 1 9 7 0. 0 6

E R A C U S A Fi n a n c e L L C 3. 8 5 0 % 1 5 / 1 1 / 2 0 2 4 1 4 4 A ( 2 ) 5 6, 0 0 0 U S D 5 6, 5 6 2 6 2, 2 6 7 0. 0 2

E R A C U S A Fi n a n c e L L C 4. 2 0 0 % 0 1 / 1 1 / 2 0 4 6 1 4 4 A ( 2 ) 1 2 5, 0 0 0 U S D 1 3 2, 6 0 6 1 5 4, 7 8 5 0. 0 6

G E C a pi t al F u n di n g L L C 3. 4 5 0 % 1 5 / 0 5 / 2 0 2 5 1 4 4 A ( 2 ) 2 0 2, 0 0 0 U S D 2 2 2, 1 1 3 2 2 2, 8 7 1 0. 0 8

G E C a pi t al F u n di n g L L C 4. 5 5 0 % 1 5 / 0 5 / 2 0 3 2 1 4 4 A ( 2 ) 3 1 5, 0 0 0 U S D 3 4 7, 3 4 9 3 7 8, 0 3 7 0. 1 4

G r e a t - W e s t Lif e c o Fi n a n c e L P 4. 5 8 1 % 1 7 / 0 5 / 2 0 4 8 
1 4 4 A ( 2 ) 2 1 5, 0 0 0 U S D 2 6 4, 4 8 6 2 9 3, 3 9 3 0. 1 1

K e u ri g D r P e p p e r I n c 3. 2 0 0 % 0 1 / 0 5 / 2 0 3 0 1, 0 4 5, 0 0 0 U S D 1, 1 6 8, 7 7 8 1, 1 8 3, 1 7 5 0. 4 4

K e u ri g D r P e p p e r I n c 3. 4 3 0 % 1 5 / 0 6 / 2 0 2 7 1 4 5, 0 0 0 U S D 1 5 9, 5 8 2 1 6 5, 5 9 2 0. 0 6

K e u ri g D r P e p p e r I n c 3. 8 0 0 % 0 1 / 0 5 / 2 0 5 0 4 2 0, 0 0 0 U S D 4 7 4, 7 7 4 5 0 3, 0 3 8 0. 1 9

K e u ri g D r P e p p e r I n c 4. 5 9 7 % 2 5 / 0 5 / 2 0 2 8 1 7 5, 0 0 0 U S D 1 8 4, 5 4 4 2 1 2, 9 9 3 0. 0 8

K r af t H ei n z F o o d s C o 3. 7 5 0 % 0 1 / 0 4 / 2 0 3 0 1 4 4 A ( 2 ) 8 7 0, 0 0 0 U S D 9 2 4, 3 9 8 9 2 9, 8 3 1 0. 3 5

K r af t H ei n z F o o d s C o 4. 3 7 5 % 0 1 / 0 6 / 2 0 4 6 6 0, 0 0 0 U S D 5 6, 9 4 3 6 4, 6 6 0 0. 0 2

L e n n a r C o r p 5. 0 0 0 % 1 5 / 0 6 / 2 0 2 7 1 1 5, 0 0 0 U S D 1 3 2, 9 9 7 1 3 5, 4 1 2 0. 0 5

L e o n a r d o U S H ol di n g s I n c 6. 2 5 0 % 1 5 / 0 1 / 2 0 4 0 
1 4 4 A ( 2 ) 1 0 0, 0 0 0 U S D 9 5, 0 8 2  1 1 8, 4 8 2 0. 0 4
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

M a s s a c h u s et t s M u t u al Lif e I n s u r a n c e C o 3. 3 7 5 % 
1 5 / 0 4 / 2 0 5 0 1 4 4 A ( 2 ) 2 8 0, 0 0 0 U S D 2 9 1, 7 6 8 3 0 5, 8 7 5 0. 1 1

Mi c r o s of t C o r p 3. 7 0 0 % 0 8 / 0 8 / 2 0 4 6 2 2 5, 0 0 0 U S D 2 8 2, 9 4 4 2 8 5, 2 9 7 0. 1 1

M o n d el e z I n t e r n ati o n al I n c 2. 7 5 0 % 1 3 / 0 4 / 2 0 3 0 9 9 0, 0 0 0 U S D 1, 0 7 2, 6 2 8 1, 0 8 7, 3 8 6 0. 4 0

N u t riti o n & Bi o s ci e n c e s I n c 2. 3 0 0 % 0 1 / 1 1 / 2 0 3 0 
1 4 4 A ( 2 ) 2 8 0, 0 0 0 U S D 2 7 9, 9 9 4 2 8 8, 4 0 6 0. 1 1

N u t riti o n & Bi o s ci e n c e s I n c 3. 4 6 8 % 0 1 / 1 2 / 2 0 5 0 
1 4 4 A ( 2 ) 4 2 0, 0 0 0 U S D 4 2 3, 4 7 4 4 5 6, 2 3 6 0. 1 7

O ti s W o rl d wi d e C o r p 3. 3 6 2 % 1 5 / 0 2 / 2 0 5 0 3 3 5, 0 0 0 U S D 3 5 8, 4 8 0 3 8 7, 5 2 8 0. 1 4

O w e n s C o r ni n g 4. 4 0 0 % 3 0 / 0 1 / 2 0 4 8 2 2 0, 0 0 0 U S D 2 1 2, 7 7 8 2 6 4, 9 4 1 0. 1 0

P a r sl e y E n e r g y L L C / P a r sl e y Fi n a n c e C o r p 4. 1 2 5 % 
1 5 / 0 2 / 2 0 2 8 1 4 4 A ( 2 ) 2 2 5, 0 0 0 U S D 2 3 5, 6 0 8 2 3 6, 2 5 0 0. 0 9

P a r sl e y E n e r g y L L C / P a r sl e y Fi n a n c e C o r p 5. 6 2 5 % 
1 5 / 1 0 / 2 0 2 7 1 4 4 A ( 2 ) 8 6 5, 0 0 0 U S D 9 2 7, 2 0 9 9 4 6, 7 4 2 0. 3 5

Q ui c k e n L o a n s L L C 5. 2 5 0 % 1 5 / 0 1 / 2 0 2 8 1 4 4 A ( 2 ) 3 1 5, 0 0 0 U S D 3 2 4, 9 0 2 3 3 6, 2 6 2 0. 1 3

Q ui c k e n L o a n s L L C / Q ui c k e n L o a n s C o - I s s u e r I n c 
3. 8 7 5 % 0 1 / 0 3 / 2 0 3 1 1 4 4 A ( 2 ) 9 9 5, 0 0 0 U S D 9 9 4, 6 9 7 1, 0 3 2, 3 1 3 0. 3 8

R a y t h e o n T e c h n ol o gi e s C o r p 3. 5 0 0 % 1 5 / 0 3 / 2 0 2 7 5, 0 0 0 U S D 5, 6 0 8 5, 7 0 7 0. 0 0

R e g e n c y C e nt e r s L P 3. 7 0 0 % 1 5 / 0 6 / 2 0 3 0 4 5 0, 0 0 0 U S D 4 8 3, 4 1 4 5 0 9, 7 3 9 0. 1 9

R et ail O p p o r t u ni t y I n v e s t m e n t s P a r t n e r s hi p L P 
4. 0 0 0 % 1 5 / 1 2 / 2 0 2 4 1 2 5, 0 0 0 U S D 1 2 3, 6 9 4 1 3 0, 9 2 2 0. 0 5

S a n t a n d e r H ol di n g s U S A I n c 3. 2 4 4 % 0 5 / 1 0 / 2 0 2 6 9 7 0, 0 0 0 U S D 1, 0 1 6, 8 0 5 1, 0 5 3, 4 3 9 0. 3 9

S t a r b u c k s C o r p 2. 2 5 0 % 1 2 / 0 3 / 2 0 3 0 8 4 0, 0 0 0 U S D 8 7 1, 6 7 4 8 8 9, 1 7 0 0. 3 3

S t a r b u c k s C o r p 2. 5 5 0 % 1 5 / 1 1 / 2 0 3 0 2 6 0, 0 0 0 U S D 2 6 8, 8 5 1 2 8 1, 1 8 9 0. 1 0

Ti m e W a r n e r C a bl e L L C 4. 5 0 0 % 1 5 / 0 9 / 2 0 4 2 8 0, 0 0 0 U S D 8 8, 3 2 9 9 3, 7 4 4 0. 0 4

Ti m e W a r n e r C a bl e L L C 5. 5 0 0 % 0 1 / 0 9 / 2 0 4 1 4 0 5, 0 0 0 U S D 4 4 6, 3 7 3 5 2 0, 3 6 5 0. 1 9

T - M o bil e U S A I n c 2. 5 5 0 % 1 5 / 0 2 / 2 0 3 1 1 4 4 A ( 2 ) 1, 4 1 0, 0 0 0 U S D 1, 4 5 4, 0 3 9 1, 4 8 0, 5 9 9 0. 5 5

T - M o bil e U S A I n c 3. 7 5 0 % 1 5 / 0 4 / 2 0 2 7 1 4 4 A ( 2 ) 3 0 5, 0 0 0 U S D 3 2 9, 0 1 6 3 4 7, 3 3 4 0. 1 3

T - M o bil e U S A I n c 3. 8 7 5 % 1 5 / 0 4 / 2 0 3 0 1 4 4 A ( 2 ) 1, 2 6 0, 0 0 0 U S D 1, 3 9 5, 4 6 2 1, 4 5 9, 3 3 2 0. 5 4

T - M o bil e U S A I n c 4. 3 7 5 % 1 5 / 0 4 / 2 0 4 0 1 4 4 A ( 2 ) 3 4 0, 0 0 0 U S D 3 8 8, 9 7 1 4 1 4, 9 2 6 0. 1 5

T - M o bil e U S A I n c 4. 5 0 0 % 1 5 / 0 4 / 2 0 5 0 1 4 4 A ( 2 ) 3 0, 0 0 0 U S D 3 4, 6 4 7 3 7, 0 0 2 0. 0 1

U ni t e d Ai rli n e s 3. 6 5 0 % 0 7 / 1 0 / 2 0 2 5 2 0 0, 6 2 5 U S D 1 7 0, 9 3 8 1 9 4, 1 0 2 0. 0 7

U ni t e d Ai rli n e s 3. 6 5 0 % 0 7 / 0 1 / 2 0 2 6 2 7 5, 0 5 8 U S D 2 4 3, 7 4 2 2 6 9, 7 4 2 0. 1 0

U ni t e d Ai rli n e s 3. 7 0 0 % 0 1 / 0 3 / 2 0 3 0 1, 1 3 0, 7 6 4 U S D 9 9 1, 2 1 2 1, 0 7 3, 1 1 3 0. 4 0

V al v oli n e I n c 3. 6 2 5 % 1 5 / 0 6 / 2 0 3 1 1 4 4 A ( 2 ) 2 3 0, 0 0 0 U S D 2 3 0, 0 0 0 2 3 6, 0 3 8 0. 0 9

V al v oli n e I n c 4. 2 5 0 % 1 5 / 0 2 / 2 0 3 0 1 4 4 A ( 2 ) 6 5, 0 0 0 U S D 6 3, 2 7 9 6 8, 9 0 0 0. 0 3

Vi at ri s I n c 4. 0 0 0 % 2 2 / 0 6 / 2 0 5 0 1 4 4 A ( 2 ) 2 0, 0 0 0 U S D 2 0, 7 4 9 2 2, 9 1 4 0. 0 1

V ol k s w a g e n G r o u p of A m e ri c a Fi n a n c e L L C 4. 7 5 0 % 
1 3 / 1 1 / 2 0 2 8 1 4 4 A ( 2 ) 3 1 5, 0 0 0 U S D 3 7 8, 3 7 8 3 8 3, 8 1 9 0. 1 4

W E A Fi n a n c e L L C 2. 8 7 5 % 1 5 / 0 1 / 2 0 2 7 1 4 4 A ( 2 ) 2 6 0, 0 0 0 U S D 2 5 9, 1 0 0 2 6 7, 0 6 2 0. 1 0

W E A Fi n a n c e L L C 3. 5 0 0 % 1 5 / 0 6 / 2 0 2 9 1 4 4 A ( 2 ) 5 0 5, 0 0 0 U S D 5 0 0, 5 0 2 5 2 9, 2 2 7 0. 2 0

 4 1, 1 1 6, 1 2 0 4 2, 8 5 1, 6 8 9 1 5. 9 5

T o t al - Fi x e d r a t e b o n d s 6 0, 6 1 8, 6 1 0 6 3, 4 4 6, 3 5 2 2 3. 6 1

       
V a ri a bl e r a t e b o n d s       
       

F r a n c e       

B N P P a ri b a s S A 4. 3 7 5 % 0 1 / 0 3 / 2 0 3 3 1 4 4 A ( 2 ) 9 0 5, 0 0 0 U S D 9 9 6, 8 9 3 1, 0 3 6, 9 3 1 0. 3 9

C r e di t A g ri c ol e S A 4. 0 0 0 % 1 0 / 0 1 / 2 0 3 3 1 4 4 A ( 2 ) 6 5 0, 0 0 0 U S D 7 1 7, 8 1 0 7 2 5, 5 9 5 0. 2 7

 1, 7 1 4, 7 0 3 1, 7 6 2, 5 2 6 0. 6 6
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
G e r m a n y       

D e u t s c h e B a n k A G / N e w Y o r k N Y 2. 1 2 9 % 
2 4 / 1 1 / 2 0 2 6 1, 4 5 0, 0 0 0 U S D 1, 4 5 0, 0 0 0 1, 4 8 3, 9 8 5 0. 5 5

D e u t s c h e B a n k A G / N e w Y o r k N Y 3. 5 4 7 % 
1 8 / 0 9 / 2 0 3 1 4 3 5, 0 0 0 U S D 4 3 5, 0 0 0 4 7 1, 4 2 8 0. 1 8

 1, 8 8 5, 0 0 0 1, 9 5 5, 4 1 3 0. 7 3
G r e a t B ri t ai n       

G o sf o r t h F u n di n g P L C 0. 6 5 7 % 2 5 / 0 8 / 2 0 6 0 1 4 4 A ( 2 ) 9 3, 9 9 2 U S D 9 3, 8 4 4 9 3, 9 9 8 0. 0 3

L a n a r k M a s t e r I s s u e r P L C 2. 2 7 7 % 2 2 / 1 2 / 2 0 6 9 
1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 3, 1 8 7 2 0 3, 3 5 6 0. 0 8

 2 9 7, 0 3 1  2 9 7, 3 5 4 0. 1 1
I t al y       

U ni C r e di t S p A 5. 4 5 9 % 3 0 / 0 6 / 2 0 3 5 1 4 4 A ( 2 ) 4 1 0, 0 0 0 U S D 4 1 6, 3 7 0 4 5 1, 1 3 8 0. 1 7

U ni C r e di t S p A 5. 8 6 1 % 1 9 / 0 6 / 2 0 3 2 1 4 4 A ( 2 ) 2 6 5, 0 0 0 U S D 2 5 5, 0 6 3 2 9 8, 2 0 1 0. 1 1

U ni C r e di t S p A 7. 2 9 6 % 0 2 / 0 4 / 2 0 3 4 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 2 5, 9 1 6 2 4 1, 9 0 2 0. 0 9

 8 9 7, 3 4 9  9 9 1, 2 4 1 0. 3 7
N e t h e rl a n d s       

I N G G r o e p N V 1. 4 0 0 % 0 1 / 0 7 / 2 0 2 6 1 4 4 A ( 2 ) 3 2 0, 0 0 0 U S D 3 1 9, 8 0 4 3 2 5, 3 7 8 0. 1 2

 3 1 9, 8 0 4  3 2 5, 3 7 8 0. 1 2
S wi t z e rl a n d       

C r e di t S ui s s e G r o u p A G 4. 1 9 4 % 0 1 / 0 4 / 2 0 3 1 1 4 4 A ( 2 ) 3 1 0, 0 0 0 U S D 3 5 8, 1 6 5 3 6 4, 8 6 2 0. 1 3

 3 5 8, 1 6 5  3 6 4, 8 6 2 0. 1 3
U ni t e d S t a t e s       

B a n k of A m e ri c a C o r p 2. 5 9 2 % 2 9 / 0 4 / 2 0 3 1 1, 4 0 0, 0 0 0 U S D 1, 4 6 1, 0 9 0 1, 5 0 0, 4 6 2 0. 5 6

B a n k of A m e ri c a C o r p 2. 6 7 6 % 1 9 / 0 6 / 2 0 4 1 7 9 0, 0 0 0 U S D 8 0 0, 8 8 3 8 2 3, 0 9 8 0. 3 1

Citi g r o u p I n c 2. 5 7 2 % 0 3 / 0 6 / 2 0 3 1 1, 8 0 5, 0 0 0 U S D 1, 8 7 7, 0 7 2 1, 9 2 3, 8 7 8 0. 7 2

Citi g r o u p I n c 4. 4 1 2 % 3 1 / 0 3 / 2 0 3 1 3 8 0, 0 0 0 U S D 4 5 2, 4 3 0 4 6 0, 8 1 0 0. 1 7

Citi g r o u p M o r t g a g e L o a n T r u s t 4. 0 0 0 % 2 5 / 0 1 / 2 0 6 8 
1 4 4 A ( 2 ) 2 5 2, 6 1 2 U S D 2 5 0, 9 3 0 2 5 3, 6 9 4 0. 0 9

G ol d m a n S a c h s G r o u p I n c / T h e 3. 6 9 1 % 0 5 / 0 6 / 2 0 2 8  1 9 5, 0 0 0 U S D 2 2 0, 2 9 7 2 2 4, 6 4 4 0. 0 8

J P M o r g a n C h a s e & C o 2. 5 2 2 % 2 2 / 0 4 / 2 0 3 1 1, 3 5 0, 0 0 0 U S D 1, 4 3 6, 8 7 6 1, 4 5 1, 0 6 4 0. 5 4

J P M o r g a n C h a s e & C o 3. 1 0 9 % 2 2 / 0 4 / 2 0 4 1 2 1 0, 0 0 0 U S D 2 2 5, 3 5 0 2 3 4, 7 3 1 0. 0 9

M o r g a n S t a nl e y 2. 6 9 9 % 2 2 / 0 1 / 2 0 3 1 2 3 5, 0 0 0 U S D 2 4 5, 1 5 0 2 5 5, 8 5 7 0. 0 9

M o r g a n S t a nl e y 3. 6 2 2 % 0 1 / 0 4 / 2 0 3 1 8 0 0, 0 0 0 U S D 9 2 4, 5 5 7 9 3 0, 4 8 2 0. 3 5

W ell s F a r g o & C o 2. 5 7 2 % 1 1 / 0 2 / 2 0 3 1 8 9 5, 0 0 0 U S D 9 4 3, 8 1 2 9 4 9, 6 5 2 0. 3 5

W ell s F a r g o & C o 4. 4 7 8 % 0 4 / 0 4 / 2 0 3 1 4 3 0, 0 0 0 U S D 5 2 0, 2 7 0 5 2 5, 6 9 8 0. 2 0

 9, 3 5 8, 7 1 7 9, 5 3 4, 0 7 0 3. 5 5

T o t al - V a ri a bl e r a t e b o n d s 1 4, 8 3 0, 7 6 9 1 5, 2 3 0, 8 4 4 5. 6 7

T o t al - T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t 7 5, 4 4 9, 3 7 9 7 8, 6 7 7, 1 9 6 2 9. 2 8
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
O t h e r t r a n s f e r a bl e s e c u ri ti e s    
       
Fi x e d r a t e b o n d s       
       

U ni t e d S t a t e s       

S t a t e of Illi n oi s 5. 1 0 0 % 0 1 / 0 6 / 2 0 3 3 3 1 0, 0 0 0 U S D 3 0 8, 0 7 4 3 3 3, 6 2 5 0. 1 3

 3 0 8, 0 7 4  3 3 3, 6 2 5 0. 1 3

T o t al - Fi x e d r a t e b o n d s 3 0 8, 0 7 4  3 3 3, 6 2 5 0. 1 3

T o t al - O t h e r t r a n s f e r a bl e s e c u ri ti e s 3 0 8, 0 7 4  3 3 3, 6 2 5 0. 1 3

T O T A L I N V E S T M E N T P O R T F O L I O 2 4 6, 2 8 5, 6 7 4  2 5 8, 0 4 6, 8 0 5 9 6. 0 3
            

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 

 
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 

  

2 0 8



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s I n s ti t u ti o n al Hi g h I n c o m e F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - S / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 6 4, 4 3 5. 0 8 7

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1 6 4, 4 3 5. 0 8 7

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  1 6. 3 7 5

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1 6. 3 7 5
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s I n s ti t u ti o n al Hi g h I n c o m e F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 1 6, 3 0 1, 6 0 6 1 6, 8 1 8, 2 7 7 1 0 8, 8 5 6, 0 4 2

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - S / A ( G B P ) - - 1 3 0. 8 9

H - S / A ( S G D ) 1 3 1. 0 0 1 3 7. 5 0 1 3 0. 5 2

S / A ( U S D ) 1 7 9. 7 7 1 8 7. 2 9 1 7 6. 5 8

S / A ( E U R ) - - 1 6 1. 4 4
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

 
 

L o o mi s S a yl e s I n s ti t u ti o n al Hi g h I n c o m e F u n d  
         
S t at e m e n t of I n v e s t m e n t s    
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
  

T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
       

C a n a d a       

B ell a t ri x E x pl o r ati o n Lt d 2 1 9, 6 7 7 C A D 0 0 0. 0 0

 0 0 0. 0 0
U ni t e d S t a t e s       

H o v n a ni a n E n t e r p ri s e s I n c 7. 6 2 5 % P r ef e r r e d 6, 0 2 1 U S D 5 3, 1 9 2 4 9, 1 3 2 0. 3 0

 5 3, 1 9 2 4 9, 1 3 2 0. 3 0

T o t al - S h a r e s 5 3, 1 9 2 4 9, 1 3 2 0. 3 0

      

Fi x e d r a t e b o n d s       
       

G r e a t B ri t ai n       

Gl a x o S mit h Kli n e C a pit al P L C 0. 5 3 4 % 0 1 / 1 0 / 2 0 2 3 8 0 0, 0 0 0 U S D 8 0 3, 6 5 0 8 0 2, 3 6 6 4. 9 2

 8 0 3, 6 5 0  8 0 2, 3 6 6 4. 9 2
U ni t e d S t a t e s       

B e a z e r H o m e s U S A I n c 5. 8 7 5 % 1 5 / 1 0 / 2 0 2 7 1 9 5, 0 0 0 U S D 1 9 4, 3 4 1 2 0 5, 2 3 7 1. 2 6

C a r p e nt e r T e c h n ol o g y C o r p 6. 3 7 5 % 1 5 / 0 7 / 2 0 2 8  1 6 0, 0 0 0 U S D 1 6 0, 0 0 0 1 7 6, 5 6 7 1. 0 8

C at e r pill a r Fi n a n ci al S e r vi c e s C o r p 0. 4 5 0 % 
1 4 / 0 9 / 2 0 2 3 8 0 0, 0 0 0 U S D 8 0 2, 9 2 5 8 0 3, 0 8 3 4. 9 3

Ci n ci n n ati B ell T el e p h o n e C o L L C 6. 3 0 0 % 
0 1 / 1 2 / 2 0 2 8 2 4 5, 0 0 0 U S D 2 1 7, 7 9 5 2 5 9, 8 3 6 1. 5 9

C o m m e r ci al M et al s C o 5. 3 7 5 % 1 5 / 0 7 / 2 0 2 7 1 0 5, 0 0 0 U S D 1 0 0, 2 7 0 1 1 0, 5 1 3 0. 6 8

F o r d M ot o r C o 4. 7 5 0 % 1 5 / 0 1 / 2 0 4 3 2 1 0, 0 0 0 U S D 1 4 1, 0 5 1 2 1 4, 2 0 0 1. 3 2

H C A I n c 7. 7 5 0 % 1 5 / 0 7 / 2 0 3 6 1 9 5, 0 0 0 U S D 1 8 3, 2 0 2 2 5 2, 0 3 7 1. 5 5

M e s q ui t e E n e r g y I n c 6. 1 2 5 % 1 5 / 0 1 / 2 0 2 3 7 0, 0 0 0 U S D 7 0, 0 0 0 3 1 4 0. 0 0

O wl R o c k C a pi t al C o r p 4. 2 5 0 % 1 5 / 0 1 / 2 0 2 6 1 1 5, 0 0 0 U S D 1 1 4, 2 1 2 1 2 1, 1 3 3 0. 7 4

S o u t h w e s t e r n E n e r g y C o 6. 4 5 0 % 2 3 / 0 1 / 2 0 2 5 9 5, 0 0 0 U S D 9 2, 5 6 0 9 8, 8 0 0 0. 6 1

T a r g e t C o r p 2. 2 5 0 % 1 5 / 0 4 / 2 0 2 5 3 0 5, 0 0 0 U S D 3 2 6, 5 1 0 3 2 6, 4 9 0 2. 0 0

T e n e t H e al t h c a r e C o r p 6. 8 7 5 % 1 5 / 1 1 / 2 0 3 1 3 0 5, 0 0 0 U S D 2 7 7, 8 3 0 3 2 1, 7 7 5 1. 9 7

T o y o t a M o t o r C r e di t C o r p 0. 5 0 0 % 1 4 / 0 8 / 2 0 2 3 4 8 5, 0 0 0 U S D 4 8 7, 6 6 5 4 8 7, 4 7 8 2. 9 9

U. S. T r e a s u r y B o n d 1. 2 5 0 % 1 5 / 0 5 / 2 0 5 0 1, 2 8 0, 0 0 0 U S D 1, 2 2 2, 2 1 8 1, 1 6 1, 2 0 0 7. 1 2

U. S. T r e a s u r y B o n d 1. 3 7 5 % 1 5 / 0 8 / 2 0 5 0 6 0 5, 0 0 0 U S D 6 0 0, 4 8 0 5 6 6, 6 2 0 3. 4 8

U. S. T r e a s u r y N o t e 0. 1 2 5 % 3 1 / 1 0 / 2 0 2 2 8 1 0, 0 0 0 U S D 8 1 0, 0 0 0 8 1 0, 1 2 7 4. 9 7

U. S. T r e a s u r y N o t e 1. 5 0 0 % 3 0 / 1 1 / 2 0 2 1 7 5 0, 0 0 0 U S D 7 4 9, 4 4 2 7 5 9, 3 7 5 4. 6 6

U ni t e d R e nt al s N o r t h A m e ri c a I n c 4. 8 7 5 % 
1 5 / 0 1 / 2 0 2 8 1 4 5, 0 0 0 U S D 1 4 4, 0 9 1 1 5 4, 4 2 5 0. 9 5

W al m a r t I n c 3. 4 0 0 % 2 6 / 0 6 / 2 0 2 3 6 5 0, 0 0 0 U S D 6 9 8, 5 9 4 6 9 8, 0 6 3 4. 2 8

 7, 3 9 3, 1 8 6 7, 5 2 7, 2 7 3 4 6. 1 8

T o t al - Fi x e d r a t e b o n d s 8, 1 9 6, 8 3 6 8, 3 2 9, 6 3 9 5 1. 1 0

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 8, 2 5 0, 0 2 8 8, 3 7 8, 7 7 1 5 1. 4 0

T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t    
       
Fi x e d r a t e b o n d s       
       

C a n a d a       

B ell a t ri x E x pl o r ati o n Lt d 8. 5 0 0 % 1 1 / 0 9 / 2 0 2 3 5 4 8, 0 0 0 U S D 1, 1 9 7, 5 0 3 0 0. 0 0

B ell a t ri x E x pl o r ati o n Lt d 1 2. 5 0 0 % 1 5 / 1 2 / 2 0 2 3 5 9 7, 0 0 0 U S D 0 0 0. 0 0

M a s o nit e I n t e r n ati o n al C o r p 5. 3 7 5 % 0 1 / 0 2 / 2 0 2 8 
1 4 4 A ( 2 ) 1 5 5, 0 0 0 U S D 1 5 5, 0 0 0 1 6 6, 4 3 1 1. 0 2

 1, 3 5 2, 5 0 3 1 6 6, 4 3 1 1. 0 2
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s I n s ti t u ti o n al Hi g h I n c o m e F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
C a y m a n I sl a n d s       

S e a g a t e H D D C a y m a n 4. 0 9 1 % 0 1 / 0 6 / 2 0 2 9 1 4 4 A ( 2 ) 1 5 8, 0 0 0 U S D 1 3 7, 1 9 4 1 6 9, 2 2 6 1. 0 4

S e a g a t e H D D C a y m a n 4. 8 7 5 % 0 1 / 0 6 / 2 0 2 7 1 4 6, 0 0 0 U S D 1 3 9, 1 3 9 1 6 4, 2 8 1 1. 0 1

 2 7 6, 3 3 3  3 3 3, 5 0 7 2. 0 5
L u x e m b o u r g       

T el e c o m It ali a C a pi t al S A 6. 0 0 0 % 3 0 / 0 9 / 2 0 3 4  3 0 0, 0 0 0 U S D 2 8 1, 6 8 4 3 6 5, 4 2 7 2. 2 4

 2 8 1, 6 8 4  3 6 5, 4 2 7 2. 2 4
U ni t e d S t a t e s       

Al b e r t s o n s C o s I n c / S af e w a y I n c / N e w Al b e r t s o n s 
L P / Al b e r t s o n s L L C 5. 7 5 0 % 1 5 / 0 3 / 2 0 2 5 2 1 6, 0 0 0 U S D 2 1 0, 0 2 2 2 2 2, 4 8 0 1. 3 7

A m e ri c a n W o o d m a r k C o r p 4. 8 7 5 % 1 5 / 0 3 / 2 0 2 6 
1 4 4 A ( 2 ) 1 9 0, 0 0 0 U S D 1 8 2, 5 8 1 1 9 4, 7 5 0 1. 2 0

Bi o M a ri n P h a r m a c e uti c al I n c 0. 5 9 9 % 0 1 / 0 8 / 2 0 2 4 7 5, 0 0 0 U S D 7 6, 6 2 8 8 0, 4 8 2 0. 4 9

Bi o M a ri n P h a r m a c e uti c al I n c 1. 2 5 0 % 1 5 / 0 5 / 2 0 2 7 
1 4 4 A ( 2 ) 1 2 5, 0 0 0 U S D 1 2 7, 3 4 9 1 3 0, 6 2 5 0. 8 0

C H S / C o m m u ni t y H e al t h S y s t e m s I n c 6. 6 2 5 % 
1 5 / 0 2 / 2 0 2 5 1 4 4 A ( 2 ) 7 5, 0 0 0 U S D 6 5, 5 3 0 7 8, 9 3 6 0. 4 8

D I S H D B S C o r p 5. 8 7 5 % 1 5 / 1 1 / 2 0 2 4 6 6, 0 0 0 U S D 6 6, 0 0 0 6 9, 2 0 3 0. 4 3

D I S H N e t w o r k C o r p 3. 3 7 5 % 1 5 / 0 8 / 2 0 2 6 2 9 0, 0 0 0 U S D 2 5 8, 1 0 4 2 7 6, 4 3 7 1. 7 0

D o n n ell e y Fi n a n ci al S ol uti o n s I n c 8. 2 5 0 % 
1 5 / 1 0 / 2 0 2 4 1 8 5, 0 0 0 U S D 1 8 5, 0 0 0 1 9 6, 1 0 0 1. 2 0

G o o d y e a r Ti r e & R u b b e r C o / T h e 4. 8 7 5 % 
1 5 / 0 3 / 2 0 2 7 1 5 0, 0 0 0 U S D 1 4 4, 8 2 3 1 5 3, 3 7 5 0. 9 4

G o o d y e a r Ti r e & R u b b e r C o / T h e 5. 0 0 0 % 
3 1 / 0 5 / 2 0 2 6 9 0, 0 0 0 U S D 8 8, 9 1 9 9 1, 5 7 5 0. 5 6

i H e a r t C o m m u ni c ati o n s I n c 8. 3 7 5 % 0 1 / 0 5 / 2 0 2 7 5 5, 0 0 0 U S D 5 4, 4 3 5 5 8, 7 1 0 0. 3 6

I nt e r c e p t P h a r m a c e u ti c al s I n c 3. 2 5 0 % 0 1 / 0 7 / 2 0 2 3 8 0, 0 0 0 U S D 8 0, 0 0 0 6 1, 6 7 3 0. 3 8

K ai s e r Al u mi n u m C o r p 6. 5 0 0 % 0 1 / 0 5 / 2 0 2 5 1 4 4 A ( 2 ) 7 5, 0 0 0 U S D 7 5, 0 0 0 8 0, 2 5 0 0. 4 9

K o p p e r s I n c 6. 0 0 0 % 1 5 / 0 2 / 2 0 2 5 1 4 4 A ( 2 ) 6 0, 0 0 0 U S D 5 8, 4 2 2 6 1, 8 0 0 0. 3 8

K r af t H ei n z F o o d s C o 4. 3 7 5 % 0 1 / 0 6 / 2 0 4 6 5 5, 0 0 0 U S D 5 0, 1 6 6 5 9, 2 7 2 0. 3 6

L e o n a r d o U S H ol di n g s I n c 7. 3 7 5 % 1 5 / 0 7 / 2 0 3 9 1 8 9, 0 0 0 U S D 1 6 1, 9 8 1 2 4 4, 3 2 8 1. 5 0

Mi c h a el s S t o r e s I n c 8. 0 0 0 % 1 5 / 0 7 / 2 0 2 7 1 4 4 A ( 2 ) 2 9 0, 0 0 0 U S D 2 8 9, 8 1 6 3 1 1, 7 5 0 1. 9 1

Mil e a g e Pl u s H ol di n g s L L C / Mil e a g e Pl u s I nt ell e ct u al 
P r o p e r t y A s s e t s L t d 6. 5 0 0 % 2 0 / 0 6 / 2 0 2 7 1 4 4 A ( 2 ) 9 0, 0 0 0 U S D 8 8, 9 5 5 9 6, 7 5 0 0. 5 9

N a ti o n s t a r M o r t g a g e H ol di n g s I n c 5. 5 0 0 % 
1 5 / 0 8 / 2 0 2 8 1 4 4 A ( 2 ) 5 5, 0 0 0 U S D 5 5, 0 0 0 5 7, 7 5 0 0. 3 5

N e s tl e H ol di n g s I n c 0. 3 7 5 % 1 5 / 0 1 / 2 0 2 4 1 4 4 A ( 2 ) 8 1 0, 0 0 0 U S D 8 1 1, 1 4 9 8 1 0, 8 1 6 4. 9 7

P e n s k e T r u c k L e a si n g C o L P / P T L Fi n a n c e C o r p. 
4. 0 0 0 % 1 5 / 0 7 / 2 0 2 5 1 4 4 A ( 2 ) 9 0, 0 0 0 U S D 8 9, 7 4 9  1 0 2, 0 6 1 0. 6 3

Q ui c k e n L o a n s L L C 5. 2 5 0 % 1 5 / 0 1 / 2 0 2 8 1 4 4 A ( 2 ) 1 9 0, 0 0 0 U S D 1 7 8, 5 5 1 2 0 2, 8 2 5 1. 2 4

S M E n e r g y C o 1 0. 0 0 0 % 1 5 / 0 1 / 2 0 2 5 1 4 4 A ( 2 ) 2 4 7, 0 0 0 U S D 3 3 8, 4 7 3 2 6 6, 4 7 4 1. 6 4

T e n e t H e al t h c a r e C o r p 6. 1 2 5 % 0 1 / 1 0 / 2 0 2 8 1 4 4 A ( 2 ) 1 3 0, 0 0 0 U S D 1 3 0, 0 0 0 1 3 5, 4 5 8 0. 8 3

T r a n s Di g m I n c 8. 0 0 0 % 1 5 / 1 2 / 2 0 2 5 1 4 4 A ( 2 ) 8 5, 0 0 0 U S D 8 5, 0 0 0 9 3, 9 5 1 0. 5 8

Vi n e Oil & G a s L P / Vi n e Oil & G a s Fi n a n c e C o r p 
8. 7 5 0 % 1 5 / 0 4 / 2 0 2 3 1 4 4 A ( 2 ) 4 5 0, 0 0 0 U S D 4 4 7, 0 7 9 3 5 5, 5 0 0 2. 1 8

V ol k s w a g e n G r o u p of A m e ri c a Fi n a n c e L L C 0. 8 7 5 % 
2 2 / 1 1 / 2 0 2 3 1 4 4 A ( 2 ) 6 0 0, 0 0 0 U S D 6 0 3, 9 3 6 6 0 3, 3 8 0 3. 7 0

 5, 0 0 2, 6 6 8 5, 0 9 6, 7 1 1 3 1. 2 6

T o t al - Fi x e d r a t e b o n d s 6, 9 1 3, 1 8 8 5, 9 6 2, 0 7 6 3 6. 5 7

T o t al - T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t 6, 9 1 3, 1 8 8 5, 9 6 2, 0 7 6 3 6. 5 7
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s I n s ti t u ti o n al Hi g h I n c o m e F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
O t h e r t r a n s f e r a bl e s e c u ri ti e s    
       
S h a r e s       
       

U ni t e d S t a t e s       

H e r c ul e s Off s h o r e I n c 4 1, 8 6 9 U S D 2, 5 2 7, 6 3 5 0 0. 0 0

 2, 5 2 7, 6 3 5 0 0. 0 0

T o t al - S h a r e s 2, 5 2 7, 6 3 5 0 0. 0 0

       
T r e a s u r y Bill s       
       

U ni t e d S t a t e s       

U. S. T r e a s u r y Bill 0. 0 0 0 % 0 1 / 0 4 / 2 0 2 1 6 1 0, 0 0 0 U S D 6 0 9, 8 5 4 6 0 9, 8 8 2 3. 7 4

U. S. T r e a s u r y Bill 0. 0 0 0 % 2 8 / 0 1 / 2 0 2 1 7 1 5, 0 0 0 U S D 7 1 4, 9 4 2 7 1 4, 9 4 2 4. 3 9

U. S. T r e a s u r y Bill 0. 0 0 0 % 1 5 / 0 4 / 2 0 2 1 4 5 0, 0 0 0 U S D 4 4 9, 8 5 6 4 4 9, 8 9 6 2. 7 6

 1, 7 7 4, 6 5 2 1, 7 7 4, 7 2 0 1 0. 8 9

T o t al - T r e a s u r y Bill s 1, 7 7 4, 6 5 2 1, 7 7 4, 7 2 0 1 0. 8 9

T o t al - O t h e r t r a n s f e r a bl e s e c u ri ti e s 4, 3 0 2, 2 8 7 1, 7 7 4, 7 2 0 1 0. 8 9

T O T A L I N V E S T M E N T P O R T F O L I O 1 9, 4 6 5, 5 0 3 1 6, 1 1 5, 5 6 7 9 8. 8 6
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s S h o rt T e r m E m e r gi n g M a r k e t s B o n d F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - I / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 5, 2 6 3. 0 0 0

N u m b e r of s h a r e s i s s u e d 2, 7 8 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 2 5, 6 8 5. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 2, 3 5 8. 0 0 0

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  2, 0 8 4, 1 2 7. 4 6 1

N u m b e r of s h a r e s i s s u e d 2 6 6, 7 9 8. 1 3 0

N u m b e r of s h a r e s r e d e e m e d ( 1, 6 4 9, 1 7 4. 9 6 0 )

N u m b e r of s h a r e s a t t h e e n d 7 0 1, 7 5 0. 6 3 1

H - I / D ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 5, 2 4 8. 0 0 0

N u m b e r of s h a r e s i s s u e d 1 3, 2 6 0. 0 4 4

N u m b e r of s h a r e s r e d e e m e d ( 1 7 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 7 8, 3 3 8. 0 4 4

H - N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1, 6 7 7. 9 5 7

N u m b e r of s h a r e s r e d e e m e d ( 1, 2 5 1. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 4 2 6. 9 5 7

H - N / D ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 5 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 1 5 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d  5 0 0. 0 0 0

H - N / D ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 4. 0 8 4

N u m b e r of s h a r e s i s s u e d 1. 0 6 0

N u m b e r of s h a r e s r e d e e m e d ( 3 3. 5 8 8 )

N u m b e r of s h a r e s a t t h e e n d 1. 5 5 6

H - R / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 4, 9 7 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3, 5 4 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 1, 4 3 0. 0 0 0

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 1 3, 8 9 1. 5 2 5

N u m b e r of s h a r e s i s s u e d 4 2, 2 4 8. 1 1 4

N u m b e r of s h a r e s r e d e e m e d ( 6 8, 3 7 9. 9 6 9 )

N u m b e r of s h a r e s a t t h e e n d 8 7, 7 5 9. 6 7 0

H - R / D ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 2 2, 9 5 4. 7 2 5

N u m b e r of s h a r e s i s s u e d 9, 1 8 9. 5 4 5

N u m b e r of s h a r e s r e d e e m e d ( 3 8, 6 6 5. 5 6 3 )

N u m b e r of s h a r e s a t t h e e n d 9 3, 4 7 8. 7 0 7

H - R E / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 4, 5 0 6. 4 2 5

N u m b e r of s h a r e s i s s u e d 5, 1 8 7. 1 6 9

N u m b e r of s h a r e s r e d e e m e d ( 1 3, 1 7 3. 6 0 0 )

N u m b e r of s h a r e s a t t h e e n d 6, 5 1 9. 9 9 4

H - S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 2 5 2, 2 3 2. 1 5 8

N u m b e r of s h a r e s i s s u e d 9 1 1, 3 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 8 8 1, 5 0 0. 8 3 3 )

N u m b e r of s h a r e s a t t h e e n d 2, 2 8 2, 0 6 1. 3 2 5
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

L o o mi s S a yl e s S h o rt T e r m E m e r gi n g M a r k e t s B o n d F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  
  

H - S / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 7 1 0. 4 7 6

N u m b e r of s h a r e s i s s u e d 6 1 2. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 4 5 9. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 2, 8 6 3. 4 7 6

H - S / A ( J P Y )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5 0 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 5 0 0, 0 0 0. 0 0 0

H - S / D ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5 0 7, 8 0 2. 1 6 2

N u m b e r of s h a r e s i s s u e d 1 7, 3 5 9. 9 8 1

N u m b e r of s h a r e s r e d e e m e d ( 5 7, 1 3 0. 9 8 1 )

N u m b e r of s h a r e s  a t t h e e n d  4 6 8, 0 3 1. 1 6 2

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 1 1 3, 4 5 6. 8 7 7

N u m b e r of s h a r e s i s s u e d 1, 3 2 1, 8 8 3. 2 0 3

N u m b e r of s h a r e s r e d e e m e d ( 1, 5 3 4, 8 2 8. 9 0 4 )

N u m b e r of s h a r e s a t t h e e n d 1, 9 0 0, 5 1 1. 1 7 6

I / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  3 6 6, 2 4 9. 4 4 9

N u m b e r of s h a r e s i s s u e d 3 3 1, 9 0 1. 7 0 6

N u m b e r of s h a r e s r e d e e m e d ( 2 7 2, 9 4 0. 6 0 6 )

N u m b e r of s h a r e s a t t h e e n d 4 2 5, 2 1 0. 5 4 9

N / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 2 9. 6 1 1

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 2 9 9. 6 1 1 )

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

N / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 9, 2 5 1. 0 0 0

N u m b e r of s h a r e s i s s u e d 1 9, 1 4 6. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 1 0, 6 9 4. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 4 7, 7 0 3. 0 0 0

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 6, 1 4 5. 1 3 1

N u m b e r of s h a r e s i s s u e d 6, 0 8 2. 8 4 7

N u m b e r of s h a r e s r e d e e m e d ( 2, 3 9 9. 9 4 1 )

N u m b e r of s h a r e s a t t h e e n d 2 9, 8 2 8. 0 3 7

N 1 / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 4, 3 0 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1 4, 3 0 0. 0 0 0

Q / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 3, 1 4 4. 0 8 3

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 1 2, 9 4 0. 8 9 1 )

N u m b e r of s h a r e s a t t h e e n d 2 0 3. 1 9 2

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 3 1 9, 2 3 3. 2 3 6

N u m b e r of s h a r e s i s s u e d 5 9 2, 8 3 5. 2 6 6

N u m b e r of s h a r e s r e d e e m e d ( 4 6 9, 7 4 6. 8 8 6 )

N u m b e r of s h a r e s a t t h e e n d 1, 4 4 2, 3 2 1. 6 1 6
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

L o o mi s S a yl e s S h o rt T e r m E m e r gi n g M a r k e t s B o n d F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  
  

R / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 7 4, 1 4 0. 7 1 9

N u m b e r of s h a r e s i s s u e d 1 5 6, 2 1 5. 0 3 8

N u m b e r of s h a r e s r e d e e m e d ( 8 9, 8 3 6. 3 0 6 )

N u m b e r of s h a r e s a t t h e e n d 3 4 0, 5 1 9. 4 5 1

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8 4, 1 2 2. 5 3 4

N u m b e r of s h a r e s i s s u e d 9, 8 3 3. 5 0 0

N u m b e r of s h a r e s r e d e e m e d ( 1 6, 4 0 7. 4 5 8 )

N u m b e r of s h a r e s a t t h e e n d 7 7, 5 4 8. 5 7 6

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 4 9 6, 7 8 6. 6 7 9

N u m b e r of s h a r e s i s s u e d 8 6 1, 9 8 4. 5 4 5

N u m b e r of s h a r e s r e d e e m e d ( 3 7 4, 3 7 9. 5 3 3 )

N u m b e r of s h a r e s a t t h e e n d  9 8 4, 3 9 1. 6 9 1

S / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5 3, 6 5 5. 0 0 0

N u m b e r of s h a r e s i s s u e d 4, 8 1 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 1 3, 8 5 5. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 4 4, 6 1 0. 0 0 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s S h o rt T e r m E m e r gi n g M a r k e t s B o n d F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 1, 1 7 0, 0 2 6, 1 5 5 1, 2 1 3, 5 7 9, 0 8 8 6 5 2, 5 9 2, 5 0 5

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( C H F ) 1 0 6. 0 2 1 0 3. 9 5 9 9. 5 1

H - I / A ( E U R ) 1 0 7. 2 2 1 0 5. 0 1 1 0 0. 1 6

H - I / D ( E U R ) 9 1. 8 2 9 3. 2 5 9 2. 2 8

H - N / A ( E U R ) 1 0 1. 2 8 - -

H - N / D ( E U R ) 9 9. 3 1 1 0 0. 0 7 -

H - N / D ( G B P ) 9 7. 5 1 9 7. 4 7 9 5. 5 7

H - N 1 / A ( E U R ) - - 9 8. 2 8

H - R / A ( C H F ) 1 0 1. 9 4 1 0 0. 5 9 9 6. 9 3

H - R / A ( E U R ) 1 0 5. 8 7 1 0 4. 2 5 1 0 0. 0 6

H - R / A ( G B P ) - - 9 8. 8 0

H - R / D ( E U R ) 9 2. 2 9 9 3. 6 1 9 2. 7 1

H - R E / A ( E U R ) 1 0 1. 8 1 1 0 0. 8 0 9 7. 1 9

H - S / A ( E U R ) 1 0 9. 0 1 1 0 6. 3 4 1 0 1. 1 7

H - S / A ( G B P ) 1 1 1. 8 5 1 0 8. 4 7 1 0 2. 0 6

H - S / A ( J P Y ) 1 0, 7 4 2. 0 9 1 0, 4 5 2. 8 0 9, 9 3 4. 1 0

H - S / D ( E U R ) 9 3. 5 4 9 4. 9 6 9 4. 0 3

I / A ( U S D ) 1 2 7. 6 4 1 2 2. 7 7 1 1 3. 7 4

I / D ( U S D ) 1 0 0. 9 0 1 0 0. 6 5 9 6. 7 5

N / A ( U S D ) 1 0 5. 7 6 1 0 1. 6 1 -

N / D ( U S D ) 1 0 1. 9 6 1 0 1. 7 1 9 7. 7 6

N 1 / A ( U S D ) 1 1 2. 5 6 1 0 8. 2 1 1 0 0. 1 8

N 1 / D ( U S D ) 1 0 1. 8 0 1 0 1. 5 5 9 7. 6 0

Q / A ( U S D ) 1 3 3. 0 5 1 2 7. 2 2 1 1 7. 1 6

R / A ( U S D ) 1 1 7. 5 5 1 1 3. 7 4 1 0 6. 0 0

R / D ( U S D ) 1 0 2. 6 5 1 0 2. 3 9 9 8. 4 1

R E / A ( U S D ) 1 1 4. 4 4 1 1 1. 2 8 1 0 4. 2 3

S / A ( U S D ) 1 2 4. 2 8 1 1 9. 1 8 1 1 0. 0 8

S / D ( U S D ) 1 0 2. 2 8 1 0 2. 0 3 9 8. 0 7
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

 

L o o mi s S a yl e s S h o rt T e r m E m e r gi n g M a r k e t s B o n d F u n d  
         
S t at e m e n t of I n v e s t m e n t s    
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
  

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t  E v al u a ti o n % of N e t

A s s e t s

  
  

T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
Fi x e d r a t e b o n d s       
       

B e r m u d a I sl a n d s       

C o n c o r d N e w E n e r g y G r o u p Lt d 1 0. 7 5 0 % 
2 4 / 0 9 / 2 0 2 3 7, 2 1 5, 0 0 0 U S D 7, 0 5 5, 7 9 1  6, 9 9 8, 5 5 0 0. 6 0

G e o p a r k L t d 6. 5 0 0 % 2 1 / 0 9 / 2 0 2 4 9, 1 2 5, 0 0 0 U S D 9, 2 5 1, 4 7 2  9, 4 6 0, 0 8 4 0. 8 1

Li & F u n g L t d 4. 3 7 5 % 0 4 / 1 0 / 2 0 2 4 E M T N 9, 1 3 5, 0 0 0 U S D 9, 1 0 9, 7 0 1  9, 3 2 6, 0 2 1 0. 8 0

O o r e d o o I n t e r n a ti o n al Fi n a n c e L t d 3. 2 5 0 % 
2 1 / 0 2 / 2 0 2 3 E M T N 5, 5 2 5, 0 0 0 U S D 5, 4 9 8, 1 0 6  5, 7 7 3, 6 2 5 0. 4 9

 3 0, 9 1 5, 0 7 0  3 1, 5 5 8, 2 8 0 2. 7 0
B r a zil       

B a n c o d o B r a sil S A / C a y m a n 4. 6 2 5 % 1 5 / 0 1 / 2 0 2 5 1 1, 5 8 0, 0 0 0 U S D 1 2, 1 9 5, 2 7 7  1 2, 6 0 4, 2 5 1  1. 0 8

N a t u r a C o s m e ti c o s S A 5. 3 7 5 % 0 1 / 0 2 / 2 0 2 3 6, 7 8 0, 0 0 0 U S D 6, 8 9 5, 6 0 5  6, 9 4 9, 5 6 8 0. 5 9

 1 9, 0 9 0, 8 8 2  1 9, 5 5 3, 8 1 9 1. 6 7
B ri ti s h Vi r gi n I sl a n d s       

B eiji n g G a s Si n g a p o r e C a pi t al C o r p 2. 7 5 0 % 
3 1 / 0 5 / 2 0 2 2 5, 5 6 0, 0 0 0 U S D 5, 5 4 2, 5 2 9  5, 6 5 4, 9 0 9 0. 4 8

Bl u e st a r Fi n a n c e H ol di n g s L t d 3. 3 7 5 % 1 6 / 0 7 / 2 0 2 4  2, 1 8 5, 0 0 0 U S D 2, 1 8 8, 3 5 2  2, 2 0 7, 7 0 2 0. 1 9

G ol d Fi el d s O r o g e n H ol di n g s B V I Lt d 5. 1 2 5 % 
1 5 / 0 5 / 2 0 2 4 1 0, 8 0 0, 0 0 0 U S D 1 1, 2 1 4, 5 2 3  1 1, 9 4 7, 5 0 0  1. 0 2

G T L T r a d e Fi n a n c e I n c / G e r d a u H ol di n g s I n c 
5. 8 9 3 % 2 9 / 0 4 / 2 0 2 4 7 9 0, 0 0 0 U S D 8 6 7, 3 0 8  8 9 0, 7 2 5 0. 0 8

H u a r o n g Fi n a n c e I I C o Lt d 5. 0 0 0 % 1 9 / 1 1 / 2 0 2 5 
E M T N 6, 3 8 0, 0 0 0 U S D 7, 0 9 1, 1 7 7  7, 1 6 6, 2 2 8 0. 6 1

V o y a g e B o n d s Lt d 3. 3 7 5 % 2 8 / 0 9 / 2 0 2 2 3, 4 0 0, 0 0 0 U S D 3, 4 0 2, 1 2 1  3, 4 9 5, 8 0 1 0. 3 0

W a n d a P r o p e r ti e s O v e r s e a s Lt d 6. 8 7 5 % 
2 3 / 0 7 / 2 0 2 3 7, 0 0 5, 0 0 0 U S D 6, 9 8 7, 0 4 9  7, 1 4 6, 6 2 2 0. 6 1

Yili H ol di n g I n v e s t m e n t L t d 1. 6 2 5 % 1 9 / 1 1 / 2 0 2 5 8, 8 8 0, 0 0 0 U S D 8, 8 6 0, 4 9 0  8, 8 8 9, 0 1 3 0. 7 6

 4 6, 1 5 3, 5 4 9  4 7, 3 9 8, 5 0 0 4. 0 5
C a n a d a       

M E Gl o b al C a n a d a U L C 5. 0 0 0 % 1 8 / 0 5 / 2 0 2 5 E M T N 1 0, 6 4 0, 0 0 0 U S D 1 0, 7 7 9, 6 4 1  1 1, 9 7 0, 0 0 0  1. 0 2

 1 0, 7 7 9, 6 4 1  1 1, 9 7 0, 0 0 0 1. 0 2
C a y m a n I sl a n d s       

A D C B Fi n a n c e C a y m a n L t d 4. 0 0 0 % 2 9 / 0 3 / 2 0 2 3 
E M T N 6, 9 3 5, 0 0 0 U S D 6, 9 4 4, 4 6 3  7, 3 8 8, 5 4 9 0. 6 3

Al m a r ai S u k u k Lt d 4. 3 1 1 % 0 5 / 0 3 / 2 0 2 4 5, 4 6 0, 0 0 0 U S D 5, 6 0 0, 9 9 2  5, 8 5 9, 8 9 0 0. 5 0

C hi n a H o n g qi a o G r o u p Lt d 7. 1 2 5 % 2 2 / 0 7 / 2 0 2 2 4, 5 8 0, 0 0 0 U S D 4, 5 3 8, 1 8 7  4, 4 0 7, 3 8 2 0. 3 8

D a r Al - A r k a n S u k u k C o L t d 6. 8 7 5 % 2 1 / 0 3 / 2 0 2 3 5, 8 3 0, 0 0 0 U S D 5, 9 4 5, 7 0 3  5, 9 4 6, 6 0 0 0. 5 1

D P W o rl d C r e s c e n t L t d 3. 9 0 8 % 3 1 / 0 5 / 2 0 2 3 
1 4 4 A ( 2 ) 6, 5 8 5, 0 0 0 U S D 6, 7 6 0, 1 3 7  6, 9 4 7, 1 7 5 0. 5 9

E M G S U K U K Lt d 4. 5 6 4 % 1 8 / 0 6 / 2 0 2 4 7, 1 9 0, 0 0 0 U S D 7, 4 6 5, 5 0 6  7, 5 4 0, 4 4 1 0. 6 4

F uf e n g G r o u p Lt d 5. 8 7 5 % 2 8 / 0 8 / 2 0 2 1 4, 1 3 0, 0 0 0 U S D 4, 1 3 5, 3 1 9  4, 2 3 3, 3 2 8 0. 3 6

G ol d e n E a gl e R et ail G r o u p L t d 4. 6 2 5 % 2 1 / 0 5 / 2 0 2 3  9, 2 2 0, 0 0 0 U S D 8, 9 4 3, 3 1 5  9, 4 0 9, 0 1 0 0. 8 0

G o o d m a n H K Fi n a n c e 4. 3 7 5 % 1 9 / 0 6 / 2 0 2 4 E M T N  7, 7 7 5, 0 0 0 U S D 8, 3 6 7, 9 0 4  8, 4 4 2, 0 7 9 0. 7 2

H P H T Fi n a n c e 1 9 Lt d 2. 8 7 5 % 0 5 / 1 1 / 2 0 2 4 7, 2 5 5, 0 0 0 U S D 7, 2 3 4, 9 3 0  7, 5 7 1, 5 3 6 0. 6 5

K ai s a G r o u p H ol di n g s L t d 1 1. 2 5 0 % 1 6 / 0 4 / 2 0 2 5 5 6 0, 0 0 0 U S D 5 4 3, 2 6 2  5 7 2, 4 1 7 0. 0 5

K ai s a G r o u p H ol di n g s L t d 1 1. 5 0 0 % 3 0 / 0 1 / 2 0 2 3 4, 5 1 5, 0 0 0 U S D 4, 5 0 3, 9 3 6  4, 7 3 4, 5 4 6 0. 4 1

K ai s a G r o u p H ol di n g s L t d 1 1. 9 5 0 % 2 2 / 1 0 / 2 0 2 2 3, 4 4 0, 0 0 0 U S D 3, 5 4 9, 5 1 4  3, 6 5 6, 7 2 0 0. 3 1

L o n gf o r G r o u p H ol di n g s L t d 3. 8 7 5 % 1 3 / 0 7 / 2 0 2 2 8, 0 3 5, 0 0 0 U S D 8, 0 6 3, 2 9 9  8, 3 1 2, 2 5 7 0. 7 1

M A F Gl o b al S e c u ri ti e s Lt d 4. 7 5 0 % 0 7 / 0 5 / 2 0 2 4 6, 6 0 0, 0 0 0 U S D 6, 8 8 3, 7 5 4  7, 1 8 9, 0 5 0 0. 6 1

  

( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S h o rt T e r m E m e r gi n g M a r k e t s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
  

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t  E v al u a ti o n % of N e t

A s s e t s

  

M A F S u k u k Lt d 4. 5 0 0 % 0 3 / 1 1 / 2 0 2 5 3, 1 9 5, 0 0 0 U S D 3, 3 7 7, 3 0 2  3, 5 1 2, 1 0 4 0. 3 0

M eit u a n 2. 1 2 5 % 2 8 / 1 0 / 2 0 2 5 6, 9 9 5, 0 0 0 U S D 7, 0 1 8, 9 3 2  7, 1 0 5, 8 0 1 0. 6 1

Q N B Fi n a n c e Lt d 1. 6 2 5 % 2 2 / 0 9 / 2 0 2 5 E M T N 8, 6 7 5, 0 0 0 U S D 8, 6 5 3, 8 5 7  8, 7 6 0, 6 6 7 0. 7 5

Q N B Fi n a n c e Lt d 3. 5 0 0 % 2 8 / 0 3 / 2 0 2 4 E M T N 2, 6 6 5, 0 0 0 U S D 2, 7 2 7, 0 3 5  2, 8 5 8, 4 9 8 0. 2 4

S a m b a F u n di n g Lt d 2. 7 5 0 % 0 2 / 1 0 / 2 0 2 4 1 0, 1 7 0, 0 0 0 U S D 1 0, 2 1 0, 4 6 6  1 0, 5 8 5, 5 4 6  0. 9 1

S a n d s C hi n a L t d 4. 6 0 0 % 0 8 / 0 8 / 2 0 2 3 7, 5 8 0, 0 0 0 U S D 7, 6 5 9, 1 4 1  8, 0 4 9, 8 8 4 0. 6 9

S a n d s C hi n a L t d 5. 1 2 5 % 0 8 / 0 8 / 2 0 2 5 1, 5 7 0, 0 0 0 U S D 1, 7 1 4, 4 3 9  1, 7 6 1, 9 4 8 0. 1 5

S a u di El e c t ri ci t y Gl o b al S u k u k C o 5 1. 7 4 0 % 
1 7 / 0 9 / 2 0 2 5 8, 5 9 0, 0 0 0 U S D 8, 5 9 0, 0 0 0  8, 6 2 8, 4 7 5 0. 7 4

S hi m a o G r o u p H ol di n g s Lt d 6. 1 2 5 % 2 1 / 0 2 / 2 0 2 4 6, 4 2 5, 0 0 0 U S D 6, 6 2 5, 2 1 9  6, 8 1 1, 2 2 4 0. 5 8

S u n a c C hi n a H ol di n g s L t d 7. 2 5 0 % 1 4 / 0 6 / 2 0 2 2 2, 0 1 5, 0 0 0 U S D 2, 0 1 6, 2 7 8  2, 0 7 8, 1 4 1 0. 1 8

S u n a c C hi n a H ol di n g s L t d 7. 9 5 0 % 1 1 / 1 0 / 2 0 2 3 5, 0 6 0, 0 0 0 U S D 5, 0 7 6, 4 9 7  5, 3 7 4, 8 3 1 0. 4 6

S u n n y O p ti c al T e c h n ol o g y G r o u p C o Lt d 3. 7 5 0 % 
2 3 / 0 1 / 2 0 2 3 4, 8 9 7, 0 0 0 U S D 4, 8 5 2, 5 2 8  5, 0 8 9, 0 6 0 0. 4 4

Ti n g yi C a y m a n I sl a n d s H ol di n g C o r p 1. 6 2 5 % 
2 4 / 0 9 / 2 0 2 5 5, 8 4 5, 0 0 0 U S D 5, 8 2 9, 5 6 5  5, 8 2 6, 7 2 4 0. 5 0

 1 6 3, 8 3 1, 4 8 0  1 6 8, 6 5 3, 8 8 3 1 4. 4 2
C hil e       

B a n c o d el E s t a d o d e C hil e 2. 7 0 4 % 0 9 / 0 1 / 2 0 2 5 9, 5 3 5, 0 0 0 U S D 9, 5 6 3, 0 5 7  1 0, 0 7 1, 4 3 9  0. 8 6

E n el G e n e r a ci o n C hil e S A 4. 2 5 0 % 1 5 / 0 4 / 2 0 2 4 4, 4 9 0, 0 0 0 U S D 4, 7 0 1, 7 0 0  4, 8 8 2, 6 5 0 0. 4 2

F al a b ell a S A 3. 7 5 0 % 3 0 / 0 4 / 2 0 2 3 1, 8 2 5, 0 0 0 U S D 1, 8 8 2, 1 0 0  1, 9 2 3, 0 9 4 0. 1 6

S o ci e d a d Q ui mi c a y Mi n e r a d e C hil e S A 3. 6 2 5 % 
0 3 / 0 4 / 2 0 2 3 6, 1 4 9, 0 0 0 U S D 6, 2 4 8, 7 2 1  6, 4 5 0, 3 6 3 0. 5 5

 2 2, 3 9 5, 5 7 8  2 3, 3 2 7, 5 4 6 1. 9 9
C ol o m bi a       

B a n c ol o m bi a S A 3. 0 0 0 % 2 9 / 0 1 / 2 0 2 5 8, 1 9 0, 0 0 0 U S D 8, 1 4 2, 8 0 8  8, 5 1 7, 6 8 2 0. 7 3

E c o p et r ol S A 5. 8 7 5 % 1 8 / 0 9 / 2 0 2 3 7, 2 4 0, 0 0 0 U S D 7, 6 8 9, 2 2 7  8, 0 8 3, 5 3 2 0. 6 9

 1 5, 8 3 2, 0 3 5  1 6, 6 0 1, 2 1 4 1. 4 2
C o s t a Ri c a       

I n s ti t ut o C o st a r ri c e n s e d e El e c t ri ci d a d 6. 9 5 0 % 
1 0 / 1 1 / 2 0 2 1 5, 2 7 5, 0 0 0 U S D 5, 3 3 6, 9 1 9  5, 2 5 5, 2 7 2 0. 4 5

 5, 3 3 6, 9 1 9  5, 2 5 5, 2 7 2 0. 4 5
C y p r u s       

M H P S E 7. 7 5 0 % 1 0 / 0 5 / 2 0 2 4 8, 1 2 8, 0 0 0 U S D 8, 5 2 6, 9 5 3  8, 9 1 2, 8 7 0 0. 7 6

 8, 5 2 6, 9 5 3  8, 9 1 2, 8 7 0 0. 7 6
E g y p t       

E g y p t G o v e r n m e nt I n t e r n ati o n al B o n d 5. 2 5 0 % 
0 6 / 1 0 / 2 0 2 5 2, 8 7 5, 0 0 0 U S D 2, 8 7 6, 4 2 6  3, 0 5 3, 8 2 5 0. 2 6

E g y p t G o v e r n m e nt I n t e r n ati o n al B o n d 5. 7 5 0 % 
2 9 / 0 5 / 2 0 2 4 3, 2 0 5, 0 0 0 U S D 3, 2 0 5, 0 0 0  3, 4 2 8, 4 2 1 0. 2 9

 6, 0 8 1, 4 2 6  6, 4 8 2, 2 4 6 0. 5 5
G e o r gi a       

G e o r gi a Gl o b al U tili ti e s J S C 7. 7 5 0 % 3 0 / 0 7 / 2 0 2 5 
1 4 4 A ( 2 ) 5, 0 5 5, 0 0 0 U S D 5, 0 6 6, 2 4 0  5, 1 3 9, 7 9 9 0. 4 4

G e o r gi a n Oil & G a s C o r p J S C 6. 7 5 0 % 2 6 / 0 4 / 2 0 2 1 8, 0 9 7, 0 0 0 U S D 8, 1 4 4, 6 9 1  8, 1 2 7, 3 6 4 0. 7 0

Sil k n et J S C 1 1. 0 0 0 % 0 2 / 0 4 / 2 0 2 4 1 1, 2 2 5, 0 0 0 U S D 1 1, 9 4 4, 0 2 2  1 2, 2 0 3, 4 1 3  1. 0 4

 2 5, 1 5 4, 9 5 3  2 5, 4 7 0, 5 7 6 2. 1 8
G r e a t B ri t ai n       

Li q ui d T el e c o m m u ni c a ti o n s Fi n a n ci n g P L C 8. 5 0 0 % 
1 3 / 0 7 / 2 0 2 2 8, 0 1 0, 0 0 0 U S D 8, 0 6 1, 3 5 4  8, 1 7 8, 6 4 9 0. 7 0

M A R B B o n d C o P L C 6. 8 7 5 % 1 9 / 0 1 / 2 0 2 5 5 2 0, 0 0 0 U S D 5 3 8, 5 5 6  5 3 7, 5 5 5 0. 0 5

M A R B B o n d C o P L C 7. 0 0 0 % 1 5 / 0 3 / 2 0 2 4 8, 7 1 0, 0 0 0 U S D 8, 8 9 2, 9 1 0  8, 9 2 7, 8 3 7 0. 7 6

  

( 2 )    S e e N ot e 1 6. 

2 1 9



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S h o rt T e r m E m e r gi n g M a r k e t s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
  

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t  E v al u a ti o n % of N e t

A s s e t s

  

V e d a n t a R e s o u r c e s Fi n a n c e I I P L C 1 3. 8 7 5 % 
2 1 / 0 1 / 2 0 2 4 7, 6 5 0, 0 0 0 U S D 7, 6 4 6, 8 2 5  8, 0 8 2, 2 2 5 0. 6 9

 2 5, 1 3 9, 6 4 5  2 5, 7 2 6, 2 6 6 2. 2 0
H o n g K o n g       

G L P C hi n a H ol di n g s L t d 4. 9 7 4 % 2 6 / 0 2 / 2 0 2 4 E M T N  7, 1 3 5, 0 0 0 U S D 7, 5 1 9, 3 9 5  7, 6 4 2, 4 0 4 0. 6 5

H e r o A si a I n v e s t m e n t Lt d 1. 5 0 0 % 1 8 / 1 1 / 2 0 2 3 5, 2 1 0, 0 0 0 U S D 5, 1 8 8, 5 4 7  5, 2 0 7, 1 9 4 0. 4 4

Y a n c o al  I nt e r n a ti o n al R e s o u r c e s D e v el o p m e nt C o 
L t d 6. 0 0 0 % 2 9 / 1 1 / 2 0 2 1 2, 1 4 0, 0 0 0 U S D 2, 1 3 9, 1 7 5  2, 2 0 1, 5 2 5 0. 1 9

Y a nl o r d L a n d H K C o L t d 5. 8 7 5 % 2 3 / 0 1 / 2 0 2 2 7, 0 3 5, 0 0 0 U S D 7, 1 1 2, 9 1 1  7, 1 4 4, 0 5 3 0. 6 1

Y a nl o r d L a n d H K C o L t d 6. 8 0 0 % 2 7 / 0 2 / 2 0 2 4 1, 3 9 5, 0 0 0 U S D 1, 4 7 2, 7 5 7  1, 4 6 9, 4 5 3 0. 1 3

 2 3, 4 3 2, 7 8 5  2 3, 6 6 4, 6 2 9 2. 0 2
I n di a       

G M R H y d e r a b a d I nt e r n a ti o n al Ai r p o r t L t d 5. 3 7 5 % 
1 0 / 0 4 / 2 0 2 4 6, 4 9 5, 0 0 0 U S D 6, 4 9 5, 0 0 0  6, 5 9 3, 7 7 6 0. 5 6

J S W S t e el L t d 5. 2 5 0 % 1 3 / 0 4 / 2 0 2 2 7, 3 9 5, 0 0 0 U S D 7, 4 0 5, 1 8 2  7, 5 4 2, 9 0 0 0. 6 5

J S W S t e el L t d 5. 9 5 0 % 1 8 / 0 4 / 2 0 2 4 1, 6 8 0, 0 0 0 U S D 1, 7 7 5, 0 9 9  1, 7 8 1, 6 5 4 0. 1 5

R E C L t d 5. 2 5 0 % 1 3 / 1 1 / 2 0 2 3 E M T N 8, 6 6 0, 0 0 0 U S D 8, 8 4 5, 4 5 6  9, 4 6 6, 2 4 0 0. 8 1

R e N e w P o w e r S y n t h eti c 6. 6 7 0 % 1 2 / 0 3 / 2 0 2 4 7, 1 7 0, 0 0 0 U S D 7, 1 6 1, 8 7 4  7, 5 6 7, 9 8 9 0. 6 5

S h ri r a m T r a n s p o r t Fi n a n c e C o Lt d 5. 1 0 0 % 
1 6 / 0 7 / 2 0 2 3 E M T N 9, 0 6 0, 0 0 0 U S D 9, 0 9 9, 4 2 8  9, 2 3 5, 6 2 5 0. 7 9

 4 0, 7 8 2, 0 3 9  4 2, 1 8 8, 1 8 4 3. 6 1
I n d o n e si a       

B a n k R a k y a t I n d o n e si a P e r s e r o T b k P T 3. 9 5 0 % 
2 8 / 0 3 / 2 0 2 4 6, 0 0 0, 0 0 0 U S D 6, 0 7 8, 9 3 2  6, 4 4 2, 0 4 7 0. 5 5

B a n k R a k y a t I n d o n e si a P e r s e r o T b k P T 4. 6 2 5 % 
2 0 / 0 7 / 2 0 2 3 3, 7 7 4, 0 0 0 U S D 3, 9 4 8, 4 1 7  4, 0 6 2, 7 9 9 0. 3 5

B a y a n R e s o u r c e s T b k P T 6. 1 2 5 % 2 4 / 0 1 / 2 0 2 3 8, 3 8 0, 0 0 0 U S D 8, 3 8 0, 0 0 0  8, 5 8 9, 5 0 0 0. 7 3

I n d o n e si a A s a h a n Al u mi ni u m P e r s e r o P T 4. 7 5 0 % 
1 5 / 0 5 / 2 0 2 5 1 0, 2 0 0, 0 0 0 U S D 1 0, 5 9 4, 2 2 4  1 1, 2 9 3, 4 1 4  0. 9 7

P e r t a mi n a P e r s e r o P T 4. 8 7 5 % 0 3 / 0 5 / 2 0 2 2 1, 9 1 0, 0 0 0 U S D 1, 9 4 6, 9 6 4  2, 0 0 7, 4 2 8 0. 1 7

S ri R ej e ki I s m a n T b k P T 7. 2 5 0 % 1 6 / 0 1 / 2 0 2 5 5, 0 7 5, 0 0 0 U S D 5, 0 8 5, 3 7 3  5, 2 7 8, 5 5 7 0. 4 5

 3 6, 0 3 3, 9 1 0  3 7, 6 7 3, 7 4 5 3. 2 2
I r el a n d       

M M K I nt e r n a ti o n al C a pit al D A C 4. 3 7 5 % 
1 3 / 0 6 / 2 0 2 4 6, 6 5 5, 0 0 0 U S D 6, 8 9 2, 9 8 3  7, 1 6 9, 8 8 4 0. 6 1

P h o s a g r o O A O Vi a P h o s a g r o B o n d F u n di n g D A C 
3. 0 5 0 % 2 3 / 0 1 / 2 0 2 5 8, 4 8 5, 0 0 0 U S D 8, 4 9 4, 6 7 1  8, 8 0 5, 1 5 1 0. 7 5

U r al k ali O J S C Vi a U r al k ali Fi n a n c e D A C 4. 0 0 0 % 
2 2 / 1 0 / 2 0 2 4 2, 6 2 5, 0 0 0 U S D 2, 6 2 5, 0 0 0  2, 7 3 3, 6 7 9 0. 2 4

 1 8, 0 1 2, 6 5 4  1 8, 7 0 8, 7 1 4 1. 6 0
I s r a el       

I s r a el El e ct ri c C o r p L t d 5. 0 0 0 % 1 2 / 1 1 / 2 0 2 4 
1 4 4 A ( 2 ) 5, 2 3 8, 0 0 0 U S D 5, 7 2 8, 5 0 8  5, 9 1 1, 7 1 1 0. 5 1

L e vi a t h a n B o n d Lt d 5. 7 5 0 % 3 0 / 0 6 / 2 0 2 3 1 4 4 A ( 2 ) 8, 7 1 0, 0 0 0 U S D 8, 7 2 1, 8 3 3  9, 2 8 5, 5 0 6 0. 7 9

 1 4, 4 5 0, 3 4 1  1 5, 1 9 7, 2 1 7 1. 3 0
L u x e m b o u r g       

G a z p r o m P J S C Vi a G a z C a pi t al S A 4. 9 5 0 % 
1 9 / 0 7 / 2 0 2 2 3, 0 0 0, 0 0 0 U S D 3, 1 1 2, 0 7 6  3, 1 6 0, 9 8 0 0. 2 7

K e r n el H ol di n g S A 6. 5 0 0 % 1 7 / 1 0 / 2 0 2 4 1, 5 0 0, 0 0 0 U S D 1, 5 7 4, 6 8 0  1, 5 9 0, 0 0 0 0. 1 3

K e r n el H ol di n g S A 8. 7 5 0 % 3 1 / 0 1 / 2 0 2 2 9, 0 7 0, 0 0 0 U S D 9, 2 2 0, 3 1 4  9, 6 2 2, 2 0 0 0. 8 2

R u m o L u x e m b o u r g S a rl 7. 3 7 5 % 0 9 / 0 2 / 2 0 2 4 8, 0 7 5, 0 0 0 U S D 8, 3 9 3, 5 0 9  8, 3 7 7, 8 9 3 0. 7 2
       

( 2 )    S e e N ot e 1 6. 

2 2 0



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S h o rt T e r m E m e r gi n g M a r k e t s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
  

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t  E v al u a ti o n % of N e t

A s s e t s

  

S e v e r s t al O A O Vi a S t e el C a pi t al S A 3. 1 5 0 % 
1 6 / 0 9 / 2 0 2 4 6, 8 1 0, 0 0 0 U S D 6, 8 6 4, 4 7 3  7, 1 1 5, 6 0 6 0. 6 1

 2 9, 1 6 5, 0 5 2  2 9, 8 6 6, 6 7 9 2. 5 5
M a u ri ti u s       

G r e e n k o M a u ri ti u s Lt d 6. 2 5 0 % 2 1 / 0 2 / 2 0 2 3 8, 2 2 0, 0 0 0 U S D 8, 2 2 0, 0 0 0  8, 5 0 9, 5 2 2 0. 7 3

H T A G r o u p L t d / M a u ri ti u s 7. 0 0 0 % 1 8 / 1 2 / 2 0 2 5  1 1, 7 9 0, 0 0 0 U S D 1 1, 9 6 7, 2 9 5  1 2, 6 7 4, 2 5 0 1. 0 8

 2 0, 1 8 7, 2 9 5  2 1, 1 8 3, 7 7 2 1. 8 1
M e xi c o       

A m e ri c a M o vil S A B d e C V 3. 1 2 5 % 1 6 / 0 7 / 2 0 2 2 2, 3 2 0, 0 0 0 U S D 2, 3 0 2, 0 7 3  2, 4 0 6, 4 4 3 0. 2 1

B a n c o I n b u r s a S A I n s ti t u ci o n d e B a n c a M ul ti pl e 
G r u p o Fi n a n ci e r o I n b u r s a 4. 1 2 5 % 0 6 / 0 6 / 2 0 2 4 6, 1 7 5, 0 0 0 U S D 6, 3 8 6, 8 2 0  6, 6 4 5, 9 0 6 0. 5 7

B a n c o S a nt a n d e r M e xi c o S A I n s ti t u ci o n d e B a n c a 
M ul ti pl e G r u p o Fi n a n ci e r o S a nt a n d 4. 1 2 5 % 
0 9 / 1 1 / 2 0 2 2 4, 5 0 0, 0 0 0 U S D 4, 6 1 0, 5 4 1  4, 7 4 7, 5 0 0 0. 4 1

B B V A B a n c o m e r S A / T e x a s 1. 8 7 5 % 1 8 / 0 9 / 2 0 2 5 8, 1 0 5, 0 0 0 U S D 8, 1 0 0, 6 6 1  8, 1 8 6, 0 5 0 0. 7 0

B B V A B a n c o m e r S A / T e x a s 6. 7 5 0 % 3 0 / 0 9 / 2 0 2 2 4, 0 2 0, 0 0 0 U S D 4, 2 1 2, 3 0 7  4, 3 4 5, 6 2 0 0. 3 7

U nifi n Fi n a n ci e r a S A B d e C V 7. 0 0 0 % 1 5 / 0 1 / 2 0 2 5 3, 9 2 5, 0 0 0 U S D 3, 8 8 1, 2 8 9  3, 7 7 5, 3 5 9 0. 3 2

U nifi n Fi n a n ci e r a S A B d e C V 7. 2 5 0 % 2 7 / 0 9 / 2 0 2 3 4, 5 2 5, 0 0 0 U S D 4, 3 8 0, 5 6 4  4, 3 7 8, 3 3 7 0. 3 7

 3 3, 8 7 4, 2 5 5  3 4, 4 8 5, 2 1 5 2. 9 5
M o r o c c o       

O C P S A 4. 5 0 0 % 2 2 / 1 0 / 2 0 2 5 5 2 0, 0 0 0 U S D 5 3 9, 6 7 1  5 6 5, 7 4 2 0. 0 5

O C P S A 5. 6 2 5 % 2 5 / 0 4 / 2 0 2 4 8, 5 6 0, 0 0 0 U S D 9, 0 3 9, 7 6 9  9, 4 5 7, 0 5 4 0. 8 1

 9, 5 7 9, 4 4 0  1 0, 0 2 2, 7 9 6 0. 8 6
M ul ti n a ti o n al       

C A N P A C K S A / E a s t e r n P A L a n d I n v e s t m e n t H ol di n g 
L L C 3. 1 2 5 % 0 1 / 1 1 / 2 0 2 5 1 4 4 A ( 2 ) 7, 5 6 5, 0 0 0 U S D 7, 6 2 0, 9 7 4  7, 6 0 2, 8 2 5 0. 6 5

 7, 6 2 0, 9 7 4  7, 6 0 2, 8 2 5 0. 6 5
N e t h e rl a n d s       

B h a r ti Ai rt el I n t e r n a ti o n al N e t h e rl a n d s B V 5. 1 2 5 % 
1 1 / 0 3 / 2 0 2 3 9, 0 3 5, 0 0 0 U S D 9, 1 2 9, 8 7 7  9, 6 4 0, 7 9 7 0. 8 2

B h a r ti Ai rt el I n t e r n a ti o n al N e t h e rl a n d s B V 5. 3 5 0 % 
2 0 / 0 5 / 2 0 2 4 4, 7 2 5, 0 0 0 U S D 5, 0 4 3, 9 7 1  5, 2 1 0, 6 3 5 0. 4 5

I H S N e t h e rl a n d s H ol d c o B V 7. 1 2 5 % 1 8 / 0 3 / 2 0 2 5 8, 9 0 0, 0 0 0 U S D 8, 9 9 6, 7 0 1  9, 3 5 3, 5 9 4 0. 8 0

M D G H - G M T N B V 2. 5 0 0 % 0 7 / 1 1 / 2 0 2 4 E M T N 8, 1 5 0, 0 0 0 U S D 8, 3 1 3, 9 8 8  8, 6 1 8, 1 6 8 0. 7 4

S A B I C C a pit al I I B V 4. 0 0 0 % 1 0 / 1 0 / 2 0 2 3 7, 3 6 5, 0 0 0 U S D 7, 3 9 3, 8 6 4  7, 9 3 9, 4 7 0 0. 6 8

T e v a P h a r m a c e u ti c al Fi n a n c e N et h e rl a n d s I I I B V 
2. 2 0 0 % 2 1 / 0 7 / 2 0 2 1 2, 9 7 5, 0 0 0 U S D 2, 9 3 6, 1 7 0  2, 9 6 7, 5 6 2 0. 2 5

T e v a P h a r m a c e u ti c al Fi n a n c e N et h e rl a n d s I I I B V 
6. 0 0 0 % 1 5 / 0 4 / 2 0 2 4 7, 0 8 5, 0 0 0 U S D 7, 3 2 6, 9 9 5  7, 5 3 6, 6 6 9 0. 6 4

V E O N H ol di n g s B V 4. 9 5 0 % 1 6 / 0 6 / 2 0 2 4 1 0, 6 9 5, 0 0 0 U S D 1 1, 3 8 0, 4 5 8  1 1, 6 1 2, 6 3 1  0. 9 9

 6 0, 5 2 2, 0 2 4  6 2, 8 7 9, 5 2 6 5. 3 7
Ni g e ri a       

U ni t e d B a n k f o r Af ri c a P L C 7. 7 5 0 % 0 8 / 0 6 / 2 0 2 2 
1 4 4 A ( 2 ) 4, 8 0 5, 0 0 0 U S D 4, 9 0 4, 7 2 8  4, 9 2 6, 9 5 1 0. 4 2

 4, 9 0 4, 7 2 8  4, 9 2 6, 9 5 1 0. 4 2
P e r u       

C o r p. Fi n a n ci e r a d e D e s a r r oll o S A 4. 7 5 0 % 
1 5 / 0 7 / 2 0 2 5 3, 0 0 0, 0 0 0 U S D 3, 3 6 6, 1 3 1  3, 3 8 1, 0 0 0 0. 2 9

N e x a R e s o u r c e s P e r u S A A 4. 6 2 5 % 2 8 / 0 3 / 2 0 2 3 5, 7 8 1, 0 0 0 U S D 5, 7 8 8, 7 4 8  6, 1 1 3, 4 6 5 0. 5 2

 9, 1 5 4, 8 7 9  9, 4 9 4, 4 6 5 0. 8 1
P hili p pi n e s       

B D O U ni b a n k I n c 2. 9 5 0 % 0 6 / 0 3 / 2 0 2 3 E M T N 6, 0 1 0, 0 0 0 U S D 5, 9 4 8, 2 6 3  6, 2 3 8, 7 7 0 0. 5 3

 5, 9 4 8, 2 6 3  6, 2 3 8, 7 7 0 0. 5 3

( 2 )    S e e N o t e 1 6.  

2 2 1



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S h o rt T e r m E m e r gi n g M a r k e t s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
  

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t  E v al u a ti o n % of N e t

A s s e t s

  
S a u di A r a bi a       

S a u di A r a bi a n Oil C o 1. 2 5 0 % 2 4 / 1 1 / 2 0 2 3 8 6 0, 0 0 0 U S D 8 5 8, 1 9 8  8 7 1, 0 6 6 0. 0 7

S a u di A r a bi a n Oil C o 2. 7 5 0 % 1 6 / 0 4 / 2 0 2 2 1 4 4 A ( 2 ) 1, 7 8 0, 0 0 0 U S D 1, 7 8 8, 9 4 9  1, 8 2 8, 7 0 4 0. 1 6

S a u di A r a bi a n Oil C o 2. 8 7 5 % 1 6 / 0 4 / 2 0 2 4 E M T N 8, 2 2 5, 0 0 0 U S D 8, 4 9 5, 4 8 1  8, 7 2 7, 9 9 1 0. 7 5

 1 1, 1 4 2, 6 2 8  1 1, 4 2 7, 7 6 1 0. 9 8
Si n g a p o r e       

A B J A I n v e s t m e nt C o. P t e Lt d 5. 9 5 0 % 3 1 / 0 7 / 2 0 2 4 5, 3 1 5, 0 0 0 U S D 5, 4 5 9, 5 6 1  5, 6 9 2, 5 2 4 0. 4 8

B O C A vi a ti o n Lt d 2. 3 7 5 % 1 5 / 0 9 / 2 0 2 1 E M T N 4, 4 0 0, 0 0 0 U S D 4, 3 8 9, 6 2 1  4, 4 2 7, 2 9 0 0. 3 8

G L P P t e L t d 3. 8 7 5 % 0 4 / 0 6 / 2 0 2 5 E M T N 5, 5 8 0, 0 0 0 U S D 5, 7 9 9, 8 4 8  5, 8 6 1, 1 2 0 0. 5 0

L M I R T C a pi t al P t e Lt d 7. 2 5 0 % 1 9 / 0 6 / 2 0 2 4 8, 2 4 0, 0 0 0 U S D 8, 3 3 8, 3 2 2  8, 2 9 6, 5 4 5 0. 7 1

T B G Gl o b al Pt e Lt d 5. 2 5 0 % 1 0 / 0 2 / 2 0 2 2 9, 0 9 5, 0 0 0 U S D 9, 1 0 7, 6 6 9  9, 1 1 1, 5 9 3 0. 7 8

 3 3, 0 9 5, 0 2 1  3 3, 3 8 9, 0 7 2 2. 8 5
S o u t h A f ri c a       

T r a n s n et S O C L t d 4. 0 0 0 % 2 6 / 0 7 / 2 0 2 2 5, 5 6 0, 0 0 0 U S D 5, 5 3 2, 4 3 4  5, 6 2 1, 3 8 2 0. 4 8

 5, 5 3 2, 4 3 4  5, 6 2 1, 3 8 2 0. 4 8
S o u t h K o r e a       

H y u n d ai C a pi t al S e r vi c e s I n c 2. 8 7 5 % 1 6 / 0 3 / 2 0 2 1 
E M T N 3, 0 5 5, 0 0 0 U S D 3, 0 5 5, 5 2 8  3, 0 6 7, 7 9 7 0. 2 6

K T C o r p 2. 6 2 5 % 0 7 / 0 8 / 2 0 2 2 7, 3 3 0, 0 0 0 U S D 7, 3 0 8, 6 8 3  7, 5 5 1, 9 5 2 0. 6 4

P O S C O 2. 5 0 0 % 1 7 / 0 1 / 2 0 2 5 3, 5 5 0, 0 0 0 U S D 3, 5 3 3, 2 9 7  3, 7 1 7, 4 8 9 0. 3 2

P O S C O 4. 0 0 0 % 0 1 / 0 8 / 2 0 2 3 3, 5 7 0, 0 0 0 U S D 3, 5 9 7, 9 6 9  3, 8 5 3, 4 8 1 0. 3 3

S hi n h a n Fi n a n ci al G r o u p C o Lt d 1. 3 5 0 % 
1 0 / 0 1 / 2 0 2 6 E M T N 6, 4 1 0, 0 0 0 U S D 6, 4 0 5, 3 7 7  6, 5 0 0, 1 1 7 0. 5 6

S K H y ni x I n c 3. 0 0 0 % 1 7 / 0 9 / 2 0 2 4 2, 4 8 0, 0 0 0 U S D 2, 4 6 6, 7 3 9  2, 6 4 9, 4 6 0 0. 2 3

S K T el e c o m C o Lt d 3. 7 5 0 % 1 6 / 0 4 / 2 0 2 3 8, 0 1 0, 0 0 0 U S D 8, 0 9 0, 7 9 9  8, 5 5 0, 9 6 8 0. 7 3

 3 4, 4 5 8, 3 9 2  3 5, 8 9 1, 2 6 4 3. 0 7
S u p r a n a ti o n al O r g a ni s a ti o n s       

Af ri c a Fi n a n c e C o r p 3. 1 2 5 % 1 6 / 0 6 / 2 0 2 5 8, 3 0 0, 0 0 0 U S D 8, 3 0 6, 8 0 9  8, 5 9 0, 7 1 9 0. 7 3

Af ri c a n E x p o r t - I m p o r t B a n k / T h e 4. 0 0 0 % 
2 4 / 0 5 / 2 0 2 1 E M T N 9, 0 0 0, 0 0 0 U S D 9, 0 2 4, 6 8 4  9, 1 0 2, 7 2 8 0. 7 8

B a n q u e O u e s t Af ri c ai n e d e D e v el o p p e m e n t 
5. 5 0 0 % 0 6 / 0 5 / 2 0 2 1 8, 8 6 5, 0 0 0 U S D 8, 9 2 7, 8 8 4  8, 9 9 2, 7 6 4 0. 7 7

 2 6, 2 5 9, 3 7 7  2 6, 6 8 6, 2 1 1 2. 2 8
S w e d e n       

P o w s z e c h n a K a s a O s z c z e d n o s ci B a n k P ol s ki S A Vi a 
P K O Fi n a n c e A B 4. 6 3 0 % 2 6 / 0 9 / 2 0 2 2 9, 9 3 0, 0 0 0 U S D 1 0, 2 2 5, 3 5 8  1 0, 5 2 9, 9 3 1  0. 9 0

 1 0, 2 2 5, 3 5 8  1 0, 5 2 9, 9 3 1 0. 9 0
T h ail a n d       

B a n g k o k B a n k P C L / H o n g K o n g 4. 0 5 0 % 
1 9 / 0 3 / 2 0 2 4 E M T N 8, 4 2 4, 0 0 0 U S D 8, 8 0 1, 3 2 5  9, 1 8 8, 0 5 7 0. 7 8

G C T r e a s u r y C e n t e r C o Lt d 4. 2 5 0 % 1 9 / 0 9 / 2 0 2 2 5, 9 8 5, 0 0 0 U S D 6, 0 4 6, 6 1 4  6, 2 6 9, 3 8 7 0. 5 4

P T T Gl o b al C h e mi c al P C L 4. 2 5 0 % 1 9 / 0 9 / 2 0 2 2 3, 0 6 0, 0 0 0 U S D 3, 1 1 9, 3 8 6  3, 2 0 1, 5 8 9 0. 2 7

     Si a m C o m m e r ci al B a n k P C L / C a y m a n I sl a n d s 
 3. 9 0 0 % 1 1 / 0 2 / 2 0 2 4 E M T N 6 0 0, 0 0 0 U S D 6 4 1, 0 3 2  6 4 7, 8 2 4 0. 0 6

 1 8, 6 0 8, 3 5 7  1 9, 3 0 6, 8 5 7 1. 6 5
T o g o       

E c o b a n k T r a n s n a ti o n al I n c 9. 5 0 0 % 1 8 / 0 4 / 2 0 2 4 8, 3 8 0, 0 0 0 U S D 8, 5 6 5, 6 3 9  8, 9 4 7, 0 0 6 0. 7 7

 8, 5 6 5, 6 3 9  8, 9 4 7, 0 0 6 0. 7 7
T u r k e y       

A k b a n k T. A. S. 5. 1 2 5 % 3 1 / 0 3 / 2 0 2 5 E M T N 7, 0 5 0, 0 0 0 U S D 6, 9 3 8, 6 7 0  7, 1 2 0, 5 0 0 0. 6 1

K O C H ol di n g A S 5. 2 5 0 % 1 5 / 0 3 / 2 0 2 3 5, 7 1 0, 0 0 0 U S D 5, 8 1 7, 2 8 5  5, 9 0 0, 1 5 0 0. 5 0

K O C H ol di n g A S 6. 5 0 0 % 1 1 / 0 3 / 2 0 2 5  2, 3 4 5, 0 0 0 U S D 2, 3 9 8, 3 6 4  2, 5 4 9, 0 1 5 0. 2 2

  

( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S h o rt T e r m E m e r gi n g M a r k e t s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
  

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t  E v al u a ti o n % of N e t

A s s e t s

  

Q N B Fi n a n s b a n k A S 4. 8 7 5 % 1 9 / 0 5 / 2 0 2 2 E M T N 6, 0 1 0, 0 0 0 U S D 6, 0 6 9, 9 6 6  6, 1 2 9, 3 1 1 0. 5 2

T u r k T el e k o m u ni k a s y o n A S 4. 8 7 5 % 1 9 / 0 6 / 2 0 2 4 8, 9 6 5, 0 0 0 U S D 8, 7 0 9, 0 8 6  9, 2 5 5, 9 6 8 0. 7 9

T u r ki y e Si n ai K al ki n m a B a n k a si A S 6. 0 0 0 % 
2 3 / 0 1 / 2 0 2 5 7, 2 5 0, 0 0 0 U S D 7, 2 1 3, 1 1 0  7, 3 0 7, 5 6 3 0. 6 3

Ul k e r Bi s k u vi S a n a yi A S 6. 9 5 0 % 3 0 / 1 0 / 2 0 2 5 6, 2 0 5, 0 0 0 U S D 6, 2 0 5, 0 0 0  6, 7 1 3, 9 2 2 0. 5 7

 4 3, 3 5 1, 4 8 1  4 4, 9 7 6, 4 2 9 3. 8 4
U k r ai n e       

V F U k r ai n e P A T vi a V F U F u n di n g P L C 6. 2 0 0 % 
1 1 / 0 2 / 2 0 2 5 2, 7 3 5, 0 0 0 U S D 2, 7 2 6, 9 4 9  2, 8 5 8, 0 7 5 0. 2 4

 2, 7 2 6, 9 4 9  2, 8 5 8, 0 7 5 0. 2 4
U ni t e d A r a b E mi r a t e s       

A b u D h a bi G o v e r n m e n t I n t e r n a ti o n al B o n d 0. 7 5 0 % 
0 2 / 0 9 / 2 0 2 3 E M T N 5, 2 8 5, 0 0 0 U S D 5, 2 7 3, 8 5 9  5, 2 9 9, 0 2 3 0. 4 5

A b u D h a bi N a ti o n al E n e r g y C o P J S C 3. 6 2 5 % 
1 2 / 0 1 / 2 0 2 3 2, 5 3 5, 0 0 0 U S D 2, 5 4 2, 3 8 8  2, 6 7 6, 1 0 8 0. 2 3

B u r g a n S e ni o r S P C Lt d 3. 1 2 5 % 1 4 / 0 9 / 2 0 2 1 E M T N  8, 2 8 0, 0 0 0 U S D 8, 2 6 6, 3 8 7  8, 4 1 0, 8 2 4 0. 7 2

E mi r a t e s N B D B a n k P J S C 3. 2 5 0 % 1 4 / 1 1 / 2 0 2 2 7, 1 6 5, 0 0 0 U S D 7, 2 5 9, 4 5 4  7, 4 6 1, 7 0 3 0. 6 4

K u w ai t P r oj e c t s C o. S P C L t d 5. 0 0 0 % 1 5 / 0 3 / 2 0 2 3 7, 2 6 5, 0 0 0 U S D 7, 3 5 1, 2 5 3  7, 5 3 7, 0 7 9 0. 6 4

N B K S P C L t d 2. 7 5 0 % 3 0 / 0 5 / 2 0 2 2 9, 1 6 5, 0 0 0 U S D 9, 1 9 5, 8 8 6  9, 4 1 1, 7 5 6 0. 8 1

O zt el H ol di n g s S P C Lt d 5. 6 2 5 % 2 4 / 1 0 / 2 0 2 3  8, 0 5 5, 0 0 0 U S D 8, 0 8 8, 7 8 5  8, 5 1 9, 2 9 0 0. 7 3

 4 7, 9 7 8, 0 1 2  4 9, 3 1 5, 7 8 3 4. 2 2
U ni t e d S t a t e s       

Hi k m a Fi n a n c e U S A L L C 3. 2 5 0 % 0 9 / 0 7 / 2 0 2 5 9, 5 6 0, 0 0 0 U S D 9, 5 4 8, 5 3 7  9, 9 4 9, 0 9 2 0. 8 5

S a s ol Fi n a n ci n g U S A L L C 5. 8 7 5 % 2 7 / 0 3 / 2 0 2 4 9, 0 8 0, 0 0 0 U S D 9, 3 5 7, 4 1 8  9, 6 3 8, 4 2 0 0. 8 2

S till w a t e r Mi ni n g C o 6. 1 2 5 % 2 7 / 0 6 / 2 0 2 2 8, 0 4 5, 0 0 0 U S D 8, 1 0 6, 0 1 0  8, 1 6 0, 6 1 5 0. 7 0

S till w a t e r Mi ni n g C o 7. 1 2 5 % 2 7 / 0 6 / 2 0 2 5 1 4 4 A ( 2 ) 3, 2 9 5, 0 0 0 U S D 3, 4 6 3, 5 3 4  3, 4 6 9, 0 4 2 0. 3 0

 3 0, 4 7 5, 4 9 9  3 1, 2 1 7, 1 6 9 2. 6 7

T o t al - Fi x e d r a t e b o n d s 9 6 5, 3 2 5, 9 1 7  9 9 5, 2 1 0, 9 0 0 8 5. 0 6

       
V a ri a bl e r a t e b o n d s       
       

H o n g K o n g       

I C B C I L Fi n a n c e C o Lt d 1. 2 7 4 % 2 0 / 1 1 / 2 0 2 4 E M T N 7, 1 9 5, 0 0 0 U S D 7, 1 9 5, 0 0 0  7, 0 9 1, 1 1 3 0. 6 1

 7, 1 9 5, 0 0 0  7, 0 9 1, 1 1 3 0. 6 1

T o t al - V a ri a bl e r a t e b o n d s 7, 1 9 5, 0 0 0  7, 0 9 1, 1 1 3 0. 6 1

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g  9 7 2, 5 2 0, 9 1 7  1, 0 0 2, 3 0 2, 0 1 3 8 5. 6 7

T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t    
       
Fi x e d r a t e b o n d s       
       

B e r m u d a I sl a n d s       

C r e di c o r p Lt d 2. 7 5 0 % 1 7 / 0 6 / 2 0 2 5 8, 1 9 0, 0 0 0 U S D 8, 1 9 7, 5 8 7  8, 5 1 7, 6 0 0 0. 7 3

T e n gi z c h e v r oil Fi n a n c e C o. I nt e r n a ti o n al L t d 
2. 6 2 5 % 1 5 / 0 8 / 2 0 2 5 8, 5 9 0, 0 0 0 U S D 8, 7 3 3, 1 4 6  8, 9 3 4, 3 9 0 0. 7 6

 1 6, 9 3 0, 7 3 3  1 7, 4 5 1, 9 9 0 1. 4 9
B r a zil       

C e n t r ai s El et ri c a s B r a sil ei r a s S A 3. 6 2 5 % 
0 4 / 0 2 / 2 0 2 5 7, 4 8 0, 0 0 0 U S D 7, 4 7 7, 5 6 3  7, 7 6 0, 5 7 5 0. 6 6

I t a u U ni b a n c o H ol di n g S A / C a y m a n I sl a n d 3. 2 5 0 % 
2 4 / 0 1 / 2 0 2 5 6, 7 1 0, 0 0 0 U S D 6, 8 7 7, 9 8 7  7, 0 3 6, 4 4 2 0. 6 0

 1 4, 3 5 5, 5 5 0  1 4, 7 9 7, 0 1 7 1. 2 6

 

( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S h o rt T e r m E m e r gi n g M a r k e t s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
  

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t  E v al u a ti o n % of N e t

A s s e t s

  
B ri ti s h Vi r gi n I sl a n d s       

G r u p o U ni c o m e r C o Lt d 7. 8 7 5 % 0 1 / 0 4 / 2 0 2 4 5, 6 4 5, 0 0 0 U S D 5, 8 5 6, 3 1 2  5, 8 9 1, 0 2 6 0. 5 1

Yi n g d e G a s e s I n v e s t m e n t Lt d 6. 2 5 0 % 1 9 / 0 1 / 2 0 2 3  6, 7 2 5, 0 0 0 U S D 6, 8 2 8, 3 1 7  6, 9 3 4, 5 5 1 0. 5 9

 1 2, 6 8 4, 6 2 9  1 2, 8 2 5, 5 7 7 1. 1 0
C a y m a n I sl a n d s       

A r a bi a n C e n t r e s S u k u k Lt d 5. 3 7 5 % 2 6 / 1 1 / 2 0 2 4  5, 7 4 0, 0 0 0 U S D 5, 7 5 4, 3 9 7  5, 8 0 1, 9 9 2 0. 5 0

B r a s k e m Fi n a n c e Lt d 6. 4 5 0 % 0 3 / 0 2 / 2 0 2 4 1, 4 0 0, 0 0 0 U S D 1, 4 9 1, 4 6 6  1, 5 3 3, 0 1 4 0. 1 3

N a g a C o r p Lt d 9. 3 7 5 % 2 1 / 0 5 / 2 0 2 1 5, 6 9 5, 0 0 0 U S D 5, 7 2 9, 8 0 0  5, 7 8 5, 7 4 9 0. 4 9

 1 2, 9 7 5, 6 6 3  1 3, 1 2 0, 7 5 5 1. 1 2
C hil e       

B a n c o d e C r e dit o e I n v e r si o n e s S A 4. 0 0 0 % 
1 1 / 0 2 / 2 0 2 3 1 4 4 A ( 2 ) 5, 2 0 0, 0 0 0 U S D 5, 2 6 3, 8 5 0  5, 5 0 6, 8 0 0 0. 4 7

B a n c o S a nt a n d e r C hil e 3. 8 7 5 % 2 0 / 0 9 / 2 0 2 2 3, 2 8 0, 0 0 0 U S D 3, 2 6 8, 7 4 9  3, 4 6 2, 0 4 0 0. 3 0

F al a b ell a S A 4. 3 7 5 % 2 7 / 0 1 / 2 0 2 5 4, 3 0 0, 0 0 0 U S D 4, 6 2 8, 9 8 9  4, 6 7 6, 2 9 3 0. 4 0

F al a b ell a S A 4. 3 7 5 % 2 7 / 0 1 / 2 0 2 5 1 4 4 A ( 2 ) 3, 2 7 0, 0 0 0 U S D 3, 4 2 7, 4 4 7  3, 5 5 6, 1 5 8 0. 3 0

T el ef o ni c a C hil e S A 3. 8 7 5 % 1 2 / 1 0 / 2 0 2 2 6, 1 2 5, 0 0 0 U S D 6, 0 9 8, 1 7 5  6, 4 1 5, 9 9 9 0. 5 5

 2 2, 6 8 7, 2 1 0  2 3, 6 1 7, 2 9 0 2. 0 2
C ol o m bi a       

G r u p o d e I n v e r si o n e s S u r a m e ri c a n a S A 5. 7 0 0 % 
1 8 / 0 5 / 2 0 2 1 1 4 4 A ( 2 ) 5, 7 3 0, 0 0 0 U S D 5, 7 7 7, 8 8 1  5, 8 4 4, 6 0 0 0. 5 0

 5, 7 7 7, 8 8 1  5, 8 4 4, 6 0 0 0. 5 0
J o r d a n       

T h e H a s h e mit e Ki n g d o m of J o r d a n 4. 9 5 0 % 
0 7 / 0 7 / 2 0 2 5 4, 7 2 5, 0 0 0 U S D 4, 6 9 8, 1 2 7  5, 0 0 9, 4 8 1 0. 4 3

 4, 6 9 8, 1 2 7  5, 0 0 9, 4 8 1 0. 4 3
M e xi c o       

Al p e k S A B d e C V 4. 5 0 0 % 2 0 / 1 1 / 2 0 2 2 1 4 4 A ( 2 ) 6, 8 3 0, 0 0 0 U S D 6, 9 5 7, 9 1 1  7, 2 1 4, 2 5 6 0. 6 2

A x t el S A B d e C V 6. 3 7 5 % 1 4 / 1 1 / 2 0 2 4 4, 6 6 0, 0 0 0 U S D 4, 8 7 3, 0 3 3  4, 8 3 4, 7 5 0 0. 4 1

El P u e r t o d e Li v e r p o ol S A B d e C V 3. 9 5 0 % 
0 2 / 1 0 / 2 0 2 4 3, 8 0 0, 0 0 0 U S D 3, 9 6 5, 1 9 4  4, 0 8 0, 2 8 8 0. 3 5

 1 5, 7 9 6, 1 3 8  1 6, 1 2 9, 2 9 4 1. 3 8
P e r u       

I n r e t ail P h a r m a S A 5. 3 7 5 % 0 2 / 0 5 / 2 0 2 3 7, 3 7 0, 0 0 0 U S D 7, 5 0 8, 4 8 3  7, 6 4 6, 3 7 5 0. 6 5

 7, 5 0 8, 4 8 3  7, 6 4 6, 3 7 5 0. 6 5
Si n g a p o r e       

B O C A vi a ti o n Lt d 2. 7 5 0 % 1 8 / 0 9 / 2 0 2 2 E M T N 3, 7 5 5, 0 0 0 U S D 3, 7 9 2, 1 0 7  3, 8 3 1, 4 5 2 0. 3 3

 3, 7 9 2, 1 0 7  3, 8 3 1, 4 5 2 0. 3 3
S u p r a n a ti o n al O r g a ni s a ti o n s       

A r a b P e t r ol e u m I n v e s t m e n t s C o r p 1. 4 6 0 % 
3 0 / 0 6 / 2 0 2 5 E M T N 4, 8 1 5, 0 0 0 U S D 4, 8 1 5, 0 0 0  4, 8 6 4, 3 3 6 0. 4 1

 4, 8 1 5, 0 0 0  4, 8 6 4, 3 3 6 0. 4 1
U ni t e d A r a b E mi r a t e s       

D ol p hi n E n e r g y L t d L L C 5. 5 0 0 % 1 5 / 1 2 / 2 0 2 1 5, 0 0 0, 0 0 0 U S D 5, 1 4 0, 0 2 3  5, 2 2 5, 5 6 0 0. 4 5

 5, 1 4 0, 0 2 3  5, 2 2 5, 5 6 0 0. 4 5

T o t al - Fi x e d r a t e b o n d s 1 2 7, 1 6 1, 5 4 4  1 3 0, 3 6 3, 7 2 7 1 1. 1 4

T o t al - T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t 1 2 7, 1 6 1, 5 4 4  1 3 0, 3 6 3, 7 2 7 1 1. 1 4

T O T A L I N V E S T M E N T P O R T F O L I O 1, 0 9 9, 6 8 2, 4 6 1  1, 1 3 2, 6 6 5, 7 4 0 9 6. 8 1
 

 
 

( 2 )    S e e N o t e 1 6. 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  

D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

C / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5 9 9. 6 8 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 5 9 9. 6 8 0

C / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  2, 1 1 3. 0 4 5

N u m b e r of s h a r e s i s s u e d 7 7. 5 4 7

N u m b e r of s h a r e s r e d e e m e d ( 3 1. 5 7 8 )

N u m b e r of s h a r e s a t t h e e n d 2, 1 5 9. 0 1 4

H - N / D ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 4. 1 6 0

N u m b e r of s h a r e s i s s u e d 1. 2 7 4

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 5. 4 3 4

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 5 7 0. 2 9 6

N u m b e r of s h a r e s i s s u e d 2 9 8. 7 6 1

N u m b e r of s h a r e s r e d e e m e d ( 4 9 4. 9 6 4 )

N u m b e r of s h a r e s a t t h e e n d 2, 3 7 4. 0 9 3

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 7, 6 3 8. 0 5 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 1, 8 7 8. 0 4 6 )

N u m b e r of s h a r e s a t t h e e n d  3 5, 7 6 0. 0 0 4

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 1

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 0. 0 0 1 )

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 1, 6 8 0. 7 6 0

N u m b e r of s h a r e s i s s u e d 1, 4 8 0. 8 1 3

N u m b e r of s h a r e s r e d e e m e d ( 1 3, 1 6 1. 5 7 3 )

N u m b e r of s h a r e s a t t h e e n d -

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5 8, 2 8 4. 1 4 1

N u m b e r of s h a r e s i s s u e d 2 0, 4 7 9. 9 8 5

N u m b e r of s h a r e s r e d e e m e d ( 2 9, 0 0 2. 0 9 3 )

N u m b e r of s h a r e s a t t h e e n d 4 9, 7 6 2. 0 3 3

R / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 6 7 4

N u m b e r of s h a r e s i s s u e d 0. 7 5 9

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 1. 4 3 3

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 6 0, 5 4 6. 6 9 0

N u m b e r of s h a r e s i s s u e d 4 2 6. 1 5 9

N u m b e r of s h a r e s r e d e e m e d ( 1 3, 5 3 2. 7 6 2 )

N u m b e r of s h a r e s a t t h e e n d 1 4 7, 4 4 0. 0 8 7
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 3 0, 4 5 6, 3 0 3 3 2, 0 8 3, 5 7 4 2 5 9, 1 4 1, 9 4 8

 
 
 
N e t A s s e t V al u e p e r S h a r e 

C / A ( U S D ) 1 1 1. 4 7 1 0 4. 3 2 1 0 1. 7 9

C / D ( U S D ) 1 0 2. 4 9 9 9. 4 3 9 8. 5 0

H - N / D ( G B P ) 9 5. 9 0 9 3. 1 7 9 4. 1 9

H - R / A ( E U R ) 1 1 3. 9 2 1 0 7. 9 0 1 0 7. 7 6

H - S 1 / A ( G B P ) - - 1 0 4. 1 3

I / A ( U S D ) 1 3 8. 5 7 1 2 7. 8 2 1 2 2. 9 3

I / A ( E U R ) 1 1 2. 4 7 1 1 3. 0 7 1 0 6. 7 9

N 1 / A ( U S D ) - 1 0 2. 0 3 -

R / A ( U S D ) 1 2 9. 9 2 1 2 0. 7 3 1 1 6. 9 8

R / D ( U S D ) 1 0 4. 6 6 9 9. 6 1 9 8. 6 6

R E / A ( U S D ) 1 0 9. 1 3 1 0 1. 7 6 -

S / A ( U S D ) 1 2 4. 8 1 1 1 4. 9 0 1 1 0. 2 9
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
S h a r e s       
       

C a n a d a       

B ell a t ri x E x pl o r ati o n Lt d 6 7, 6 9 9 C A D 0 0 0. 0 0

 0 0 0. 0 0
F r a n c e       

L V M H M o et H e n n e s s y L o ui s V ui tt o n S E 3 2 E U R 1 4, 4 4 9 2 0, 0 0 4 0. 0 7

 1 4, 4 4 9 2 0, 0 0 4 0. 0 7
I r el a n d       

A c c e nt u r e P L C 3 5 U S D 8, 0 0 6 9, 1 4 2 0. 0 3

 8, 0 0 6 9, 1 4 2 0. 0 3
M e xi c o       

C e m e x S A B d e C V A D R 9, 5 6 7 U S D 6 3, 6 2 7 4 9, 4 6 1 0. 1 6

 6 3, 6 2 7 4 9, 4 6 1 0. 1 6
U ni t e d S t a t e s       

A b b ot t L a b o r a t o ri e s 8 3 U S D 9, 0 4 4 9, 0 8 8 0. 0 3

A cti vi si o n Bli z z a r d I n c 1 1 0 U S D 7, 9 0 1 1 0, 2 1 4 0. 0 3

All s t at e C o r p / T h e 8 7 U S D 9, 2 9 8 9, 5 6 4 0. 0 3

Al t ri a G r o u p I n c 2 2 9 U S D 9, 6 8 4 9, 3 8 9 0. 0 3

A m g e n I n c 3 3 U S D 6, 9 0 1 7, 5 8 7 0. 0 3

A nt h e m I n c 3 0 U S D 8, 8 8 4 9, 6 3 3 0. 0 3

A p pl e I n c 3 2 3 U S D 3 1, 9 1 4 4 2, 8 5 9 0. 1 4

A p pli e d M at e ri al s I n c 1 0 6 U S D 7, 5 3 6 9, 1 4 8 0. 0 3

A T & T I n c 3, 1 6 1 U S D 9 4, 6 5 0 9 0, 9 1 0 0. 3 0

B a n k of A m e ri c a C o r p 6 5 U S D 1, 8 8 4 1, 9 7 0 0. 0 1

B a n k of A m e ri c a C o r p 7. 2 5 0 % P r ef e r r e d C o n v e r ti bl e  5 3 U S D 7 1, 7 0 9 8 0, 4 8 5 0. 2 7

B e s t B u y C o I n c  9 0 U S D 7, 9 5 0 8, 9 8 1 0. 0 3

Bl a c k R o c k I n c 1 4 U S D 9, 5 3 5 1 0, 1 0 2 0. 0 3

B o o ki n g H ol di n g s I n c 8 U S D 1 5, 2 4 9 1 7, 8 1 8 0. 0 6

B o s t o n S ci e n tifi c C o r p 5. 5 0 0 % 0 1 / 0 6 / 2 0 2 3 
P r ef e r r e d C o n v e r ti bl e 7 3 4 U S D 7 7, 0 9 5 8 0, 4 2 4 0. 2 7

B ri s t ol - M y e r s S q ui b b C o 1 4 2 U S D 8, 1 6 1 8, 8 0 8 0. 0 3

C h e v r o n C o r p 1 0 6 U S D 9, 0 9 8 8, 9 5 2 0. 0 3

Ci s c o S y s t e m s I n c 2 1 6 U S D 9, 6 5 3 9, 6 6 6 0. 0 3

Citi g r o u p I n c 1 5 5 U S D 8, 0 8 5 9, 5 5 7 0. 0 3

Cl e a r C h a n n el O ut d o o r H ol di n g s I n c 5, 2 8 8 U S D 2 5, 4 8 8 8, 7 2 5 0. 0 3

C o m c a s t C o r p 1 8 1 U S D 8, 2 8 1 9, 4 8 4 0. 0 3

C o s t c o W h ol e s al e C o r p 2 5 U S D 9, 2 4 0 9, 4 2 0 0. 0 3

C V S H e al t h C o r p  4 4 5 U S D 3 2, 7 5 4 3 0, 3 9 4 0. 1 0

D e e r e & C o 3 5 U S D 9, 3 1 6 9, 4 1 7 0. 0 3

D el t a Ai r Li n e s I n c 8 9 9 U S D 3 4, 2 1 1 3 6, 1 4 9 0. 1 2

D oll a r G e n e r al C o r p 4 4 U S D 8, 9 7 3 9, 2 5 3 0. 0 3

D R H o r t o n I n c 1 2 6 U S D 8, 6 6 9 8, 6 8 4 0. 0 3

El P a s o E n e r g y C a pi t al T r u s t I 4. 7 5 0 % 3 1 / 0 3 / 2 0 2 8 
P r ef e r r e d C o n v e r ti bl e 8 6 U S D 3, 8 5 0 4, 4 5 1 0. 0 2

Eli Lill y & C o 5 4 U S D 7, 7 1 0 9, 1 1 7 0. 0 3

E s t e e L a u d e r C o s I n c / T h e 7 0 U S D 1 4, 7 1 6 1 8, 6 3 3 0. 0 6

E x p e di t o r s I n t e r n a ti o n al of W a s hi n g t o n I n c 1 7 2 U S D 1 2, 6 2 6 1 6, 3 5 9 0. 0 5

Fi d elit y N a ti o n al I nf o r m ati o n S e r vi c e s I n c 6 4 U S D 9, 2 8 6 9, 0 5 3 0. 0 3

Fift h T hi r d B a n c o r p 9 4 U S D 2, 5 3 7 2, 5 9 2 0. 0 1

G e n e r al M ot o r s C o 2 2 3 U S D 9, 2 5 1 9, 2 8 6 0. 0 3

Gl o b al P a y m e nt s I n c 6 U S D 1, 1 2 3 1, 2 9 3 0. 0 1
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

H C A H e al t h c a r e I n c 5 7 U S D 9, 3 7 1 9, 3 7 4 0. 0 3

H o m e D e p o t I n c / T h e 3 2 U S D 7, 1 3 2 8, 5 0 0 0. 0 3

H P I n c 3 8 6 U S D 9, 3 8 7 9, 4 9 2 0. 0 3

H u m a n a I n c 2 3 U S D 8, 9 1 3 9, 4 3 6 0. 0 3

i H e a r t M e di a I n c 2 3 6 U S D 4, 2 7 8 3, 0 6 3 0. 0 1

I nt e r p u bli c G r o u p of C o s I n c / T h e 1 5 5 U S D 3, 7 0 9 3, 6 4 6 0. 0 1

I nt ui t I n c 2 5 U S D 7, 9 5 3 9, 4 9 6 0. 0 3

J o h n s o n & J o h n s o n 2 6 6 U S D 3 9, 3 7 0 4 1, 8 6 3 0. 1 4

K L A C o r p 1 0 7 U S D 2 0, 5 1 1 2 7, 7 0 3 0. 0 9

L B r a n d s I n c 7 4 U S D 2, 8 8 1 2, 7 5 2 0. 0 1

L a m R e s e a r c h C o r p 1 9 U S D 7, 0 7 3 8, 9 7 3 0. 0 3

L o w e' s C o s I n c 5 7 U S D 7, 6 3 7 9, 1 4 9 0. 0 3

M a s c o C o r p 1 5 9 U S D 8, 9 8 8 8, 7 3 4 0. 0 3

M a st e r c a r d I n c 7 3 U S D 2 2, 6 5 0 2 6, 0 5 7 0. 0 9

M c D o n al d' s C o r p 4 2 U S D 8, 8 7 7 9, 0 1 2 0. 0 3

M e r c k & C o I n c  1 1 5 U S D 8, 8 8 4 9, 4 0 7 0. 0 3

M e t Lif e I n c 2 0 1 U S D 8, 3 1 1 9, 4 3 7 0. 0 3

Mi c r o s of t C o r p 4 1 U S D 5, 5 5 9 9, 1 1 9 0. 0 3

M o r g a n S t a nl e y 1 4 4 U S D 8, 1 8 5 9, 8 6 8 0. 0 3

N e w m o n t C o r p 1 5 2 U S D 8, 8 8 8 9, 1 0 3 0. 0 3

N e x st a r M e di a G r o u p I n c 9 1 U S D 8, 8 9 2 9, 9 3 6 0. 0 3

N e x t E r a E n e r g y I n c 5. 2 7 9 % 0 1 / 0 3 / 2 0 2 3 P r ef e r r e d 
C o n v e r ti bl e 6 0 4 U S D 2 6, 0 7 9 3 0, 7 0 7 0. 1 0

N I K E I n c 7 2 U S D 9, 4 7 3 1 0, 1 8 6 0. 0 3

N o r t o n Lif e L o c k I n c 4 5 2 U S D 8, 8 9 5 9, 3 9 3 0. 0 3

N V I D I A C o r p 1 8 U S D 7, 4 7 0 9, 4 0 0 0. 0 3

O r a cl e C o r p 1 5 1 U S D 8, 2 7 1 9, 7 6 8 0. 0 3

P hili p M o r ri s I nt e r n a ti o n al I n c  1 1 3 U S D 8, 9 9 9 9, 3 5 5 0. 0 3

P r o c t e r & G a m bl e C o / T h e 1 7 6 U S D 2 4, 1 5 9 2 4, 4 8 9 0. 0 8

P r o g r e s si v e C o r p / T h e 9 1 U S D 7, 6 2 0 8, 9 9 8 0. 0 3

Q U A L C O M M I n c 6 6 U S D 6, 9 1 0 1 0, 0 5 4 0. 0 3

S & P Gl o b al I n c 2 9 U S D 8, 6 9 1 9, 5 3 3 0. 0 3

S t a r b u c k s C o r p 1 6 9 U S D 1 3, 9 6 7 1 8, 0 8 0 0. 0 6

T a r g e t C o r p 5 7 U S D 8, 8 3 7 1 0, 0 6 2 0. 0 3

T e r a d y n e I n c 3 7 U S D 3, 6 2 4 4, 4 3 6 0. 0 2

T e x a s I n s t r u m e nt s I n c 6 0 U S D 8, 8 6 4 9, 8 4 8 0. 0 3

T h e r m o Fi s h e r S ci e ntifi c I n c 2 0 U S D 9, 2 3 6 9, 3 1 6 0. 0 3

U ni o n P a cifi c C o r p 4 5 U S D 8, 3 6 6 9, 3 7 0 0. 0 3

U ni t e d P a r c el S e r vi c e I n c 5 3 U S D 8, 6 5 5 8, 9 2 5 0. 0 3

U ni t e d H e alt h G r o u p I n c 2 8 U S D 7, 5 1 2 9, 8 1 9 0. 0 3

V e ri z o n C o m m u ni c ati o n s I n c 1 5 5 U S D 9, 1 6 1 9, 1 0 6 0. 0 3

Vi rt u Fi n a n ci al I n c 2 2 3 U S D 5, 2 3 5 5, 6 1 3 0. 0 2

Vi s a I n c 7 4 U S D 1 5, 8 0 2 1 6, 1 8 6 0. 0 5

W al m a r t I n c 6 3 U S D 8, 7 6 9 9, 0 8 2 0. 0 3

W ell s F a r g o & C o 7. 5 0 0 % P r ef e r r e d C o n v e r ti bl e 6 1 U S D 8 2, 3 4 0 9 2, 5 9 2 0. 3 0

 1, 1 2 6, 6 4 6 1, 2 1 5, 9 0 3 3. 9 9

T o t al - S h a r e s 1, 2 1 2, 7 2 8 1, 2 9 4, 5 1 0 4. 2 5
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
Fi x e d r a t e b o n d s       
       

A r g e n ti n a       

B a n c o M a c r o S A 1 7. 5 0 0 % 0 8 / 0 5 / 2 0 2 2 1 4 4 A ( 2 ) 4, 5 7 5, 0 0 0 A R S 2 9 8, 0 5 1 2 3, 1 8 4 0. 0 8

P r o vi n ci a d e B u e n o s Ai r e s / G o v e r n m e nt B o n d s 
3 4. 1 8 7 % 3 1 / 0 5 / 2 0 2 2 4 2, 2 1 5, 0 0 0 A R S 2, 6 4 1, 2 7 7 2 5 6, 0 4 4 0. 8 4

P r o vi n ci a d e B u e n o s Ai r e s / G o v e r n m e nt B o n d s 
3 6. 0 5 0 % 1 2 / 0 4 / 2 0 2 5 1 4 4 A ( 2 ) 2 3, 0 5 5, 0 0 0 A R S 1, 1 4 3, 1 0 8 1 1 9, 5 7 5 0. 3 9

Y P F S A 6. 9 5 0 % 2 1 / 0 7 / 2 0 2 7 1 4 4 A ( 2 ) 8 5, 0 0 0 U S D 8 5, 5 3 8 6 1, 2 0 0 0. 2 0

 4, 1 6 7, 9 7 4 4 6 0, 0 0 3 1. 5 1
A u s t ri a       

S u z a n o A u s t ri a G m b H 3. 7 5 0 % 1 5 / 0 1 / 2 0 3 1 5 5, 0 0 0 U S D 5 7, 9 9 5 5 8, 3 5 5 0. 1 9

 5 7, 9 9 5 5 8, 3 5 5 0. 1 9
B e r m u d a I sl a n d s       

A t h e n e H ol di n g L t d 3. 5 0 0 % 1 5 / 0 1 / 2 0 3 1 4 0, 0 0 0 U S D 3 9, 4 2 8 4 2, 2 7 2 0. 1 4

 3 9, 4 2 8 4 2, 2 7 2 0. 1 4
C ol o m bi a       

Fi n a n ci e r a d e D e s a r r oll o T e r ri t o ri al S A Fi n d et e r 
7. 8 7 5 % 1 2 / 0 8 / 2 0 2 4 1 4 4 A ( 2 ) 3 2 7, 0 0 0, 0 0 0 C O P 1 7 1, 2 0 2 1 0 1, 7 6 6 0. 3 4

 1 7 1, 2 0 2  1 0 1, 7 6 6 0. 3 4
Fi nl a n d       

N o ki a O yj 2. 0 0 0 % 1 1 / 0 3 / 2 0 2 6 E M T N 1 0 0, 0 0 0 E U R 1 0 0, 9 8 9 1 2 6, 7 9 1 0. 4 2

 1 0 0, 9 8 9  1 2 6, 7 9 1 0. 4 2
G r e a t B ri t ai n       

F C E B a n k P L C 1. 1 3 4 % 1 0 / 0 2 / 2 0 2 2 E M T N 2 1 0, 0 0 0 E U R 2 1 5, 1 7 8 2 5 6, 3 0 3 0. 8 4

 2 1 5, 1 7 8  2 5 6, 3 0 3 0. 8 4
I r el a n d       

A e r C a p I r el a n d C a pi t al D A C / A e r C a p Gl o b al A vi ati o n 
T r u s t 3. 8 7 5 % 2 3 / 0 1 / 2 0 2 8 1 5 0, 0 0 0 U S D 1 1 8, 1 4 9 1 6 1, 5 6 2 0. 5 3

 1 1 8, 1 4 9  1 6 1, 5 6 2 0. 5 3
I s r a el       

L e vi a t h a n B o n d Lt d 6. 1 2 5 % 3 0 / 0 6 / 2 0 2 5 1 4 4 A ( 2 ) 6 5, 0 0 0 U S D 6 5, 0 0 0 7 1, 1 8 9 0. 2 3

L e vi a t h a n B o n d Lt d 6. 5 0 0 % 3 0 / 0 6 / 2 0 2 7 1 4 4 A ( 2 ) 4 0, 0 0 0 U S D 4 0, 0 0 0 4 5, 0 6 7 0. 1 5

 1 0 5, 0 0 0  1 1 6, 2 5 6 0. 3 8
M e xi c o       

M e xi c o G o v e r n m e n t I n t e r n a ti o n al B o n d 3. 7 7 1 % 
2 4 / 0 5 / 2 0 6 1 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 0 9, 0 4 3 0. 6 9

P e t r ol e o s M e xi c a n o s 5. 9 5 0 % 2 8 / 0 1 / 2 0 3 1 3 1 0, 0 0 0 U S D 2 0 9, 5 8 0 3 0 9, 2 2 5 1. 0 1

 4 0 9, 5 8 0  5 1 8, 2 6 8 1. 7 0
N e t h e rl a n d s       

T e v a P h a r m a c e u ti c al Fi n a n c e N et h e rl a n d s I I B V 
6. 0 0 0 % 3 1 / 0 1 / 2 0 2 5 1 4 0, 0 0 0 E U R 1 4 8, 3 7 8 1 8 5, 8 5 7 0. 6 1

T e v a P h a r m a c e u ti c al Fi n a n c e N et h e rl a n d s I I I B V 
4. 1 0 0 % 0 1 / 1 0 / 2 0 4 6 2 2 5, 0 0 0 U S D 1 5 4, 0 4 7 2 0 0, 2 5 0 0. 6 6

 3 0 2, 4 2 5  3 8 6, 1 0 7 1. 2 7
U ni t e d S t a t e s       

Ai r L e a s e C o r p 3. 1 2 5 % 0 1 / 1 2 / 2 0 3 0 1 3 0, 0 0 0 U S D 1 2 7, 3 0 6 1 3 5, 3 2 7 0. 4 4

Ai r L e a s e C o r p 3. 3 7 5 % 0 1 / 0 7 / 2 0 2 5 8 0, 0 0 0 U S D 7 9, 2 6 6 8 6, 0 3 2 0. 2 8

All e g h e n y T e c h n ol o gi e s I n c 5. 8 7 5 % 0 1 / 1 2 / 2 0 2 7 6 0, 0 0 0 U S D 5 1, 0 7 0 6 3, 1 5 0 0. 2 1

A T & T I n c 3. 6 5 0 % 0 1 / 0 6 / 2 0 5 1 8 5, 0 0 0 U S D 8 4, 6 7 8 8 9, 0 0 3 0. 2 9

A ut o N a ti o n I n c 4. 7 5 0 % 0 1 / 0 6 / 2 0 3 0 1 5, 0 0 0 U S D 1 4, 9 2 6 1 8, 0 5 0 0. 0 6

B o ei n g C o / T h e 2. 2 5 0 % 1 5 / 0 6 / 2 0 2 6 4 0, 0 0 0 U S D 3 6, 8 4 2 4 0, 9 4 0 0. 1 3

B o ei n g C o / T h e 2. 9 5 0 % 0 1 / 0 2 / 2 0 3 0 2 0, 0 0 0 U S D 1 8, 9 4 4 2 0, 6 8 5 0. 0 7

B o ei n g C o / T h e 3. 2 5 0 % 0 1 / 0 2 / 2 0 3 5 1 0, 0 0 0 U S D 8, 7 8 2 1 0, 2 5 5 0. 0 3

( 2 )       S e e N o t e 1 6.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

B o ei n g C o / T h e 3. 3 7 5 % 1 5 / 0 6 / 2 0 4 6 5 5, 0 0 0 U S D 4 7, 2 5 0 5 3, 6 6 9 0. 1 8

B o ei n g C o / T h e 3. 5 0 0 % 0 1 / 0 3 / 2 0 3 9 1 5, 0 0 0 U S D 1 1, 9 1 8 1 5, 1 7 5 0. 0 5

B o ei n g C o / T h e 3. 6 5 0 % 0 1 / 0 3 / 2 0 4 7 1 0, 0 0 0 U S D 8, 9 3 2 1 0, 1 2 2 0. 0 3

B o ei n g C o / T h e 3. 7 5 0 % 0 1 / 0 2 / 2 0 5 0 4 5, 0 0 0 U S D 3 7, 7 5 1 4 7, 0 6 1 0. 1 5

B o ei n g C o / T h e 3. 8 2 5 % 0 1 / 0 3 / 2 0 5 9 5, 0 0 0 U S D 4, 4 5 9 5, 0 7 9 0. 0 2

B o ei n g C o / T h e 3. 8 5 0 % 0 1 / 1 1 / 2 0 4 8 1 5, 0 0 0 U S D 1 1, 5 1 9 1 5, 4 7 2 0. 0 5

B o ei n g C o / T h e 3. 9 0 0 % 0 1 / 0 5 / 2 0 4 9 2 0, 0 0 0 U S D 1 8, 6 5 9 2 1, 2 2 4 0. 0 7

B o ei n g C o / T h e 3. 9 5 0 % 0 1 / 0 8 / 2 0 5 9 2 0, 0 0 0 U S D 1 4, 6 7 8 2 1, 4 0 5 0. 0 7

B o ei n g C o / T h e 5. 1 5 0 % 0 1 / 0 5 / 2 0 3 0 9 5, 0 0 0 U S D 9 5, 0 0 0  1 1 4, 9 7 4 0. 3 8

B o ei n g C o / T h e 5. 7 0 5 % 0 1 / 0 5 / 2 0 4 0 1 0, 0 0 0 U S D 1 1, 7 7 5 1 2, 9 7 7 0. 0 4

B o ei n g C o / T h e 5. 8 0 5 % 0 1 / 0 5 / 2 0 5 0 1 9 0, 0 0 0 U S D 2 1 0, 2 0 7 2 6 1, 8 4 8 0. 8 6

B o ei n g C o / T h e 5. 9 3 0 % 0 1 / 0 5 / 2 0 6 0 3 0, 0 0 0 U S D 3 7, 7 1 4 4 2, 5 5 8 0. 1 4

C r o w n C a s tl e I nt e r n a ti o n al C o r p 3. 3 0 0 % 
0 1 / 0 7 / 2 0 3 0 1 5, 0 0 0 U S D 1 4, 8 8 5 1 6, 7 8 9 0. 0 6

C r o w n C a s tl e I nt e r n a ti o n al C o r p 4. 1 5 0 % 
0 1 / 0 7 / 2 0 5 0 5, 0 0 0 U S D 4, 9 4 6 6, 0 5 9 0. 0 2

E di s o n I n t e r n a ti o n al 4. 9 5 0 % 1 5 / 0 4 / 2 0 2 5 5, 0 0 0 U S D 4, 9 9 1 5, 6 9 1 0. 0 2

E n c o m p a s s H e alt h C o r p 4. 7 5 0 % 0 1 / 0 2 / 2 0 3 0 1 0, 0 0 0 U S D 9, 0 3 1 1 0, 7 1 2 0. 0 4

E n e r g y T r a n sf e r O p e r a ti n g L P 3. 7 5 0 % 1 5 / 0 5 / 2 0 3 0 1 5, 0 0 0 U S D 1 0, 4 2 9 1 6, 1 8 0 0. 0 5

E Q T C o r p 5. 0 0 0 % 1 5 / 0 1 / 2 0 2 9 5, 0 0 0 U S D 5, 0 0 0 5, 2 7 2 0. 0 2

F e d E x C o r p 4. 1 0 0 % 0 1 / 0 2 / 2 0 4 5 1 0, 0 0 0 U S D 9, 8 2 3 1 1, 7 9 9 0. 0 4

F e d E x C o r p 5. 2 5 0 % 1 5 / 0 5 / 2 0 5 0 2 0, 0 0 0 U S D 1 9, 8 1 5 2 8, 3 2 9 0. 0 9

F o r d M ot o r C o 8. 5 0 0 % 2 1 / 0 4 / 2 0 2 3 4 5, 0 0 0 U S D 4 5, 0 0 0 5 0, 6 4 8 0. 1 7

F o r d M ot o r C o 9. 0 0 0 % 2 2 / 0 4 / 2 0 2 5 5 0, 0 0 0 U S D 5 0, 0 0 0 6 1, 3 0 0 0. 2 0

F o r d M ot o r C o 9. 6 2 5 % 2 2 / 0 4 / 2 0 3 0 1 0, 0 0 0 U S D 1 0, 0 0 0 1 4, 1 1 2 0. 0 5

F r e e p o r t - M c M o R a n I n c 4. 1 2 5 % 0 1 / 0 3 / 2 0 2 8 3 5, 0 0 0 U S D 3 0, 8 9 0 3 6, 7 0 6 0. 1 2

F r e e p o r t - M c M o R a n I n c 4. 2 5 0 % 0 1 / 0 3 / 2 0 3 0 2 5, 0 0 0 U S D 2 1, 8 1 6 2 6, 9 3 7 0. 0 9

F r e e p o r t - M c M o R a n I n c 4. 3 7 5 % 0 1 / 0 8 / 2 0 2 8 1 5, 0 0 0 U S D 1 5, 0 0 0 1 5, 9 3 7 0. 0 5

F r e e p o r t - M c M o R a n I n c 4. 6 2 5 % 0 1 / 0 8 / 2 0 3 0 1 0, 0 0 0 U S D 1 0, 0 0 0 1 0, 9 7 5 0. 0 4

F r e e p o r t - M c M o R a n I n c 5. 0 0 0 % 0 1 / 0 9 / 2 0 2 7 5, 0 0 0 U S D 4, 6 9 6 5, 3 0 0 0. 0 2

F r e e p o r t - M c M o R a n I n c 5. 4 0 0 % 1 4 / 1 1 / 2 0 3 4 4 5, 0 0 0 U S D 5 5, 9 1 2 5 6, 3 0 6 0. 1 8

F r e e p o r t - M c M o R a n I n c 5. 4 5 0 % 1 5 / 0 3 / 2 0 4 3 5, 0 0 0 U S D 6, 2 5 8 6, 2 2 5 0. 0 2

F S K K R C a pi t al C o r p 3. 4 0 0 % 1 5 / 0 1 / 2 0 2 6 1 2 5, 0 0 0 U S D 1 2 3, 5 5 5 1 2 4, 2 2 5 0. 4 1

G e n e r al El e c t ri c C o 3. 6 2 5 % 0 1 / 0 5 / 2 0 3 0 4 5, 0 0 0 U S D 4 4, 9 3 4 5 1, 4 3 0 0. 1 7

G e n e r al El e c t ri c C o 4. 3 5 0 % 0 1 / 0 5 / 2 0 5 0 2 0, 0 0 0 U S D 1 9, 9 3 3 2 4, 3 2 3 0. 0 8

G e n e r al M ot o r s C o 5. 4 0 0 % 0 1 / 0 4 / 2 0 4 8 7 0, 0 0 0 U S D 7 8, 4 3 5 8 8, 1 5 3 0. 2 9

G e n e r al M ot o r s C o 5. 9 5 0 % 0 1 / 0 4 / 2 0 4 9 1 7 0, 0 0 0 U S D 2 0 3, 6 0 2 2 2 9, 9 1 2 0. 7 5

H C A I n c 3. 5 0 0 % 0 1 / 0 9 / 2 0 3 0 4 5, 0 0 0 U S D 4 1, 3 5 7 4 7, 8 1 6 0. 1 6

H C A I n c 4. 1 2 5 % 1 5 / 0 6 / 2 0 2 9 2 5, 0 0 0 U S D 2 4, 9 8 3 2 9, 0 0 2 0. 1 0

H C A I n c 5. 2 5 0 % 1 5 / 0 6 / 2 0 4 9 1 5, 0 0 0 U S D 1 5, 8 6 6 1 9, 8 1 2 0. 0 6

H e s s C o r p 5. 6 0 0 % 1 5 / 0 2 / 2 0 4 1 3 5, 0 0 0 U S D 2 3, 7 4 1 4 2, 7 1 3 0. 1 4

H y a tt H o t el s C o r p 5. 3 7 5 % 2 3 / 0 4 / 2 0 2 5 1 0, 0 0 0 U S D 1 0, 0 0 0 1 1, 3 0 1 0. 0 4

H y a tt H o t el s C o r p 5. 7 5 0 % 2 3 / 0 4 / 2 0 3 0 2 0, 0 0 0 U S D 2 0, 0 0 0 2 4, 5 8 6 0. 0 8

Ki n d e r M o r g a n I n c 5. 0 5 0 % 1 5 / 0 2 / 2 0 4 6 2 0, 0 0 0 U S D 1 9, 1 9 9 2 4, 3 5 9 0. 0 8

L e n n a r C o r p 4. 7 5 0 % 2 9 / 1 1 / 2 0 2 7 4 0, 0 0 0 U S D 3 7, 3 3 7 4 7, 2 7 2 0. 1 6

M c D o n al d' s C o r p 3. 6 2 5 % 0 1 / 0 9 / 2 0 4 9 4 0, 0 0 0 U S D 3 1, 1 2 3 4 6, 9 4 1 0. 1 5

N a vi e n t C o r p 5. 0 0 0 % 1 5 / 0 3 / 2 0 2 7  8 5, 0 0 0 U S D 7 4, 4 7 4 8 5, 7 4 4 0. 2 8

O c ci d e nt al P et r ol e u m C o r p 2. 9 0 0 % 1 5 / 0 8 / 2 0 2 4 2 5, 0 0 0 U S D 1 5, 7 1 4 2 4, 0 6 3 0. 0 8

O c ci d e nt al P et r ol e u m C o r p 3. 5 0 0 % 1 5 / 0 6 / 2 0 2 5 1 0, 0 0 0 U S D 6, 0 2 4 9, 6 6 0 0. 0 3

O n e M ai n Fi n a n c e C o r p 8. 8 7 5 % 0 1 / 0 6 / 2 0 2 5 2 5, 0 0 0 U S D 2 5, 0 0 0 2 8, 2 8 1 0. 0 9

O wl R o c k C a pi t al C o r p 3. 4 0 0 % 1 5 / 0 7 / 2 0 2 6 1 0 0, 0 0 0 U S D 9 8, 8 5 8  1 0 1, 4 3 2 0. 3 3

P a cifi c G a s & El e c t ri c C o 3. 5 0 0 % 0 1 / 0 8 / 2 0 5 0 5 0, 0 0 0 U S D 4 9, 6 9 0 4 9, 6 9 6 0. 1 6

P a cifi c G a s & El e c t ri c C o 4. 3 0 0 % 1 5 / 0 3 / 2 0 4 5 5 5, 0 0 0 U S D 5 3, 8 1 1 5 8, 6 3 9 0. 1 9

2 3 0



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d 
        
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

S o u t h e r n C alif o r ni a E di s o n C o 3. 6 5 0 % 0 1 / 0 2 / 2 0 5 0 1 5, 0 0 0 U S D 1 5, 7 1 3 1 7, 0 3 7 0. 0 6

S o u t h e r n C alif o r ni a E di s o n C o 4. 0 0 0 % 0 1 / 0 4 / 2 0 4 7 5, 0 0 0 U S D 5, 3 9 9 5, 8 7 3 0. 0 2

S o u t h e r n C alif o r ni a E di s o n C o 4. 1 2 5 % 0 1 / 0 3 / 2 0 4 8 5, 0 0 0 U S D 5, 4 8 7 5, 9 5 9 0. 0 2

T e n e t H e al t h c a r e C o r p 5. 1 2 5 % 0 1 / 0 5 / 2 0 2 5 1 4 5, 0 0 0 U S D 1 3 9, 9 5 5 1 4 7, 8 2 6 0. 4 9

U ni t e d R e nt al s N o r t h A m e ri c a I n c 4. 0 0 0 % 
1 5 / 0 7 / 2 0 3 0 1 4 0, 0 0 0 U S D 1 4 0, 0 0 0 1 4 7, 3 5 0 0. 4 8

Y u m ! B r a n d s I n c 3. 6 2 5 % 1 5 / 0 3 / 2 0 3 1 5 5, 0 0 0 U S D 5 5, 0 0 0 5 5, 5 9 6 0. 1 8

 2, 6 3 9, 3 5 8 3, 0 1 9, 2 8 4 9. 9 1

T o t al - Fi x e d r a t e b o n d s 8, 3 2 7, 2 7 8 5, 2 4 6, 9 6 7 1 7. 2 3

       
V a ri a bl e r a t e b o n d s       
       

A r g e n ti n a       

B a n c o Hi p o t e c a ri o S A 3 5. 7 5 0 % 0 7 / 1 1 / 2 0 2 2 1 4 4 A ( 2 ) 8, 4 8 5, 0 0 0 A R S 4 8 0, 2 2 2 5 6, 8 4 9 0. 1 9

 4 8 0, 2 2 2  5 6, 8 4 9 0. 1 9

T o t al - V a ri a bl e r a t e b o n d s 4 8 0, 2 2 2  5 6, 8 4 9 0. 1 9

      

I n v e s t m e n t F u n d s       
       

U ni t e d S t a t e s       

A m e ri c a n T o w e r C o r p R E I T 3 7 U S D 9, 1 8 6 8, 3 0 5 0. 0 2

E nt e r p ri s e P r o d u c t s P a r t n e r s L P R E I T 3 0 5 U S D 5, 4 0 3 5, 9 7 5 0. 0 2

I r o n M o u n t ai n I n c R E I T  3 2 7 U S D 9, 4 0 2 9, 6 4 0 0. 0 3

M P L X L P R E I T 4 0 5 U S D 9, 2 9 7 8, 7 6 8 0. 0 3

W e s t e r n Mi d s t r e a m P a r t n e r s L P R E I T 6 4 2 U S D 9, 3 0 7 8, 8 7 3 0. 0 3

 4 2, 5 9 5 4 1, 5 6 1 0. 1 3

T o t al - I n v e s t m e n t F u n d s 4 2, 5 9 5 4 1, 5 6 1 0. 1 3

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 1 0, 0 6 2, 8 2 3 6, 6 3 9, 8 8 7 2 1. 8 0

T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t    
      

S h a r e s       
      

B e r m u d a I sl a n d s       

B u n g e L t d 4. 8 7 5 % P r ef e r r e d C o n v e r ti bl e 1, 1 0 2 U S D 1 0 5, 4 6 1 1 1 9, 8 8 0 0. 3 9

 1 0 5, 4 6 1  1 1 9, 8 8 0 0. 3 9
U ni t e d S t a t e s       

C h e s a p e a k e E n e r g y C o r p 5. 7 5 0 % P r ef e r r e d 
C o n v e r ti bl e 6 6 U S D 4 0, 8 9 7 0 0. 0 0

H e xi o n H ol di n g s C o r p 3, 6 4 4 U S D 6 4, 9 6 9 4 7, 1 1 7 0. 1 6

 1 0 5, 8 6 6  4 7, 1 1 7 0. 1 6

T o t al - S h a r e s 2 1 1, 3 2 7  1 6 6, 9 9 7 0. 5 5

       
Fi x e d r a t e b o n d s       
       

A u s t r ali a       

N e w c r e s t Fi n a n c e Pt y L t d 3. 2 5 0 % 1 3 / 0 5 / 2 0 3 0 
1 4 4 A ( 2 ) 3 5, 0 0 0 U S D 3 4, 8 9 4 3 8, 6 6 0 0. 1 3

 3 4, 8 9 4 3 8, 6 6 0 0. 1 3
A u s t ri a       

O G X A u s t ri a G m b H d ef a ul t e d 8. 3 7 5 % 0 1 / 0 4 / 2 0 2 2 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 0 0. 0 0

O G X A u s t ri a G m b H d ef a ul t e d 8. 3 7 5 % 0 1 / 0 4 / 2 0 2 2 
1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 3 8 2, 9 7 6 4 0 0. 0 0

 5 8 2, 9 7 6 6 0 0. 0 0

( 2 )       S e e N o t e 1 6.

2 3 1



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
B e r m u d a I sl a n d s       

Ai r c a s tl e Lt d 4. 2 5 0 % 1 5 / 0 6 / 2 0 2 6 1 6 5, 0 0 0 U S D 1 6 4, 3 7 6 1 7 3, 7 7 1 0. 5 7

 1 6 4, 3 7 6  1 7 3, 7 7 1 0. 5 7
C a n a d a       

1 0 1 1 7 7 8 B C U L C / N e w R e d Fi n a n c e I n c 3. 8 7 5 % 
1 5 / 0 1 / 2 0 2 8 1 4 4 A ( 2 ) 1 5, 0 0 0 U S D 1 4, 3 5 6 1 5, 2 3 6 0. 0 5

1 0 1 1 7 7 8 B C U L C / N e w R e d Fi n a n c e I n c 4. 3 7 5 % 
1 5 / 0 1 / 2 0 2 8 1 4 4 A ( 2 ) 1 0 0, 0 0 0 U S D 9 8, 3 4 2  1 0 3, 0 0 0 0. 3 4

B ell a t ri x E x pl o r ati o n Lt d 8. 5 0 0 % 1 1 / 0 9 / 2 0 2 3 1 6 8, 0 0 0 U S D 4 7 6, 6 0 4 0 0. 0 0

B ell a t ri x E x pl o r ati o n Lt d 1 2. 5 0 0 % 1 5 / 1 2 / 2 0 2 3 1 8 4, 0 0 0 U S D 0 0 0. 0 0

Fi r s t Q u a n t u m Mi n e r al s L t d 6. 8 7 5 % 1 5 / 1 0 / 2 0 2 7 
1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 1 7, 0 0 0 0. 7 1

O p e n T e x t C o r p 3. 8 7 5 % 1 5 / 0 2 / 2 0 2 8 1 4 4 A ( 2 ) 1 5, 0 0 0 U S D 1 3, 9 8 2 1 5, 6 0 0 0. 0 5

 8 0 3, 2 8 4  3 5 0, 8 3 6 1. 1 5
C a y m a n I sl a n d s       

Bl a c k bi r d C a pi t al Ai r c r af t L e a s e S e c u ri ti z ati o n Lt d 
5. 6 8 2 % 1 6 / 1 2 / 2 0 4 1 1 4 4 A ( 2 ) 1 9 0, 1 0 4 U S D 1 9 1, 7 7 8 1 6 5, 5 6 7 0. 5 4

S p ri t e Lt d 5. 7 5 0 % 1 5 / 1 2 / 2 0 3 7 1 4 4 A ( 2 ) 2 0 0, 4 4 8 U S D 1 9 8, 4 6 8 1 5 2, 4 0 2 0. 5 0

 3 9 0, 2 4 6  3 1 7, 9 6 9 1. 0 4
M e xi c o       

P e t r ol e o s M e xi c a n o s 6. 6 2 5 % 1 5 / 0 6 / 2 0 3 5 1 5 0, 0 0 0 U S D 9 9, 9 7 0  1 4 8, 5 0 0 0. 4 9

 9 9, 9 7 0 1 4 8, 5 0 0 0. 4 9
N e t h e rl a n d s       

E m b r a e r N et h e rl a n d s Fi n a n c e B V 5. 0 5 0 % 
1 5 / 0 6 / 2 0 2 5 4 0, 0 0 0 U S D 3 4, 0 6 8 4 2, 4 0 0 0. 1 4

E m b r a e r N et h e rl a n d s Fi n a n c e B V 5. 4 0 0 % 
0 1 / 0 2 / 2 0 2 7 2 5, 0 0 0 U S D 2 1, 1 5 6 2 6, 5 6 3 0. 0 9

Zi g g o B V 5. 5 0 0 % 1 5 / 0 1 / 2 0 2 7 1 4 4 A ( 2 ) 1 5 0, 0 0 0 U S D 1 5 4, 7 4 0 1 5 6, 5 6 3 0. 5 1

 2 0 9, 9 6 4  2 2 5, 5 2 6 0. 7 4
N o r w a y       

A k e r B P A S A 4. 0 0 0 % 1 5 / 0 1 / 2 0 3 1 1 4 4 A ( 2 ) 1 5 0, 0 0 0 U S D 1 4 9, 0 8 0 1 6 2, 4 8 7 0. 5 3

 1 4 9, 0 8 0  1 6 2, 4 8 7 0. 5 3
U ni t e d S t a t e s       

A c c el e r at e d A s s et s L L C 3. 8 7 0 % 0 2 / 1 2 / 2 0 3 3 1 4 4 A ( 2 ) 1 9 7, 0 7 3 U S D 1 9 6, 6 7 6 2 0 5, 6 1 1 0. 6 7

A c c el e r at e d A s s et s L L C 4. 5 1 0 % 0 2 / 1 2 / 2 0 3 3 1 4 4 A ( 2 ) 1 1 8, 8 2 6 U S D 1 1 8, 8 0 5 1 2 1, 4 2 4 0. 4 0

A d a m s O u t d o o r A d v e r ti si n g L P 5. 6 5 3 % 1 5 / 1 1 / 2 0 4 8 
1 4 4 A ( 2 ) 1 6 5, 0 0 0 U S D 1 6 5, 5 4 8 1 7 4, 5 2 1 0. 5 7

A E S C o r p / T h e 3. 9 5 0 % 1 5 / 0 7 / 2 0 3 0 1 4 4 A ( 2 ) 3 0, 0 0 0 U S D 2 9, 8 8 6 3 3, 9 1 2 0. 1 1

Al b e r t s o n s C o s I n c / S af e w a y I n c / N e w Al b e r t s o n s 
L P / Al b e r t s o n s L L C 5. 7 5 0 % 1 5 / 0 3 / 2 0 2 5 5 6, 0 0 0 U S D 5 6, 0 0 0 5 7, 6 8 0 0. 1 9

Alli s o n T r a n s mi s si o n I n c 3. 7 5 0 % 3 0 / 0 1 / 2 0 3 1 
1 4 4 A ( 2 ) 4 5, 0 0 0 U S D 4 5, 0 0 0 4 6, 0 4 1 0. 1 5

Al t e r n a ti v e L o a n T r u s t 5. 5 0 0 % 2 5 / 0 2 / 2 0 2 5 1 3, 0 6 7 U S D 1 3, 2 5 2 1 3, 2 4 6 0. 0 4

Al t e r n a ti v e L o a n T r u s t 5. 5 0 0 % 2 5 / 0 7 / 2 0 3 4 4 0, 3 5 0 U S D 4 0, 7 8 1 4 1, 6 3 7 0. 1 4

Al t e r n a ti v e L o a n T r u s t 5. 5 0 0 % 2 5 / 0 8 / 2 0 3 4 4 5, 5 9 6 U S D 4 6, 0 8 3 4 7, 1 1 0 0. 1 5

Al t e r n a ti v e L o a n T r u s t 5. 7 5 0 % 2 5 / 1 2 / 2 0 3 3 6 9, 9 7 7 U S D 7 0, 6 3 7 7 2, 8 7 6 0. 2 4

Al t e r n a ti v e L o a n T r u s t 6. 0 0 0 % 2 5 / 1 2 / 2 0 3 3 2 0 6, 2 4 2 U S D 2 0 7, 3 2 7 2 1 5, 9 0 6 0. 7 1

A m e ri c a n H o m e s 4 R e n t T r u st 6. 2 3 1 % 1 7 / 1 0 / 2 0 3 6 
1 4 4 A ( 2 ) 2 3 5, 0 0 0 U S D 2 4 6, 5 3 0 2 6 0, 7 5 3 0. 8 6

A m e ri c a n H o m e s 4 R e n t T r u st 6. 4 1 8 % 1 7 / 1 2 / 2 0 3 6 
1 4 4 A ( 2 ) 1 0 0, 0 0 0 U S D 1 0 2, 9 4 3 1 1 2, 0 5 7 0. 3 7

A m e ri c a n I n t e r n ati o n al G r o u p I n c 4. 3 7 5 % 
3 0 / 0 6 / 2 0 5 0 1 5 0, 0 0 0 U S D 1 4 9, 2 5 7 1 9 6, 4 0 5 0. 6 4

( 2 )       S e e N o t e 1 6.

2 3 2



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d 
      

S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

A s c e nti u m E q ui p m e nt R e c ei v a bl e s T r u s t 2. 8 7 0 % 
1 0 / 0 8 / 2 0 2 2 1 4 4 A ( 2 ) 7 0, 0 0 0 U S D 6 9, 9 9 8 7 1, 1 2 3 0. 2 3

A vi a ti o n C a pi t al G r o u p L L C 5. 5 0 0 % 1 5 / 1 2 / 2 0 2 4 
1 4 4 A ( 2 ) 4 5, 0 0 0 U S D 4 4, 6 1 5 4 9, 8 1 8 0. 1 6

B a n c of A m e ri c a Al t e r n a ti v e L o a n T r u s t 5. 5 0 0 % 
2 5 / 1 0 / 2 0 3 3 1 4, 0 1 0 U S D 1 4, 2 9 7 1 4, 0 7 5 0. 0 5

B a n c of A m e ri c a F u n di n g T r u st 5. 5 0 0 % 2 5 / 1 1 / 2 0 3 4  6, 4 8 2 U S D 6, 4 2 4 6, 4 8 7 0. 0 2

B a n c of A m e ri c a F u n di n g T r u st 5. 7 5 0 % 2 5 / 1 1 / 2 0 3 5  1 2, 9 1 8 U S D 1 3, 0 2 6 1 4, 0 3 3 0. 0 5

Bi o M a ri n P h a r m a c e uti c al I n c 0. 5 9 9 % 0 1 / 0 8 / 2 0 2 4 3 0, 0 0 0 U S D 2 9, 4 5 6 3 2, 1 9 3 0. 1 1

Bi o M a ri n P h a r m a c e uti c al I n c 1. 2 5 0 % 1 5 / 0 5 / 2 0 2 7 
1 4 4 A ( 2 ) 1 7 5, 0 0 0 U S D 1 7 2, 1 5 1 1 8 2, 8 7 5 0. 6 0

Bl o c k C o m m u ni c a ti o n s I n c 4. 8 7 5 % 0 1 / 0 3 / 2 0 2 8 
1 4 4 A ( 2 ) 2 5, 0 0 0 U S D 2 3, 2 2 7 2 5, 7 5 0 0. 0 8

B o ei n g C o / T h e 3. 5 5 0 % 0 1 / 0 3 / 2 0 3 8 5, 0 0 0 U S D 4, 1 3 0 5, 1 0 1 0. 0 2

B o ei n g C o / T h e 3. 6 2 5 % 0 1 / 0 3 / 2 0 4 8 4 0, 0 0 0 U S D 3 5, 2 0 7 4 0, 3 3 0 0. 1 3

B r o a d c o m I n c 4. 1 5 0 % 1 5 / 1 1 / 2 0 3 0 2 5, 0 0 0 U S D 2 8, 4 0 4 2 8, 9 4 4 0. 0 9

B r o a d c o m I n c 4. 3 0 0 % 1 5 / 1 1 / 2 0 3 2 2 2 5, 0 0 0 U S D 2 2 4, 7 3 1 2 6 6, 7 3 5 0. 8 8

B r o a d c o m I n c 4. 7 5 0 % 1 5 / 0 4 / 2 0 2 9 1 5 0, 0 0 0 U S D 1 4 8, 9 3 7 1 7 8, 9 0 8 0. 5 9

B uil d e r s Fi r s t S o u r c e I n c 6. 7 5 0 % 0 1 / 0 6 / 2 0 2 7 1 4 4 A ( 2 ) 5 5, 0 0 0 U S D 5 4, 3 7 9 5 9, 6 5 9 0. 2 0

C al pi n e C o r p 3. 7 5 0 % 0 1 / 0 3 / 2 0 3 1 1 4 4 A ( 2 ) 1 0 0, 0 0 0 U S D 1 0 0, 0 0 0 9 9, 0 3 3 0. 3 2

C al pi n e C o r p 4. 5 0 0 % 1 5 / 0 2 / 2 0 2 8 1 4 4 A ( 2 ) 2 5, 0 0 0 U S D 2 4, 7 5 1 2 6, 0 0 0 0. 0 9

C al pi n e C o r p 5. 1 2 5 % 1 5 / 0 3 / 2 0 2 8 1 4 4 A ( 2 ) 3 5, 0 0 0 U S D 3 5, 3 7 5 3 6, 8 1 9 0. 1 2

C a r ri e r Gl o b al C o r p 2. 7 2 2 % 1 5 / 0 2 / 2 0 3 0 7 0, 0 0 0 U S D 6 3, 7 8 3 7 4, 8 5 9 0. 2 5

C a r v a n a C o 5. 6 2 5 % 0 1 / 1 0 / 2 0 2 5 1 4 4 A ( 2 ) 3 5, 0 0 0 U S D 3 5, 0 0 0 3 5, 9 2 5 0. 1 2

C a r v a n a C o 5. 8 7 5 % 0 1 / 1 0 / 2 0 2 8 1 4 4 A ( 2 ) 3 5, 0 0 0 U S D 3 5, 0 0 0 3 6, 3 1 5 0. 1 2

C C O H ol di n g s L L C / C C O H ol di n g s C a pi t al C o r p 
4. 2 5 0 % 0 1 / 0 2 / 2 0 3 1 1 4 4 A ( 2 ) 9 5, 0 0 0 U S D 9 6, 4 3 7  1 0 0, 1 0 0 0. 3 3

C C O H ol di n g s L L C / C C O H ol di n g s C a pi t al C o r p 
4. 5 0 0 % 1 5 / 0 8 / 2 0 3 0 1 4 4 A ( 2 ) 8 5, 0 0 0 U S D 7 9, 1 8 2 9 0, 2 0 6 0. 3 0

C C O H ol di n g s L L C / C C O H ol di n g s C a pi t al C o r p 
4. 5 0 0 % 0 1 / 0 5 / 2 0 3 2 1 4 4 A ( 2 ) 5, 0 0 0 U S D 4, 3 9 2 5, 3 3 9 0. 0 2

C C O H ol di n g s L L C / C C O H ol di n g s C a pi t al C o r p 
5. 3 7 5 % 0 1 / 0 6 / 2 0 2 9 1 4 4 A ( 2 ) 1 0, 0 0 0 U S D 9, 0 3 8 1 0, 9 6 2 0. 0 4

C h e g g I n c 0. 0 0 0 % 0 1 / 0 9 / 2 0 2 6 1 4 4 A ( 2 ) 1 5, 0 0 0 U S D 1 5, 0 0 0 1 6, 7 7 3 0. 0 5

C h e ni e r e C o r p u s C h ri sti H ol di n g s L L C 3. 7 0 0 % 
1 5 / 1 1 / 2 0 2 9 1 4 0, 0 0 0 U S D 1 3 9, 9 0 7 1 5 5, 8 5 7 0. 5 1

Cl e a r C h a n n el W o rl d wi d e H ol di n g s I n c 5. 1 2 5 % 
1 5 / 0 8 / 2 0 2 7 1 4 4 A ( 2 ) 7 5, 0 0 0 U S D 7 1, 0 1 5 7 5, 7 5 0 0. 2 5

C oi n s t a r F u n di n g L L C 5. 2 1 6 % 2 5 / 0 4 / 2 0 4 7 1 4 4 A ( 2 ) 1 6 8, 8 7 5 U S D 1 6 8, 8 7 5 1 6 4, 6 9 9 0. 5 4

C o m m S c o p e I n c 6. 0 0 0 % 0 1 / 0 3 / 2 0 2 6 1 4 4 A ( 2 ) 6 5, 0 0 0 U S D 6 1, 0 9 1 6 8, 4 8 4 0. 2 2

C o m m S c o p e I n c 7. 1 2 5 % 0 1 / 0 7 / 2 0 2 8 1 4 4 A ( 2 ) 1 1 0, 0 0 0 U S D 1 1 0, 2 6 0 1 1 7, 1 5 0 0. 3 8

C o m m S c o p e T e c h n ol o gi e s L L C 5. 0 0 0 % 1 5 / 0 3 / 2 0 2 7 
1 4 4 A ( 2 ) 4 5, 0 0 0 U S D 4 2, 4 2 1 4 4, 3 2 5 0. 1 5

C S C H ol di n g s L L C 4. 6 2 5 % 0 1 / 1 2 / 2 0 3 0 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 9, 5 2 6 2 0 8, 7 5 0 0. 6 9

C S F B M o r t g a g e - B a c k e d P a s s - T h r o u g h C e r tifi c at e s 
5. 7 5 0 % 2 5 / 1 1 / 2 0 3 3 2 8, 9 7 5 U S D 3 0, 0 0 3 2 9, 9 1 5 0. 1 0

C S M C O A L L C 4. 3 7 3 % 1 5 / 0 9 / 2 0 3 7 1 4 4 A ( 2 ) 6 2 5, 0 0 0 U S D 5 6 3, 1 9 6 4 6 6, 9 5 9 1. 5 3

Di a m o n d R e s o r t s O w n e r T r u s t 4. 5 3 0 % 2 1 / 0 1 / 2 0 3 1 
1 4 4 A ( 2 ) 1 9 5, 8 0 5 U S D 1 9 5, 7 7 8 2 0 0, 4 4 3 0. 6 6

Di a m o n d R e s o r t s O w n e r T r u s t 6. 0 7 0 % 2 2 / 1 0 / 2 0 2 9 
1 4 4 A ( 2 ) 5 2, 3 8 8 U S D 5 2, 3 8 3 5 3, 4 2 4 0. 1 8

D I S H N e t w o r k C o r p 0. 0 0 0 % 1 5 / 1 2 / 2 0 2 5 1 4 4 A ( 2 ) 5, 0 0 0 U S D 5, 0 0 0 5, 0 2 4 0. 0 2

D I S H N e t w o r k C o r p 2. 3 7 5 % 1 5 / 0 3 / 2 0 2 4 1 1 0, 0 0 0 U S D 1 0 6, 8 9 6 1 0 2, 5 1 2 0. 3 4

( 2 )       S e e N o t e 1 6.

2 3 3



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d 
       

S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

D I S H N e t w o r k C o r p 3. 3 7 5 % 1 5 / 0 8 / 2 0 2 6 2 0 0, 0 0 0 U S D 1 8 6, 8 7 0 1 9 0, 6 4 6 0. 6 3

D o mi n o' s Pi z z a M a s t e r I s s u e r L L C 4. 1 1 8 % 
2 5 / 0 7 / 2 0 4 7 1 4 4 A ( 2 ) 1 0 1, 8 5 0 U S D 1 0 9, 1 2 4 1 0 9, 1 1 2 0. 3 6

e B a y I n c 4. 0 0 0 % 1 5 / 0 7 / 2 0 4 2 1 0, 0 0 0 U S D 7, 4 9 1 1 1, 3 8 5 0. 0 4

E q ui ni x I n c 3. 2 0 0 % 1 8 / 1 1 / 2 0 2 9 1 0, 0 0 0 U S D 9, 5 9 5 1 0, 9 7 8 0. 0 4

E x p e di a G r o u p I n c 3. 2 5 0 % 1 5 / 0 2 / 2 0 3 0 1 5 0, 0 0 0 U S D 1 3 1, 9 6 1 1 5 6, 1 1 1 0. 5 1

E x p e di a G r o u p I n c 3. 8 0 0 % 1 5 / 0 2 / 2 0 2 8 5, 0 0 0 U S D 5, 3 2 3 5, 3 7 1 0. 0 2

E x p e di a G r o u p I n c 4. 6 2 5 % 0 1 / 0 8 / 2 0 2 7 1 4 4 A ( 2 ) 4 5, 0 0 0 U S D 4 5, 0 5 2 5 0, 2 7 7 0. 1 6

E x p e di a G r o u p I n c 6. 2 5 0 % 0 1 / 0 5 / 2 0 2 5 1 4 4 A ( 2 ) 1 2 5, 0 0 0 U S D 1 2 5, 0 0 0 1 4 4, 8 8 8 0. 4 8

E x p e di a G r o u p I n c 7. 0 0 0 % 0 1 / 0 5 / 2 0 2 5 1 4 4 A ( 2 ) 6 5, 0 0 0 U S D 6 5, 0 0 0 7 1, 6 4 4 0. 2 3

Fi r s t I n v e s t o r s A u t o O w n e r T r u s t 4. 2 8 0 % 
1 5 / 0 1 / 2 0 2 5 1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 3 9 9, 9 5 2 4 1 7, 7 4 2 1. 3 7

Fl a g s hi p C r e dit A u t o T r u st 6. 2 5 0 % 1 5 / 1 0 / 2 0 2 3 
1 4 4 A ( 2 ) 3 0 0, 0 0 0 U S D 2 9 9, 9 9 4 3 0 6, 3 1 2 1. 0 1

G a r t n e r I n c 3. 7 5 0 % 0 1 / 1 0 / 2 0 3 0 1 4 4 A ( 2 ) 3 5, 0 0 0 U S D 3 5, 0 0 0 3 6, 8 8 2 0. 1 2

G E C a pi t al F u n di n g L L C 4. 4 0 0 % 1 5 / 0 5 / 2 0 3 0 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 3 5, 7 6 6 0. 7 7

Gl o b al A tl a nti c Fi n C o 4. 4 0 0 % 1 5 / 1 0 / 2 0 2 9 1 4 4 A ( 2 ) 3 5, 0 0 0 U S D 3 6, 4 7 9 3 8, 5 7 8 0. 1 3

G r a y O a k Pi p eli n e L L C 3. 4 5 0 % 1 5 / 1 0 / 2 0 2 7 1 4 4 A ( 2 ) 1 0, 0 0 0 U S D 1 0, 0 0 0 1 0, 4 4 5 0. 0 3

G r e e n b ri e r C o s I n c / T h e 2. 8 7 5 % 0 1 / 0 2 / 2 0 2 4 1 5, 0 0 0 U S D 1 5, 6 5 9 1 5, 1 5 7 0. 0 5

G u a r d a nt H e al t h I n c 0. 0 0 0 % 1 5 / 1 1 / 2 0 2 7 1 4 4 A ( 2 ) 2 0, 0 0 0 U S D 2 0, 0 0 0 2 3, 4 0 1 0. 0 8

Hilt o n D o m e s ti c O p e r a ti n g C o I n c 4. 0 0 0 % 
0 1 / 0 5 / 2 0 3 1 1 4 4 A ( 2 ) 5 0, 0 0 0 U S D 5 0, 0 0 0 5 2, 7 2 6 0. 1 7

I c a h n E n t e r p ri s e s L P / I c a h n E n t e r p ri s e s Fi n a n c e C o r p 
4. 7 5 0 % 1 5 / 0 9 / 2 0 2 4 1 5, 0 0 0 U S D 1 3, 7 9 4 1 5, 5 8 1 0. 0 5

I c a h n E n t e r p ri s e s L P / I c a h n E n t e r p ri s e s Fi n a n c e C o r p 
5. 2 5 0 % 1 5 / 0 5 / 2 0 2 7 1 1 0, 0 0 0 U S D 9 5, 2 4 1  1 1 7, 9 2 0 0. 3 9

I c a h n E n t e r p ri s e s L P / I c a h n E n t e r p ri s e s Fi n a n c e C o r p 
6. 2 5 0 % 1 5 / 0 5 / 2 0 2 6 3 5, 0 0 0 U S D 3 1, 5 5 5 3 7, 0 6 1 0. 1 2

i H e a r t C o m m u ni c ati o n s I n c 4. 7 5 0 % 1 5 / 0 1 / 2 0 2 8 
1 4 4 A ( 2 ) 6 5, 0 0 0 U S D 6 5, 0 0 0 6 6, 7 0 6 0. 2 2

i H e a r t C o m m u ni c ati o n s I n c 5. 2 5 0 % 1 5 / 0 8 / 2 0 2 7 
1 4 4 A ( 2 ) 7 0, 0 0 0 U S D 6 5, 2 9 6 7 3, 5 0 0 0. 2 4

i H e a r t C o m m u ni c ati o n s I n c 6. 3 7 5 % 0 1 / 0 5 / 2 0 2 6 2 0, 0 0 0 U S D 1 9, 1 5 7 2 1, 4 0 0 0. 0 7

i H e a r t C o m m u ni c ati o n s I n c 8. 3 7 5 % 0 1 / 0 5 / 2 0 2 7 8 0, 0 0 0 U S D 7 3, 8 2 0 8 5, 3 9 7 0. 2 8

I P A L C O E n t e r p ri s e s I n c 4. 2 5 0 % 0 1 / 0 5 / 2 0 3 0 1 4 4 A ( 2 ) 1 0, 0 0 0 U S D 9, 9 9 1 1 1, 5 4 4 0. 0 4

I r o n M o u n t ai n I n c 5. 0 0 0 % 1 5 / 0 7 / 2 0 2 8 1 4 4 A ( 2 ) 4 0, 0 0 0 U S D 4 0, 0 0 0 4 2, 4 9 5 0. 1 4

I r o n M o u n t ai n I n c 5. 2 5 0 % 1 5 / 0 7 / 2 0 3 0 1 4 4 A ( 2 ) 4 0, 0 0 0 U S D 4 0, 0 0 0 4 3, 2 0 0 0. 1 4

K r af t H ei n z F o o d s C o 4. 3 7 5 % 0 1 / 0 6 / 2 0 4 6 3 5, 0 0 0 U S D 3 2, 4 5 3 3 7, 7 1 9 0. 1 2

K r af t H ei n z F o o d s C o 4. 8 7 5 % 0 1 / 1 0 / 2 0 4 9 1 4 4 A ( 2 ) 1 3 0, 0 0 0 U S D 1 1 8, 4 2 1 1 5 1, 6 6 1 0. 5 0

K r af t H ei n z F o o d s C o 5. 0 0 0 % 0 4 / 0 6 / 2 0 4 2 2 0, 0 0 0 U S D 2 0, 4 6 0 2 3, 4 2 5 0. 0 8

K r af t H ei n z F o o d s C o 5. 2 0 0 % 1 5 / 0 7 / 2 0 4 5 4 5, 0 0 0 U S D 4 1, 9 8 2 5 3, 5 0 7 0. 1 8

L a d d e r C a pi t al Fi n a n c e H ol di n g s L L L P / L a d d e r C a pi t al 
Fi n a n c e C o r p 4. 2 5 0 % 0 1 / 0 2 / 2 0 2 7 1 4 4 A ( 2 ) 4 0, 0 0 0 U S D 3 5, 8 8 5 3 9, 3 0 0 0. 1 3

L a d d e r C a pi t al Fi n a n c e H ol di n g s L L L P / L a d d e r C a pi t al 
Fi n a n c e C o r p 5. 2 5 0 % 0 1 / 1 0 / 2 0 2 5 1 4 4 A ( 2 ) 3 0, 0 0 0 U S D 2 5, 0 1 4 2 9, 9 2 5 0. 1 0

L a m a r M e di a C o r p 3. 7 5 0 % 1 5 / 0 2 / 2 0 2 8 1 0, 0 0 0 U S D 8, 8 2 6 1 0, 2 7 7 0. 0 3

L a m a r M e di a C o r p 4. 0 0 0 % 1 5 / 0 2 / 2 0 3 0 2 0, 0 0 0 U S D 1 7, 9 6 9 2 0, 7 5 0 0. 0 7

L a m b W e st o n H ol di n g s I n c 4. 8 7 5 % 1 5 / 0 5 / 2 0 2 8 
1 4 4 A ( 2 ) 2 0, 0 0 0 U S D 2 0, 0 0 0 2 2, 3 2 5 0. 0 7

L e v el 3 Fi n a n ci n g I n c 4. 6 2 5 % 1 5 / 0 9 / 2 0 2 7 1 4 4 A ( 2 ) 1 5, 0 0 0 U S D 1 3, 6 1 2 1 5, 6 6 7 0. 0 5

Li b e r t y M e di a C o r p 0. 5 0 0 % 0 1 / 1 2 / 2 0 5 0 1 4 4 A ( 2 ) 4 0, 0 0 0 U S D 4 0, 0 0 0 4 2, 6 2 5 0. 1 4

Li t hi a M ot o r s I n c 4. 3 7 5 % 1 5 / 0 1 / 2 0 3 1 1 4 4 A ( 2 ) 1 0, 0 0 0 U S D 1 0, 0 0 0 1 0, 7 2 5 0. 0 3

Li v e P e r s o n I n c 0. 0 0 0 % 1 5 / 1 2 / 2 0 2 6 1 4 4 A ( 2 ) 2 0, 0 0 0 U S D 2 0, 0 0 0 2 1, 8 4 7 0. 0 7

L u m e n t u m H ol di n g s I n c 0. 5 0 0 % 1 5 / 1 2 / 2 0 2 6 1 0, 0 0 0 U S D 1 1, 1 9 0 1 2, 1 9 4 0. 0 4

( 2 )       S e e N o t e 1 6.

2 3 4



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d 
      

S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

M a r ri o tt I n t e r n ati o n al I n c / M D 4. 6 2 5 % 1 5 / 0 6 / 2 0 3 0 2 0, 0 0 0 U S D 1 9, 8 8 2 2 3, 4 7 0 0. 0 8

M a r ri o tt I n t e r n ati o n al I n c / M D 5. 7 5 0 % 0 1 / 0 5 / 2 0 2 5 2 5, 0 0 0 U S D 2 4, 9 9 9 2 9, 2 4 3 0. 1 0

M A S T R Al t e r n ati v e L o a n T r u s t 5. 2 5 0 % 2 5 / 1 1 / 2 0 3 3 7, 4 2 0 U S D 7, 5 3 5 7, 6 4 6 0. 0 2

M A S T R Al t e r n ati v e L o a n T r u s t 5. 5 0 0 % 2 5 / 0 6 / 2 0 3 4 6, 9 0 8 U S D 7, 0 1 5 7, 1 0 4 0. 0 2

M A S T R Al t e r n ati v e L o a n T r u s t 6. 0 0 0 % 2 5 / 0 6 / 2 0 3 4  8, 7 5 1 U S D 8, 9 7 8 9, 0 8 2 0. 0 3

M A S T R Al t e r n ati v e L o a n T r u s t 6. 0 0 0 % 2 5 / 0 9 / 2 0 3 4 1 3 8, 6 6 1 U S D 1 4 3, 0 8 0 1 4 3, 3 6 7 0. 4 7

M G M G r o w t h P r o p e r ti e s O p e r ati n g P a r t n e r s hi p 
L P / M G P Fi n a n c e C o - I s s u e r I n c 3. 8 7 5 % 1 5 / 0 2 / 2 0 2 9 
1 4 4 A ( 2 ) 6 5, 0 0 0 U S D 6 5, 0 0 0 6 6, 4 6 2 0. 2 2

Mi c r o n T e c h n ol o g y I n c 4. 6 6 3 % 1 5 / 0 2 / 2 0 3 0 1 8 0, 0 0 0 U S D 2 1 0, 1 2 2 2 2 0, 8 8 6 0. 7 2

N a vi e n t C o r p 5. 8 7 5 % 2 5 / 1 0 / 2 0 2 4 5, 0 0 0 U S D 4, 1 4 7 5, 3 1 2 0. 0 2

N a vi e n t C o r p 6. 7 5 0 % 1 5 / 0 6 / 2 0 2 6 5, 0 0 0 U S D 4, 4 2 8 5, 4 3 1 0. 0 2

N a vi e n t C o r p 7. 2 5 0 % 2 5 / 0 9 / 2 0 2 3 1 0, 0 0 0 U S D 9, 0 6 3 1 0, 9 6 0 0. 0 4

N B C U ni v e r s al E n t e r p ri s e I n c 5. 2 5 0 % P e r p et u al 
1 4 4 A ( 2 ) 1 1 5, 0 0 0 U S D 1 1 9, 5 3 2 1 1 7, 3 0 0 0. 3 8

N e tfli x I n c 4. 8 7 5 % 1 5 / 0 4 / 2 0 2 8 1 5, 0 0 0 U S D 1 6, 1 0 1 1 6, 9 1 5 0. 0 6

N e tfli x I n c 4. 8 7 5 % 1 5 / 0 6 / 2 0 3 0 1 4 4 A ( 2 ) 5 5, 0 0 0 U S D 5 4, 6 5 6 6 3, 2 5 0 0. 2 1

N e tfli x I n c 5. 3 7 5 % 1 5 / 1 1 / 2 0 2 9 1 4 4 A ( 2 ) 1 0, 0 0 0 U S D 9, 5 8 7 1 1, 7 8 7 0. 0 4

N e tfli x I n c 5. 8 7 5 % 1 5 / 1 1 / 2 0 2 8 4 0, 0 0 0 U S D 4 0, 3 6 4 4 7, 9 5 0 0. 1 6

N e u r o c ri n e Bi o s ci e n c e s I n c 2. 2 5 0 % 1 5 / 0 5 / 2 0 2 4 4 5, 0 0 0 U S D 5 9, 6 5 3 6 2, 0 9 0 0. 2 0

N o v eli s C o r p 4. 7 5 0 % 3 0 / 0 1 / 2 0 3 0 1 4 4 A ( 2 ) 2 0, 0 0 0 U S D 2 0, 1 6 9 2 1, 5 4 7 0. 0 7

N R G E n e r g y I n c 4. 4 5 0 % 1 5 / 0 6 / 2 0 2 9 1 4 4 A ( 2 ) 3 0, 0 0 0 U S D 2 9, 8 5 5 3 4, 7 8 9 0. 1 1

N R G E n e r g y I n c 5. 2 5 0 % 1 5 / 0 6 / 2 0 2 9 1 4 4 A ( 2 ) 3 0, 0 0 0 U S D 2 7, 3 2 0 3 3, 0 0 0 0. 1 1

N u t riti o n & Bi o s ci e n c e s I n c 2. 3 0 0 % 0 1 / 1 1 / 2 0 3 0 
1 4 4 A ( 2 ) 6 0, 0 0 0 U S D 5 9, 9 9 9 6 1, 8 0 1 0. 2 0

O c ci d e nt al P et r ol e u m C o r p 5. 5 5 0 % 1 5 / 0 3 / 2 0 2 6  5, 0 0 0 U S D 3, 0 1 3 5, 2 2 0 0. 0 2

O n e M ai n Fi n a n c e C o r p 7. 1 2 5 % 1 5 / 0 3 / 2 0 2 6 1 5, 0 0 0 U S D 1 2, 6 5 0 1 7, 7 3 8 0. 0 6

O n e M ai n Fi n a n ci al I s s u a n c e T r u s t 4. 1 6 0 % 
2 0 / 1 1 / 2 0 2 8 1 4 4 A ( 2 ) 4 3 0, 0 0 0 U S D 4 2 9, 9 8 5 4 3 0, 6 8 3 1. 4 1

O p e n T e x t H ol di n g s I n c 4. 1 2 5 % 1 5 / 0 2 / 2 0 3 0 1 4 4 A ( 2 ) 1 5, 0 0 0 U S D 1 3, 4 7 9 1 5, 9 5 7 0. 0 5

O u tf r o nt M e di a C a pi t al L L C / O u tf r o nt M e di a C a pit al 
C o r p 4. 6 2 5 % 1 5 / 0 3 / 2 0 3 0 1 4 4 A ( 2 ) 3 5, 0 0 0 U S D 3 5, 0 0 0 3 5, 7 7 5 0. 1 2

P a cifi c G a s & El e c t ri c C o 4. 9 5 0 % 0 1 / 0 7 / 2 0 5 0 5, 0 0 0 U S D 5, 3 5 7 5, 9 5 8 0. 0 2

P al o Al t o N e t w o r k s I n c 0. 3 7 5 % 0 1 / 0 6 / 2 0 2 5 1 4 4 A ( 2 ) 5, 0 0 0 U S D 5, 0 9 1 6, 5 8 4 0. 0 2

Pl a n e t Fi t n e s s M a s t e r I s s u e r L L C 4. 2 6 2 % 
0 5 / 0 9 / 2 0 4 8 1 4 4 A ( 2 ) 1 5 1, 5 1 3 U S D 1 5 1, 0 2 8 1 5 1, 1 1 1 0. 5 0

P o s t H ol di n g s I n c 5. 7 5 0 % 0 1 / 0 3 / 2 0 2 7 1 4 4 A ( 2 ) 3 0, 0 0 0 U S D 3 1, 2 9 3 3 1, 7 6 2 0. 1 0

Q ui c k e n L o a n s L L C 5. 2 5 0 % 1 5 / 0 1 / 2 0 2 8 1 4 4 A ( 2 ) 1 6 0, 0 0 0 U S D 1 5 1, 5 4 0 1 7 0, 8 0 0 0. 5 6

Q ui c k e n L o a n s L L C / Q ui c k e n L o a n s C o - I s s u e r I n c 
3. 6 2 5 % 0 1 / 0 3 / 2 0 2 9 1 4 4 A ( 2 ) 5 0, 0 0 0 U S D 4 9, 7 8 5 5 1, 0 0 0 0. 1 7

Q ui c k e n L o a n s L L C / Q ui c k e n L o a n s C o - I s s u e r I n c 
3. 8 7 5 % 0 1 / 0 3 / 2 0 3 1 1 4 4 A ( 2 ) 9 5, 0 0 0 U S D 9 5, 0 2 7 9 8, 5 6 2 0. 3 2

S a bi n e P a s s Li q u ef a c ti o n L L C 4. 5 0 0 % 1 5 / 0 5 / 2 0 3 0 
1 4 4 A ( 2 ) 1 1 0, 0 0 0 U S D 1 0 9, 7 3 7 1 3 0, 3 8 1 0. 4 3

S a b r e G L B L I n c 9. 2 5 0 % 1 5 / 0 4 / 2 0 2 5 1 4 4 A ( 2 ) 5, 0 0 0 U S D 5, 0 0 0 5, 9 5 0 0. 0 2

S C F E q ui p m e n t L e a si n g L L C 4. 2 1 0 % 2 0 / 0 4 / 2 0 2 7 
1 4 4 A ( 2 ) 5 0 0, 0 0 0 U S D 4 9 9, 8 4 0 5 0 3, 9 5 7 1. 6 5

S hif t 4 P a y m e nt s I n c 0. 0 0 0 % 1 5 / 1 2 / 2 0 2 5 1 4 4 A ( 2 ) 3 5, 0 0 0 U S D 3 5, 0 0 0 4 2, 7 1 0 0. 1 4

Si ri u s X M R a di o I n c 5. 0 0 0 % 0 1 / 0 8 / 2 0 2 7 1 4 4 A ( 2 ) 4 0, 0 0 0 U S D 3 8, 0 1 3 4 2, 5 0 0 0. 1 4

Si ri u s X M R a di o I n c 5. 5 0 0 % 0 1 / 0 7 / 2 0 2 9 1 4 4 A ( 2 ) 5, 0 0 0 U S D 4, 5 3 1 5, 5 0 2 0. 0 2

S mi t hfi el d F o o d s I n c 3. 0 0 0 % 1 5 / 1 0 / 2 0 3 0 1 4 4 A ( 2 ) 1 0, 0 0 0 U S D 9, 8 8 7 1 0, 5 8 1 0. 0 3

S o Fi P r of e s si o n al L o a n P r o g r a m L L C 3. 5 8 0 % 
2 5 / 0 8 / 2 0 3 6 1 4 4 A ( 2 ) 1 7, 2 2 2 U S D 1 6, 5 4 8 1 7, 3 1 2 0. 0 6

S o u t h w e s t Ai rli n e s C o 1. 2 5 0 % 0 1 / 0 5 / 2 0 2 5 1 5, 0 0 0 U S D 2 1, 6 7 7 2 1, 7 8 7 0. 0 7

( 2 )       S e e N o t e 1 6.

2 3 5



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d 
      

S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

S pi ri t A e r o S y s t e m s I n c 4. 6 0 0 % 1 5 / 0 6 / 2 0 2 8 1 0, 0 0 0 U S D 1 0, 2 2 2 9, 8 8 8 0. 0 3

S pi ri t A e r o S y s t e m s I n c 7. 5 0 0 % 1 5 / 0 4 / 2 0 2 5 1 4 4 A ( 2 ) 7 5, 0 0 0 U S D 7 5, 1 8 9 8 0, 4 3 8 0. 2 6

S S & C T e c h n ol o gi e s I n c 5. 5 0 0 % 3 0 / 0 9 / 2 0 2 7 1 4 4 A ( 2 ) 1 5, 0 0 0 U S D 1 4, 0 9 1 1 6, 0 2 0 0. 0 5

S t a n d a r d I n d u s t ri e s I n c / N J 4. 3 7 5 % 1 5 / 0 7 / 2 0 3 0 
1 4 4 A ( 2 ) 6 0, 0 0 0 U S D 6 0, 0 0 0 6 4, 1 8 4 0. 2 1

S t e el D y n a mi c s I n c 3. 4 5 0 % 1 5 / 0 4 / 2 0 3 0  8 5, 0 0 0 U S D 7 6, 5 9 9 9 6, 2 1 9 0. 3 2

T el a d o c H e al t h I n c 1. 2 5 0 % 0 1 / 0 6 / 2 0 2 7 1 4 4 A ( 2 ) 7 0, 0 0 0 U S D 8 1, 1 4 5 8 3, 8 3 9 0. 2 8

T e n e t H e al t h c a r e C o r p 6. 1 2 5 % 0 1 / 1 0 / 2 0 2 8 1 4 4 A ( 2 ) 1 5, 0 0 0 U S D 1 4, 6 7 3 1 5, 6 3 0 0. 0 5

Ti d e w at e r A u t o R e c ei v a bl e s T r u s t 4. 3 0 0 % 
1 5 / 1 1 / 2 0 2 4 1 4 4 A ( 2 ) 1 0 0, 0 0 0 U S D 9 9, 9 9 6  1 0 2, 3 3 0 0. 3 4

T - M o bil e U S A I n c 3. 8 7 5 % 1 5 / 0 4 / 2 0 3 0 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 8, 6 6 1 2 3 1, 6 4 0 0. 7 6

T r a n s Di g m I n c 6. 2 5 0 % 1 5 / 0 3 / 2 0 2 6 1 4 4 A ( 2 ) 8 5, 0 0 0 U S D 8 4, 1 2 9 9 0, 5 2 5 0. 3 0

U b e r T e c h n ol o gi e s I n c 0. 0 0 0 % 1 5 / 1 2 / 2 0 2 5 1 4 4 A ( 2 ) 4 0, 0 0 0 U S D 4 0, 0 0 0 4 0, 9 2 2 0. 1 3

U b e r T e c h n ol o gi e s I n c 7. 5 0 0 % 1 5 / 0 9 / 2 0 2 7 1 4 4 A ( 2 ) 1 6 0, 0 0 0 U S D 1 6 7, 4 6 7 1 7 6, 0 0 0 0. 5 8

U b e r T e c h n ol o gi e s I n c 8. 0 0 0 % 0 1 / 1 1 / 2 0 2 6 1 4 4 A ( 2 ) 1 5 5, 0 0 0 U S D 1 4 2, 0 3 8 1 6 9, 1 6 2 0. 5 6

Vi at ri s I n c 4. 0 0 0 % 2 2 / 0 6 / 2 0 5 0 1 4 4 A ( 2 ) 7 0, 0 0 0 U S D 6 9, 8 2 2 8 0, 1 9 8 0. 2 6

Vi st r a O p e r ati o n s C o L L C 3. 7 0 0 % 3 0 / 0 1 / 2 0 2 7 
1 4 4 A ( 2 ) 2 8 0, 0 0 0 U S D 2 7 9, 1 2 0 3 0 8, 7 5 2 1. 0 1

Vi st r a O p e r ati o n s C o L L C 4. 3 0 0 % 1 5 / 0 7 / 2 0 2 9 
1 4 4 A ( 2 ) 2 5, 0 0 0 U S D 2 5, 4 3 9 2 8, 3 7 6 0. 0 9

W A V E T r u s t 3. 8 4 4 % 1 5 / 1 1 / 2 0 4 2 1 4 4 A ( 2 ) 3 1 9, 0 3 6 U S D 3 1 5, 6 6 7 3 0 9, 5 7 0 1. 0 2

W y n d h a m D e s ti n a ti o n s I n c 6. 6 2 5 % 3 1 / 0 7 / 2 0 2 6 
1 4 4 A ( 2 ) 2 0, 0 0 0 U S D 2 0, 0 0 0 2 2, 9 0 0 0. 0 7

Y u m ! B r a n d s I n c 4. 7 5 0 % 1 5 / 0 1 / 2 0 3 0 1 4 4 A ( 2 ) 5 0, 0 0 0 U S D 4 5, 6 1 6 5 4, 8 2 5 0. 1 8

 1 1, 7 0 9, 0 2 2 1 2, 4 7 7, 6 4 5 4 0. 9 7

T o t al - Fi x e d r a t e b o n d s 1 4, 1 4 3, 8 1 2 1 3, 8 9 5, 4 5 4 4 5. 6 2

      

V a ri a bl e r a t e b o n d s       
       

C a y m a n I sl a n d s       

K K R C L O L t d 8. 0 6 8 % 2 0 / 1 0 / 2 0 3 1 1 4 4 A ( 2 ) 2 5 0, 0 0 0 U S D 2 1 8, 7 0 0 2 1 7, 2 6 9 0. 7 1

M a di s o n P a r k F u n di n g X X V I L t d 3. 2 1 3 % 2 9 / 0 7 / 2 0 3 0 
1 4 4 A ( 2 ) 2 5 0, 0 0 0 U S D 2 4 2, 5 4 5 2 4 1, 9 1 8 0. 7 9

O C P C L O L t d 5. 1 6 8 % 1 8 / 1 0 / 2 0 2 8 1 4 4 A ( 2 ) 2 5 0, 0 0 0 U S D 2 2 2, 5 5 1 2 3 9, 5 3 1 0. 7 9

 6 8 3, 7 9 6  6 9 8, 7 1 8 2. 2 9
U ni t e d S t a t e s       

Citi g r o u p M o r t g a g e L o a n T r u s t 4. 0 0 0 % 2 5 / 0 1 / 2 0 6 8 
1 4 4 A ( 2 ) 1 9 5, 9 9 2 U S D 1 9 4, 6 8 7 1 9 6, 8 3 2 0. 6 5

D S L A M o r t g a g e L o a n T r u s t 0. 4 8 2 % 1 9 / 0 9 / 2 0 4 5 1 5 3, 4 4 2 U S D 1 1 6, 7 9 2 1 1 5, 1 7 4 0. 3 8

I n d y M a c I N D X M o r t g a g e L o a n T r u s t 0. 5 6 8 % 
2 5 / 0 2 / 2 0 4 6 4 0 8, 5 2 0 U S D 3 3 7, 5 1 9 3 2 7, 4 5 6 1. 0 8

I n d y M a c I N D X M o r t g a g e L o a n T r u s t 3. 1 4 9 % 
2 5 / 0 8 / 2 0 3 5 1 8 5, 1 8 2 U S D 1 6 5, 9 7 3 1 6 5, 1 2 1 0. 5 4

I n vi t a ti o n H o m e s T r u s t 1. 8 0 3 % 1 7 / 0 1 / 2 0 3 8 1 4 4 A ( 2 ) 2 2 0, 0 0 0 U S D 2 2 0, 0 1 6 2 1 9, 4 6 5 0. 7 2

L e h m a n X S T r u s t 0. 6 6 8 % 2 5 / 0 2 / 2 0 4 6 7 0, 7 0 8 U S D 5 4, 8 4 9 6 3, 4 3 2 0. 2 1

M o r g a n S t a nl e y C a pi t al I T r u st 5. 4 7 7 % 1 5 / 0 6 / 2 0 4 4 
1 4 4 A ( 2 ) 4 4 5, 0 0 0 U S D 4 4 1, 2 6 4 2 7 3, 2 5 0 0. 9 0

M ot el 6 T r u s t 7. 0 8 5 % 1 5 / 0 8 / 2 0 2 4 1 4 4 A ( 2 ) 3 2 3, 8 2 4 U S D 3 2 3, 8 2 4  2 9 3, 2 1 8 0. 9 6

S L M P ri v a t e C r e di t S t u d e nt L o a n T r u s t 0. 0 0 0 % 
1 5 / 0 6 / 2 0 3 2 8 5, 0 0 0 U S D 8 4, 9 6 3 8 4, 5 0 9 0. 2 8

S L M P ri v a t e C r e di t S t u d e nt L o a n T r u s t Cl a s s A 3 
0. 0 0 0 % 1 5 / 0 3 / 2 0 3 3 4 4 0, 0 0 0 U S D 4 3 9, 6 2 6 4 3 7, 0 9 5 1. 4 3

S L M P ri v a t e C r e di t S t u d e n t L o a n T r u s t Cl a s s A 4 
0. 0 0 0 % 1 5 / 0 3 / 2 0 3 3 1 0 0, 0 0 0 U S D 1 0 0, 1 0 7 9 9, 3 4 0 0. 3 3

 
( 2 )       S e e N o t e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d 
       

S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )    
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

S t a r w o o d R e t ail P r o p e r t y T r u st 2. 9 0 9 % 1 5 / 1 1 / 2 0 2 7 
1 4 4 A ( 2 ) 1 6 5, 0 0 0 U S D 1 6 3, 9 8 1 1 1 9, 7 2 8 0. 3 9

S t a r w o o d R e t ail P r o p e r t y T r u st 4. 5 5 9 % 1 5 / 1 1 / 2 0 2 7 
1 4 4 A ( 2 ) 6 2 0, 0 0 0 U S D 6 0 7, 8 2 8 2 1 2, 9 8 0 0. 7 0

S t r u c t u r e d A dj u s t a bl e R a t e M o r t g a g e L o a n T r u st 
0. 4 5 8 % 2 5 / 0 7 / 2 0 3 5 4 5 8, 2 9 9 U S D 3 6 9, 5 0 0 3 3 2, 2 4 2 1. 0 9

U B S - B a r cl a y s C o m m e r ci al M o rt g a g e T r u s t 4. 8 8 8 % 
1 0 / 0 5 / 2 0 6 3 1 4 4 A ( 2 ) 2 3 5, 0 0 0 U S D 2 0 9, 2 2 8 1 0 8, 9 1 0 0. 3 6

W F R B S C o m m e r ci al M o r t g a g e T r u s t 4. 8 1 0 % 
1 5 / 0 6 / 2 0 4 5 8 0, 0 0 0 U S D 8 0, 2 4 8 6 2, 3 0 5 0. 2 0

W F R B S C o m m e r ci al M o r t g a g e T r u s t 4. 8 1 0 % 
1 5 / 0 6 / 2 0 4 5 1 4 4 A ( 2 ) 1 8 5, 0 0 0 U S D 1 5 4, 0 4 8 8 2, 0 9 1 0. 2 7

W F R B S C o m m e r ci al M o r t g a g e T r u s t 5. 5 2 3 % 
1 5 / 0 2 / 2 0 4 4 1 4 4 A ( 2 ) 3 3, 0 1 7 U S D 3 3, 0 6 4 3 2, 9 2 6 0. 1 1

W F R B S C o m m e r ci al M o r t g a g e T r u s t 5. 5 7 9 % 
1 5 / 0 4 / 2 0 4 5 1 4 4 A ( 2 ) 3 2 5, 0 0 0 U S D 3 2 6, 0 3 1 3 2 8, 6 4 1 1. 0 8

W F R B S C o m m e r ci al M o r t g a g e T r u s t 5. 6 4 2 % 
1 5 / 0 3 / 2 0 4 4 1 4 4 A ( 2 ) 3 1 0, 0 0 0 U S D 3 0 4, 7 9 0 1 4 4, 5 5 6 0. 4 7

 4, 7 2 8, 3 3 8 3, 6 9 9, 2 7 1 1 2. 1 5

T o t al - V a ri a bl e r a t e b o n d s 5, 4 1 2, 1 3 4 4, 3 9 7, 9 8 9 1 4. 4 4
      

T r e a s u r y Bill s       
       

U ni t e d S t a t e s       

U ni t e d S t at e s T r e a s u r y Bill 0. 0 0 0 % 0 2 / 1 2 / 2 0 2 1 6 2 5, 0 0 0 U S D 6 2 4, 4 3 0 6 2 4, 4 2 9 2. 0 5

U ni t e d S t at e s T r e a s u r y Bill 0. 0 0 0 % 0 4 / 1 1 / 2 0 2 1 4 6 5, 0 0 0 U S D 4 6 4, 5 3 2 4 6 4, 6 4 2 1. 5 3

U ni t e d S t at e s T r e a s u r y Bill 0. 0 0 0 % 0 7 / 1 0 / 2 0 2 1 3 1 0, 0 0 0 U S D 3 0 9, 7 7 4 3 0 9, 7 8 6 1. 0 2

U ni t e d S t at e s T r e a s u r y Bill 0. 0 0 0 % 0 9 / 0 9 / 2 0 2 1 6 2 0, 0 0 0 U S D 6 1 9, 4 9 9 6 1 9, 6 3 0 2. 0 3

U ni t e d S t at e s T r e a s u r y Bill 0. 0 0 0 % 1 2 / 0 8 / 2 0 2 1 3 3 0, 0 0 0 U S D 3 2 9, 7 2 2 3 2 9, 8 2 6 1. 0 8

U ni t e d S t at e s T r e a s u r y Bill 0. 0 0 0 % 1 5 / 0 7 / 2 0 2 1 3 0 0, 0 0 0 U S D 2 9 9, 8 7 9 2 9 9, 8 6 6 0. 9 9

 2, 6 4 7, 8 3 6 2, 6 4 8, 1 7 9 8. 7 0

T o t al - T r e a s u r y Bill s 2, 6 4 7, 8 3 6 2, 6 4 8, 1 7 9 8. 7 0

T o t al - T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t 2 2, 4 1 5, 1 0 9 2 1, 1 0 8, 6 1 9 6 9. 3 1

O t h e r t r a n s f e r a bl e s e c u ri ti e s    
      

V a ri a bl e r a t e b o n d s       
      

C a y m a n I sl a n d s       

A r r o w M a r k C ol o r a d o H ol di n g s 2. 9 3 7 % 1 5 / 0 7 / 2 0 2 9 
1 4 4 A ( 2 ) 2 5 0, 0 0 0 U S D 2 3 3, 3 1 6 2 4 9, 1 1 6 0. 8 2

C a rl yl e Gl o b al M a r k e t S t r at e gi e s C L O Lt d 2. 4 6 7 % 
2 7 / 0 4 / 2 0 2 7 1 4 4 A ( 2 ) 2 5 0, 0 0 0 U S D 2 2 2, 8 1 6 2 4 1, 4 2 9 0. 7 9

O c t a g o n I n v e s t m e n t P a r t n e r s X X I I L t d 2. 1 1 6 % 
2 2 / 0 1 / 2 0 3 0 1 4 4 A ( 2 ) 2 5 0, 0 0 0 U S D 2 1 7, 5 7 7 2 4 4, 9 7 6 0. 8 1

 6 7 3, 7 0 9  7 3 5, 5 2 1 2. 4 2

T o t al - V a ri a bl e r a t e b o n d s 6 7 3, 7 0 9  7 3 5, 5 2 1 2. 4 2

 
( 2 )     S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

      

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d  
       

S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
Q u a n ti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

       
W a r r a n t s       
      

U ni t e d S t a t e s       

i H e a r t C o m m u ni c ati o n s I n c 0. 0 0 0 % P e r p e t u al 1, 8 9 7 U S D 3 0, 5 4 5 2 4, 6 2 3 0. 0 8

 3 0, 5 4 5 2 4, 6 2 3 0. 0 8

T o t al - W a r r a n t s 3 0, 5 4 5 2 4, 6 2 3 0. 0 8

T o t al - O t h e r t r a n s f e r a bl e s e c u ri ti e s 7 0 4, 2 5 4  7 6 0, 1 4 4 2. 5 0

T O T A L I N V E S T M E N T P O R T F O L I O 3 3, 1 8 2, 1 8 6 2 8, 5 0 8, 6 5 0 9 3. 6 1
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s S u st ai n a bl e Gl o b al C o r p o r a t e B o n d F u n d ( 1 ) 

  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e p e ri o d  e n d e d S e p t e m b e r 8 , 2 0 2 0  

  
  

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5 9 1. 0 0 0

N u m b e r of s h a r e s i s s u e d 5 6, 3 2 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 5 6, 9 1 1. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d -

H - Q / A ( N O K )  

N u m b e r of s h a r e s  o ut s t a n di n g a t t h e b e gi n ni n g  5, 5 6 0, 2 8 9. 2 8 7

N u m b e r of s h a r e s i s s u e d 1, 9 6 3, 8 7 3. 4 7 6

N u m b e r of s h a r e s r e d e e m e d ( 7, 5 2 4, 1 6 2. 7 6 3 )

N u m b e r of s h a r e s a t t h e e n d -

H - S / A ( S E K )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 8 7 4, 4 7 4. 8 0 3

N u m b e r of s h a r e s i s s u e d 1 2 5, 5 6 1. 8 7 7

N u m b e r of s h a r e s r e d e e m e d ( 2, 0 0 0, 0 3 6. 6 8 0 )

N u m b e r of s h a r e s a t t h e e n d -

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 8 6. 9 0 3

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 6 8 6. 9 0 3 )

N u m b e r of s h a r e s a t t h e e n d -
    

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

( 1 ) S e e N o t e 1.   
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s S u st ai n a bl e Gl o b al C o r p o r a t e B o n d F u n d ( 1 ) 

  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e - 1 0 5, 7 5 7, 8 3 6 5 9, 1 2 9, 1 8 1

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( E U R ) - 1 0 9. 3 4 -

H - Q / A ( N O K ) - 1 3 2. 4 9 1 1 8. 6 5

H - S / A ( S E K ) - 1 0 8. 7 3 9 8. 9 3

I / A ( U S D ) - 1 1 7. 2 8 1 0 5. 0 6
        

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

( 1 ) S e e N o t e 1. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1 5, 5 5 9. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1 5, 5 5 9. 0 0 0

H - R / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  3 4 7. 2 2 6

N u m b e r of s h a r e s i s s u e d 0. 0 2 0

N u m b e r of s h a r e s r e d e e m e d ( 3 4 7. 2 4 6 )

N u m b e r of s h a r e s a t t h e e n d -

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 4 1, 6 8 5. 6 1 6

N u m b e r of s h a r e s i s s u e d 7 5 9, 1 4 1. 3 9 7

N u m b e r of s h a r e s r e d e e m e d ( 1 3 1, 0 2 2. 2 8 3 )

N u m b e r of s h a r e s a t t h e e n d 9 6 9, 8 0 4. 7 3 0

I / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 5, 6 2 1. 0 4 2

N u m b e r of s h a r e s i s s u e d 1 0 3, 8 2 1. 5 3 9

N u m b e r of s h a r e s r e d e e m e d ( 5 5, 2 7 2. 0 4 4 )

N u m b e r of s h a r e s a t t h e e n d 1 1 4, 1 7 0. 5 3 7

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1 5, 5 7 9. 4 3 6

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d  1 5, 5 7 9. 4 3 6

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 7 1, 6 8 5. 6 9 1

N u m b e r of s h a r e s i s s u e d 1 6 0, 4 5 7. 9 3 7

N u m b e r of s h a r e s r e d e e m e d ( 8 5, 7 0 5. 1 9 3 )

N u m b e r of s h a r e s a t t h e e n d 3 4 6, 4 3 8. 4 3 5

R / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0, 5 4 3. 0 2 3

N u m b e r of s h a r e s i s s u e d 4 6, 5 9 6. 6 6 6

N u m b e r of s h a r e s r e d e e m e d ( 7, 3 7 4. 1 7 4 )

N u m b e r of s h a r e s a t t h e e n d 6 9, 7 6 5. 5 1 5

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

R E / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 9 9 0. 0 9 9

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 9 9 0. 0 9 9

S 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 9 3, 3 1 2. 1 4 6

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 4 1, 9 3 5. 7 5 4 )

N u m b e r of s h a r e s a t t h e e n d 5 1, 3 7 6. 3 9 2
    

 
 

 
 
 
 
 

2 4 1



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 1 9 7, 6 4 5, 8 5 8 9 1, 3 9 3, 1 5 7 2 8, 6 6 3, 5 0 1

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - R / A ( E U R ) 1 0 1. 6 2 - -

H - R / A ( G B P ) - 1 0 3. 8 1 9 7. 8 2

I / A ( U S D ) 1 2 7. 8 0 1 1 5. 9 7 1 0 6. 8 7

I / D ( U S D ) 1 1 1. 0 9 1 0 2. 4 3 9 6. 7 9

N 1 / A ( U S D ) 1 0 2. 4 4 - -

R / A ( U S D ) 1 2 3. 8 8 1 1 3. 0 9 1 0 4. 8 4

R / D ( U S D ) 1 1 0. 7 5 1 0 2. 1 3 9 6. 5 1

R E / A ( U S D ) 1 2 2. 2 0 1 1 1. 8 8 1 0 3. 9 9

R E / D ( U S D ) 1 0 8. 1 8 9 9. 7 2 -

S 1 / A ( U S D ) 1 3 1. 2 0 1 1 8. 4 6 1 0 8. 6 2
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 
  

T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
Fi x e d r a t e b o n d s       
      

A u s t ri a       

Kl a bi n A u s t ri a G m b H 7. 0 0 0 % 0 3 / 0 4 / 2 0 4 9 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 6 4 6 2 5 5, 7 5 2 0. 1 3

S u z a n o A u s t ri a G m b H 3. 7 5 0 % 1 5 / 0 1 / 2 0 3 1 1 8 5, 0 0 0 U S D 1 9 2, 2 4 2 1 9 6, 2 8 5 0. 1 0

 3 9 2, 8 8 8 4 5 2, 0 3 7 0. 2 3
B e r m u d a I sl a n d s       

B e r m u d a G o v e r n m e nt I nt e r n ati o n al B o n d 3. 3 7 5 % 
2 0 / 0 8 / 2 0 5 0 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 9, 4 4 4 2 1 6, 1 0 0 0. 1 1

O o r e d o o I n t e r n a ti o n al Fi n a n c e L t d 3. 2 5 0 % 
2 1 / 0 2 / 2 0 2 3 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 8, 7 7 7 2 0 9, 0 0 0 0. 1 0

 3 9 8, 2 2 1 4 2 5, 1 0 0 0. 2 1
B r a zil       

B R F S A 5. 7 5 0 % 2 1 / 0 9 / 2 0 5 0 1 4 4 A ( 2 ) 4 0 5, 0 0 0 U S D 3 9 7, 9 4 5 4 5 0, 4 2 7 0. 2 3

 3 9 7, 9 4 5 4 5 0, 4 2 7 0. 2 3
C a y m a n I sl a n d s       

C K H u t c hi s o n I n t e r n ati o n al 1 6 L t d 2. 7 5 0 % 
0 3 / 1 0 / 2 0 2 6 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 1, 1 3 3 2 1 6, 6 4 4 0. 1 1

C K H u t c hi s o n I n t e r n ati o n al 2 0 L t d 2. 5 0 0 % 
0 8 / 0 5 / 2 0 3 0 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 9, 1 6 3 2 1 1, 2 0 5 0. 1 1

V al e O v e r s e a s Lt d 3. 7 5 0 % 0 8 / 0 7 / 2 0 3 0 2 0 0, 0 0 0 U S D 2 0 0, 8 8 3 2 2 2, 5 0 2 0. 1 1

 5 9 1, 1 7 9 6 5 0, 3 5 1 0. 3 3
C hil e       

E n el A m e ri c a s S A 4. 0 0 0 % 2 5 / 1 0 / 2 0 2 6 2 0, 0 0 0 U S D 1 9, 8 1 0 2 2, 4 5 0 0. 0 1

F al a b ell a S A 3. 7 5 0 % 3 0 / 0 4 / 2 0 2 3 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 8, 9 1 7 2 1 0, 7 5 0 0. 1 1

 2 1 8, 7 2 7 2 3 3, 2 0 0 0. 1 2
C ol o m bi a       

C ol o m bi a G o v e r n m e n t I n t e r n ati o n al B o n d 4. 1 2 5 % 
1 5 / 0 5 / 2 0 5 1 4 0 0, 0 0 0 U S D 3 9 9, 1 6 9 4 4 4, 0 0 0 0. 2 2

 3 9 9, 1 6 9 4 4 4, 0 0 0 0. 2 2
D o mi ni c a n R e p u bli c       

D o mi ni c a n R e p u bli c I nt e r n a ti o n al B o n d 4. 8 7 5 % 
2 3 / 0 9 / 2 0 3 2 1 4 4 A ( 2 ) 5 6 5, 0 0 0 U S D 5 7 5, 7 1 8 6 2 5, 7 4 3 0. 3 2

 5 7 5, 7 1 8 6 2 5, 7 4 3 0. 3 2
G r e a t B ri t ai n       

A n gl o A m e ri c a n C a pi t al P L C 2. 6 2 5 % 1 0 / 0 9 / 2 0 3 0 
1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 0 8 4 2 0 9, 1 3 7 0. 1 1

B a r cl a y s P L C 3. 2 0 0 % 1 0 / 0 8 / 2 0 2 1 6 0 0, 0 0 0 U S D 6 0 1, 1 5 6 6 0 9, 8 9 4 0. 3 1

Ll o y d s B a n ki n g G r o u p P L C 3. 0 0 0 % 1 1 / 0 1 / 2 0 2 2 2 0 0, 0 0 0 U S D 2 0 1, 4 8 8 2 0 5, 1 3 6 0. 1 0

Ll o y d s B a n ki n g G r o u p P L C 4. 3 4 4 % 0 9 / 0 1 / 2 0 4 8 6 0 0, 0 0 0 U S D 6 6 2, 5 4 2 7 3 5, 2 0 4 0. 3 7

 1, 6 6 5, 2 7 0 1, 7 5 9, 3 7 1 0. 8 9
I n di a       

B h a r ti Ai rt el L t d 4. 3 7 5 % 1 0 / 0 6 / 2 0 2 5 1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 4 1 0, 6 5 2 4 3 4, 8 6 8 0. 2 2

 4 1 0, 6 5 2 4 3 4, 8 6 8 0. 2 2
I n d o n e si a       

I n d o n e si a G o v e r n m e n t I n t e r n ati o n al B o n d 3. 7 0 0 % 
0 8 / 0 1 / 2 0 2 2 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 3 9 7 2 0 6, 1 1 8 0. 1 0

 2 0 0, 3 9 7 2 0 6, 1 1 8 0. 1 0
I r el a n d       

A e r C a p I r el a n d C a pi t al D A C / A e r C a p Gl o b al A vi ati o n 
T r u s t 3. 3 0 0 % 2 3 / 0 1 / 2 0 2 3 3 0 0, 0 0 0 U S D 2 9 9, 9 2 4 3 1 3, 0 3 6 0. 1 6

 2 9 9, 9 2 4 3 1 3, 0 3 6 0. 1 6

( 2 )    S e e N o t e 1 6.

2 4 3



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
       

S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )    
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 
I s r a el       

L e vi a t h a n B o n d Lt d 6. 1 2 5 % 3 0 / 0 6 / 2 0 2 5 1 4 4 A ( 2 ) 1 6 5, 0 0 0 U S D 1 6 5, 0 0 0 1 8 0, 7 1 0 0. 0 9

 1 6 5, 0 0 0 1 8 0, 7 1 0 0. 0 9
J a p a n       

S u mi t o m o Mi t s ui Fi n a n ci al G r o u p I n c 1. 4 7 4 % 
0 8 / 0 7 / 2 0 2 5 2 5 5, 0 0 0 U S D 2 5 5, 0 0 0 2 6 1, 1 5 6 0. 1 3

S u mi t o m o Mi t s ui Fi n a n ci al G r o u p I n c 2. 6 9 6 % 
1 6 / 0 7 / 2 0 2 4 2 0 0, 0 0 0 U S D 2 0 3, 4 6 6 2 1 3, 5 3 0 0. 1 1

S u mi t o m o Mi t s ui Fi n a n ci al G r o u p I n c 3. 0 4 0 % 
1 6 / 0 7 / 2 0 2 9 4 0 0, 0 0 0 U S D 4 2 0, 7 2 0 4 4 3, 4 0 7 0. 2 2

T o y o t a M o t o r C o r p 2. 3 5 8 % 0 2 / 0 7 / 2 0 2 4 1 2 5, 0 0 0 U S D 1 2 5, 4 0 9 1 3 2, 6 4 4 0. 0 7

 1, 0 0 4, 5 9 5 1, 0 5 0, 7 3 7 0. 5 3
M e xi c o       

A m e ri c a M o vil S A B d e C V 2. 8 7 5 % 0 7 / 0 5 / 2 0 3 0 4 2 5, 0 0 0 U S D 4 4 0, 7 8 4 4 6 0, 7 9 8 0. 2 3

El P u e r t o d e Li v e r p o ol S A B d e C V 3. 8 7 5 % 
0 6 / 1 0 / 2 0 2 6 1 4 4 A ( 2 ) 6 0 0, 0 0 0 U S D 6 1 1, 2 3 8 6 4 4, 2 5 6 0. 3 3

F o m e n t o E c o n o mi c o M e xi c a n o  S A B d e C V 3. 5 0 0 % 
1 6 / 0 1 / 2 0 5 0 4 8 4, 0 0 0 U S D 4 9 7, 2 7 2 5 3 8, 5 9 3 0. 2 7

M e xi c a n B o n o s 5. 7 5 0 % 0 5 / 0 3 / 2 0 2 6 2 4, 3 7 8, 0 0 0 M X N 1, 1 9 3, 0 1 6 1, 2 7 8, 5 5 0 0. 6 5

M e xi c a n B o n o s 6. 5 0 0 % 1 0 / 0 6 / 2 0 2 1 1 2, 0 0 0, 0 0 0 M X N 6 4 3, 7 8 5 6 0 7, 3 0 2 0. 3 1

M e xi c a n B o n o s 8. 5 0 0 % 3 1 / 0 5 / 2 0 2 9 3 4, 3 2 1, 5 0 0 M X N 1, 8 4 9, 8 3 5 2, 0 9 9, 5 4 4 1. 0 6

M e xi c o G o v e r n m e n t I n t e r n a ti o n al B o n d 3. 7 7 1 % 
2 4 / 0 5 / 2 0 6 1 4 1 0, 0 0 0 U S D 4 1 0, 0 0 0 4 2 8, 5 3 7 0. 2 2

O r bi a A d v a n c e C o r p S A B d e C V 5. 8 7 5 % 1 7 / 0 9 / 2 0 4 4 
1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 4 1 5, 7 0 0 4 9 7, 5 0 4 0. 2 5

 6, 0 6 1, 6 3 0 6, 5 5 5, 0 8 4 3. 3 2
M o r o c c o       

M o r o c c o G o v e r n m e n t I n t e r n ati o n al B o n d 4. 0 0 0 % 
1 5 / 1 2 / 2 0 5 0 1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 4 0 0, 9 0 5 4 1 2, 2 0 0 0. 2 1

O C P S A 5. 6 2 5 % 2 5 / 0 4 / 2 0 2 4 1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 4 2 2, 2 0 1 4 4 1, 9 1 8 0. 2 2

 8 2 3, 1 0 6 8 5 4, 1 1 8 0. 4 3
N e t h e rl a n d s       

P r o s u s N V 3. 8 3 2 % 0 8 / 0 2 / 2 0 5 1 1 4 4 A ( 2 ) 3 5 5, 0 0 0 U S D 3 5 4, 9 7 1 3 4 8, 3 7 2 0. 1 7

P r o s u s N V 4. 8 5 0 % 0 6 / 0 7 / 2 0 2 7 1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 4 1 8, 1 7 0 4 5 9, 9 0 8 0. 2 3

T e v a P h a r m a c e u ti c al Fi n a n c e N et h e rl a n d s I I I B V 
3. 1 5 0 % 0 1 / 1 0 / 2 0 2 6 2 2 0, 0 0 0 U S D 2 0 1, 7 7 3 2 1 1, 4 7 7 0. 1 1

 9 7 4, 9 1 4 1, 0 1 9, 7 5 7 0. 5 1
O m a n       

O m a n G o v e r n m e n t I n t e r n a ti o n al B o n d 3. 8 7 5 % 
0 8 / 0 3 / 2 0 2 2 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 9, 7 5 7 2 0 1, 0 0 7 0. 1 0

 1 9 9, 7 5 7 2 0 1, 0 0 7 0. 1 0
P a n a m a       

P a n a m a G o v e r n m e n t I nt e r n a ti o n al B o n d 4. 5 0 0 % 
0 1 / 0 4 / 2 0 5 6 5 0 5, 0 0 0 U S D 5 5 7, 9 0 4 6 5 0, 1 8 8 0. 3 3

 5 5 7, 9 0 4 6 5 0, 1 8 8 0. 3 3
P e r u       

P e r u vi a n G o v e r n m e n t I n t e r n ati o n al B o n d 2. 3 9 2 % 
2 3 / 0 1 / 2 0 2 6 5 0, 0 0 0 U S D 5 0, 0 0 1 5 3, 3 2 6 0. 0 3

 5 0, 0 0 1 5 3, 3 2 6 0. 0 3
Q a t a r       

Q a t a r G o v e r n m e n t I nt e r n a ti o n al B o n d 3. 8 7 5 % 
2 3 / 0 4 / 2 0 2 3 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 4, 0 0 0 2 1 4, 9 6 0 0. 1 1

Q a t a r G o v e r n m e n t I nt e r n a ti o n al B o n d 4. 4 0 0 % 
1 6 / 0 4 / 2 0 5 0 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 6 0, 5 5 0 0. 1 3

 4 0 4, 0 0 0 4 7 5, 5 1 0 0. 2 4

( 2 )     S e e N o t e 1 6.

2 4 4



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
       

S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )    
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 
S a u di A r a bi a       

S a u di A r a bi a n Oil C o 3. 5 0 0 % 2 4 / 1 1 / 2 0 7 0 1 4 4 A ( 2 ) 2 7 5, 0 0 0 U S D 2 7 1, 8 0 0 2 7 8, 4 0 7 0. 1 4

S a u di A r a bi a n Oil C o 4. 3 7 5 % 1 6 / 0 4 / 2 0 4 9 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 2, 0 9 9 2 4 1, 9 6 0 0. 1 2

S a u di G o v e r n m e nt I nt e r n a ti o n al B o n d 3. 2 5 0 % 
2 6 / 1 0 / 2 0 2 6 1 4 4 A ( 2 ) 6 0 0, 0 0 0 U S D 6 1 6, 5 9 5 6 6 4, 6 2 0 0. 3 4

 1, 0 9 0, 4 9 4 1, 1 8 4, 9 8 7 0. 6 0
S p ai n       

T el ef o ni c a E mi si o n e s S A 5. 4 6 2 % 1 6 / 0 2 / 2 0 2 1 3 1 0, 0 0 0 U S D 3 1 1, 0 2 6 3 1 1, 7 3 6 0. 1 6

 3 1 1, 0 2 6 3 1 1, 7 3 6 0. 1 6
T h ail a n d       

B a n g k o k B a n k P C L / H o n g K o n g 4. 0 5 0 % 1 9 / 0 3 / 2 0 2 4 
1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 4 1 2, 0 0 4 4 3 6, 2 8 0 0. 2 2

T h ai oil T r e a s u r y C e nt e r C o L t d 4. 8 7 5 % 2 3 / 0 1 / 2 0 4 3 
1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 4 6 0, 3 8 0 4 6 0, 9 3 9 0. 2 3

 8 7 2, 3 8 4 8 9 7, 2 1 9 0. 4 5
U k r ai n e       

U k r ai n e G o v e r n m e nt I n t e r n ati o n al B o n d 7. 2 5 3 % 
1 5 / 0 3 / 2 0 3 3 1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 3 9 9, 2 2 6 4 3 7, 0 7 1 0. 2 2

 3 9 9, 2 2 6 4 3 7, 0 7 1 0. 2 2
U ni t e d A r a b E mi r a t e s       

A b u D h a bi G o v e r n m e n t I n t e r n a ti o n al B o n d 3. 8 7 5 % 
1 6 / 0 4 / 2 0 5 0 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 2, 4 5 6 2 4 3, 8 0 0 0. 1 3

A c w a P o w e r M a n a g e m e nt A n d I n v e s t m e n t s O n e Lt d 
5. 9 5 0 % 1 5 / 1 2 / 2 0 3 9 1 4 4 A ( 2 ) 6 0 0, 0 0 0 U S D 6 4 4, 2 9 3 7 1 6, 7 4 8 0. 3 6

 8 3 6, 7 4 9 9 6 0, 5 4 8 0. 4 9
U ni t e d S t a t e s       

Ai r L e a s e C o r p 3. 7 5 0 % 0 1 / 0 6 / 2 0 2 6 4 0 0, 0 0 0 U S D 4 0 8, 3 8 1 4 3 9, 9 9 1 0. 2 2

Ai r P r o d u c t s & C h e mi c al s I n c 1. 5 0 0 % 1 5 / 1 0 / 2 0 2 5 5 5, 0 0 0 U S D 5 4, 9 9 1 5 7, 3 2 8 0. 0 3

All y Fi n a n ci al I n c 3. 0 5 0 % 0 5 / 0 6 / 2 0 2 3 5 1 0, 0 0 0 U S D 5 1 0, 0 3 9 5 3 7, 7 4 4 0. 2 7

All y Fi n a n ci al I n c 4. 2 5 0 % 1 5 / 0 4 / 2 0 2 1 1 0 5, 0 0 0 U S D 1 0 5, 3 2 4 1 0 6, 0 8 1 0. 0 5

Al t ri a G r o u p I n c 2. 3 5 0 % 0 6 / 0 5 / 2 0 2 5 6 0, 0 0 0 U S D 5 9, 9 7 7 6 3, 7 4 9 0. 0 3

Al t ri a G r o u p I n c 4. 4 0 0 % 1 4 / 0 2 / 2 0 2 6 2 2 5, 0 0 0 U S D 2 4 4, 0 0 1 2 6 1, 2 4 1 0. 1 3

A m e ri c a n E x p r e s s C o 2. 5 0 0 % 3 0 / 0 7 / 2 0 2 4 4 2 0, 0 0 0 U S D 4 2 9, 9 5 1 4 4 8, 0 5 8 0. 2 3

A n h e u s e r - B u s c h C o s L L C / A n h e u s e r - B u s c h I n B e v 
W o rl d wi d e I n c 4. 9 0 0 % 0 1 / 0 2 / 2 0 4 6 5 0 0, 0 0 0 U S D 6 1 1, 9 6 8 6 5 0, 1 1 5 0. 3 3

A n h e u s e r - B u s c h I n B e v W o rl d wi d e I n c 4. 3 5 0 % 
0 1 / 0 6 / 2 0 4 0 2 3 0, 0 0 0 U S D 2 3 2, 1 5 5 2 8 2, 1 9 9 0. 1 4

A n h e u s e r - B u s c h I n B e v W o rl d wi d e I n c 4. 6 0 0 % 
0 1 / 0 6 / 2 0 6 0 3 4 0, 0 0 0 U S D 3 6 9, 6 8 5 4 3 6, 5 3 0 0. 2 2

A r c h e r - D a ni el s - Mi dl a n d C o 3. 2 5 0 % 2 7 / 0 3 / 2 0 3 0 2 3 0, 0 0 0 U S D 2 3 6, 5 5 0 2 6 5, 9 9 3 0. 1 3

A T & T I n c 3. 6 5 0 % 0 1 / 0 6 / 2 0 5 1 1 5 0, 0 0 0 U S D 1 5 1, 2 0 3 1 5 7, 0 6 4 0. 0 8

B a n k of A m e ri c a C o r p 2. 6 2 5 % 1 9 / 0 4 / 2 0 2 1 6 0, 0 0 0 U S D 6 0, 0 2 2 6 0, 4 2 0 0. 0 3

B A T C a pit al C o r p 2. 7 2 6 % 2 5 / 0 3 / 2 0 3 1 5 4 0, 0 0 0 U S D 5 4 0, 0 0 0 5 5 9, 3 0 1 0. 2 8

B A T C a pit al C o r p 2. 7 8 9 % 0 6 / 0 9 / 2 0 2 4 7 5 0, 0 0 0 U S D 7 6 2, 5 9 1 8 0 1, 7 7 1 0. 4 1

B o ei n g C o / T h e 5. 7 0 5 % 0 1 / 0 5 / 2 0 4 0 3 8 5, 0 0 0 U S D 4 0 5, 7 3 8 4 9 9, 6 2 2 0. 2 5

B o ei n g C o / T h e 5. 8 0 5 % 0 1 / 0 5 / 2 0 5 0 4 0 5, 0 0 0 U S D 4 2 8, 5 7 3 5 5 8, 1 4 9 0. 2 8

B o ei n g C o / T h e 5. 9 3 0 % 0 1 / 0 5 / 2 0 6 0 5 0, 0 0 0 U S D 5 0, 0 0 0 7 0, 9 3 0 0. 0 4

B ri x m o r O p e r a ti n g P a r t n e r s hi p L P 4. 0 5 0 % 
0 1 / 0 7 / 2 0 3 0 3 5, 0 0 0 U S D 3 4, 9 2 6 4 0, 1 7 2 0. 0 2

B u n g e L t d Fi n a n c e C o r p. 1. 6 3 0 % 1 7 / 0 8 / 2 0 2 5 5 5, 0 0 0 U S D 5 4, 9 9 7 5 6, 8 4 3 0. 0 3

C at e r pill a r Fi n a n ci al S e r vi c e s C o r p 2. 1 5 0 % 
0 8 / 1 1 / 2 0 2 4 1 0 5, 0 0 0 U S D 1 0 5, 6 5 4 1 1 1, 8 5 2 0. 0 6

C h e v r o n C o r p 3. 0 7 8 % 1 1 / 0 5 / 2 0 5 0 1 0 0, 0 0 0 U S D 1 0 2, 5 9 2 1 1 1, 6 2 8 0. 0 6

Citi g r o u p I n c 2. 7 0 0 % 3 0 / 0 3 / 2 0 2 1 2 0, 0 0 0 U S D 1 9, 9 9 2 2 0, 1 1 6 0. 0 1

( 2 )      S e e N o t e 1 6.

2 4 5



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 

Citi g r o u p I n c 4. 0 0 0 % 0 5 / 0 8 / 2 0 2 4 3 6 0, 0 0 0 U S D 3 8 5, 0 3 1 4 0 0, 6 1 5 0. 2 0

C N H I n d u s t ri al C a pi t al L L C 1. 9 5 0 % 0 2 / 0 7 / 2 0 2 3 1 0 5, 0 0 0 U S D 1 0 4, 4 4 8 1 0 8, 0 9 2 0. 0 5

C o n a g r a B r a n d s I n c 1. 3 7 5 % 0 1 / 1 1 / 2 0 2 7 2 3 5, 0 0 0 U S D 2 3 2, 3 0 3 2 3 7, 1 6 9 0. 1 2

C o n st ell a ti o n B r a n d s I n c 2. 8 7 5 % 0 1 / 0 5 / 2 0 3 0 1 2 5, 0 0 0 U S D 1 2 8, 7 3 0 1 3 6, 9 7 2 0. 0 7

C o n st ell a ti o n B r a n d s I n c 3. 7 5 0 % 0 1 / 0 5 / 2 0 5 0 5 0, 0 0 0 U S D 5 2, 9 9 6 5 8, 8 7 2 0. 0 3

C o r ni n g I n c 5. 4 5 0 % 1 5 / 1 1 / 2 0 7 9 4 0 0, 0 0 0 U S D 4 4 8, 0 6 5 5 4 9, 1 1 2 0. 2 8

C r o w n C a s tl e I nt e r n a ti o n al C o r p 4. 1 5 0 % 
0 1 / 0 7 / 2 0 5 0 1 5, 0 0 0 U S D 1 4, 8 3 8 1 8, 1 7 8 0. 0 1

C V S H e al t h C o r p 4. 3 0 0 % 2 5 / 0 3 / 2 0 2 8 9 4, 0 0 0 U S D 1 0 4, 2 4 5 1 1 1, 8 5 6 0. 0 6

C V S H e al t h C o r p 5. 0 5 0 % 2 5 / 0 3 / 2 0 4 8 3 6 0, 0 0 0 U S D 4 1 1, 0 0 3 4 8 7, 9 0 0 0. 2 5

D e e r e & C o 3. 7 5 0 % 1 5 / 0 4 / 2 0 5 0 4 0, 0 0 0 U S D 3 9, 9 9 9 5 1, 8 2 9 0. 0 3

D o mi ni o n E n e r g y I n c 3. 3 7 5 % 0 1 / 0 4 / 2 0 3 0 1 6 5, 0 0 0 U S D 1 6 7, 3 4 0 1 8 7, 9 5 1 0. 1 0

D X C T e c h n ol o g y C o 4. 0 0 0 % 1 5 / 0 4 / 2 0 2 3 2 6 5, 0 0 0 U S D 2 6 6, 7 9 7 2 8 1, 9 1 4 0. 1 4

D X C T e c h n ol o g y C o 4. 1 2 5 % 1 5 / 0 4 / 2 0 2 5 1 3 5, 0 0 0 U S D 1 4 0, 4 8 7 1 4 9, 2 3 5 0. 0 8

E c ol a b I n c 4. 8 0 0 % 2 4 / 0 3 / 2 0 3 0 2 5, 0 0 0 U S D 2 7, 2 3 5 3 1, 9 0 0 0. 0 2

E di s o n I n t e r n a ti o n al 4. 9 5 0 % 1 5 / 0 4 / 2 0 2 5 1 5, 0 0 0 U S D 1 4, 9 7 1 1 7, 0 7 4 0. 0 1

E n e r g y T r a n sf e r O p e r a ti n g L P 6. 0 5 0 % 0 1 / 0 6 / 2 0 4 1 4 0, 0 0 0 U S D 4 1, 6 4 7 4 6, 8 4 6 0. 0 2

E n e r g y T r a n sf e r O p e r a ti n g L P 6. 5 0 0 % 0 1 / 0 2 / 2 0 4 2 9 5, 0 0 0 U S D 1 0 4, 8 4 0 1 1 5, 8 9 9 0. 0 6

E n e r g y T r a n sf e r P a r t n e r s L P / R e g e n c y E n e r g y 
Fi n a n c e C o r p 5. 8 7 5 % 0 1 / 0 3 / 2 0 2 2 2 7 0, 0 0 0 U S D 2 7 6, 5 3 0 2 8 2, 2 9 2 0. 1 4

E nt e r g y C o r p 2. 8 0 0 % 1 5 / 0 6 / 2 0 3 0 1 5 0, 0 0 0 U S D 1 5 2, 0 5 1 1 6 1, 9 9 7 0. 0 8

E Q T C o r p 5. 0 0 0 % 1 5 / 0 1 / 2 0 2 9 3 0, 0 0 0 U S D 3 0, 0 0 0 3 1, 6 3 0 0. 0 2

E q uif a x I n c 2. 3 0 0 % 0 1 / 0 6 / 2 0 2 1 7 0, 0 0 0 U S D 6 9, 9 1 9 7 0, 3 9 3 0. 0 4

E q uif a x I n c 2. 6 0 0 % 1 5 / 1 2 / 2 0 2 5 5 5, 0 0 0 U S D 5 4, 9 4 6 5 9, 3 6 6 0. 0 3

E q uif a x I n c 3. 1 0 0 % 1 5 / 0 5 / 2 0 3 0 2 1 0, 0 0 0 U S D 2 2 5, 0 6 5 2 3 3, 5 9 3 0. 1 2

E s s e n ti al U tili ti e s I n c 2. 7 0 4 % 1 5 / 0 4 / 2 0 3 0 1 8 5, 0 0 0 U S D 1 8 8, 7 1 4 2 0 0, 5 5 7 0. 1 0

E x x o n M o bil C o r p 3. 4 5 2 % 1 5 / 0 4 / 2 0 5 1 1 0 0, 0 0 0 U S D 1 0 1, 6 4 3 1 1 4, 2 8 9 0. 0 6

F e d e r al N a ti o n al M o r t g a g e A s s o ci a ti o n 6. 6 2 5 % 
1 5 / 1 1 / 2 0 3 0 4 7 5, 0 0 0 U S D 6 2 7, 7 1 2 7 1 9, 2 0 8 0. 3 6

F o r d M ot o r C r e di t C o L L C 3. 3 3 6 % 1 8 / 0 3 / 2 0 2 1 6 0 0, 0 0 0 U S D 6 0 0, 6 8 5 6 0 1, 5 0 0 0. 3 0

F o r d M ot o r C r e di t C o L L C 5. 7 5 0 % 0 1 / 0 2 / 2 0 2 1 3 8 5, 0 0 0 U S D 3 8 5, 8 6 5 3 8 5, 9 6 3 0. 2 0

F r e e p o r t - M c M o R a n I n c 3. 8 7 5 % 1 5 / 0 3 / 2 0 2 3 8 0, 0 0 0 U S D 7 9, 2 1 1 8 3, 4 6 4 0. 0 4

F r e e p o r t - M c M o R a n I n c 4. 6 2 5 % 0 1 / 0 8 / 2 0 3 0 2 1 0, 0 0 0 U S D 2 1 2, 7 0 7 2 3 0, 4 7 5 0. 1 2

F S K K R C a pi t al C o r p 3. 4 0 0 % 1 5 / 0 1 / 2 0 2 6 4 8 0, 0 0 0 U S D 4 7 4, 4 5 0 4 7 7, 0 2 2 0. 2 4

G A T X C o r p 4. 0 0 0 % 3 0 / 0 6 / 2 0 3 0 1 1 0, 0 0 0 U S D 1 1 7, 2 0 2 1 2 9, 9 9 8 0. 0 7

G e n e r al El e c t ri c C o 4. 2 5 0 % 0 1 / 0 5 / 2 0 4 0 3 3 0, 0 0 0 U S D 3 3 1, 8 3 6 3 9 0, 1 2 8 0. 2 0

G e n e r al El e c t ri c C o 4. 3 5 0 % 0 1 / 0 5 / 2 0 5 0 8 5, 0 0 0 U S D 8 7, 0 6 8 1 0 3, 3 7 3 0. 0 5

G e n e r al M ot o r s C o 5. 0 0 0 % 0 1 / 0 4 / 2 0 3 5 4 4 5, 0 0 0 U S D 4 5 5, 4 5 4 5 3 5, 8 1 5 0. 2 7

G e n e r al M ot o r s Fi n a n ci al C o I n c 2. 9 0 0 % 
2 6 / 0 2 / 2 0 2 5 1 0 0, 0 0 0 U S D 9 9, 8 9 9 1 0 6, 7 9 2 0. 0 5

G ol d m a n S a c h s G r o u p I n c / T h e 3. 6 2 5 % 2 2 / 0 1 / 2 0 2 3  4 5 0, 0 0 0 U S D 4 5 8, 7 8 1 4 8 0, 2 1 0 0. 2 4

G ol d m a n S a c h s G r o u p I n c / T h e 6. 7 5 0 % 0 1 / 1 0 / 2 0 3 7  2 9 0, 0 0 0 U S D 3 8 9, 0 8 7 4 4 3, 7 4 7 0. 2 2

H e wl et t P a c k a r d E nt e r p ri s e C o 4. 4 5 0 % 0 2 / 1 0 / 2 0 2 3  1 9 0, 0 0 0 U S D 1 9 4, 7 0 3 2 0 9, 0 1 6 0. 1 1

H e wl et t P a c k a r d E nt e r p ri s e C o 6. 2 0 0 % 1 5 / 1 0 / 2 0 3 5  3 6 0, 0 0 0 U S D 4 1 2, 3 9 7 4 6 4, 5 1 8 0. 2 4

I nt e r n a ti o n al L e a s e Fi n a n c e C o r p 5. 8 7 5 % 
1 5 / 0 8 / 2 0 2 2 1 0 5, 0 0 0 U S D 1 0 8, 8 2 7 1 1 3, 4 5 2 0. 0 6

i S t a r I n c 4. 2 5 0 % 0 1 / 0 8 / 2 0 2 5 3 6 5, 0 0 0 U S D 3 6 2, 3 1 3 3 6 0, 4 3 8 0. 1 8

i S t a r I n c 4. 7 5 0 % 0 1 / 1 0 / 2 0 2 4 2 0, 0 0 0 U S D 2 0, 3 0 5 2 0, 2 5 0 0. 0 1

J a bil I n c 3. 0 0 0 % 1 5 / 0 1 / 2 0 3 1  1 1 0, 0 0 0 U S D 1 0 9, 2 4 2 1 1 6, 6 3 5 0. 0 6

J a g g e d P e a k E n e r g y L L C 5. 8 7 5 % 0 1 / 0 5 / 2 0 2 6 1 9 0, 0 0 0 U S D 1 9 6, 5 6 7 1 9 6, 6 5 0 0. 1 0

J o h n D e e r e C a pit al C o r p 2. 6 0 0 % 0 7 / 0 3 / 2 0 2 4 7 0, 0 0 0 U S D 7 1, 0 0 4 7 4, 9 4 5 0. 0 4

J P M o r g a n C h a s e & C o 3. 2 0 0 % 2 5 / 0 1 / 2 0 2 3 2 4 5, 0 0 0 U S D 2 4 7, 5 7 7 2 5 9, 3 6 0 0. 1 3

J P M o r g a n C h a s e & C o 4. 6 2 5 % 1 0 / 0 5 / 2 0 2 1 1 4 0, 0 0 0 U S D 1 4 0, 8 7 5 1 4 2, 1 5 1 0. 0 7
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 

Ki n d e r M o r g a n E n e r g y P a r t n e r s L P 4. 1 5 0 % 
0 1 / 0 2 / 2 0 2 4 7 2 0, 0 0 0 U S D 7 5 7, 4 9 5 7 8 8, 2 9 6 0. 4 0

L e a r C o r p 5. 2 5 0 % 1 5 / 0 5 / 2 0 4 9 3 3 0, 0 0 0 U S D 3 5 1, 9 7 5 4 0 7, 3 7 5 0. 2 1

L e n n a r C o r p 4. 5 0 0 % 3 0 / 0 4 / 2 0 2 4 5, 0 0 0 U S D 4, 9 0 9 5, 5 2 5 0. 0 0

L e n n a r C o r p 4. 7 5 0 % 1 5 / 1 1 / 2 0 2 2 2 0, 0 0 0 U S D 1 9, 7 5 1 2 1, 1 0 0 0. 0 1

L Y B I nt e r n a ti o n al Fi n a n c e I I I L L C 2. 2 5 0 % 
0 1 / 1 0 / 2 0 3 0 1 2 0, 0 0 0 U S D 1 1 9, 0 6 6 1 2 3, 4 5 5 0. 0 6

M o h a w k I n d u s t ri e s I n c 3. 6 2 5 % 1 5 / 0 5 / 2 0 3 0 4 2 0, 0 0 0 U S D 4 2 8, 6 2 9 4 7 1, 0 3 8 0. 2 4

M o r g a n S t a nl e y 3. 7 0 0 % 2 3 / 1 0 / 2 0 2 4 4 4 5, 0 0 0 U S D 4 6 9, 8 4 7 4 9 5, 1 9 5 0. 2 5

M o r g a n S t a nl e y 3. 8 7 5 % 2 9 / 0 4 / 2 0 2 4 1 3 0, 0 0 0 U S D 1 4 3, 4 2 8 1 4 4, 0 1 6 0. 0 7

M o r g a n S t a nl e y 5. 5 0 0 % 2 8 / 0 7 / 2 0 2 1 2 1 5, 0 0 0 U S D 2 1 8, 3 4 4 2 2 1, 3 2 2 0. 1 1

N a vi e n t C o r p 5. 0 0 0 % 1 5 / 0 3 / 2 0 2 7 4 6 0, 0 0 0 U S D 4 4 6, 9 5 6 4 6 4, 0 2 5 0. 2 3

N V R I n c 3. 0 0 0 % 1 5 / 0 5 / 2 0 3 0 3 2 0, 0 0 0 U S D 3 2 6, 3 8 6 3 5 0, 2 2 2 0. 1 8

O c ci d e nt al P et r ol e u m C o r p 5. 8 7 5 % 0 1 / 0 9 / 2 0 2 5 1 5 0, 0 0 0 U S D 1 5 0, 0 0 0 1 5 9, 7 5 0 0. 0 8

O n e M ai n Fi n a n c e C o r p 5. 3 7 5 % 1 5 / 1 1 / 2 0 2 9 1 2 5, 0 0 0 U S D 1 2 5, 0 0 0 1 4 0, 6 2 5 0. 0 7

O N E O K I n c 5. 8 5 0 % 1 5 / 0 1 / 2 0 2 6 1 3 0, 0 0 0 U S D 1 3 6, 3 9 3 1 5 5, 7 9 5 0. 0 8

O w e n s C o r ni n g 4. 2 0 0 % 0 1 / 1 2 / 2 0 2 4 1 9 0, 0 0 0 U S D 1 9 9, 3 8 8 2 1 1, 2 2 1 0. 1 1

O wl R o c k C a pi t al C o r p 3. 4 0 0 % 1 5 / 0 7 / 2 0 2 6 3 0 0, 0 0 0 U S D 2 9 6, 5 7 6 3 0 4, 2 9 6 0. 1 5

P G & E C o r p 5. 0 0 0 % 0 1 / 0 7 / 2 0 2 8 4 0, 0 0 0 U S D 4 0, 0 0 0 4 2, 6 0 0 0. 0 2

P G & E C o r p 5. 2 5 0 % 0 1 / 0 7 / 2 0 3 0 3 0, 0 0 0 U S D 3 0, 0 0 0 3 3, 0 0 0 0. 0 2

Q u e s t Di a g n o s ti c s I n c 2. 8 0 0 % 3 0 / 0 6 / 2 0 3 1 1 6 5, 0 0 0 U S D 1 6 7, 5 0 1 1 8 0, 9 2 0 0. 0 9

R a n g e R e s o u r c e s C o r p 4. 8 7 5 % 1 5 / 0 5 / 2 0 2 5 1 6 5, 0 0 0 U S D 1 4 9, 7 3 7 1 5 5, 8 5 7 0. 0 8

R a n g e R e s o u r c e s C o r p 5. 0 0 0 % 1 5 / 0 3 / 2 0 2 3 1 9, 0 0 0 U S D 1 8, 6 7 8 1 8, 5 2 5 0. 0 1

R a y t h e o n T e c h n ol o gi e s C o r p 2. 2 5 0 % 0 1 / 0 7 / 2 0 3 0 2 9 0, 0 0 0 U S D 2 9 4, 0 5 6 3 0 8, 0 3 6 0. 1 6

R e al t y I n c o m e C o r p 1. 8 0 0 % 1 5 / 0 3 / 2 0 3 3 1 6 5, 0 0 0 U S D 1 6 2, 4 8 6 1 6 5, 4 9 2 0. 0 8

R e al t y I n c o m e C o r p 3. 2 5 0 % 1 5 / 0 1 / 2 0 3 1 8 0, 0 0 0 U S D 8 6, 2 9 7 9 0, 6 9 0 0. 0 5

R e g e n c y E n e r g y P a r t n e r s L P / R e g e n c y E n e r g y 
Fi n a n c e C o r p 5. 0 0 0 % 0 1 / 1 0 / 2 0 2 2 1 0 0, 0 0 0 U S D 1 0 4, 8 9 8 1 0 6, 1 1 7 0. 0 5

R o p e r T e c h n ol o gi e s I n c 1. 4 0 0 % 1 5 / 0 9 / 2 0 2 7 1 9 5, 0 0 0 U S D 1 9 4, 8 7 5 1 9 7, 4 7 4 0. 1 0

R y d e r S y s t e m I n c 2. 5 0 0 % 0 1 / 0 9 / 2 0 2 4 2 3 5, 0 0 0 U S D 2 3 9, 6 2 8 2 4 9, 6 6 2 0. 1 3

S o u t h w e s t Ai rli n e s C o 5. 1 2 5 % 1 5 / 0 6 / 2 0 2 7 3 1 0, 0 0 0 U S D 3 2 7, 0 0 8 3 6 8, 7 8 1 0. 1 9

S t r y k e r C o r p 1. 9 5 0 % 1 5 / 0 6 / 2 0 3 0 2 6 0, 0 0 0 U S D 2 6 1, 1 2 6 2 6 7, 5 2 9 0. 1 4

S u n o c o L o gi s ti c s P a r t n e r s O p e r ati o n s L P 5. 4 0 0 % 
0 1 / 1 0 / 2 0 4 7 3 0 0, 0 0 0 U S D 3 0 9, 6 7 9 3 3 5, 2 0 0 0. 1 7

T e n n e s s e e V all e y A u t h o ri t y 4. 2 5 0 % 1 5 / 0 9 / 2 0 6 5 1, 0 1 5, 0 0 0 U S D 1, 3 8 5, 2 4 7 1, 5 3 1, 4 0 4 0. 7 7

T e n n e s s e e V all e y A u t h o ri t y 4. 6 2 5 % 1 5 / 0 9 / 2 0 6 0 2 3 5, 0 0 0 U S D 3 2 9, 6 3 1 3 7 0, 5 8 0 0. 1 9

T o y o t a M o t o r C r e di t C o r p 1. 8 0 0 % 1 3 / 0 2 / 2 0 2 5  3 2 5, 0 0 0 U S D 3 2 8, 6 7 9 3 4 0, 7 9 2 0. 1 7

U. S. T r e a s u r y B o n d 1. 1 2 5 % 1 5 / 0 5 / 2 0 4 0 3 3 5, 0 0 0 U S D 3 2 3, 3 7 0 3 1 8, 0 4 1 0. 1 6

U. S. T r e a s u r y B o n d 1. 3 7 5 % 1 5 / 0 8 / 2 0 5 0 2, 7 7 5, 0 0 0 U S D 2, 6 0 7, 3 0 8 2, 5 9 8, 9 6 1 1. 3 1

U. S. T r e a s u r y B o n d 1. 6 2 5 % 1 5 / 1 1 / 2 0 5 0 4 5 0, 0 0 0 U S D 4 4 4, 7 1 9 4 4 8, 3 1 3 0. 2 3

U. S. T r e a s u r y B o n d 3. 0 0 0 % 1 5 / 1 1 / 2 0 4 5 2 0 5, 0 0 0 U S D 2 5 9, 7 1 4 2 6 6, 7 8 0 0. 1 3

U. S. T r e a s u r y B o n d 3. 1 2 5 % 1 5 / 0 5 / 2 0 4 8 3 7 0, 0 0 0 U S D 3 7 6, 1 2 7 4 9 6, 6 6 7 0. 2 5

U. S. T r e a s u r y B o n d 4. 5 0 0 % 1 5 / 0 2 / 2 0 3 6 2 9 0, 0 0 0 U S D 4 2 3, 3 3 2 4 2 5, 6 0 9 0. 2 2

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 0. 2 5 0 % 
1 5 / 0 2 / 2 0 5 0 1 7 7, 2 4 2 U S D 2 0 7, 8 3 7 2 1 1, 1 4 2 0. 1 1

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 0. 7 5 0 % 
1 5 / 0 2 / 2 0 4 2 1, 1 8 1, 1 6 9 U S D 1, 4 3 8, 3 3 0 1, 5 0 2, 9 1 5 0. 7 6

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 0. 8 7 5 % 
1 5 / 0 2 / 2 0 4 7 8 4 1, 3 7 8 U S D 8 2 8, 9 7 6 1, 1 3 0, 7 1 2 0. 5 7

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 1. 0 0 0 % 
1 5 / 0 2 / 2 0 4 6 1 6, 4 8 4 U S D 1 6, 9 9 0 2 2, 4 7 1 0. 0 1

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 1. 0 0 0 % 
1 5 / 0 2 / 2 0 4 9 4 1 3, 9 1 2 U S D 5 2 6, 4 3 4 5 8 2, 5 6 0 0. 2 9
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 

U. S. T r e a s u r y N o t e 0. 3 7 5 % 3 1 / 1 2 / 2 0 2 5 2, 5 1 0, 0 0 0 U S D 2, 5 0 7, 6 4 1 2, 5 1 1, 9 6 1 1. 2 7

U. S. T r e a s u r y N o t e 0. 3 7 5 % 3 1 / 0 7 / 2 0 2 7 1, 3 6 5, 0 0 0 U S D 1, 3 5 7, 3 2 3 1, 3 4 7, 0 8 4 0. 6 8

U. S. T r e a s u r y N o t e 0. 3 7 5 % 3 0 / 0 9 / 2 0 2 7 3, 1 7 5, 0 0 0 U S D 3, 1 4 4, 4 3 2 3, 1 2 6, 5 0 7 1. 5 8

U. S. T r e a s u r y N o t e 0. 5 0 0 % 1 5 / 0 3 / 2 0 2 3 2, 3 4 5, 0 0 0 U S D 2, 3 4 7, 0 1 3 2, 3 6 4, 0 5 3 1. 2 0

U. S. T r e a s u r y N o t e 0. 6 2 5 % 3 1 / 0 3 / 2 0 2 7 8 0 0, 0 0 0 U S D 8 0 1, 4 8 2 8 0 4, 7 8 1 0. 4 1

U. S. T r e a s u r y N o t e 0. 6 2 5 % 3 0 / 1 1 / 2 0 2 7 2, 5 2 0, 0 0 0 U S D 2, 5 1 5, 6 8 5 2, 5 1 9, 6 0 6 1. 2 7

U. S. T r e a s u r y N o t e 0. 6 2 5 % 3 1 / 1 2 / 2 0 2 7 1, 5 3 0, 0 0 0 U S D 1, 5 2 6, 3 4 9 1, 5 2 8, 3 2 7 0. 7 7

U. S. T r e a s u r y N o t e 0. 8 7 5 % 1 5 / 1 1 / 2 0 3 0 6, 7 1 5, 0 0 0 U S D 6, 6 8 5, 6 8 1 6, 6 9 2, 9 6 6 3. 3 9

U. S. T r e a s u r y N o t e 1. 7 5 0 % 3 0 / 0 6 / 2 0 2 4 2 0 5, 0 0 0 U S D 2 0 6, 3 8 0 2 1 6, 0 5 1 0. 1 1

U. S. T r e a s u r y N o t e 1. 7 5 0 % 3 1 / 1 2 / 2 0 2 4 4 1 0, 0 0 0 U S D 4 1 3, 6 6 6 4 3 4, 3 2 8 0. 2 2

U. S. T r e a s u r y N o t e 1. 7 5 0 % 3 1 / 1 2 / 2 0 2 6 1, 1 1 5, 0 0 0 U S D 1, 1 5 2, 7 2 7 1, 1 9 8, 2 3 3 0. 6 1

U. S. T r e a s u r y N o t e 2. 0 0 0 % 1 5 / 0 1 / 2 0 2 1 1, 0 9 5, 0 0 0 U S D 1, 0 9 5, 6 4 2 1, 0 9 5, 6 0 8 0. 5 5

U. S. T r e a s u r y N o t e 2. 2 5 0 % 1 5 / 1 1 / 2 0 2 7 3 9 0, 0 0 0 U S D 4 3 2, 5 4 0 4 3 3, 0 5 2 0. 2 2

Vi r gi ni a El e c t ri c & P o w e r C o 2. 8 7 5 % 1 5 / 0 7 / 2 0 2 9 4 5, 0 0 0 U S D 4 5, 4 6 3 5 0, 4 9 6 0. 0 3

W ell t o w e r I n c 2. 7 5 0 % 1 5 / 0 1 / 2 0 3 1 1 2 0, 0 0 0 U S D 1 2 0, 2 3 0 1 2 6, 9 7 4 0. 0 6

W hi rl p o ol C o r p 3. 7 0 0 % 0 1 / 0 3 / 2 0 2 3  7 0, 0 0 0 U S D 7 0, 9 0 4 7 4, 4 6 1 0. 0 4

W hi rl p o ol C o r p 4. 7 5 0 % 2 6 / 0 2 / 2 0 2 9 2 7 5, 0 0 0 U S D 3 0 5, 5 4 1 3 3 5, 3 4 1 0. 1 7

Willi a m s C o s I n c / T h e 3. 5 0 0 % 1 5 / 1 1 / 2 0 3 0 4 4 0, 0 0 0 U S D 4 5 2, 0 3 3 4 9 8, 3 3 9 0. 2 5

W P X E n e r g y I n c 4. 5 0 0 % 1 5 / 0 1 / 2 0 3 0 3 3 0, 0 0 0 U S D 3 2 6, 8 7 6 3 4 9, 8 0 0 0. 1 8

W R K C o I n c 3. 0 0 0 % 1 5 / 0 6 / 2 0 3 3 4 5, 0 0 0 U S D 4 4, 8 9 8 4 9, 4 4 0 0. 0 2

 5 7, 5 7 6, 2 3 2 6 0, 3 7 5, 0 3 2 3 0. 5 5
U r u g u a y       

U r u g u a y G o v e r n m e n t I nt e r n a ti o n al B o n d 8. 5 0 0 % 
1 5 / 0 3 / 2 0 2 8 1, 6 9 0, 0 0 0 U Y U 4 0, 2 5 9 4 1, 7 7 9 0. 0 2

U r u g u a y G o v e r n m e n t I nt e r n a ti o n al B o n d 8. 5 0 0 % 
1 5 / 0 3 / 2 0 2 8 1 4 4 A ( 2 ) 1 1, 0 4 5, 0 0 0 U Y U 2 8 1, 0 3 8 2 7 3, 9 7 1 0. 1 4

U r u g u a y G o v e r n m e n t I nt e r n a ti o n al B o n d 9. 8 7 5 % 
2 0 / 0 6 / 2 0 2 2 1 4 4 A ( 2 ) 2, 5 4 5, 0 0 0 U Y U 7 5, 9 0 5 6 2, 3 2 9 0. 0 3

 3 9 7, 2 0 2 3 7 8, 0 7 9 0. 1 9

T o t al - Fi x e d r a t e b o n d s 7 7, 2 7 4, 3 1 0 8 1, 5 7 9, 3 6 0 4 1. 2 7

       
V a ri a bl e r a t e b o n d s       
       

G r e a t B ri t ai n       

N a ti o n wi d e B uil di n g S o ci et y 3. 6 2 2 % 2 6 / 0 4 / 2 0 2 3 
1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 4 0 5, 9 8 8 4 1 5, 4 8 7 0. 2 1

S t a n d a r d C h a rt e r e d P L C 2. 8 1 9 % 3 0 / 0 1 / 2 0 2 6 
1 4 4 A ( 2 ) 5 2 0, 0 0 0 U S D 5 2 5, 1 1 6 5 5 0, 8 1 4 0. 2 8

 9 3 1, 1 0 4 9 6 6, 3 0 1 0. 4 9

T o t al - V a ri a bl e r a t e b o n d s 9 3 1, 1 0 4 9 6 6, 3 0 1 0. 4 9

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 7 8, 2 0 5, 4 1 4 8 2, 5 4 5, 6 6 1 4 1. 7 6

T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t    
       
Fi x e d r a t e b o n d s       
       

B e r m u d a I sl a n d s       

A s c o t G r o u p Lt d 4. 2 5 0 % 1 5 / 1 2 / 2 0 3 0 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 0 3, 7 5 0 0. 1 0

B a c a r di L t d 5. 1 5 0 % 1 5 / 0 5 / 2 0 3 8 1 4 4 A ( 2 ) 3 0 0, 0 0 0 U S D 3 3 5, 5 9 3 3 8 3, 7 2 8 0. 1 9

B a c a r di L t d 5. 3 0 0 % 1 5 / 0 5 / 2 0 4 8 1 4 4 A ( 2 ) 2 3 5, 0 0 0 U S D 2 6 2, 3 3 4 3 2 4, 6 2 0 0. 1 7

 7 9 7, 9 2 7 9 1 2, 0 9 8 0. 4 6
       

( 2 )       S e e N o t e 1 6.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
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F a c e v al u e C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 
C a n a d a       

B a n k of M o n t r e al 3. 1 0 0 % 1 3 / 0 4 / 2 0 2 1 1 1 0, 0 0 0 U S D 1 1 0, 1 6 7 1 1 0, 8 8 6 0. 0 6

B a u s c h H e al t h C o s I n c 5. 0 0 0 % 3 0 / 0 1 / 2 0 2 8 1 4 4 A ( 2 ) 1 7 0, 0 0 0 U S D 1 6 9, 0 6 5 1 7 5, 1 9 2 0. 0 9

B a u s c h H e al t h C o s I n c 5. 2 5 0 % 3 0 / 0 1 / 2 0 3 0 1 4 4 A ( 2 ) 2 3 5, 0 0 0 U S D 2 3 8, 1 9 9 2 4 6, 7 5 0 0. 1 2

B o m b a r di e r I n c 5. 7 5 0 % 1 5 / 0 3 / 2 0 2 2 1 4 4 A ( 2 ) 1 0, 0 0 0 U S D 9, 8 4 0 1 0, 2 0 3 0. 0 0

C C L I n d u s t ri e s I n c 3. 0 5 0 % 0 1 / 0 6 / 2 0 3 0 1 4 4 A ( 2 ) 1 2 5, 0 0 0 U S D 1 2 4, 7 0 8 1 3 6, 3 1 8 0. 0 7

T o r o n t o - D o mi ni o n B a n k / T h e 2. 6 5 0 % 1 2 / 0 6 / 2 0 2 4 2 7 0, 0 0 0 U S D 2 7 2, 8 6 1 2 8 9, 3 1 1 0. 1 5

 9 2 4, 8 4 0 9 6 8, 6 6 0 0. 4 9
C a y m a n I sl a n d s       

B ai d u I n c 2. 3 7 5 % 0 9 / 1 0 / 2 0 3 0 2 0 0, 0 0 0 U S D 2 0 2, 3 0 1 2 0 4, 6 2 1 0. 1 0

S e a g a t e H D D C a y m a n 4. 1 2 5 % 1 5 / 0 1 / 2 0 3 1 1 4 4 A ( 2 ) 3 5, 0 0 0 U S D 3 4, 9 5 3 3 7, 3 1 9 0. 0 2

T e n c e n t H ol di n g s L t d 3. 2 9 0 % 0 3 / 0 6 / 2 0 6 0 1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 4 0 1, 3 0 9 4 1 4, 5 9 2 0. 2 1

 6 3 8, 5 6 3 6 5 6, 5 3 2 0. 3 3
C hil e       

B a n c o S a nt a n d e r C hil e 2. 7 0 0 % 1 0 / 0 1 / 2 0 2 5 1 4 4 A ( 2 ) 3 5 0, 0 0 0 U S D 3 6 0, 5 8 3 3 7 0, 5 6 6 0. 1 9

B a n c o S a nt a n d e r C hil e 3. 8 7 5 % 2 0 / 0 9 / 2 0 2 2 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 4 9 2 2 1 1, 1 0 0 0. 1 1

S o ci e d a d Q ui mi c a y Mi n e r a d e C hil e S A 4. 2 5 0 % 
2 2 / 0 1 / 2 0 5 0 1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 4 2 0, 4 7 6 4 6 0, 1 4 9 0. 2 3

T r a n s el e c S A 4. 6 2 5 % 2 6 / 0 7 / 2 0 2 3 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 4, 1 0 0 2 1 6, 5 0 2 0. 1 1

 1, 1 8 5, 6 5 1 1, 2 5 8, 3 1 7 0. 6 4
C ol o m bi a       

T r a n s p o r t a d o r a d e G a s I n t e r n a ci o n al S A E S P 
5. 5 5 0 % 0 1 / 1 1 / 2 0 2 8 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 2 7, 9 9 7 2 3 6, 0 0 2 0. 1 2

 2 2 7, 9 9 7 2 3 6, 0 0 2 0. 1 2
F r a n c e       

S o ci e t e G e n e r al e S A 2. 6 2 5 % 2 2 / 0 1 / 2 0 2 5 1 4 4 A ( 2 ) 5 9 0, 0 0 0 U S D 5 9 4, 8 1 6 6 2 4, 8 6 3 0. 3 2

 5 9 4, 8 1 6 6 2 4, 8 6 3 0. 3 2
G r e a t B ri t ai n       

A n gl o A m e ri c a n C a pi t al P L C 5. 6 2 5 % 0 1 / 0 4 / 2 0 3 0 
1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 8, 9 5 3 2 5 4, 1 2 6 0. 1 3

F r e s nill o P L C 4. 2 5 0 % 0 2 / 1 0 / 2 0 5 0 1 4 4 A ( 2 ) 3 7 0, 0 0 0 U S D 3 6 2, 6 8 0 4 0 6, 8 0 9 0. 2 0

S a n t a n d e r U K G r o u p H ol di n g s P L C 5. 6 2 5 % 
1 5 / 0 9 / 2 0 4 5 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 5 6, 3 3 0 2 7 2, 8 5 7 0. 1 4

 8 1 7, 9 6 3 9 3 3, 7 9 2 0. 4 7
J a p a n       

Ni s s a n M o t o r C o Lt d 3. 0 4 3 % 1 5 / 0 9 / 2 0 2 3 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 0 9, 1 1 9 0. 1 0

Ni s s a n M o t o r C o Lt d 3. 5 2 2 % 1 7 / 0 9 / 2 0 2 5 1 4 4 A ( 2 ) 3 1 0, 0 0 0 U S D 3 1 0, 0 0 0 3 3 1, 9 2 4 0. 1 7

 5 1 0, 0 0 0 5 4 1, 0 4 3 0. 2 7
L u x e m b o u r g       

Milli c o m I n t e r n a ti o n al C ell ul a r S A 6. 6 2 5 % 
1 5 / 1 0 / 2 0 2 6 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 1 3, 1 1 6 2 1 4, 0 0 0 0. 1 1

Ul t r a p a r I nt e r n a ti o n al S A 5. 2 5 0 % 0 6 / 1 0 / 2 0 2 6 
1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 9, 6 8 0 2 2 2, 5 0 2 0. 1 1

 4 2 2, 7 9 6 4 3 6, 5 0 2 0. 2 2
M e xi c o       

B B V A B a n c o m e r S A / T e x a s 1. 8 7 5 % 1 8 / 0 9 / 2 0 2 5 
1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 8, 2 8 8 2 0 2, 0 0 0 0. 1 0

C o m e t a E n e r gi a S A d e C V 6. 3 7 5 % 2 4 / 0 4 / 2 0 3 5 
1 4 4 A ( 2 ) 3 8 4, 1 7 0 U S D 4 1 5, 4 7 9 4 4 6, 5 9 8 0. 2 3

 6 1 3, 7 6 7 6 4 8, 5 9 8 0. 3 3
M ul ti n a ti o n al       

D el t a Ai r Li n e s I n c / S k y Mil e s I P Lt d 4. 7 5 0 % 
2 0 / 1 0 / 2 0 2 8 1 4 4 A ( 2 ) 3 3 0, 0 0 0 U S D 3 3 0, 0 0 0 3 6 0, 1 9 9 0. 1 8

 3 3 0, 0 0 0 3 6 0, 1 9 9 0. 1 8

( 2 )       S e e N o t e 1 6.

2 4 9



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 
N e t h e rl a n d s       

E m b r a e r N et h e rl a n d s Fi n a n c e B V 5. 0 5 0 % 
1 5 / 0 6 / 2 0 2 5 2 2 0, 0 0 0 U S D 2 3 0, 8 8 0 2 3 3, 2 0 2 0. 1 2

P r o s u s N V 3. 6 8 0 % 2 1 / 0 1 / 2 0 3 0 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 1 7, 6 3 0 0. 1 1

T e v a P h a r m a c e u ti c al Fi n a n c e N et h e rl a n d s I I I B V 
7. 1 2 5 % 3 1 / 0 1 / 2 0 2 5 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 2 1, 0 6 0 0. 1 1

 6 3 0, 8 8 0 6 7 1, 8 9 2 0. 3 4
N o r w a y       

D N B B a n k A S A 2. 1 5 0 % 0 2 / 1 2 / 2 0 2 2 1 4 4 A ( 2 ) 4 3 0, 0 0 0 U S D 4 2 9, 7 7 8 4 4 5, 2 6 9 0. 2 3

 4 2 9, 7 7 8 4 4 5, 2 6 9 0. 2 3
U ni t e d A r a b E mi r a t e s       

D ol p hi n E n e r g y L t d L L C 5. 5 0 0 % 1 5 / 1 2 / 2 0 2 1 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 4, 0 5 4 2 0 9, 0 2 2 0. 1 1

 2 0 4, 0 5 4 2 0 9, 0 2 2 0. 1 1
U ni t e d S t a t e s       

A E S C o r p / T h e 3. 3 0 0 % 1 5 / 0 7 / 2 0 2 5 1 4 4 A ( 2 ) 6 5, 0 0 0 U S D 6 4, 9 8 4 7 0, 8 5 0 0. 0 4

A E S C o r p / T h e 3. 9 5 0 % 1 5 / 0 7 / 2 0 3 0 1 4 4 A ( 2 ) 8 0, 0 0 0 U S D 8 5, 8 8 4 9 0, 4 3 3 0. 0 5

Al b e r t s o n s C o s I n c / S af e w a y I n c / N e w Al b e r t s o n s 
L P / Al b e r t s o n s L L C 3. 2 5 0 % 1 5 / 0 3 / 2 0 2 6 1 4 4 A ( 2 ) 3 1 0, 0 0 0 U S D 3 1 0, 4 0 8 3 1 4, 6 5 0 0. 1 6

Al b e r t s o n s C o s I n c / S af e w a y I n c / N e w Al b e r t s o n s 
L P / Al b e r t s o n s L L C 3. 5 0 0 % 1 5 / 0 3 / 2 0 2 9 1 4 4 A ( 2 ) 3 2 5, 0 0 0 U S D 3 2 1, 7 6 1 3 2 8, 8 5 8 0. 1 7

A p pl e I n c 2. 0 5 0 % 1 1 / 0 9 / 2 0 2 6 2 7 0, 0 0 0 U S D 2 7 0, 4 7 6 2 8 8, 7 1 6 0. 1 5

A p pl e I n c 2. 2 0 0 % 1 1 / 0 9 / 2 0 2 9 3 9 0, 0 0 0 U S D 3 9 8, 7 2 6 4 2 1, 0 9 3 0. 2 1

A s b u r y A u t o m o ti v e G r o u p I n c 4. 5 0 0 % 0 1 / 0 3 / 2 0 2 8 4 0, 0 0 0 U S D 4 0, 3 7 3 4 1, 7 0 0 0. 0 2

A s b u r y A u t o m o ti v e G r o u p I n c 4. 7 5 0 % 0 1 / 0 3 / 2 0 3 0 4 0, 0 0 0 U S D 4 0, 6 7 2 4 2, 9 0 0 0. 0 2

A T & T I n c 3. 5 0 0 % 1 5 / 0 9 / 2 0 5 3 1 4 4 A ( 2 ) 6 0, 0 0 0 U S D 4 6, 6 4 0 6 0, 0 8 8 0. 0 3

A T & T I n c 3. 5 5 0 % 1 5 / 0 9 / 2 0 5 5 1 4 4 A ( 2 ) 8, 0 0 0 U S D 6, 5 3 1 7, 9 7 3 0. 0 0

A T & T I n c 3. 6 5 0 % 1 5 / 0 9 / 2 0 5 9 1 4 4 A ( 2 ) 4 9 7, 0 0 0 U S D 4 4 1, 9 1 2 5 0 1, 8 4 0 0. 2 5

A T & T I n c 3. 8 0 0 % 0 1 / 1 2 / 2 0 5 7 1 4 4 A ( 2 ) 2 7, 0 0 0 U S D 2 2, 1 3 1 2 8, 2 1 3 0. 0 1

A t h e n e Gl o b al F u n di n g 2. 4 5 0 % 2 0 / 0 8 / 2 0 2 7 1 4 4 A ( 2 ) 5 5 5, 0 0 0 U S D 5 5 6, 4 8 6 5 7 5, 4 7 2 0. 2 9

A vi s B u d g e t R e nt al C a r F u n di n g A E S O P L L C 3. 0 7 0 % 
2 0 / 0 9 / 2 0 2 3 1 4 4 A ( 2 ) 3 9 5, 0 0 0 U S D 3 9 5, 9 3 7 4 0 7, 9 3 8 0. 2 1

B B C M S M o r t g a g e T r u st 3. 6 7 4 % 1 5 / 0 2 / 2 0 5 0 3 0 0, 0 0 0 U S D 3 3 3, 8 7 9 3 4 2, 9 0 2 0. 1 7

B e r k s hi r e H at h a w a y E n e r g y C o 4. 2 5 0 % 1 5 / 1 0 / 2 0 5 0 
1 4 4 A ( 2 ) 4 0, 0 0 0 U S D 3 9, 7 8 8 5 1, 8 1 5 0. 0 3

Bi o g e n I n c 2. 2 5 0 % 0 1 / 0 5 / 2 0 3 0 2 9 5, 0 0 0 U S D 2 9 8, 5 9 5 3 0 8, 1 5 7 0. 1 6

Bi o g e n I n c 3. 1 5 0 % 0 1 / 0 5 / 2 0 5 0 1 7 0, 0 0 0 U S D 1 6 8, 0 6 7 1 7 6, 2 7 8 0. 0 9

B o s t o n G a s C o 3. 0 0 1 % 0 1 / 0 8 / 2 0 2 9 1 4 4 A ( 2 ) 3 0, 0 0 0 U S D 3 0, 0 0 0 3 3, 1 1 6 0. 0 2

B r a s k e m A m e ri c a Fi n a n c e C o 7. 1 2 5 % 2 2 / 0 7 / 2 0 4 1 
1 4 4 A ( 2 ) 6 0 0, 0 0 0 U S D 6 7 6, 5 1 2 6 9 1, 5 0 0 0. 3 5

B ri g h t h o u s e Fi n a n ci al I n c 5. 6 2 5 % 1 5 / 0 5 / 2 0 3 0 3 2 5, 0 0 0 U S D 3 4 2, 1 9 1 4 0 1, 2 0 6 0. 2 0

B r o a d c o m I n c 3. 1 5 0 % 1 5 / 1 1 / 2 0 2 5 5 8 5, 0 0 0 U S D 6 0 7, 9 5 4 6 3 8, 7 9 2 0. 3 2

B r o a d c o m I n c 4. 7 0 0 % 1 5 / 0 4 / 2 0 2 5 2 3 0, 0 0 0 U S D 2 2 9, 9 8 0 2 6 3, 5 7 3 0. 1 3

C al pi n e C o r p 3. 7 5 0 % 0 1 / 0 3 / 2 0 3 1 1 4 4 A ( 2 ) 3 6 0, 0 0 0 U S D 3 6 0, 0 0 0 3 5 6, 5 1 9 0. 1 8

C al pi n e C o r p 5. 0 0 0 % 0 1 / 0 2 / 2 0 3 1 1 4 4 A ( 2 ) 2 7 5, 0 0 0 U S D 2 7 5, 0 0 0 2 8 7, 3 7 5 0. 1 5

C a r M a x A u t o O w n e r T r u s t 2. 9 8 0 % 1 7 / 0 1 / 2 0 2 3 1 8 3, 9 7 9 U S D 1 8 5, 3 6 8 1 8 5, 9 5 6 0. 0 9

C C O H ol di n g s L L C / C C O H ol di n g s C a pi t al C o r p 
4. 2 5 0 % 0 1 / 0 2 / 2 0 3 1 1 4 4 A ( 2 ) 4 9 5, 0 0 0 U S D 4 9 8, 7 7 3 5 2 1, 5 7 4 0. 2 6

C C O H ol di n g s L L C / C C O H ol di n g s C a pi t al C o r p 
5. 7 5 0 % 1 5 / 0 2 / 2 0 2 6 1 4 4 A ( 2 ) 5 5, 0 0 0 U S D 5 6, 0 2 9 5 6, 7 5 2 0. 0 3

C e n t e n e C o r p 3. 3 7 5 % 1 5 / 0 2 / 2 0 3 0 2 5 0, 0 0 0 U S D 2 5 5, 1 6 8 2 6 3, 0 2 2 0. 1 3

Cl a r k E q ui p m e n t C o 5. 8 7 5 % 0 1 / 0 6 / 2 0 2 5 1 4 4 A ( 2 ) 5 0, 0 0 0 U S D 5 0, 0 0 0 5 2, 7 5 0 0. 0 3

C N H I n d u s t ri al C a pi t al L L C 4. 3 7 5 % 0 5 / 0 4 / 2 0 2 2 1 4 5, 0 0 0 U S D 1 4 7, 5 6 6 1 5 1, 5 9 1 0. 0 8

C oi n s t a r F u n di n g L L C 5. 2 1 6 % 2 5 / 0 4 / 2 0 4 7 1 4 4 A ( 2 ) 2 1 7, 1 2 5 U S D 2 1 9, 6 0 9 2 1 1, 7 5 6 0. 1 1

( 2 )       S e e N o t e 1 6.

2 5 0



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 

C o m c a s t C o r p 2. 6 5 0 % 0 1 / 0 2 / 2 0 3 0 2 4 0, 0 0 0 U S D 2 4 7, 5 3 1 2 6 2, 5 5 6 0. 1 3

C o m c a s t C o r p 3. 7 5 0 % 0 1 / 0 4 / 2 0 4 0 1 1 0, 0 0 0 U S D 1 1 4, 8 7 1 1 3 2, 8 8 3 0. 0 7

C O M M M o r t g a g e T r u s t 3. 6 9 4 % 1 0 / 0 8 / 2 0 4 7 5 0, 0 0 0 U S D 5 0, 8 0 1 5 4, 6 9 1 0. 0 3

C o n ti n e nt al Ai rli n e s 4. 0 0 0 % 2 9 / 1 0 / 2 0 2 4 4 2, 2 7 1 U S D 4 2, 8 5 6 4 2, 6 2 3 0. 0 2

C S M C O A L L C 3. 9 5 3 % 1 5 / 0 9 / 2 0 3 7 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 4, 5 8 6 2 0 2, 5 4 6 0. 1 0

D a Vi t a I n c 4. 6 2 5 % 0 1 / 0 6 / 2 0 3 0 1 4 4 A ( 2 ) 2 9 0, 0 0 0 U S D 2 9 2, 2 0 7 3 0 7, 7 6 2 0. 1 6

Di a m o n d b a c k E n e r g y I n c 4. 7 5 0 % 3 1 / 0 5 / 2 0 2 5 1 7 5, 0 0 0 U S D 1 7 9, 9 8 0 1 9 7, 0 1 3 0. 1 0

D P L I n c 4. 1 2 5 % 0 1 / 0 7 / 2 0 2 5 1 4 4 A ( 2 ) 6 5, 0 0 0 U S D 6 5, 0 0 0 7 0, 2 7 0 0. 0 4

E Q M Mi d s t r e a m P a r t n e r s L P 6. 5 0 0 % 0 1 / 0 7 / 2 0 2 7 
1 4 4 A ( 2 ) 1 2 5, 0 0 0 U S D 1 2 6, 8 1 5 1 4 0, 7 5 4 0. 0 7

E x el o n C o r p 4. 0 5 0 % 1 5 / 0 4 / 2 0 3 0 1 0 5, 0 0 0 U S D 1 1 0, 4 0 0 1 2 4, 2 4 5 0. 0 6

E x p e di a G r o u p I n c 3. 6 0 0 % 1 5 / 1 2 / 2 0 2 3 1 4 4 A ( 2 ) 1 3 5, 0 0 0 U S D 1 3 4, 9 0 8 1 4 4, 0 9 2 0. 0 7

E x p e di a G r o u p I n c 4. 6 2 5 % 0 1 / 0 8 / 2 0 2 7 1 4 4 A ( 2 ) 1 7 0, 0 0 0 U S D 1 7 3, 9 6 2 1 8 9, 9 3 4 0. 1 0

E x p e di a G r o u p I n c 6. 2 5 0 % 0 1 / 0 5 / 2 0 2 5 1 4 4 A ( 2 ) 7 0, 0 0 0 U S D 7 0, 0 0 0 8 1, 1 3 7 0. 0 4

E x p e di a G r o u p I n c 7. 0 0 0 % 0 1 / 0 5 / 2 0 2 5 1 4 4 A ( 2 ) 6 0, 0 0 0 U S D 6 0, 0 0 0 6 6, 1 3 3 0. 0 3

F a n ni e M a e 2. 0 0 0 % 0 1 / 0 1 / 2 0 5 1 2, 8 6 2, 0 0 0 U S D 2, 9 5 4, 4 7 8 2, 9 7 3, 0 1 4 1. 5 0

F a n ni e M a e 2. 0 0 0 % 0 1 / 0 2 / 2 0 5 1 5, 9 4 8, 0 0 0 U S D 6, 1 4 4, 4 4 7 6, 1 6 8, 2 8 8 3. 1 2

F a n ni e M a e 2. 5 0 0 % 0 1 / 0 1 / 2 0 5 1 2, 8 4 6, 0 0 0 U S D 2, 9 8 1, 5 5 8 3, 0 0 0, 0 8 4 1. 5 2

F a n ni e M a e P o ol 2. 5 0 0 % 0 1 / 0 4 / 2 0 4 5 1 7, 7 2 5 U S D 1 6, 9 9 2 1 8, 9 7 2 0. 0 1

F a n ni e M a e P o ol 2. 5 0 0 % 0 1 / 0 8 / 2 0 5 0 1 0, 8 2 7, 5 2 3 U S D 1 1, 3 4 3, 9 7 5 1 1, 4 2 3, 7 5 4 5. 7 8

F a n ni e M a e P o ol 2. 5 0 0 % 0 1 / 0 9 / 2 0 5 0 5, 1 6 0, 5 6 6 U S D 5, 3 8 1, 5 9 6 5, 4 4 4, 7 3 9 2. 7 6

F a n ni e M a e P o ol 3. 0 0 0 % 0 1 / 0 7 / 2 0 4 6 3 1, 1 9 3 U S D 3 1, 3 2 7 3 3, 5 4 7 0. 0 2

F a n ni e M a e P o ol 3. 0 0 0 % 0 1 / 1 1 / 2 0 4 6 4 1, 6 1 9 U S D 4 1, 7 1 6 4 3, 7 7 4 0. 0 2

F a n ni e M a e P o ol 3. 0 0 0 % 0 1 / 0 4 / 2 0 4 8 4 1, 9 1 9 U S D 4 0, 4 6 9 4 3, 2 3 3 0. 0 2

F a n ni e M a e P o ol 3. 0 0 0 % 0 1 / 1 0 / 2 0 4 9 4 6, 1 7 0 U S D 4 6, 8 4 6 4 8, 4 8 5 0. 0 2

F a n ni e M a e P o ol 3. 0 0 0 % 0 1 / 1 1 / 2 0 4 9 7 0 8, 0 3 7 U S D 7 1 8, 8 7 2 7 4 4, 0 6 7 0. 3 8

F a n ni e M a e P o ol 3. 5 0 0 % 0 1 / 0 3 / 2 0 4 6 2 3, 8 7 6 U S D 2 4, 5 7 9 2 5, 4 6 3 0. 0 1

F a n ni e M a e P o ol 3. 5 0 0 % 0 1 / 0 6 / 2 0 4 6  1 8, 2 8 2 U S D 1 8, 8 2 1 1 9, 5 3 7 0. 0 1

F a n ni e M a e P o ol 3. 5 0 0 % 0 1 / 0 7 / 2 0 4 6 2 6, 0 2 7 U S D 2 6, 8 5 6 2 7, 7 3 7 0. 0 1

F a n ni e M a e P o ol 3. 5 0 0 % 0 1 / 1 0 / 2 0 4 6 4 6, 6 1 4 U S D 4 8, 1 4 0 5 0, 2 4 9 0. 0 3

F a n ni e M a e P o ol 3. 5 0 0 % 0 1 / 0 6 / 2 0 4 7 2 1, 2 3 8 U S D 2 1, 8 3 5 2 3, 0 8 0 0. 0 1

F a n ni e M a e P o ol 3. 5 0 0 % 0 1 / 0 9 / 2 0 4 7 2 1, 7 6 4 U S D 2 2, 4 7 7 2 3, 4 1 9 0. 0 1

F a n ni e M a e P o ol 3. 5 0 0 % 0 1 / 0 1 / 2 0 4 8 5 6, 8 2 2 U S D 5 7, 7 7 3 5 9, 6 3 3 0. 0 3

F a n ni e M a e P o ol 3. 5 0 0 % 0 1 / 1 0 / 2 0 4 8 1 3 2, 2 6 4 U S D 1 3 5, 8 3 2 1 3 9, 8 8 3 0. 0 7

F a n ni e M a e P o ol 3. 5 0 0 % 0 1 / 0 3 / 2 0 4 9 2 8 7, 6 9 1 U S D 2 9 5, 4 5 6 3 0 3, 5 8 6 0. 1 5

F a n ni e M a e P o ol 3. 5 0 0 % 0 1 / 1 1 / 2 0 4 9 4 1 5, 9 2 5 U S D 4 2 2, 9 4 7 4 3 1, 9 3 0 0. 2 2

F a n ni e M a e P o ol 4. 0 0 0 % 0 1 / 0 4 / 2 0 4 4 3 6, 6 7 9 U S D 3 8, 5 0 6 4 0, 2 2 8 0. 0 2

F a n ni e M a e P o ol 4. 0 0 0 % 0 1 / 1 2 / 2 0 4 5 3 0 5, 5 9 7 U S D 3 1 9, 7 2 4 3 3 6, 2 8 6 0. 1 7

F a n ni e M a e P o ol 4. 0 0 0 % 0 1 / 0 4 / 2 0 4 6 2 4, 3 5 8 U S D 2 5, 3 9 9 2 6, 0 8 9 0. 0 1

F a n ni e M a e P o ol 4. 0 0 0 % 0 1 / 1 1 / 2 0 4 6 2 5, 4 1 1 U S D 2 6, 7 6 7 2 8, 1 9 9 0. 0 1

F a n ni e M a e P o ol 4. 0 0 0 % 0 1 / 0 2 / 2 0 4 7 1 1 1, 9 5 3 U S D 1 1 4, 6 4 1 1 2 2, 2 1 3 0. 0 6

F a n ni e M a e P o ol 4. 0 0 0 % 0 1 / 0 6 / 2 0 4 7 4 5, 8 7 7 U S D 4 8, 3 1 6 5 0, 2 6 1 0. 0 3

F a n ni e M a e P o ol 4. 0 0 0 % 0 1 / 1 0 / 2 0 4 7 2 1, 9 1 4 U S D 2 2, 9 7 4 2 4, 1 6 9 0. 0 1

F a n ni e M a e P o ol 4. 0 0 0 % 0 1 / 0 9 / 2 0 4 8 6, 7 1 2, 3 8 9 U S D 7, 1 8 5, 6 7 1 7, 1 5 1, 9 3 0 3. 6 2

F a n ni e M a e P o ol 4. 0 0 0 % 0 1 / 0 3 / 2 0 4 9 1, 6 4 4, 5 7 3 U S D 1, 7 4 9, 4 3 4 1, 7 5 1, 0 2 1 0. 8 9

F a n ni e M a e P o ol 4. 0 0 0 % 0 1 / 0 4 / 2 0 4 9 1 8 9, 8 1 7 U S D 1 9 5, 7 4 9 2 0 2, 7 2 1 0. 1 0

F a n ni e M a e P o ol 4. 5 0 0 % 0 1 / 1 0 / 2 0 4 3 3 2, 1 2 0 U S D 3 4, 6 5 1 3 6, 0 9 4 0. 0 2

F a n ni e M a e P o ol 4. 5 0 0 % 0 1 / 0 2 / 2 0 4 4 1 9, 3 8 4 U S D 2 1, 0 7 9 2 1, 6 7 1 0. 0 1

F a n ni e M a e P o ol 4. 5 0 0 % 0 1 / 0 5 / 2 0 4 4 1 4 7, 2 9 6 U S D 1 5 7, 1 8 1 1 6 5, 1 5 8 0. 0 8

F a n ni e M a e P o ol 4. 5 0 0 % 0 1 / 0 4 / 2 0 4 7 1 2 2, 4 4 3 U S D 1 3 1, 3 2 4 1 3 5, 1 6 2 0. 0 7

F a n ni e M a e P o ol 4. 5 0 0 % 0 1 / 0 5 / 2 0 4 7 3 0, 4 3 1 U S D 3 2, 3 9 9 3 3, 4 5 5 0. 0 2

( 2 )       S e e N o t e 1 6.

2 5 1



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 

F a n ni e M a e P o ol 4. 5 0 0 % 0 1 / 0 6 / 2 0 4 8 2, 3 6 0, 5 6 8 U S D 2, 5 4 7, 9 0 1 2, 5 5 7, 6 3 0 1. 2 9

F a n ni e M a e P o ol 4. 5 0 0 % 0 1 / 0 7 / 2 0 4 8 4 7 3, 1 6 9 U S D 5 1 1, 9 0 1 5 1 3, 6 8 1 0. 2 6

F a n ni e M a e P o ol 4. 5 0 0 % 0 1 / 1 2 / 2 0 4 8 1 7 6, 7 0 4 U S D 1 8 5, 6 9 6 1 9 1, 5 6 3 0. 1 0

F a n ni e M a e P o ol 4. 5 0 0 % 0 1 / 0 1 / 2 0 4 9 1 6 6, 4 7 4 U S D 1 7 6, 2 4 6 1 8 0, 4 7 5 0. 0 9

F a n ni e M a e P o ol 5. 0 0 0 % 0 1 / 0 7 / 2 0 4 8 6 8, 7 6 6 U S D 7 3, 4 5 3 7 6, 1 9 0 0. 0 4

F a n ni e M a e P o ol 5. 0 0 0 % 0 1 / 0 8 / 2 0 4 8 2 8, 9 5 4 U S D 3 1, 0 5 5 3 2, 0 3 5 0. 0 2

F a n ni e M a e P o ol 5. 0 0 0 % 0 1 / 0 9 / 2 0 4 9 6 4, 9 1 0 U S D 6 9, 3 0 1 7 1, 7 7 2 0. 0 4

F a n ni e M a e P o ol 5. 0 0 0 % 0 1 / 1 1 / 2 0 4 9 2 7 1, 3 9 9 U S D 2 8 9, 8 4 0 2 9 9, 9 4 8 0. 1 5

F e d e r al N a ti o n al M o r t g a g e A s s o ci a ti o n 5. 6 2 5 % 
1 5 / 0 7 / 2 0 3 7 2 2 5, 0 0 0 U S D 2 9 6, 6 2 1 3 5 6, 9 5 4 0. 1 8

F r e d di e M a c G ol d P o ol 3. 0 0 0 % 0 1 / 0 1 / 2 0 4 7 2 8, 7 9 9 U S D 2 7, 9 5 6 3 0, 2 3 9 0. 0 2

F r e d di e M a c G ol d P o ol 3. 5 0 0 % 0 1 / 0 1 / 2 0 4 6 7 5, 4 1 5 U S D 7 7, 7 1 9 8 2, 0 1 9 0. 0 4

F r e d di e M a c G ol d P o ol 3. 5 0 0 % 0 1 / 0 3 / 2 0 4 7 2 6, 2 9 9 U S D 2 7, 1 5 0 2 8, 7 6 4 0. 0 1

F r e d di e M a c G ol d P o ol 3. 5 0 0 % 0 1 / 0 7 / 2 0 4 7 2 1, 3 5 4 U S D 2 1, 9 9 3 2 2, 9 7 8 0. 0 1

F r e d di e M a c G ol d P o ol 3. 5 0 0 % 0 1 / 1 1 / 2 0 4 7 2 4, 5 2 7 U S D 2 5, 2 2 8 2 6, 5 7 3 0. 0 1

F r e d di e M a c G ol d P o ol 4. 0 0 0 % 0 1 / 0 5 / 2 0 4 7 4 9, 6 2 1 U S D 5 2, 0 5 2 5 4, 9 1 3 0. 0 3

F r e d di e M a c G ol d P o ol 4. 0 0 0 % 0 1 / 0 3 / 2 0 4 8 5 0, 3 4 7 U S D 5 1, 7 7 8 5 5, 9 0 2 0. 0 3

F r e d di e M a c G ol d P o ol 4. 0 0 0 % 0 1 / 1 1 / 2 0 4 8 1 9 2, 6 5 5 U S D 1 9 9, 1 2 7 2 0 5, 3 1 1 0. 1 0

F r e d di e M a c G ol d P o ol 4. 5 0 0 % 0 1 / 0 4 / 2 0 4 4 3 9, 9 1 9 U S D 4 2, 4 8 6 4 4, 8 4 1 0. 0 2

F r e d di e M a c G ol d P o ol 4. 5 0 0 % 0 1 / 0 8 / 2 0 4 4 4 9, 8 8 7 U S D 5 3, 6 8 2 5 6, 1 5 6 0. 0 3

F r e d di e M a c G ol d P o ol 4. 5 0 0 % 0 1 / 0 7 / 2 0 4 8 5 6, 9 7 3 U S D 5 8, 5 7 2 6 4, 0 3 6 0. 0 3

F r e d di e M a c M ul tif a mil y S t r u c t u r e d P a s s - T h r o u g h 
C e r tifi c a t e s 3. 2 8 6 % 2 5 / 1 1 / 2 0 2 7 1 0, 0 0 0 U S D 9, 7 4 9 1 1, 5 3 2 0. 0 1

F r e d di e M a c M ul tif a mil y S t r u c t u r e d P a s s - T h r o u g h 
C e r tifi c a t e s 3. 3 5 0 % 2 5 / 0 1 / 2 0 2 8 5 5, 0 0 0 U S D 5 4, 0 0 7 6 3, 6 3 1 0. 0 3

F r e d di e M a c M ul tif a mil y S t r u c t u r e d P a s s - T h r o u g h 
C e r tifi c a t e s 3. 4 1 3 % 2 5 / 1 2 / 2 0 2 6 3 0, 0 0 0 U S D 3 0, 9 4 9 3 4, 3 9 6 0. 0 2

F r e d di e M a c M ul tif a mil y S t r u c t u r e d P a s s - T h r o u g h 
C e r tifi c a t e s 3. 4 4 4 % 2 5 / 1 2 / 2 0 2 7 7 7 0, 0 0 0 U S D 8 1 6, 6 9 9 8 9 4, 9 2 2 0. 4 5

F r e d di e M a c P o ol 3. 0 0 0 % 0 1 / 1 0 / 2 0 4 9 1 6 0, 4 7 0 U S D 1 6 2, 1 6 3 1 6 8, 5 9 5 0. 0 9

F r e d di e M a c P o ol 4. 5 0 0 % 0 1 / 1 0 / 2 0 4 8 9 5, 8 0 8 U S D 1 0 0, 5 9 8 1 0 4, 0 0 9 0. 0 5

F r e d di e M a c P o ol 4. 5 0 0 % 0 1 / 0 1 / 2 0 4 9 4 7 5, 2 5 4 U S D 5 0 3, 3 4 6 5 1 5, 0 8 9 0. 2 6

F r e d di e M a c P o ol 5. 0 0 0 % 0 1 / 0 7 / 2 0 4 8 2 2 9, 9 8 5 U S D 2 4 5, 3 7 7 2 5 4, 6 8 3 0. 1 3

F r e d di e M a c P o ol 5. 0 0 0 % 0 1 / 1 0 / 2 0 4 8 1 1 2, 7 3 9 U S D 1 2 0, 8 3 6 1 2 4, 8 3 5 0. 0 6

F r e d di e M a c P o ol 5. 0 0 0 % 0 1 / 1 0 / 2 0 4 9 4 3 5, 5 4 6 U S D 4 6 7, 8 1 9 4 8 1, 7 2 1 0. 2 4

G e o r g e t o w n U ni v e r si t y / T h e 4. 3 1 5 % 0 1 / 0 4 / 2 0 4 9 1 7 5, 0 0 0 U S D 2 1 0, 4 9 9 2 2 2, 6 3 3 0. 1 1

G e o r g e t o w n U ni v e r si t y / T h e 5. 2 1 5 % 0 1 / 1 0 / 2 1 1 8 2 0, 0 0 0 U S D 2 0, 0 0 0 2 8, 8 3 1 0. 0 2

Gl e n c o r e F u n di n g L L C 2. 5 0 0 % 0 1 / 0 9 / 2 0 3 0 1 4 4 A ( 2 ) 6 2 0, 0 0 0 U S D 6 1 6, 0 1 7 6 3 3, 6 7 7 0. 3 2

G r a y O a k Pi p eli n e L L C 2. 6 0 0 % 1 5 / 1 0 / 2 0 2 5 1 4 4 A ( 2 ) 4 0, 0 0 0 U S D 3 9, 9 4 6 4 1, 2 2 7 0. 0 2

G r a y O a k Pi p eli n e L L C 3. 4 5 0 % 1 5 / 1 0 / 2 0 2 7 1 4 4 A ( 2 ) 2 0, 0 0 0 U S D 1 9, 9 9 9 2 0, 8 9 0 0. 0 1

G r o u p 1 A ut o m oti v e I n c 4. 0 0 0 % 1 5 / 0 8 / 2 0 2 8 
1 4 4 A ( 2 ) 1 0 5, 0 0 0 U S D 1 0 5, 3 0 4 1 0 8, 2 3 2 0. 0 6

G S M o r t g a g e S e c u ri ti e s T r u s t 3. 7 6 4 % 1 0 / 0 7 / 2 0 4 8 3 0 5, 0 0 0 U S D 3 2 3, 5 2 1 3 4 1, 8 0 8 0. 1 7

H a n e s b r a n d s I n c 4. 6 2 5 % 1 5 / 0 5 / 2 0 2 4 1 4 4 A ( 2 ) 1 5, 0 0 0 U S D 1 4, 6 3 0 1 5, 7 1 2 0. 0 1

H a n e s b r a n d s I n c 4. 8 7 5 % 1 5 / 0 5 / 2 0 2 6 1 4 4 A ( 2 ) 1 0 5, 0 0 0 U S D 1 0 6, 0 9 3 1 1 4, 0 5 6 0. 0 6

H a n e s b r a n d s I n c 5. 3 7 5 % 1 5 / 0 5 / 2 0 2 5 1 4 4 A ( 2 ) 5 5, 0 0 0 U S D 5 5, 0 0 0 5 8, 1 9 1 0. 0 3

H a s b r o I n c 3. 5 5 0 % 1 9 / 1 1 / 2 0 2 6 1 2 0, 0 0 0 U S D 1 2 2, 7 5 3 1 3 3, 9 3 3 0. 0 7

H a s b r o I n c 3. 9 0 0 % 1 9 / 1 1 / 2 0 2 9 1 0, 0 0 0 U S D 9, 9 8 0 1 1, 3 2 5 0. 0 1

H e wl et t P a c k a r d E nt e r p ri s e C o 4. 6 5 0 % 0 1 / 1 0 / 2 0 2 4  1 0 5, 0 0 0 U S D 1 1 8, 2 2 9 1 1 9, 1 8 5 0. 0 6

H u nti n g t o n B a n c s h a r e s I n c / O H 2. 6 2 5 % 0 6 / 0 8 / 2 0 2 4  4 2 0, 0 0 0 U S D 4 3 0, 2 0 6 4 4 8, 8 2 5 0. 2 3

H u nti n g t o n I n g all s I n d u st ri e s I n c 4. 2 0 0 % 
0 1 / 0 5 / 2 0 3 0 1 4 4 A ( 2 ) 1 0 5, 0 0 0 U S D 1 1 0, 5 1 1 1 2 4, 3 6 6 0. 0 6

( 2 )       S e e N o t e 1 6.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 

H y u n d ai C a pi t al A m e ri c a 2. 3 7 5 % 1 5 / 1 0 / 2 0 2 7 
1 4 4 A ( 2 ) 7 5, 0 0 0 U S D 7 4, 9 8 1 7 8, 6 3 6 0. 0 4

H y u n d ai C a pi t al A m e ri c a 2. 6 5 0 % 1 0 / 0 2 / 2 0 2 5 
1 4 4 A ( 2 ) 1 6 0, 0 0 0 U S D 1 5 9, 7 5 4 1 6 8, 1 1 6 0. 0 9

H y u n d ai C a pi t al A m e ri c a 3. 0 0 0 % 1 0 / 0 2 / 2 0 2 7 
1 4 4 A ( 2 ) 4 5 0, 0 0 0 U S D 4 5 4, 6 8 5 4 8 8, 5 0 9 0. 2 5

I c a h n E n t e r p ri s e s L P / I c a h n E n t e r p ri s e s Fi n a n c e C o r p 
5. 2 5 0 % 1 5 / 0 5 / 2 0 2 7 1 7 5, 0 0 0 U S D 1 7 7, 9 8 1 1 8 7, 6 0 0 0. 1 0

I r o n M o u n t ai n I n c 4. 5 0 0 % 1 5 / 0 2 / 2 0 3 1 1 4 4 A ( 2 ) 3 4 5, 0 0 0 U S D 3 4 4, 9 1 3 3 6 1, 3 8 8 0. 1 8

J 2 Gl o b al I n c 4. 6 2 5 % 1 5 / 1 0 / 2 0 3 0 1 4 4 A ( 2 ) 4 4 5, 0 0 0 U S D 4 4 5, 0 0 0 4 6 9, 4 7 5 0. 2 4

J P M B B C o m m er ci al M o r t g a g e S e c u ri ti e s T r u st 
3. 7 7 5 % 1 5 / 0 8 / 2 0 4 7 4 2 5, 0 0 0 U S D 4 4 4, 3 4 3 4 6 6, 2 9 8 0. 2 4

K e n G a rff A ut o m oti v e L L C 4. 8 7 5 % 1 5 / 0 9 / 2 0 2 8 
1 4 4 A ( 2 ) 8 0, 0 0 0 U S D 8 0, 0 0 0 8 3, 2 0 0 0. 0 4

Ki n d e r M o r g a n I n c 5. 6 2 5 % 1 5 / 1 1 / 2 0 2 3 1 4 4 A ( 2 ) 8 5, 0 0 0 U S D 8 5, 4 0 6 9 5, 8 9 4 0. 0 5

K o p p e r s I n c 6. 0 0 0 % 1 5 / 0 2 / 2 0 2 5 1 4 4 A ( 2 ) 1 8 0, 0 0 0 U S D 1 8 1, 3 5 6 1 8 5, 4 0 0 0. 0 9

K r af t H ei n z F o o d s C o 3. 8 7 5 % 1 5 / 0 5 / 2 0 2 7 1 4 4 A ( 2 ) 2 5 5, 0 0 0 U S D 2 6 0, 1 3 4 2 7 4, 7 2 7 0. 1 4

L a m a r M e di a C o r p 3. 7 5 0 % 1 5 / 0 2 / 2 0 2 8 2 0 0, 0 0 0 U S D 1 9 7, 7 5 9 2 0 5, 5 4 0 0. 1 0

L a m a r M e di a C o r p 4. 0 0 0 % 1 5 / 0 2 / 2 0 3 0 1 6 0, 0 0 0 U S D 1 6 1, 2 5 1 1 6 6, 0 0 0 0. 0 8

Li b e r t y M ut u al G r o u p I n c 3. 9 5 0 % 1 5 / 0 5 / 2 0 6 0 
1 4 4 A ( 2 ) 1 4 0, 0 0 0 U S D 1 4 4, 2 2 3 1 6 7, 1 0 4 0. 0 8

Li t hi a M ot o r s I n c 4. 3 7 5 % 1 5 / 0 1 / 2 0 3 1 1 4 4 A ( 2 ) 2 1 5, 0 0 0 U S D 2 1 5, 0 0 0 2 3 0, 5 8 8 0. 1 2

M a r ri o tt I n t e r n ati o n al I n c / M D 3. 5 0 0 % 1 5 / 1 0 / 2 0 3 2 4 2 0, 0 0 0 U S D 4 1 8, 0 1 3 4 5 9, 3 0 5 0. 2 3

Mi c r o c hi p T e c h n ol o g y I n c 2. 6 7 0 % 0 1 / 0 9 / 2 0 2 3 
1 4 4 A ( 2 ) 2 9 0, 0 0 0 U S D 2 9 4, 4 3 6 3 0 3, 3 0 1 0. 1 5

Mi c r o c hi p T e c h n ol o g y I n c 4. 3 3 3 % 0 1 / 0 6 / 2 0 2 3 1 1 5, 0 0 0 U S D 1 1 7, 5 4 4 1 2 4, 4 8 9 0. 0 6

Mi c r o n T e c h n ol o g y I n c 2. 4 9 7 % 2 4 / 0 4 / 2 0 2 3 2 8 0, 0 0 0 U S D 2 8 2, 9 5 6 2 9 1, 7 6 5 0. 1 5

M ol e x El e c t r o ni c T e c h n ol o gi e s L L C 3. 9 0 0 % 
1 5 / 0 4 / 2 0 2 5 1 4 4 A ( 2 ) 2 5, 0 0 0 U S D 2 4, 8 0 4 2 5, 8 6 7 0. 0 1

M o r g a n S t a nl e y B a n k of A m e ri c a M e r rill L y n c h T r u s t 
3. 3 0 6 % 1 5 / 0 4 / 2 0 4 8 4 3 0, 0 0 0 U S D 4 4 5, 0 3 6 4 6 7, 2 7 7 0. 2 4

M S B A M C o m m e r ci al M o r t g a g e S e c u ri ti e s T r u s t 
3. 2 7 7 % 1 5 / 1 0 / 2 0 3 0 1 4 4 A ( 2 ) 1 2 0, 0 0 0 U S D 1 2 0, 1 6 6 1 1 1, 5 0 2 0. 0 6

N a vi e n t C o r p 5. 8 7 5 % 2 5 / 1 0 / 2 0 2 4 1 5, 0 0 0 U S D 1 2, 6 0 9 1 5, 9 3 8 0. 0 1

N a vi e n t C o r p 6. 1 2 5 % 2 5 / 0 3 / 2 0 2 4 1 0 5, 0 0 0 U S D 1 0 4, 5 9 3 1 1 2, 0 8 8 0. 0 6

N a vi e n t C o r p 6. 7 5 0 % 1 5 / 0 6 / 2 0 2 6 1 5, 0 0 0 U S D 1 2, 7 0 0 1 6, 2 9 4 0. 0 1

N e w F o r t r e s s E n e r g y I n c 6. 7 5 0 % 1 5 / 0 9 / 2 0 2 5 
1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 4 2 0, 7 7 0 4 2 4, 8 7 2 0. 2 2

N e w ell B r a n d s I n c 4. 8 7 5 % 0 1 / 0 6 / 2 0 2 5 5 0, 0 0 0 U S D 4 9, 7 8 1 5 5, 0 1 5 0. 0 3

N o r t h w e s t e r n M u t u al Lif e I n s u r a n c e C o / T h e 3. 6 2 5 % 
3 0 / 0 9 / 2 0 5 9 1 4 4 A ( 2 ) 1 9 0, 0 0 0 U S D 1 9 9, 2 2 4 2 2 0, 7 6 0 0. 1 1

O hi o P o w e r C o 2. 6 0 0 % 0 1 / 0 4 / 2 0 3 0 5 0, 0 0 0 U S D 4 9, 9 5 0 5 4, 5 6 6 0. 0 3

O n e A m e ri c a Fi n a n ci al P a r t n e r s I n c 4. 2 5 0 % 
1 5 / 1 0 / 2 0 5 0 1 4 4 A ( 2 ) 6 5, 0 0 0 U S D 6 4, 5 5 4 6 9, 8 4 9 0. 0 4

O n e M ai n Fi n a n ci al I s s u a n c e T r u s t 3. 6 3 0 % 
2 0 / 1 1 / 2 0 2 8 1 4 4 A ( 2 ) 7 1, 1 8 8 U S D 7 1, 2 1 6 7 1, 2 8 2 0. 0 4

O wl R o c k T e c h n ol o g y Fi n a n c e C o r p 3. 7 5 0 % 
1 7 / 0 6 / 2 0 2 6 1 4 4 A ( 2 ) 2 8 5, 0 0 0 U S D 2 8 3, 1 1 0 2 8 6, 5 4 7 0. 1 5

P a r t n e r s H e al t h c a r e S y s t e m I n c 3. 3 4 2 % 
0 1 / 0 7 / 2 0 6 0 3 9 0, 0 0 0 U S D 4 0 5, 4 5 8 4 4 5, 3 6 6 0. 2 3

P a tt e r n E n e r g y O p e r a ti o n s L P / P at t e r n E n e r g y 
O p e r ati o n s I n c 4. 5 0 0 % 1 5 / 0 8 / 2 0 2 8 1 4 4 A ( 2 ) 8 0, 0 0 0 U S D 8 0, 0 0 0 8 4, 4 0 0 0. 0 4
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
       

S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )    
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 

Pl ai n s All A m e ri c a n Pi p eli n e L P / P A A Fi n a n c e C o r p 
3. 8 0 0 % 1 5 / 0 9 / 2 0 3 0 4 5, 0 0 0 U S D 4 4, 9 1 1 4 8, 3 7 7 0. 0 2

Pl a n e t Fi t n e s s M a s t e r I s s u e r L L C 4. 2 6 2 % 
0 5 / 0 9 / 2 0 4 8 1 4 4 A ( 2 ) 9 7, 7 5 0 U S D 9 7, 7 5 0 9 7, 4 9 1 0. 0 5

P o s t H ol di n g s I n c 4. 6 2 5 % 1 5 / 0 4 / 2 0 3 0 1 4 4 A ( 2 ) 4 1 5, 0 0 0 U S D 4 2 0, 6 8 1 4 3 6, 5 6 3 0. 2 2

Q o r v o I n c 3. 3 7 5 % 0 1 / 0 4 / 2 0 3 1 1 4 4 A ( 2 ) 3 2 5, 0 0 0 U S D 3 2 5, 0 0 0 3 3 5, 5 6 3 0. 1 7

Q ui c k e n L o a n s L L C / Q ui c k e n L o a n s C o - I s s u e r I n c 
3. 6 2 5 % 0 1 / 0 3 / 2 0 2 9 1 4 4 A ( 2 ) 4 5, 0 0 0 U S D 4 4, 3 7 9 4 5, 9 0 0 0. 0 2

Q ui c k e n L o a n s L L C / Q ui c k e n L o a n s C o - I s s u e r I n c 
3. 8 7 5 % 0 1 / 0 3 / 2 0 3 1 1 4 4 A ( 2 ) 1 8 5, 0 0 0 U S D 1 8 3, 8 1 7 1 9 1, 9 3 8 0. 1 0

R at tl e r Mi d s t r e a m L P 5. 6 2 5 % 1 5 / 0 7 / 2 0 2 5 1 4 4 A ( 2 ) 1 5 5, 0 0 0 U S D 1 5 6, 5 7 6 1 6 3, 7 1 9 0. 0 8

S a b r e G L B L I n c 7. 3 7 5 % 0 1 / 0 9 / 2 0 2 5 1 4 4 A ( 2 ) 1 1 5, 0 0 0 U S D 1 1 5, 6 5 4 1 2 4, 7 7 5 0. 0 6

S a b r e G L B L I n c 9. 2 5 0 % 1 5 / 0 4 / 2 0 2 5 1 4 4 A ( 2 ) 2 5, 0 0 0 U S D 2 5, 0 0 0 2 9, 7 5 0 0. 0 2

S a n t a n d e r D ri v e A u t o R e c ei v a bl e s T r u s t 2. 1 6 0 % 
1 5 / 1 1 / 2 0 2 2 6, 8 8 2 U S D 6, 8 8 2 6, 8 9 3 0. 0 0

S a n t a n d e r D ri v e A u t o R e c ei v a bl e s T r u s t 3. 3 5 0 % 
1 7 / 0 7 / 2 0 2 3 9 7, 5 4 8 U S D 9 8, 0 3 7 9 8, 3 6 4 0. 0 5

S ci e n c e A p pli c ati o n s I n t e r n ati o n al C o r p 4. 8 7 5 % 
0 1 / 0 4 / 2 0 2 8 1 4 4 A ( 2 ) 2 5, 0 0 0 U S D 2 5, 0 0 0 2 6, 5 0 0 0. 0 1

S e n s at a T e c h n ol o gi e s I n c 3. 7 5 0 % 1 5 / 0 2 / 2 0 3 1 
1 4 4 A ( 2 ) 1 6 0, 0 0 0 U S D 1 5 9, 9 6 5 1 6 5, 8 5 3 0. 0 8

S mi t hfi el d F o o d s I n c 3. 0 0 0 % 1 5 / 1 0 / 2 0 3 0 1 4 4 A ( 2 ) 3 5, 0 0 0 U S D 3 4, 6 0 5 3 7, 0 3 3 0. 0 2

S t a r b u c k s C o r p 3. 3 5 0 % 1 2 / 0 3 / 2 0 5 0 1 0 0, 0 0 0 U S D 9 9, 7 3 7 1 1 1, 7 8 5 0. 0 6

S t a r b u c k s C o r p 3. 5 0 0 % 1 5 / 1 1 / 2 0 5 0 4 2 0, 0 0 0 U S D 4 3 0, 3 5 8 4 8 2, 9 0 0 0. 2 4

S t e el D y n a mi c s I n c 2. 4 0 0 % 1 5 / 0 6 / 2 0 2 5 6 0, 0 0 0 U S D 5 9, 7 9 7 6 3, 7 7 2 0. 0 3

S t e el D y n a mi c s I n c 3. 4 5 0 % 1 5 / 0 4 / 2 0 3 0 7 5, 0 0 0 U S D 7 9, 5 1 1 8 4, 8 9 9 0. 0 4

S u m mit M at e ri al s L L C / S u m mit M a t e ri al s Fi n a n c e 
C o r p 5. 2 5 0 % 1 5 / 0 1 / 2 0 2 9 1 4 4 A ( 2 ) 2 0, 0 0 0 U S D 2 0, 0 0 0 2 1, 0 0 0 0. 0 1

T e x a s I n s t r u m e nt s I n c 2. 2 5 0 % 0 4 / 0 9 / 2 0 2 9 7 5, 0 0 0 U S D 7 4, 6 0 6 8 0, 8 1 6 0. 0 4

Ti m e W a r n e r C a bl e L L C 4. 5 0 0 % 1 5 / 0 9 / 2 0 4 2 2 5 0, 0 0 0 U S D 2 6 1, 6 7 7 2 9 2, 9 4 9 0. 1 5

Ti m e W a r n e r C a bl e L L C 5. 5 0 0 % 0 1 / 0 9 / 2 0 4 1 1 6 0, 0 0 0 U S D 1 6 1, 7 3 1 2 0 5, 5 7 6 0. 1 0

T - M o bil e U S A I n c 3. 8 7 5 % 1 5 / 0 4 / 2 0 3 0 1 4 4 A ( 2 ) 4 8 0, 0 0 0 U S D 5 0 1, 5 2 2 5 5 5, 9 3 6 0. 2 8

T r u s t e e s of t h e U ni v e r si t y of P e n n s yl v a ni a / T h e 
3. 6 1 0 % 1 5 / 0 2 / 2 1 1 9 8 0, 0 0 0 U S D 8 4, 3 5 4 9 0, 1 0 0 0. 0 5

U B S - Ci ti g r o u p C o m m e r ci al M o r t g a g e T r u s t 5. 1 5 4 % 
1 0 / 0 1 / 2 0 4 5 1 4 4 A ( 2 ) 1 5, 0 0 0 U S D 1 5, 2 7 4 1 5, 4 2 6 0. 0 1

U ni v a r S ol uti o n s U S A I n c / W a s hi n g t o n 5. 1 2 5 % 
0 1 / 1 2 / 2 0 2 7 1 4 4 A ( 2 ) 1 3 0, 0 0 0 U S D 1 3 3, 4 1 9 1 3 7, 3 1 3 0. 0 7

U ni v e r si t y of Vi r gi ni a 3. 2 2 7 % 0 1 / 0 9 / 2 1 1 9 2 2 0, 0 0 0 U S D 2 2 2, 8 7 7 2 2 4, 2 5 7 0. 1 1

V al v oli n e I n c 3. 6 2 5 % 1 5 / 0 6 / 2 0 3 1 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 0 5, 2 5 0 0. 1 0

V al v oli n e I n c 4. 2 5 0 % 1 5 / 0 2 / 2 0 3 0 1 4 4 A ( 2 ) 9 5, 0 0 0 U S D 9 5, 7 5 2 1 0 0, 7 0 0 0. 0 5

V al v oli n e I n c 4. 3 7 5 % 1 5 / 0 8 / 2 0 2 5 1 0 0, 0 0 0 U S D 9 9, 6 4 7 1 0 3, 2 7 7 0. 0 5

Vi a c o m C B S I n c 4. 2 0 0 % 1 9 / 0 5 / 2 0 3 2 1 4 5, 0 0 0 U S D 1 4 8, 0 4 9 1 7 4, 7 4 6 0. 0 9

Vi at ri s I n c 4. 0 0 0 % 2 2 / 0 6 / 2 0 5 0 1 4 4 A ( 2 ) 5 5, 0 0 0 U S D 5 4, 8 5 9 6 3, 0 1 3 0. 0 3

V ol k s w a g e n G r o u p of A m e ri c a Fi n a n c e L L C 3. 2 0 0 % 
2 6 / 0 9 / 2 0 2 6 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 1, 3 4 0 2 2 1, 0 1 8 0. 1 1

V ol k s w a g e n G r o u p of A m e ri c a Fi n a n c e L L C 3. 7 5 0 % 
1 3 / 0 5 / 2 0 3 0 1 4 4 A ( 2 ) 4 0 0, 0 0 0 U S D 4 2 4, 4 7 8 4 6 1, 4 4 5 0. 2 3

Willi s N o r t h A m e ri c a I n c 2. 9 5 0 % 1 5 / 0 9 / 2 0 2 9 7 0, 0 0 0 U S D 7 1, 7 4 4 7 6, 5 8 8 0. 0 4

X c el E n e r g y I n c 3. 4 0 0 % 0 1 / 0 6 / 2 0 3 0 9 0, 0 0 0 U S D 9 3, 8 3 5 1 0 3, 1 5 6 0. 0 5

Xili n x I n c 2. 3 7 5 % 0 1 / 0 6 / 2 0 3 0 4 1 5, 0 0 0 U S D 4 2 2, 1 3 9 4 3 5, 6 5 4 0. 2 2

 7 2, 7 3 4, 7 8 1 7 4, 7 8 0, 6 6 5 3 7. 8 3

T o t al - Fi x e d r a t e b o n d s 8 1, 0 6 3, 8 1 3 8 3, 6 8 3, 4 5 4 4 2. 3 4
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 
V a ri a bl e r a t e b o n d s       
       

C a n a d a       

C a n a di a n I m p e ri al B a n k of C o m m e r c e 0. 8 8 9 % 
1 7 / 0 3 / 2 0 2 3 2 5 0, 0 0 0 U S D 2 5 0, 0 0 0 2 5 2, 3 6 2 0. 1 3

 2 5 0, 0 0 0 2 5 2, 3 6 2 0. 1 3
F r a n c e       

B N P P a ri b a s S A 2. 8 1 9 % 1 9 / 1 1 / 2 0 2 5 1 4 4 A ( 2 ) 5 7 0, 0 0 0 U S D 5 8 1, 0 9 3 6 0 7, 5 7 6 0. 3 1

 5 8 1, 0 9 3 6 0 7, 5 7 6 0. 3 1
G e r m a n y       

D e u t s c h e B a n k A G / N e w Y o r k N Y 2. 1 2 9 % 
2 4 / 1 1 / 2 0 2 6 2 7 5, 0 0 0 U S D 2 7 5, 0 0 0 2 8 1, 4 4 6 0. 1 4

 2 7 5, 0 0 0 2 8 1, 4 4 6 0. 1 4
U ni t e d S t a t e s       

B a n k of A m e ri c a C o r p 3. 0 0 4 % 2 0 / 1 2 / 2 0 2 3 2 2 1, 0 0 0 U S D 2 2 1, 4 4 2 2 3 2, 6 0 5 0. 1 2

B a n k of A m e ri c a C o r p 3. 5 5 9 % 2 3 / 0 4 / 2 0 2 7 1, 0 6 0, 0 0 0 U S D 1, 1 2 9, 9 5 9 1, 1 9 6, 8 5 5 0. 6 1

B a y vi e w O p p o r t u ni t y M a s t e r F u n d I V a T r u s t 3. 5 0 0 % 
2 8 / 0 5 / 2 0 6 9 1 4 4 A ( 2 ) 5 5, 2 4 9 U S D 5 6, 4 3 8 5 6, 8 4 5 0. 0 3

Citi g r o u p I n c 4. 4 1 2 % 3 1 / 0 3 / 2 0 3 1 4 7 5, 0 0 0 U S D 5 5 8, 6 3 8 5 7 6, 0 1 2 0. 2 9

F a n ni e M a e - A c e s 3. 3 2 5 % 2 5 / 0 6 / 2 0 2 8 3 0, 0 0 0 U S D 2 9, 7 4 4 3 4, 5 5 2 0. 0 2

F a n ni e M a e - A c e s 3. 3 7 0 % 2 5 / 0 7 / 2 0 2 8 1 5, 0 0 0 U S D 1 4, 8 1 8 1 7, 4 1 3 0. 0 1

F r e d di e M a c M ul tif a mil y S t r u c t u r e d P a s s - T h r o u g h 
C e r tifi c a t e s 3. 1 8 7 % 2 5 / 0 9 / 2 0 2 7 1 0, 0 0 0 U S D 9, 7 0 4 1 1, 4 5 4 0. 0 1

F r e d di e M a c M ul tif a mil y S t r u c t u r e d P a s s - T h r o u g h 
C e r tifi c a t e s 3. 3 0 3 % 2 5 / 1 1 / 2 0 2 7 1 5 0, 0 0 0 U S D 1 6 4, 0 4 4 1 7 3, 0 9 5 0. 0 9

F r e d di e M a c M ul tif a mil y S t r u c t u r e d P a s s - T h r o u g h 
C e r tifi c a t e s 3. 3 4 7 % 2 5 / 1 1 / 2 0 2 6 4 5, 0 0 0 U S D 4 6, 2 7 2 5 1, 3 6 7 0. 0 3

F r e d di e M a c M ul tif a mil y S t r u c t u r e d P a s s - T h r o u g h 
C e r tifi c a t e s 3. 7 8 0 % 2 5 / 1 0 / 2 0 2 8 6 5 0, 0 0 0 U S D 7 0 0, 9 3 3 7 7 1, 1 2 2 0. 3 9

F r e d di e M a c M ul tif a mil y S t r u c t u r e d P a s s - T h r o u g h 
C e r tifi c a t e s 3. 8 5 0 % 2 5 / 0 5 / 2 0 2 8 3 6 5, 0 0 0 U S D 4 0 7, 4 8 0 4 3 5, 0 7 5 0. 2 2

Gi n ni e M a e I I P o ol 3. 9 7 6 % 2 0 / 0 3 / 2 0 6 3 5, 7 2 6 U S D 6, 0 3 2 6, 0 3 0 0. 0 0

Gi n ni e M a e I I P o ol 4. 1 4 0 % 2 0 / 0 8 / 2 0 6 3 2, 3 2 6 U S D 2, 4 5 5 2, 3 6 2 0. 0 0

Gi n ni e M a e I I P o ol 4. 3 9 0 % 2 0 / 0 3 / 2 0 6 2 6 7 4 U S D 7 1 3 6 8 7 0. 0 0

Gi n ni e M a e I I P o ol 4. 6 6 3 % 2 0 / 0 5 / 2 0 6 4 6 8, 2 7 5 U S D 7 2, 9 2 4 7 4, 4 9 9 0. 0 4

G ol d m a n S a c h s G r o u p I n c / T h e 3. 6 9 1 % 0 5 / 0 6 / 2 0 2 8  6 5, 0 0 0 U S D 7 3, 3 4 8 7 4, 8 8 2 0. 0 4

G o v e r n m e n t N a ti o n al M o r t g a g e A s s o ci a ti o n 0. 5 4 0 % 
2 0 / 0 4 / 2 0 6 5 1 5 0, 0 9 2 U S D 1 5 0, 4 0 9 1 5 0, 0 5 5 0. 0 8

G o v e r n m e n t N a ti o n al M o r t g a g e A s s o ci a ti o n 0. 6 9 6 % 
2 0 / 0 3 / 2 0 6 0 1 2 4, 1 2 1 U S D 1 2 3, 6 0 7 1 2 4, 4 8 7 0. 0 6

G S M o r t g a g e S e c u ri ti e s T r u s t 4. 8 8 5 % 1 0 / 0 1 / 2 0 4 7 5 0, 0 0 0 U S D 4 8, 9 5 3 4 8, 4 3 5 0. 0 2

I n vi t a ti o n H o m e s T r u s t 1. 0 5 9 % 1 7 / 0 6 / 2 0 3 7 1 4 4 A ( 2 ) 2 7 9, 7 8 8 U S D 2 7 9, 7 8 8 2 8 0, 4 0 4 0. 1 4

J P M o r g a n C h a s e & C o 2. 7 3 9 % 1 5 / 1 0 / 2 0 3 0 2 8 0, 0 0 0 U S D 2 8 2, 0 9 6 3 0 4, 4 5 3 0. 1 5

J P M o r g a n C h a s e & C o 2. 9 5 6 % 1 3 / 0 5 / 2 0 3 1 3 0 0, 0 0 0 U S D 3 0 8, 2 3 1 3 2 8, 9 7 7 0. 1 7

J P M o r g a n C h a s e & C o 3. 7 9 7 % 2 3 / 0 7 / 2 0 2 4 4 3 5, 0 0 0 U S D 4 5 3, 0 3 9 4 7 1, 8 6 9 0. 2 4

M o r g a n S t a nl e y 3. 5 9 1 % 2 2 / 0 7 / 2 0 2 8 7 5, 0 0 0 U S D 8 4, 3 2 8 8 5, 6 2 7 0. 0 4

M o r g a n S t a nl e y C a pi t al I T r u st 5. 2 0 0 % 1 5 / 0 6 / 2 0 4 4 
1 4 4 A ( 2 ) 1 0 0, 0 0 0 U S D 1 0 0, 8 7 4 9 9, 7 3 6 0. 0 5

N a ti o n al R u r al U tili ti e s C o o p e r a ti v e Fi n a n c e C o r p 
4. 7 5 0 % 3 0 / 0 4 / 2 0 4 3 2 7 0, 0 0 0 U S D 2 7 2, 1 2 7 2 8 4, 1 7 5 0. 1 4

O B X T r u st 4. 0 0 0 % 2 5 / 0 4 / 2 0 4 8 1 4 4 A ( 2 ) 3 7, 0 1 0 U S D 3 6, 9 2 8 3 8, 2 8 6 0. 0 2

P N C B a n k N A 2. 0 2 8 % 0 9 / 1 2 / 2 0 2 2 2 5 0, 0 0 0 U S D 2 5 0, 0 0 0 2 5 3, 8 4 1 0. 1 3

 

( 2 )       S e e N o t e 1 6.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t E v al u a ti o n % of N e t

A s s e t s

 

S e q u oi a M o r t g a g e T r u s t 4. 0 0 0 % 2 5 / 0 8 / 2 0 4 8 
1 4 4 A ( 2 ) 1 7 0, 7 3 4 U S D 1 7 3, 0 0 8 1 7 5, 6 7 7 0. 0 9

T o w d P oi n t M o r t g a g e T r u s t 2. 7 5 0 % 2 5 / 0 8 / 2 0 5 5 
1 4 4 A ( 2 ) 2 4, 3 2 8 U S D 2 4, 3 2 8 2 4, 6 0 0 0. 0 1

T o w d P oi n t M o r t g a g e T r u s t 2. 7 5 0 % 2 5 / 1 1 / 2 0 6 0 
1 4 4 A ( 2 ) 8, 9 4 2 U S D 8, 9 5 0 8, 9 6 8 0. 0 0

T o w d P oi n t M o r t g a g e T r u s t 3. 5 0 5 % 2 5 / 1 0 / 2 0 5 3 
1 4 4 A ( 2 ) 1 0 0, 0 0 0 U S D 1 0 2, 4 9 3 1 0 5, 9 8 6 0. 0 5

T o w d P oi n t M o r t g a g e T r u s t 3. 7 5 0 % 2 5 / 0 5 / 2 0 5 8 
1 4 4 A ( 2 ) 1 5 6, 8 5 5 U S D 1 6 2, 5 6 7 1 6 6, 9 3 3 0. 0 8

 6, 3 5 6, 6 7 0 6, 6 6 7, 3 6 4 3. 3 7

T o t al - V a ri a bl e r a t e b o n d s 7, 4 6 2, 7 6 3 7, 8 0 8, 7 4 8 3. 9 5

T o t al - T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t 8 8, 5 2 6, 5 7 6 9 1, 4 9 2, 2 0 2 4 6. 2 9

O t h e r t r a n s f e r a bl e s e c u ri ti e s    
       
T r e a s u r y Bill s       
       

U ni t e d S t a t e s       

U ni t e d S t at e s C a s h M a n a g e m e nt Bill 0. 0 0 0 % 
0 2 / 0 3 / 2 0 2 1 1 5, 0 3 0, 0 0 0 U S D 1 5, 0 2 7, 7 2 2 1 5, 0 2 8, 0 7 1 7. 6 1

U ni t e d S t at e s T r e a s u r y Bill 0. 0 0 0 % 0 7 / 0 1 / 2 0 2 1 7 2 0, 0 0 0 U S D 7 1 9, 9 9 8 7 1 9, 9 9 8 0. 3 6

U ni t e d S t at e s T r e a s u r y Bill 0. 0 0 0 % 1 9 / 0 1 / 2 0 2 1 5 8 0, 0 0 0 U S D 5 7 9, 9 9 3 5 7 9, 9 9 3 0. 2 9

U ni t e d S t at e s T r e a s u r y Bill 0. 0 0 0 % 1 4 / 0 1 / 2 0 2 1 1, 7 0 0, 0 0 0 U S D 1, 6 9 9, 9 8 2 1, 6 9 9, 9 8 2 0. 8 6

U ni t e d S t at e s T r e a s u r y Bill 0. 0 0 0 % 2 8 / 0 1 / 2 0 2 1 8, 0 0 5, 0 0 0 U S D 8, 0 0 4, 5 2 0 8, 0 0 4, 5 2 0 4. 0 5

U ni t e d S t at e s T r e a s u r y Bill 0. 0 0 0 % 1 0 / 0 6 / 2 0 2 1  4, 8 1 5, 0 0 0 U S D 4, 8 1 3, 2 2 4 4, 8 1 3, 2 6 2 2. 4 4

 3 0, 8 4 5, 4 3 9 3 0, 8 4 5, 8 2 6 1 5. 6 1

T o t al - T r e a s u r y Bill s 3 0, 8 4 5, 4 3 9 3 0, 8 4 5, 8 2 6 1 5. 6 1

T o t al - O t h e r t r a n s f e r a bl e s e c u ri ti e s 3 0, 8 4 5, 4 3 9 3 0, 8 4 5, 8 2 6 1 5. 6 1

T O T A L I N V E S T M E N T P O R T F O L I O 1 9 7, 5 7 7, 4 2 9 2 0 4, 8 8 3, 6 8 9 1 0 3. 6 6
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

( 2 )       S e e N o t e 1 6.  

 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s A si a B o n d Pl u s F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - R / D I V M ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 1. 0 7 9

N u m b e r of s h a r e s i s s u e d 1, 1 0 8. 5 0 7

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1, 1 3 9. 5 8 6

I / D I V M ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  3 1. 0 8 0

N u m b e r of s h a r e s i s s u e d 2. 0 9 6

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 3. 1 7 6

Q / D I V M ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 4 4 0, 5 0 0. 9 2 7

N u m b e r of s h a r e s i s s u e d 2 9, 7 0 0. 4 2 4

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 4 7 0, 2 0 1. 3 5 1

R / D I V M ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 1. 0 8 0

N u m b e r of s h a r e s i s s u e d 3 1 5. 4 1 3

N u m b e r of s h a r e s r e d e e m e d ( 8 2. 8 1 1 )

N u m b e r of s h a r e s a t t h e e n d 2 6 3. 6 8 2

R / D I V M ( H K D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 1 0. 7 8 2

N u m b e r of s h a r e s i s s u e d 2 0. 9 6 7

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d  3 3 1. 7 4 9

R / D I V M ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1, 8 6 3. 7 8 9

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1, 8 6 3. 7 8 9
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

  

 

L o o mi s S a yl e s A si a B o n d Pl u s F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8  
    

 U S D U S D U S D  

T o t al N e t A s s e t V al u e 4 7, 9 5 3, 7 9 8 4 4, 8 4 4, 6 7 5 –  

  
  
  
N e t A s s e t V al u e p e r S h a r e 

H - R / D I V M ( S G D ) 9 8. 0 5 1 0 0. 3 0 -  

I / D I V M ( U S D ) 1 0 0. 4 9 1 0 1. 3 6 -  

Q / D I V M ( U S D ) 1 0 1. 4 4 1 0 1. 7 8 -  

R / D I V M ( U S D ) 9 9. 0 8 1 0 0. 7 5 -  

R / D I V M ( H K D ) 9 7. 7 6 9 9. 9 6 -  

R / D I V M ( S G D ) 9 7. 7 9 - -  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

 

L o o mi s S a yl e s A si a B o n d Pl u s F u n d 
      
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
  

T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
Fi x e d r a t e b o n d s       
       

B e r m u d a I sl a n d s       

C o n c o r d N e w E n e r g y G r o u p Lt d 1 0. 7 5 0 % 
2 4 / 0 9 / 2 0 2 3 2 0 7, 0 0 0 U S D 2 0 2, 6 6 8 2 0 0, 7 9 0 0. 4 2

Li & F u n g L t d 4. 3 7 5 % 0 4 / 1 0 / 2 0 2 4 E M T N 7 0 0, 0 0 0 U S D 6 8 4, 7 7 6 7 1 4, 6 3 8 1. 4 9

S t a r E n e r g y G e ot h e r m al D a r aj a t I I / S t a r E n e r g y 
G e ot h e r m al S al a k 4. 8 5 0 % 1 4 / 1 0 / 2 0 3 8 5 2 0, 0 0 0 U S D 5 5 1, 8 2 3 5 7 9, 6 7 4 1. 2 1

 1, 4 3 9, 2 6 7 1, 4 9 5, 1 0 2 3. 1 2
B ri ti s h Vi r gi n I sl a n d s       

E a s y T a c ti c Lt d 8. 1 2 5 % 2 7 / 0 2 / 2 0 2 3 8 9 0, 0 0 0 U S D 8 3 1, 5 9 4 8 1 0, 3 7 0 1. 6 9

E a s y T a c ti c Lt d 9. 1 2 5 % 2 8 / 0 7 / 2 0 2 2 2 4 5, 0 0 0 U S D 2 3 2, 7 5 8 2 3 5, 3 2 6 0. 4 9

G r e e nl a n d Gl o b al I n v e s t m e n t Lt d 7. 2 5 0 % 
2 2 / 0 1 / 2 0 2 5 E M T N 8 0 0, 0 0 0 U S D 7 9 3, 2 2 5 7 4 7, 6 8 4 1. 5 6

H ej u n S h u n z e I n v e s t m e nt C o L t d 1 1. 0 0 0 % 
0 4 / 0 6 / 2 0 2 2 4 0 0, 0 0 0 U S D 3 9 7, 5 2 3 4 0 9, 2 0 5 0. 8 5

H ej u n S h u n z e I n v e s t m e nt C o L t d 1 2. 0 0 0 % 
2 5 / 0 4 / 2 0 2 1 2 1 5, 0 0 0 U S D 2 1 5, 5 6 9 2 1 7, 7 9 5 0. 4 5

N e w M e t r o Gl o b al L t d 6. 8 0 0 % 0 5 / 0 8 / 2 0 2 3 2 0 0, 0 0 0 U S D 1 9 8, 4 1 9 2 1 1, 6 0 0 0. 4 4

S c e n e r y J o u r n e y L t d 1 3. 0 0 0 % 0 6 / 1 1 / 2 0 2 2 6 4 0, 0 0 0 U S D 6 2 0, 9 1 0 6 2 0, 3 6 4 1. 2 9

S c e n e r y J o u r n e y L t d 1 3. 7 5 0 % 0 6 / 1 1 / 2 0 2 3 3 0 5, 0 0 0 U S D 3 0 9, 4 1 7 2 8 9, 9 0 5 0. 6 1

S t u di o Ci t y Fi n a n c e Lt d 7. 2 5 0 % 1 1 / 0 2 / 2 0 2 4 2 0 0, 0 0 0 U S D 1 8 8, 6 0 8 2 0 8, 8 0 8 0. 4 4

T o n gf a n g A q u a Lt d 6. 8 0 0 % 1 0 / 0 1 / 2 0 2 2 5 0 0, 0 0 0 U S D 4 9 9, 0 7 6 4 7 3, 7 5 0 0. 9 9

T si n g h u a U ni c Lt d 4. 7 5 0 % 3 1 / 0 1 / 2 0 2 1 2 4 0, 0 0 0 U S D 2 3 8, 6 4 1 6 4, 6 8 7 0. 1 4

T si n g h u a U ni c Lt d 5. 3 7 5 % 3 1 / 0 1 / 2 0 2 3 2 1 0, 0 0 0 U S D 2 0 6, 0 9 7 5 2, 6 8 1 0. 1 1

W a n d a P r o p e r ti e s O v e r s e a s Lt d 6. 9 5 0 % 0 5 / 1 2 / 2 0 2 2  5 3 0, 0 0 0 U S D 5 2 6, 1 7 5 5 4 0, 8 8 3 1. 1 3

Xi n h u B V I 2 0 1 8 H ol di n g C o Lt d 1 1. 0 0 0 % 
1 4 / 0 3 / 2 0 2 2 4 0 0, 0 0 0 U S D 4 0 0, 0 0 0 3 9 0, 4 6 0 0. 8 1

 5, 6 5 8, 0 1 2 5, 2 7 3, 5 1 8 1 1. 0 0
C a y m a n I sl a n d s       

C e n t r al C hi n a R e al E s t a t e Lt d 7. 9 0 0 % 0 7 / 1 1 / 2 0 2 3 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 0 4, 7 7 2 0. 4 3

C F L D C a y m a n I n v e s t m e nt Lt d 8. 0 5 0 % 1 3 / 0 1 / 2 0 2 5 2 0 0, 0 0 0 U S D 1 5 1, 2 6 5 1 6 6, 1 0 4 0. 3 5

C F L D C a y m a n I n v e s t m e nt Lt d 8. 6 0 0 % 0 8 / 0 4 / 2 0 2 4 6 0 0, 0 0 0 U S D 6 0 0, 5 8 9 5 1 8, 4 6 2 1. 0 8

C hi n a A o y u a n G r o u p L t d 5. 3 7 5 % 1 3 / 0 9 / 2 0 2 2 2 2 0, 0 0 0 U S D 2 1 6, 4 5 7 2 2 2, 8 6 5 0. 4 6

C hi n a E v e r g r a n d e G r o u p 7. 5 0 0 % 2 8 / 0 6 / 2 0 2 3 2 6 5, 0 0 0 U S D 1 9 7, 7 6 1 2 2 8, 6 9 5 0. 4 8

C hi n a E v e r g r a n d e G r o u p 8. 7 5 0 % 2 8 / 0 6 / 2 0 2 5 2 6 0, 0 0 0 U S D 2 1 9, 2 3 7 2 1 5, 2 8 9 0. 4 5

C hi n a E v e r g r a n d e G r o u p 1 0. 0 0 0 % 1 1 / 0 4 / 2 0 2 3  1, 1 5 5, 0 0 0 U S D 1, 1 2 0, 5 5 9 1, 0 6 0, 3 1 9 2. 2 1

C hi n a E v e r g r a n d e G r o u p 1 2. 0 0 0 % 2 2 / 0 1 / 2 0 2 4 3 0 0, 0 0 0 U S D 3 0 0, 0 0 0 2 8 4, 7 9 2 0. 5 9

C hi n a H o n g qi a o G r o u p Lt d 7. 1 2 5 % 2 2 / 0 7 / 2 0 2 2 4 4 0, 0 0 0 U S D 4 4 0, 0 0 0 4 2 3, 4 1 7 0. 8 8

C hi n a S C E G r o u p H ol di n g s Lt d 5. 8 7 5 % 1 0 / 0 3 / 2 0 2 2 4 4 0, 0 0 0 U S D 4 3 6, 1 6 1 4 4 6, 8 2 2 0. 9 3

C o u nt r y G a r d e n H ol di n g s C o Lt d 5. 1 2 5 % 
1 4 / 0 1 / 2 0 2 7 8 8 0, 0 0 0 U S D 8 8 0, 0 0 0 9 4 6, 7 3 1 1. 9 7

D a r Al - A r k a n S u k u k C o L t d 6. 7 5 0 % 1 5 / 0 2 / 2 0 2 5 3 2 5, 0 0 0 U S D 3 2 2, 0 9 0 3 2 7, 0 5 4 0. 6 8

e Hi C a r S e r vi c e s Lt d 5. 8 7 5 % 1 4 / 0 8 / 2 0 2 2 2 6 5, 0 0 0 U S D 2 2 9, 2 7 5 2 3 9, 8 2 5 0. 5 0

F a nt a si a H ol di n g s G r o u p C o L t d 9. 2 5 0 % 2 8 / 0 7 / 2 0 2 3  2 0 0, 0 0 0 U S D 1 9 9, 1 2 3 2 0 1, 4 6 3 0. 4 2

F a nt a si a H ol di n g s G r o u p C o L t d 1 1. 8 7 5 % 
0 1 / 0 6 / 2 0 2 3 2 0 0, 0 0 0 U S D 1 9 9, 1 1 2 2 1 4, 1 2 6 0. 4 5

F a nt a si a H ol di n g s G r o u p C o L t d 1 2. 2 5 0 % 
1 8 / 1 0 / 2 0 2 2 2 1 5, 0 0 0 U S D 2 1 1, 0 2 7 2 3 0, 1 5 8 0. 4 8

G ol d e n E a gl e R et ail G r o u p L t d 4. 6 2 5 % 2 1 / 0 5 / 2 0 2 3 2 2 5, 0 0 0 U S D 2 1 5, 5 8 6 2 2 9, 6 1 2 0. 4 8

K ai s a G r o u p H ol di n g s L t d 9. 3 7 5 % 3 0 / 0 6 / 2 0 2 4 6 6 0, 0 0 0 U S D 5 6 9, 2 8 3 6 3 9, 3 7 5 1. 3 3

K ai s a G r o u p H ol di n g s L t d 9. 7 5 0 % 2 8 / 0 9 / 2 0 2 3 3 0 0, 0 0 0 U S D 2 9 8, 1 1 6 3 0 4, 9 3 0 0. 6 4
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s A si a B o n d Pl u s F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

K ai s a G r o u p H ol di n g s L t d 1 1. 2 5 0 % 1 6 / 0 4 / 2 0 2 5 5 0 0, 0 0 0 U S D 5 0 0, 3 3 8 5 1 1, 0 8 7 1. 0 7

K W G G r o u p H ol di n g s L t d 7. 4 0 0 % 0 5 / 0 3 / 2 0 2 4 E M T N  4 3 0, 0 0 0 U S D 4 3 8, 3 1 3 4 6 0, 6 3 7 0. 9 6

M eit u a n 3. 0 5 0 % 2 8 / 1 0 / 2 0 3 0 3 4 0, 0 0 0 U S D 3 3 9, 5 4 3 3 5 3, 4 6 4 0. 7 4

S u n a c C hi n a H ol di n g s L t d 7. 5 0 0 % 0 1 / 0 2 / 2 0 2 4 2 0 0, 0 0 0 U S D 1 9 8, 6 3 3 2 1 0, 9 5 4 0. 4 4

S u n a c C hi n a H ol di n g s L t d 7. 9 5 0 % 1 1 / 1 0 / 2 0 2 3 4 4 0, 0 0 0 U S D 4 3 6, 9 9 4 4 6 7, 3 7 7 0. 9 7

S u n a c C hi n a H ol di n g s L t d 8. 3 5 0 % 1 9 / 0 4 / 2 0 2 3 2 1 0, 0 0 0 U S D 2 1 1, 2 0 2 2 2 1, 0 5 5 0. 4 6

Y u z h o u G r o u p H ol di n g s C o Lt d 7. 7 0 0 % 2 0 / 0 2 / 2 0 2 5  2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 1 4, 2 0 7 0. 4 5

Y u z h o u G r o u p H ol di n g s C o Lt d 7. 8 5 0 % 1 2 / 0 8 / 2 0 2 6  5 0 0, 0 0 0 U S D 5 0 0, 0 0 0 5 3 3, 7 5 5 1. 1 1

Y u z h o u G r o u p H ol di n g s C o Lt d 8. 3 0 0 % 2 7 / 0 5 / 2 0 2 5  2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 1 6, 0 2 7 0. 4 5

Z h e n r o P r o p e r ti e s G r o u p L t d 7. 8 7 5 % 1 4 / 0 4 / 2 0 2 4 2 0 0, 0 0 0 U S D 1 9 9, 9 1 5 2 0 8, 5 5 5 0. 4 4

 1 0, 2 3 0, 5 7 9 1 0, 5 0 1, 9 2 9 2 1. 9 0
C hi n a       

C hi n a G r a n d A u t o m oti v e S e r vi c e s L t d 8. 6 2 5 % 
0 8 / 0 4 / 2 0 2 2 6 6 1, 0 0 0 U S D 6 0 0, 5 7 2 6 0 7, 3 1 9 1. 2 7

 6 0 0, 5 7 2  6 0 7, 3 1 9 1. 2 7
E g y p t       

E g y p t G o v e r n m e nt I n t e r n ati o n al B o n d 5. 2 5 0 % 
0 6 / 1 0 / 2 0 2 5 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 1 2, 4 4 0 0. 4 4

E g y p t G o v e r n m e nt I n t e r n ati o n al B o n d 5. 7 5 0 % 
2 9 / 0 5 / 2 0 2 4 2 1 0, 0 0 0 U S D 2 1 0, 0 0 0 2 2 4, 6 3 9 0. 4 7

 4 1 0, 0 0 0  4 3 7, 0 7 9 0. 9 1
G e o r gi a       

G e o r gi a Gl o b al U tili ti e s J S C 7. 7 5 0 % 3 0 / 0 7 / 2 0 2 5 
1 4 4 A ( 2 ) 3 2 5, 0 0 0 U S D 3 2 5, 0 0 0 3 3 0, 4 5 2 0. 6 9

G e o r gi a n Oil & G a s C o r p J S C 6. 7 5 0 % 2 6 / 0 4 / 2 0 2 1 3 0 0, 0 0 0 U S D 3 0 1, 3 7 3 3 0 1, 1 2 5 0. 6 3

Sil k n et J S C 1 1. 0 0 0 % 0 2 / 0 4 / 2 0 2 4 4 5 0, 0 0 0 U S D 4 7 6, 0 6 1 4 8 9, 2 2 4 1. 0 2

 1, 1 0 2, 4 3 4 1, 1 2 0, 8 0 1 2. 3 4
G r e a t B ri t ai n       

Li q ui d T el e c o m m u ni c a ti o n s Fi n a n ci n g P L C 8. 5 0 0 % 
1 3 / 0 7 / 2 0 2 2 4 0 0, 0 0 0 U S D 4 0 1, 8 2 5 4 0 8, 4 2 2 0. 8 5

V e d a n t a R e s o u r c e s Lt d 6. 1 2 5 % 0 9 / 0 8 / 2 0 2 4 8 5 0, 0 0 0 U S D 5 6 2, 9 4 1 6 0 7, 7 2 8 1. 2 7

V e d a n t a R e s o u r c e s Lt d 6. 3 7 5 % 3 0 / 0 7 / 2 0 2 2 2 9 0, 0 0 0 U S D 2 4 3, 3 5 3 2 5 7, 0 8 5 0. 5 3

 1, 2 0 8, 1 1 9 1, 2 7 3, 2 3 5 2. 6 5
H o n g K o n g       

W a n d a G r o u p O v e r s e a s Lt d 8. 8 7 5 % 2 1 / 0 3 / 2 0 2 3 4 6 5, 0 0 0 U S D 4 6 3, 8 6 9 4 5 3, 5 0 7 0. 9 5

 4 6 3, 8 6 9  4 5 3, 5 0 7 0. 9 5
I n di a       

A d a ni G r e e n E n e r g y U P L t d / P r a y a t n a D e v el o p e r s P v t 
L t d / P a r a m p uj y a S ol a r E n e r g 6. 2 5 0 % 1 0 / 1 2 / 2 0 2 4 3 0 5, 0 0 0 U S D 3 0 5, 0 0 0 3 3 8, 2 5 1 0. 7 0

A d a ni I nt e r n a ti o n al C o n t ai n e r T e r mi n al P v t Lt d 
3. 0 0 0 % 1 6 / 0 2 / 2 0 3 1 4 0 0, 0 0 0 U S D 4 0 0, 0 0 0 4 0 1, 5 9 9 0. 8 4

A d a ni R e n e w a bl e E n e r g y R J Lt d / K o d a n g al S ol ar 
P a r k s P vt L t d / W a r d h a S ol a r M a h a r a s h 4. 6 2 5 % 
1 5 / 1 0 / 2 0 3 9 E M T N 8 6 2, 8 7 5 U S D 8 7 2, 3 2 5 8 9 2, 6 4 4 1. 8 6

D el hi I n t e r n a ti o n al Ai r p o r t Lt d 6. 4 5 0 % 0 4 / 0 6 / 2 0 2 9 3 0 0, 0 0 0 U S D 3 2 1, 7 9 5 3 1 2, 0 0 0 0. 6 5

G M R H y d e r a b a d I nt e r n a ti o n al Ai r p o r t L t d 5. 3 7 5 % 
1 0 / 0 4 / 2 0 2 4 5 6 5, 0 0 0 U S D 5 0 9, 7 5 5 5 7 3, 5 9 3 1. 2 0

J S W S t e el L t d 5. 2 5 0 % 1 3 / 0 4 / 2 0 2 2 2 0 0, 0 0 0 U S D 2 0 0, 3 5 7 2 0 4, 0 0 0 0. 4 3

R e N e w P o w e r S y n t h eti c 6. 6 7 0 % 1 2 / 0 3 / 2 0 2 4 4 0 0, 0 0 0 U S D 4 0 2, 7 4 7 4 2 2, 2 0 3 0. 8 8

S h ri r a m T r a n s p o r t Fi n a n c e C o Lt d 5. 1 0 0 % 
1 6 / 0 7 / 2 0 2 3 E M T N 4 6 5, 0 0 0 U S D 4 3 2, 6 0 5 4 7 4, 0 1 4 0. 9 9

 3, 4 4 4, 5 8 4 3, 6 1 8, 3 0 4 7. 5 5
       

( 2 )    S e e N ot e 1 6.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s A si a B o n d Pl u s F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
I n d o n e si a       

B a y a n R e s o u r c e s T b k P T 6. 1 2 5 % 2 4 / 0 1 / 2 0 2 3 4 3 0, 0 0 0 U S D 4 0 9, 8 8 2 4 4 0, 7 5 0 0. 9 2

J a pf a C o mf e e d I n d o n e si a T b k P T 5. 5 0 0 % 
3 1 / 0 3 / 2 0 2 2 4 6 0, 0 0 0 U S D 4 6 6, 9 6 9 4 6 5, 7 4 6 0. 9 7

S ri R ej e ki I s m a n T b k P T 7. 2 5 0 % 1 6 / 0 1 / 2 0 2 5 5 4 5, 0 0 0 U S D 5 5 2, 0 8 7 5 6 6, 8 6 0 1. 1 8

T o w e r B e r s a m a I nf r a s t r u c t u r e T b k P T 4. 2 5 0 % 
2 1 / 0 1 / 2 0 2 5 6 8 5, 0 0 0 U S D 6 8 5, 0 0 0 7 1 1, 3 0 5 1. 4 9

Wij a y a K a r y a P e r s e r o T b k P T 7. 7 0 0 % 3 1 / 0 1 / 2 0 2 1 1 0, 9 2 0, 0 0 0, 0 0 0 I D R 7 2 7, 1 7 6 7 7 7, 1 8 0 1. 6 2

 2, 8 4 1, 1 1 4 2, 9 6 1, 8 4 1 6. 1 8
I sl e o f M a n       

G o hl C a pi t al Lt d 4. 2 5 0 % 2 4 / 0 1 / 2 0 2 7 4 5 0, 0 0 0 U S D 4 5 1, 2 3 3 4 7 6, 8 6 7 0. 9 9

 4 5 1, 2 3 3  4 7 6, 8 6 7 0. 9 9
I s r a el       

L e vi a t h a n B o n d Lt d 6. 5 0 0 % 3 0 / 0 6 / 2 0 2 7 1 4 4 A ( 2 ) 3 2 0, 0 0 0 U S D 3 2 0, 0 0 0 3 6 0, 5 3 6 0. 7 5

 3 2 0, 0 0 0  3 6 0, 5 3 6 0. 7 5
L u x e m b o u r g       

K e r n el H ol di n g S A 6. 7 5 0 % 2 7 / 1 0 / 2 0 2 7 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 1 1, 9 3 3 0. 4 4

K e r n el H ol di n g S A 8. 7 5 0 % 3 1 / 0 1 / 2 0 2 2 2 0 0, 0 0 0 U S D 2 0 1, 9 8 5 2 1 2, 1 7 6 0. 4 4

M H P L u x S A 6. 9 5 0 % 0 3 / 0 4 / 2 0 2 6 2 8 0, 0 0 0 U S D 2 6 7, 4 7 0 3 0 6, 6 0 0 0. 6 4

 6 6 9, 4 5 5 7 3 0, 7 0 9 1. 5 2
M a u ri ti u s       

G r e e n k o M a u ri ti u s Lt d 6. 2 5 0 % 2 1 / 0 2 / 2 0 2 3 4 2 5, 0 0 0 U S D 4 2 5, 0 0 0 4 3 9, 9 6 9 0. 9 2

H T A G r o u p L t d / M a u ri ti u s 7. 0 0 0 % 1 8 / 1 2 / 2 0 2 5 4 5 0, 0 0 0 U S D 4 4 7, 7 2 4 4 8 3, 7 5 0 1. 0 1

 8 7 2, 7 2 4  9 2 3, 7 1 9 1. 9 3
N e t h e rl a n d s       

Fi r s t B a n k of Ni g e ri a L t d Vi a F B N Fi n a n c e C o B V 
8. 6 2 5 % 2 7 / 1 0 / 2 0 2 5 2 5 0, 0 0 0 U S D 2 4 7, 6 1 0 2 6 8, 9 5 0 0. 5 6

I H S N e t h e rl a n d s H ol d c o B V 8. 0 0 0 % 1 8 / 0 9 / 2 0 2 7 3 5 5, 0 0 0 U S D 3 5 5, 0 0 0 3 8 3, 0 0 5 0. 8 0

P B I n t e r n a ti o n al B V 7. 6 2 5 % 2 6 / 0 1 / 2 0 2 2  4 7 5, 0 0 0 U S D 4 7 5, 3 9 3 3 0 6, 6 0 6 0. 6 4

T e v a P h a r m a c e u ti c al Fi n a n c e N et h e rl a n d s I I I B V 
3. 1 5 0 % 0 1 / 1 0 / 2 0 2 6 1 2 5, 0 0 0 U S D 1 1 5, 2 2 7 1 2 0, 1 5 7 0. 2 5

 1, 1 9 3, 2 3 0 1, 0 7 8, 7 1 8 2. 2 5
Ni g e ri a       

U ni t e d B a n k f o r Af ri c a P L C 7. 7 5 0 % 0 8 / 0 6 / 2 0 2 2 2 9 0, 0 0 0 U S D 2 9 2, 6 9 8 2 9 7, 3 6 0 0. 6 2

 2 9 2, 6 9 8  2 9 7, 3 6 0 0. 6 2
Si n g a p o r e       

A B J A I n v e s t m e nt C o. P t e Lt d 5. 4 5 0 % 2 4 / 0 1 / 2 0 2 8 3 4 5, 0 0 0 U S D 3 5 8, 6 4 1 3 6 4, 9 2 7 0. 7 6

A B J A I n v e s t m e nt C o. P t e Lt d 5. 9 5 0 % 3 1 / 0 7 / 2 0 2 4 2 0 0, 0 0 0 U S D 2 0 2, 6 8 5 2 1 4, 2 0 6 0. 4 5

A P L R e al t y H ol di n g s Pt e Lt d 5. 9 5 0 % 0 2 / 0 6 / 2 0 2 4 7 9 5, 0 0 0 U S D 5 9 8, 7 6 1 6 5 8, 2 6 7 1. 3 7

J olli b e e W o rl d wi d e Pt e L t d 4. 1 2 5 % 2 4 / 0 1 / 2 0 2 6 6 4 5, 0 0 0 U S D 6 4 4, 9 7 6 6 6 4, 4 9 6 1. 3 9

L L P L C a pi t al Pt e L t d 6. 8 7 5 % 0 4 / 0 2 / 2 0 3 9 3 8 0, 2 9 5 U S D 3 8 6, 7 0 9 4 4 8, 3 6 8 0. 9 3

L M I R T C a pi t al P t e Lt d 7. 2 5 0 % 1 9 / 0 6 / 2 0 2 4 4 8 5, 0 0 0 U S D 4 6 6, 1 9 7 4 8 8, 3 2 8 1. 0 2

T h e t a C a pi t al P t e Lt d 8. 1 2 5 % 2 2 / 0 1 / 2 0 2 5 3 7 0, 0 0 0 U S D 3 7 0, 0 0 0 3 7 3, 8 5 3 0. 7 8

 3, 0 2 7, 9 6 9 3, 2 1 2, 4 4 5 6. 7 0
S ri L a n k a       

S ri L a n k a G o v e r n m e n t I n t e r n ati o n al B o n d 5. 8 7 5 % 
2 5 / 0 7 / 2 0 2 2 5 0 0, 0 0 0 U S D 3 5 0, 6 0 5 3 4 3, 4 1 0 0. 7 1

S ri L a n k a G o v e r n m e n t I n t e r n ati o n al B o n d 6. 8 2 5 % 
1 8 / 0 7 / 2 0 2 6 1, 5 9 5, 0 0 0 U S D 1, 0 2 9, 3 8 8 9 0 9, 4 3 7 1. 9 0

 1, 3 7 9, 9 9 3 1, 2 5 2, 8 4 7 2. 6 1
       

 

 

( 2 )    S e e N ot e 1 6.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s A si a B o n d Pl u s F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
S u p r a n a ti o n al O r g a ni s a ti o n s       

B a n q u e O u e s t Af ri c ai n e d e D e v el o p p e m e n t 4. 7 0 0 % 
2 2 / 1 0 / 2 0 3 1 3 3 0, 0 0 0 U S D 3 3 0, 0 0 0 3 5 8, 5 7 0 0. 7 5

 3 3 0, 0 0 0  3 5 8, 5 7 0 0. 7 5
T o g o       

E c o b a n k T r a n s n a ti o n al I n c 9. 5 0 0 % 1 8 / 0 4 / 2 0 2 4 2 0 0, 0 0 0 U S D 1 9 8, 7 1 9 2 1 3, 5 3 2 0. 4 4

 1 9 8, 7 1 9  2 1 3, 5 3 2 0. 4 4
T u r k e y       

M e r si n Ul u sl a r a r a si Li m a n I sl et m e cili gi A S 5. 3 7 5 % 
1 5 / 1 1 / 2 0 2 4 2 0 0, 0 0 0 U S D 1 9 9, 4 9 8 2 1 2, 4 4 3 0. 4 4

T u r k T el e k o m u ni k a s y o n A S 6. 8 7 5 % 2 8 / 0 2 / 2 0 2 5 
1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 5, 6 8 1 2 2 0, 4 9 0 0. 4 6

T u r k e y G o v e r n m e n t I n t e r n a ti o n al B o n d 5. 9 5 0 % 
1 5 / 0 1 / 2 0 3 1 4 6 0, 0 0 0 U S D 4 5 8, 2 2 9 4 7 9, 5 5 0 1. 0 0

Ul k e r Bi s k u vi S a n a yi A S 6. 9 5 0 % 3 0 / 1 0 / 2 0 2 5 4 0 0, 0 0 0 U S D 4 0 0, 0 0 0 4 3 2, 8 0 7 0. 9 0

 1, 2 5 3, 4 0 8 1, 3 4 5, 2 9 0 2. 8 0
U k r ai n e       

U k r ai n e G o v e r n m e nt I n t e r n ati o n al B o n d 7. 2 5 3 % 
1 5 / 0 3 / 2 0 3 3 4 9 0, 0 0 0 U S D 5 0 7, 7 7 2 5 3 5, 4 1 2 1. 1 2

V F U k r ai n e P A T vi a V F U F u n di n g P L C 6. 2 0 0 % 
1 1 / 0 2 / 2 0 2 5 4 0 0, 0 0 0 U S D 4 0 0, 0 0 0 4 1 8, 0 0 0 0. 8 7

 9 0 7, 7 7 2  9 5 3, 4 1 2 1. 9 9
U ni t e d A r a b E mi r a t e s       

O zt el H ol di n g s S P C Lt d 5. 6 2 5 % 2 4 / 1 0 / 2 0 2 3 4 9 0, 0 0 0 U S D 4 8 8, 0 8 7 5 1 8, 2 4 4 1. 0 8

 4 8 8, 0 8 7  5 1 8, 2 4 4 1. 0 8
U ni t e d S t a t e s       

P e ri a m a H ol di n g s L L C / D E 5. 9 5 0 % 1 9 / 0 4 / 2 0 2 6 2 2 5, 0 0 0 U S D 2 2 7, 7 1 6 2 3 9, 1 7 5 0. 5 0

S a s ol Fi n a n ci n g U S A L L C 5. 8 7 5 % 2 7 / 0 3 / 2 0 2 4 7 1 0, 0 0 0 U S D 6 3 3, 5 7 1 7 5 3, 6 6 5 1. 5 7

S till w a t e r Mi ni n g C o 6. 1 2 5 % 2 7 / 0 6 / 2 0 2 2 2 0 0, 0 0 0 U S D 1 9 8, 1 4 4 2 0 2, 8 7 4 0. 4 2

 1, 0 5 9, 4 3 1 1, 1 9 5, 7 1 4 2. 4 9

T o t al - Fi x e d r a t e b o n d s 3 9, 8 4 3, 2 6 9 4 0, 6 6 0, 5 9 8 8 4. 7 9

       
V a ri a bl e r a t e b o n d s       
       

C a y m a n I sl a n d s       

D P W o rl d S al a a m 6. 0 0 0 % P e r p et u al 9 0 0, 0 0 0 U S D 8 9 4, 8 3 4 9 7 8, 6 9 2 2. 0 4

M A F Gl o b al S e c u ri ti e s Lt d 5. 5 0 0 % P e r p e t u al 3 1 5, 0 0 0 U S D 3 0 2, 2 1 6 3 2 2, 5 5 9 0. 6 7

Y u z h o u G r o u p H ol di n g s C o Lt d 5. 3 7 5 % P e r p e t u al 2 2 5, 0 0 0 U S D 2 0 9, 1 5 4 2 2 1, 1 9 8 0. 4 6

Z h e n r o P r o p e r ti e s G r o u p L t d 1 0. 2 5 0 % P e r p et u al 4 0 0, 0 0 0 U S D 4 0 0, 0 0 0 4 1 3, 6 9 6 0. 8 7

 1, 8 0 6, 2 0 4 1, 9 3 6, 1 4 5 4. 0 4
H o n g K o n g       

C h ali e c o H o n g K o n g C o r p L t d 5. 0 0 0 % P e r p et u al 2 0 5, 0 0 0 U S D 2 0 5, 0 0 0 2 0 7, 9 5 4 0. 4 3

 2 0 5, 0 0 0  2 0 7, 9 5 4 0. 4 3
M a u ri ti u s       

U P L C o r p Lt d 5. 2 5 0 % P e r p e t u al 1, 1 8 0, 0 0 0 U S D 1, 1 6 0, 5 3 1 1, 1 6 3, 7 7 2 2. 4 3

 1, 1 6 0, 5 3 1 1, 1 6 3, 7 7 2 2. 4 3

T o t al - V a ri a bl e r a t e b o n d s 3, 1 7 1, 7 3 5 3, 3 0 7, 8 7 1 6. 9 0

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 4 3, 0 1 5, 0 0 4 4 3, 9 6 8, 4 6 9 9 1. 6 9

 

 

 

( 2 )    S e e N ot e 1 6.

2 6 2



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

L o o mi s S a yl e s A si a B o n d Pl u s F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t    
       
Fi x e d r a t e b o n d s       
       

B a h r ai n       

Oil & G a s H ol di n g C o B S C C / T h e 7. 5 0 0 % 2 5 / 1 0 / 2 0 2 7  2 1 5, 0 0 0 U S D 2 2 5, 7 7 4 2 4 5, 1 0 8 0. 5 1

 2 2 5, 7 7 4  2 4 5, 1 0 8 0. 5 1
C a n a d a       

Fi r s t Q u a n t u m Mi n e r al s L t d 6. 8 7 5 % 1 5 / 1 0 / 2 0 2 7 
1 4 4 A ( 2 ) 5 0 0, 0 0 0 U S D 5 0 0, 0 0 0 5 4 2, 5 0 0 1. 1 3

 5 0 0, 0 0 0  5 4 2, 5 0 0 1. 1 3
C a y m a n I sl a n d s       

A r a bi a n C e n t r e s S u k u k Lt d 5. 3 7 5 % 2 6 / 1 1 / 2 0 2 4 2 3 0, 0 0 0 U S D 2 3 0, 0 0 0 2 3 2, 4 8 4 0. 4 9

N a g a C o r p Lt d 9. 3 7 5 % 2 1 / 0 5 / 2 0 2 1 2 0 0, 0 0 0 U S D 2 0 1, 7 2 1 2 0 3, 1 8 7 0. 4 2

W y n n M a c a u Lt d 5. 1 2 5 % 1 5 / 1 2 / 2 0 2 9 1 4 4 A ( 2 ) 2 2 0, 0 0 0 U S D 2 0 5, 7 3 4 2 2 4, 6 7 5 0. 4 7

 6 3 7, 4 5 5  6 6 0, 3 4 6 1. 3 8
C hi n a       

C hi n a D e v el o p m e nt B a n k 3. 4 5 0 % 2 0 / 0 9 / 2 0 2 9 6, 0 0 0, 0 0 0 C N Y 8 9 0, 6 9 7 9 0 5, 2 0 2 1. 8 9

 8 9 0, 6 9 7  9 0 5, 2 0 2 1. 8 9
N e t h e rl a n d s       

T e v a P h a r m a c e u ti c al Fi n a n c e N et h e rl a n d s I I I B V 
7. 1 2 5 % 3 1 / 0 1 / 2 0 2 5 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 2 1, 0 6 0 0. 4 6

 2 0 0, 0 0 0  2 2 1, 0 6 0 0. 4 6
T u r k e y       

A k b a n k T. A. S. 6. 8 0 0 % 0 6 / 0 2 / 2 0 2 6 3 6 0, 0 0 0 U S D 3 5 9, 9 6 7 3 8 1, 1 5 9 0. 7 9

 3 5 9, 9 6 7  3 8 1, 1 5 9 0. 7 9

T o t al - Fi x e d r a t e b o n d s 2, 8 1 3, 8 9 3 2, 9 5 5, 3 7 5 6. 1 6

T o t al - T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t 2, 8 1 3, 8 9 3 2, 9 5 5, 3 7 5 6. 1 6

T O T A L I N V E S T M E N T P O R T F O L I O 4 5, 8 2 8, 8 9 7 4 6, 9 2 3, 8 4 4 9 7. 8 5
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 

( 2 )    S e e N o t e 1 6. 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

O s t r u m E u r o Hi g h I n c o m e F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8, 8 6 9. 2 0 5

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 7 9 9. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 8, 0 7 0. 2 0 5

H - I / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  3 1. 6 7 1

N u m b e r of s h a r e s i s s u e d 2 5 3. 8 3 1

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 2 8 5. 5 0 2

H - R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 3 7 7. 5 0 1

N u m b e r of s h a r e s i s s u e d 7 1 6. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 1, 7 4 3. 2 2 3 )

N u m b e r of s h a r e s a t t h e e n d 3 5 0. 2 7 8

H - R / D ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 4 1 3. 6 3 9

N u m b e r of s h a r e s i s s u e d 3 3 8. 7 6 8

N u m b e r of s h a r e s r e d e e m e d ( 1, 4 9 4. 1 4 5 )

N u m b e r of s h a r e s a t t h e e n d 2 5 8. 2 6 2

H - R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 9 7 5. 2 2 1

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 2 8 6. 7 3 3 )

N u m b e r of s h a r e s a t t h e e n d  6 8 8. 4 8 8

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 6. 4 3 4

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 2 6. 4 3 4

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 4 4 4, 0 7 9. 6 8 1

N u m b e r of s h a r e s i s s u e d 2 0 7, 9 4 4. 3 1 2

N u m b e r of s h a r e s r e d e e m e d ( 2 6 5, 4 7 4. 7 5 8 )

N u m b e r of s h a r e s a t t h e e n d 3 8 6, 5 4 9. 2 3 5

I / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 1. 6 9 0

N u m b e r of s h a r e s i s s u e d 0. 6 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 2. 2 9 0

I / D ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 6 3 9, 8 8 5. 6 1 9

N u m b e r of s h a r e s i s s u e d 3 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 4 4 1, 5 4 5. 6 6 8 )

N u m b e r of s h a r e s a t t h e e n d 2 2 8, 3 3 9. 9 5 1

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 9, 7 9 2. 0 6 1

N u m b e r of s h a r e s i s s u e d 1 9, 3 3 3. 9 9 7

N u m b e r of s h a r e s r e d e e m e d ( 8, 9 2 2. 1 8 9 )

N u m b e r of s h a r e s a t t h e e n d 2 0, 2 0 3. 8 6 9

N / D ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 1, 1 1 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 1, 7 6 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1 2, 8 7 0. 0 0 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

O s t r u m E u r o Hi g h I n c o m e F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  
  

N 1 / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 9 7, 9 8 1. 3 7 0

N u m b e r of s h a r e s i s s u e d 7 5, 2 9 4. 4 6 1

N u m b e r of s h a r e s r e d e e m e d ( 8 5, 5 0 8. 9 8 9 )

N u m b e r of s h a r e s a t t h e e n d 1 8 7, 7 6 6. 8 4 2

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 2, 2 8 6. 3 5 7

N u m b e r of s h a r e s i s s u e d 2, 3 6 8. 7 3 7

N u m b e r of s h a r e s r e d e e m e d ( 2 1, 1 8 0. 0 2 8 )

N u m b e r of s h a r e s a t t h e e n d  1 3, 4 7 5. 0 6 6

R / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 1. 2 1 5

N u m b e r of s h a r e s i s s u e d 0. 3 5 3

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 1. 5 6 8

R / D ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  5, 8 5 9. 2 3 5

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 1, 8 7 0. 0 7 8 )

N u m b e r of s h a r e s a t t h e e n d 3, 9 8 9. 1 5 7

R E / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 1 5 2. 5 0 8

N u m b e r of s h a r e s i s s u e d 2 0 1. 4 0 9

N u m b e r of s h a r e s r e d e e m e d ( 2 3 5. 2 1 8 )

N u m b e r of s h a r e s a t t h e e n d 1, 1 1 8. 6 9 9

S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 5 4, 9 5 7. 2 0 6

N u m b e r of s h a r e s i s s u e d 6 2, 0 0 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 3 2, 0 7 4. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 3 8 4, 8 8 3. 2 0 6

S / D ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 0 3 6, 5 7 6. 7 3 9

N u m b e r of s h a r e s i s s u e d 8 1, 8 4 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 3 4, 2 9 9. 6 5 3 )

N u m b e r of s h a r e s a t t h e e n d 1, 0 8 4, 1 1 7. 0 8 6
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

O s t r u m E u r o Hi g h I n c o m e F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 E U R E U R E U R

T o t al N e t A s s e t V al u e 2 9 8, 7 5 8, 3 3 1 3 3 6, 7 9 7, 2 7 5 4 2 1, 0 6 0, 8 3 1

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( U S D ) 1 4 9. 0 4 1 4 1. 2 8 1 2 4. 6 7

H - I / D ( U S D ) 1 2 2. 6 1 1 1 9. 3 2 1 0 8. 1 4

H - R / A ( U S D ) 1 2 9. 6 2 1 2 4. 2 5 1 1 0. 4 2

H - R / D ( U S D ) - - 1 0 1. 3 0

H - R / D ( S G D ) 5 5. 9 4 5 5. 0 8 5 0. 3 4

H - R E / A ( U S D ) 1 2 9. 9 5 1 2 4. 6 4 1 1 1. 0 2

I / A ( U S D ) 1 3 1. 6 7 1 1 6. 7 3 1 0 7. 9 5

I / A ( E U R ) 1 7 1. 6 6 1 6 5. 9 3 1 5 0. 7 4

I / D ( U S D ) 1 0 7. 7 9 9 7. 3 7 9 2. 5 7

I / D ( E U R ) 1 0 0. 2 3 9 9. 9 2 9 3. 3 6

N / A ( E U R ) 1 0 9. 0 3 1 0 5. 5 3 9 6. 0 0

N / D ( E U R ) 1 0 3. 6 3 1 0 3. 3 1 9 6. 5 3

N 1 / A ( E U R ) 1 0 9. 9 2 1 0 6. 2 4 9 6. 5 1

R / A ( U S D ) 1 1 4. 1 8 1 0 1. 9 5 9 4. 9 4

R / A ( E U R ) 1 5 7. 4 3 1 5 3. 3 0 1 4 0. 2 9

R / D ( U S D ) 1 0 7. 6 7 9 7. 2 3 9 2. 4 4

R / D ( E U R ) 9 5. 6 9 9 5. 3 8 8 9. 1 2

R E / A ( E U R ) 1 4 9. 4 2 1 4 5. 9 4 1 3 3. 9 6

S / A ( E U R ) 1 7 3. 5 2 1 6 7. 5 7 1 5 2. 0 7

S / D ( E U R ) 1 0 5. 8 4 1 0 5. 5 1 9 8. 5 9
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

 

O s t r u m E u r o Hi g h I n c o m e F u n d 
      
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n E U R )       
  

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o s t E v al u ati o n  % of N e t

A s s e t s

  
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
Fi x e d r a t e b o n d s       
       

C a y m a n I sl a n d s       

U P C B Fi n a n c e I V Lt d 4. 0 0 0 % 1 5 / 0 1 / 2 0 2 7 3, 6 0 0, 0 0 0 E U R 3, 6 8 7, 9 0 2 3, 6 5 4, 0 0 0  1. 2 2

 3, 6 8 7, 9 0 2 3, 6 5 4, 0 0 0 1. 2 2
F r a n c e       

3 A B O p ti q u e D e v el o p p e m e n t S A S 4. 0 0 0 % 
0 1 / 1 0 / 2 0 2 3 1, 5 0 0, 0 0 0 E U R 1, 4 6 9, 6 7 1 1, 5 1 2, 3 1 5  0. 5 1

Al ti c e F r a n c e S A / F r a n c e 5. 8 7 5 % 0 1 / 0 2 / 2 0 2 7 2, 0 0 0, 0 0 0 E U R 2, 1 4 4, 8 6 3 2, 1 2 7, 7 0 0  0. 7 1

Al ti c e F r a n c e S A / F r a n c e 7. 3 7 5 % 0 1 / 0 5 / 2 0 2 6 3, 0 0 0, 0 0 0 U S D 2, 8 3 8, 1 7 0 2, 5 7 8, 8 8 9  0. 8 6

C a si n o G ui c h a r d P e r r a c h o n S A 4. 5 6 1 % 2 5 / 0 1 / 2 0 2 3 
E M T N 3, 5 0 0, 0 0 0 E U R 3, 4 4 4, 8 6 8 3, 6 4 2, 6 2 5  1. 2 2

C a si n o G ui c h a r d P e r r a c h o n S A 6. 6 2 5 % 1 5 / 0 1 / 2 0 2 6  1, 8 0 0, 0 0 0 E U R 1, 8 0 0, 0 0 0 1, 8 1 3, 0 1 9  0. 6 1

Eli s S A 1. 0 0 0 % 0 3 / 0 4 / 2 0 2 5 E M T N 3, 0 0 0, 0 0 0 E U R 3, 0 0 0, 0 0 0 2, 9 6 3, 2 5 0  0. 9 9

Eli s S A 1. 6 2 5 % 0 3 / 0 4 / 2 0 2 8 E M T N 1, 0 0 0, 0 0 0 E U R 1, 0 0 0, 0 0 0 9 8 1, 2 5 0  0. 3 3

L o x a m S A S 3. 2 5 0 % 1 4 / 0 1 / 2 0 2 5 1, 0 0 0, 0 0 0 E U R 1, 0 1 6, 7 9 8 9 9 8, 7 5 0  0. 3 3

M o bil u x Fi n a n c e S A S 5. 5 0 0 % 1 5 / 1 1 / 2 0 2 4 E M T N 2, 0 0 0, 0 0 0 E U R 1, 9 5 8, 7 9 9 2, 0 0 8, 8 0 0  0. 6 7

O r a n o S A 2. 7 5 0 % 0 8 / 0 3 / 2 0 2 8 E M T N 1, 6 0 0, 0 0 0 E U R 1, 5 8 7, 1 8 6 1, 6 7 7, 9 2 0  0. 5 6

P a r t s E u r o p e S A 6. 5 0 0 % 1 6 / 0 7 / 2 0 2 5 3, 0 0 0, 0 0 0 E U R 3, 0 5 4, 8 7 1 3, 1 2 2, 1 0 0  1. 0 5

Q u at ri m S A S U 5. 8 7 5 % 1 5 / 0 1 / 2 0 2 4 3 0 0, 0 0 0 E U R 3 0 0, 0 0 0 3 1 0, 8 4 5  0. 1 0

R e n a ul t S A 2. 0 0 0 % 2 8 / 0 9 / 2 0 2 6 E M T N 2, 0 0 0, 0 0 0 E U R 1, 8 0 3, 9 4 6 1, 9 8 9, 2 0 0  0. 6 7

S P C M S A 2. 0 0 0 % 0 1 / 0 2 / 2 0 2 6 2, 2 0 0, 0 0 0 E U R 2, 2 0 0, 0 0 0 2, 2 2 7, 5 0 0  0. 7 5

S P C M S A 2. 6 2 5 % 0 1 / 0 2 / 2 0 2 9 3, 0 0 0, 0 0 0 E U R 3, 0 2 9, 3 8 4 3, 0 7 8, 3 0 0  1. 0 3

 3 0, 6 4 8, 5 5 6 3 1, 0 3 2, 4 6 3 1 0. 3 9
G e r m a n y       

C h e pl a p h a r m A r z n ei mi tt el G m b H 3. 5 0 0 % 
1 1 / 0 2 / 2 0 2 7 1, 8 0 0, 0 0 0 E U R 1, 8 0 0, 0 0 0 1, 8 0 4, 5 0 0  0. 6 0

C h e pl a p h a r m A r z n ei mi tt el G m b H 4. 3 7 5 % 
1 5 / 0 1 / 2 0 2 8 1, 4 0 0, 0 0 0 E U R 1, 4 0 0, 0 0 0 1, 4 3 3, 6 5 6  0. 4 8

I H O V e r w alt u n g s G m b H 3. 6 2 5 % 1 5 / 0 5 / 2 0 2 5 1, 1 0 0, 0 0 0 E U R 1, 1 0 0, 0 0 0 1, 1 2 0, 4 5 3  0. 3 8

Ni d d a H e al t h c a r e H ol di n g G m b H 3. 5 0 0 % 
3 0 / 0 9 / 2 0 2 4 5, 0 0 0, 0 0 0 E U R 5, 0 3 9, 7 4 2 4, 9 9 2, 0 0 0  1. 6 7

S c h a effl e r A G 2. 7 5 0 % 1 2 / 1 0 / 2 0 2 5 E M T N 2, 1 0 0, 0 0 0 E U R 2, 1 0 0, 0 0 0 2, 2 2 0, 8 1 7  0. 7 4

S c h a effl e r A G 3. 3 7 5 % 1 2 / 1 0 / 2 0 2 8 E M T N 1, 8 0 0, 0 0 0 E U R 1, 8 0 0, 0 0 0 1, 9 8 0, 0 0 0  0. 6 6

T e c h e m V e r w al t u n g s g e s ell s c h af t 6 7 5 m b H 2. 0 0 0 % 
1 5 / 0 7 / 2 0 2 5 3, 0 0 0, 0 0 0 E U R 2, 9 8 9, 0 3 2 2, 9 7 9, 6 0 0  1. 0 0

t h y s s e n k r u p p A G 1. 8 7 5 % 0 6 / 0 3 / 2 0 2 3 E M T N 1, 1 0 0, 0 0 0 E U R 1, 0 9 7, 4 9 0 1, 0 9 7, 8 8 4  0. 3 7

t h y s s e n k r u p p A G 5. 0 0 0 % 0 4 / 0 4 / 2 0 2 2 E M T N 1 0 0, 0 0 0 E U R 1 0 3, 3 9 6 1 0 3, 3 3 0  0. 0 4

V e r ti c al Mi d c o G m b H 4. 3 7 5 % 1 5 / 0 7 / 2 0 2 7 6 0 0, 0 0 0 E U R 6 0 0, 0 0 0 6 3 1, 3 5 0  0. 2 1

Z F Fi n a n c e G m b H 3. 0 0 0 % 2 1 / 0 9 / 2 0 2 5 E M T N 2, 0 0 0, 0 0 0 E U R 1, 9 8 9, 2 3 7 2, 0 6 5, 0 0 0  0. 6 9

 2 0, 0 1 8, 8 9 7 2 0, 4 2 8, 5 9 0 6. 8 4
G r e a t B ri t ai n       

F C E B a n k P L C 1. 6 6 0 % 1 1 / 0 2 / 2 0 2 1 E M T N 2, 5 0 0, 0 0 0 E U R 2, 4 8 5, 0 3 2 2, 5 0 0, 0 0 0  0. 8 4

F C E B a n k P L C 1. 8 7 5 % 2 4 / 0 6 / 2 0 2 1 E M T N 2, 7 0 0, 0 0 0 E U R 2, 6 8 3, 7 6 3 2, 7 0 0, 0 0 0  0. 9 0

I N E O S Fi n a n c e P L C 3. 3 7 5 % 3 1 / 0 3 / 2 0 2 6 2, 4 0 0, 0 0 0 E U R 2, 4 0 0, 0 0 0 2, 4 7 2, 5 9 5  0. 8 3

I nt e r n a ti o n al G a m e T e c h n ol o g y P L C 3. 5 0 0 % 
1 5 / 0 6 / 2 0 2 6 2, 0 0 0, 0 0 0 E U R 2, 0 8 6, 0 1 5 2, 0 6 5, 0 0 0  0. 6 9

S y n t h o m e r P L C 3. 8 7 5 % 0 1 / 0 7 / 2 0 2 5 7 0 0, 0 0 0 E U R 7 0 0, 0 0 0 7 3 2, 8 3 0  0. 2 4

Vi r gi n M e di a Fi n a n c e P L C 3. 7 5 0 % 1 5 / 0 7 / 2 0 3 0 1, 0 0 0, 0 0 0 E U R 1, 0 0 0, 0 0 0 1, 0 1 7, 5 0 0  0. 3 4

 1 1, 3 5 4, 8 1 0 1 1, 4 8 7, 9 2 5 3. 8 4
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

O s t r u m E u r o Hi g h I n c o m e F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n E U R )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
I r el a n d       

ei r c o m Fi n a n c e D A C 3. 5 0 0 % 1 5 / 0 5 / 2 0 2 6 2, 0 0 0, 0 0 0 E U R 2, 0 7 6, 7 3 0 2, 0 3 7, 4 0 0  0. 6 8

 2, 0 7 6, 7 3 0 2, 0 3 7, 4 0 0 0. 6 8
I sl e o f M a n       

Pl a y t e c h P L C 3. 7 5 0 % 1 2 / 1 0 / 2 0 2 3 2, 0 0 0, 0 0 0 E U R 2, 0 3 3, 3 4 2 2, 0 2 6, 0 0 0  0. 6 8

 2, 0 3 3, 3 4 2 2, 0 2 6, 0 0 0 0. 6 8
I t al y       

A ut o s t r a d e p e r l' I t ali a S p A 1. 8 7 5 % 0 4 / 1 1 / 2 0 2 5 
E M T N 4, 0 0 0, 0 0 0 E U R 4, 0 0 3, 9 3 5 3, 9 9 0, 0 0 0  1. 3 4

I nt e s a S a n p a ol o S p A 6. 6 2 5 % 1 3 / 0 9 / 2 0 2 3 E M T N 2, 5 0 0, 0 0 0 E U R 2, 6 6 5, 2 3 9 2, 8 4 9, 2 4 0  0. 9 5

L e o n a r d o S p A 2. 3 7 5 % 0 8 / 0 1 / 2 0 2 6 2, 0 0 0, 0 0 0 E U R 1, 9 8 0, 5 4 0 2, 0 7 5, 0 5 6  0. 6 9

S ofi m a H ol di n g S P A 3. 7 5 0 % 1 5 / 0 1 / 2 0 2 8 1, 0 0 0, 0 0 0 E U R 1, 0 0 0, 0 0 0 1, 0 1 4, 2 7 4  0. 3 4

T el e c o m It ali a S p A / Mil a n o 1. 1 2 5 % 2 6 / 0 3 / 2 0 2 2 2, 0 0 0, 0 0 0 E U R 1, 9 9 1, 5 7 4 1, 9 9 4, 6 6 4  0. 6 7

T el e c o m It ali a S p A / Mil a n o 4. 0 0 0 % 1 1 / 0 4 / 2 0 2 4 
E M T N 3, 2 0 0, 0 0 0 E U R 3, 1 8 8, 7 4 0 3, 4 5 7, 0 8 8  1. 1 6

 1 4, 8 3 0, 0 2 8 1 5, 3 8 0, 3 2 2 5. 1 5
J a p a n       

S of t B a n k G r o u p C o r p 5. 0 0 0 % 1 5 / 0 4 / 2 0 2 8 6, 0 0 0, 0 0 0 E U R 6, 0 8 9, 9 6 4 6, 6 8 1, 0 0 0  2. 2 4

 6, 0 8 9, 9 6 4 6, 6 8 1, 0 0 0 2. 2 4
L u x e m b o u r g       

Al ti c e Fi n a n ci n g S A 2. 2 5 0 % 1 5 / 0 1 / 2 0 2 5 8 0 0, 0 0 0 E U R 8 0 0, 0 0 0 7 7 1, 2 0 0  0. 2 6

Al ti c e Fi n a n ci n g S A 5. 0 0 0 % 1 5 / 0 1 / 2 0 2 8 1 4 4 A ( 2 ) 1, 0 0 0, 0 0 0 U S D 8 9 9, 3 2 1 8 3 7, 4 2 8  0. 2 8

A R D Fi n a n c e S A 5. 0 0 0 % 3 0 / 0 6 / 2 0 2 7 3, 0 0 0, 0 0 0 E U R 3, 0 1 5, 8 7 2 3, 0 5 3, 6 8 9  1. 0 2

G a rf u n k el u x H ol d c o 3 S A 6. 7 5 0 % 0 1 / 1 1 / 2 0 2 5 1, 4 0 0, 0 0 0 E U R 1, 4 0 0, 0 0 0 1, 4 3 5, 0 0 0  0. 4 8

S u m m e r B C H ol d c o A S a rl 9. 2 5 0 % 3 1 / 1 0 / 2 0 2 7 9 0 1, 0 5 3 E U R 8 9 0, 3 8 2 9 5 0, 4 3 0  0. 3 2

S u m m e r B C H ol d c o B S A R L 5. 7 5 0 % 3 1 / 1 0 / 2 0 2 6 4, 0 0 0, 0 0 0 E U R 4, 0 0 0, 0 0 0 4, 2 1 3, 0 0 0  1. 4 1

T el e c o m It ali a Fi n a n c e S A 7. 7 5 0 % 2 4 / 0 1 / 2 0 3 3 
E M T N 3, 0 0 0, 0 0 0 E U R 4, 1 4 1, 3 4 4 4, 4 1 1, 2 7 2  1. 4 8

 1 5, 1 4 6, 9 1 9 1 5, 6 7 2, 0 1 9 5. 2 5
M e xi c o       

P e t r ol e o s M e xi c a n o s 2. 7 5 0 % 2 1 / 0 4 / 2 0 2 7 E M T N 7, 0 0 0, 0 0 0 E U R 5, 4 2 2, 3 0 9 6, 5 7 7, 9 0 0  2. 2 0

 5, 4 2 2, 3 0 9 6, 5 7 7, 9 0 0 2. 2 0
M ul ti n a ti o n al       

A r d a g h P a c k a gi n g Fi n a n c e P L C / A r d a g h H ol di n g s 
U S A I n c 2. 1 2 5 % 1 5 / 0 8 / 2 0 2 6 2, 9 0 0, 0 0 0 E U R 2, 8 5 4, 0 3 6 2, 9 0 3, 4 2 6  0. 9 7

 2, 8 5 4, 0 3 6 2, 9 0 3, 4 2 6 0. 9 7
N e t h e rl a n d s       

A s hl a n d S e r vi c e s B V 2. 0 0 0 % 3 0 / 0 1 / 2 0 2 8 2, 0 0 0, 0 0 0 E U R 2, 0 0 0, 0 0 0 1, 9 9 2, 5 0 0  0. 6 7

I nt e r t r u s t G r o u p B V 3. 3 7 5 % 1 5 / 1 1 / 2 0 2 5 4, 0 0 0, 0 0 0 E U R 4, 0 1 4, 9 9 2 4, 0 7 9, 0 8 0  1. 3 7

O C I N V 3. 1 2 5 % 0 1 / 1 1 / 2 0 2 4 2, 0 0 0, 0 0 0 E U R 2, 0 0 0, 0 0 0 2, 0 5 5, 0 0 0  0. 6 9

O C I N V 3. 6 2 5 % 1 5 / 1 0 / 2 0 2 5 2, 0 0 0, 0 0 0 E U R 2, 0 0 0, 0 0 0 2, 0 7 5, 0 0 0  0. 6 9

O I E u r o p e a n G r o u p B V 2. 8 7 5 % 1 5 / 0 2 / 2 0 2 5 4, 0 0 0, 0 0 0 E U R 3, 9 6 4, 7 2 5 4, 0 4 9, 8 9 5  1. 3 6

O I E u r o p e a n G r o u p B V 3. 1 2 5 % 1 5 / 1 1 / 2 0 2 4 2, 0 0 0, 0 0 0 E U R 2, 0 1 8, 2 2 8 2, 0 6 6, 1 9 9  0. 6 9

Si g m a H ol d c o B V 5. 7 5 0 % 1 5 / 0 5 / 2 0 2 6 2, 5 0 0, 0 0 0 E U R 2, 5 0 0, 0 0 0 2, 4 6 2, 5 0 0  0. 8 2

T e v a P h a r m a c e u ti c al Fi n a n c e N et h e rl a n d s I I B V 
1. 2 5 0 % 3 1 / 0 3 / 2 0 2 3 3, 0 0 0, 0 0 0 E U R 2, 9 0 8, 5 2 7 2, 8 9 2, 3 0 0  0. 9 7

T e v a P h a r m a c e u ti c al Fi n a n c e N et h e rl a n d s I I B V 
4. 5 0 0 % 0 1 / 0 3 / 2 0 2 5 3, 0 0 0, 0 0 0 E U R 3, 1 0 1, 9 0 0 3, 0 9 7, 5 0 0  1. 0 4

T e v a P h a r m a c e u ti c al Fi n a n c e N et h e rl a n d s I I B V 
6. 0 0 0 % 3 1 / 0 1 / 2 0 2 5 1, 5 0 0, 0 0 0 E U R 1, 5 0 0, 0 0 0 1, 6 2 7, 5 0 0  0. 5 4

T ri vi u m P a c k a gi n g Fi n a n c e B V 3. 7 5 0 % 1 5 / 0 8 / 2 0 2 6 1, 0 0 0, 0 0 0 E U R 1, 0 0 0, 0 0 0 1, 0 2 7, 0 0 0  0. 3 4

Zi g g o B V 2. 8 7 5 % 1 5 / 0 1 / 2 0 3 0 2, 5 0 0, 0 0 0 E U R 2, 5 0 6, 9 1 4 2, 5 4 3, 7 5 0  0. 8 5

 2 9, 5 1 5, 2 8 6 2 9, 9 6 8, 2 2 4 1 0. 0 3

( 2 )    S e e N o t e 1 6.

2 6 8



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

O s t r u m E u r o Hi g h I n c o m e F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n E U R )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
R o m a ni a       

R C S & R D S S A 2. 5 0 0 % 0 5 / 0 2 / 2 0 2 5 1, 4 0 0, 0 0 0 E U R 1, 4 0 0, 0 0 0 1, 3 8 6, 0 0 0  0. 4 6

R C S & R D S S A 3. 2 5 0 % 0 5 / 0 2 / 2 0 2 8 1, 5 0 0, 0 0 0 E U R 1, 5 0 0, 0 0 0 1, 4 9 6, 2 5 0  0. 5 0

 2, 9 0 0, 0 0 0 2, 8 8 2, 2 5 0 0. 9 6
S p ai n       

El C o r t e I n gl e s S A 3. 6 2 5 % 1 5 / 0 3 / 2 0 2 4  1, 6 0 0, 0 0 0 E U R 1, 6 0 0, 0 0 0 1, 6 6 4, 8 6 4 0. 5 5

N H H ot el G r o u p S A 3. 7 5 0 % 0 1 / 1 0 / 2 0 2 3 1, 7 9 8, 4 1 3 E U R 1, 8 1 0, 8 3 6 1, 7 5 7, 0 3 8  0. 5 9

 3, 4 1 0, 8 3 6 3, 4 2 1, 9 0 2 1. 1 4
S w e d e n       

I nt r u m A B 4. 8 7 5 % 1 5 / 0 8 / 2 0 2 5 3, 0 0 0, 0 0 0 E U R 3, 0 4 5, 0 6 8 3, 0 9 7, 5 0 0  1. 0 4

 3, 0 4 5, 0 6 8 3, 0 9 7, 5 0 0 1. 0 4
U ni t e d S t a t e s       

B el d e n I n c 4. 1 2 5 % 1 5 / 1 0 / 2 0 2 6 3, 0 0 0, 0 0 0 E U R 3, 0 9 4, 0 5 3 3, 0 9 4, 4 0 5  1. 0 4

B e r r y Gl o b al I n c 1. 0 0 0 % 1 5 / 0 1 / 2 0 2 5 2, 0 0 0, 0 0 0 E U R 1, 9 9 4, 6 6 8 2, 0 1 5, 0 0 0  0. 6 7

F o r d M ot o r C o 8. 5 0 0 % 2 1 / 0 4 / 2 0 2 3 3, 0 0 0, 0 0 0 U S D 2, 7 4 2, 2 4 9 2, 7 5 9, 6 1 8  0. 9 2

F o r d M ot o r C o 9. 0 0 0 % 2 2 / 0 4 / 2 0 2 5 1 0 0, 0 0 0 U S D 9 1, 8 3 6  1 0 0, 2 0 1  0. 0 3

F o r d M ot o r C r e di t C o L L C 2. 7 4 8 % 1 4 / 0 6 / 2 0 2 4 E M T N  2, 1 0 0, 0 0 0 G B P 2, 3 0 4, 8 3 4 2, 3 4 7, 2 5 8  0. 7 9

I Q V I A I n c 2. 8 7 5 % 1 5 / 0 9 / 2 0 2 5 3, 0 0 0, 0 0 0 E U R 3, 0 2 9, 4 1 3 3, 0 3 1, 5 0 0  1. 0 1

I Q V I A I n c 3. 2 5 0 % 1 5 / 0 3 / 2 0 2 5 3, 0 0 0, 0 0 0 E U R 3, 0 3 4, 6 3 0 3, 0 3 0, 0 0 0  1. 0 1

N e tfli x I n c 3. 0 0 0 % 1 5 / 0 6 / 2 0 2 5 1, 0 0 0, 0 0 0 E U R 1, 0 0 0, 0 0 0 1, 0 6 8, 9 0 0  0. 3 6

N e tfli x I n c 4. 6 2 5 % 1 5 / 0 5 / 2 0 2 9 1, 5 0 0, 0 0 0 E U R 1, 6 5 9, 3 8 2 1, 8 1 2, 3 7 5  0. 6 1

Sil g a n H ol di n g s I n c 2. 2 5 0 % 0 1 / 0 6 / 2 0 2 8 1, 5 0 0, 0 0 0 E U R 1, 5 0 0, 0 0 0 1, 5 2 2, 4 1 0  0. 5 1

T e n n e c o I n c 5. 0 0 0 % 1 5 / 0 7 / 2 0 2 4 2, 5 0 0, 0 0 0 E U R 2, 5 2 6, 8 2 1 2, 5 2 5, 0 0 0  0. 8 5

 2 2, 9 7 7, 8 8 6 2 3, 3 0 6, 6 6 7 7. 8 0

T o t al - Fi x e d r a t e b o n d s 1 7 6, 0 1 2, 5 6 9  1 8 0, 5 5 7, 5 8 8 6 0. 4 3

       
V a ri a bl e r a t e b o n d s       
       

B el gi u m       

S ol v a y S A 4. 2 5 0 % P e r p e t u al 3, 0 0 0, 0 0 0 E U R 2, 9 9 9, 7 0 7 3, 2 4 0, 0 0 0  1. 0 9

 2, 9 9 9, 7 0 7 3, 2 4 0, 0 0 0 1. 0 9
F r a n c e       

C r e di t A g ri c ol e S A 6. 5 0 0 % P e r p e t u al 2, 0 0 0, 0 0 0 E U R 2, 0 3 2, 7 8 3 2, 0 4 5, 9 6 2  0. 6 8

El e c t ri ci t e d e F r a n c e S A 2. 8 7 5 % P e r p e t u al 3, 6 0 0, 0 0 0 E U R 3, 5 7 4, 2 4 0 3, 7 8 0, 0 0 0  1. 2 7

El e c t ri ci t e d e F r a n c e S A 4. 0 0 0 % P e r p e t u al 3, 0 0 0, 0 0 0 E U R 3, 0 9 8, 9 6 9 3, 2 4 0, 0 0 0  1. 0 8

R C I B a n q u e S A 2. 6 2 5 % 1 8 / 0 2 / 2 0 3 0 1, 9 0 0, 0 0 0 E U R 1, 8 9 5, 5 3 3 1, 9 1 5, 2 0 0  0. 6 4

S o ci e t e G e n e r al e S A 6. 7 5 0 % P e r p et u al  2, 0 0 0, 0 0 0 E U R 2, 0 1 5, 3 3 9 2, 0 2 4, 8 4 8 0. 6 8

 1 2, 6 1 6, 8 6 4 1 3, 0 0 6, 0 1 0 4. 3 5
G e r m a n y       

I nfi n e o n T e c h n ol o gi e s A G 2. 8 7 5 % P e r p e t u al E M T N 3, 0 0 0, 0 0 0 E U R 2, 9 8 1, 7 0 6 3, 1 0 8, 0 9 0  1. 0 4

 2, 9 8 1, 7 0 6 3, 1 0 8, 0 9 0 1. 0 4
G r e a t B ri t ai n       

V o d af o n e G r o u p P L C 3. 1 0 0 % 0 3 / 0 1 / 2 0 7 9 4, 0 0 0, 0 0 0 E U R 4, 0 2 3, 4 0 6 4, 1 4 5, 8 9 3  1. 3 9

 4, 0 2 3, 4 0 6 4, 1 4 5, 8 9 3 1. 3 9
I t al y       

B a n c o B P M S p A 4. 2 5 0 % 0 1 / 1 0 / 2 0 2 9 3, 0 0 0, 0 0 0 E U R 3, 0 0 0, 0 0 0 3, 1 1 4, 9 6 0  1. 0 4

I nt e s a S a n p a ol o S p A 7. 0 0 0 % P e r p et u al E M T N 4, 0 0 0, 0 0 0 E U R 4, 0 0 4, 8 2 1 4, 0 0 8, 7 9 1  1. 3 4

I nt e s a S a n p a ol o S p A 7. 7 5 0 % P e r p et u al 5 0 0, 0 0 0 E U R 5 9 3, 9 7 9 5 9 8, 5 1 7  0. 2 0

U ni C r e di t S p A 2. 7 3 1 % 1 5 / 0 1 / 2 0 3 2 2, 0 0 0, 0 0 0 E U R 2, 0 0 0, 0 0 0 2, 0 2 0, 0 3 6  0. 6 8

U ni C r e di t S p A 9. 2 5 0 % P e r p et u al 3, 5 0 0, 0 0 0 E U R 3, 6 2 8, 1 3 5 3, 8 3 1, 2 9 6  1. 2 8

U ni o n e di B a n c h e It ali a n e S p A 5. 8 7 5 % P e r p et u al 
E M T N 2, 0 0 0, 0 0 0 E U R 2, 0 2 4, 8 7 3 2, 1 4 1, 7 5 9  0. 7 2

 1 5, 2 5 1, 8 0 8 1 5, 7 1 5, 3 5 9 5. 2 6

2 6 9



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

O s t r u m E u r o Hi g h I n c o m e F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n E U R )       
 

D e s c ri p ti o n 
Q u a nti t y / F a c e 

v al u e
C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
N e t h e rl a n d s       

N a t u r g y Fi n a n c e B V 4. 1 2 5 % P e r p e t u al 4, 0 0 0, 0 0 0 E U R 3, 9 9 4, 9 5 1 4, 2 1 5, 0 0 0  1. 4 1

R e p s ol I nt e r n a ti o n al Fi n a n c e B V 4. 5 0 0 % 
2 5 / 0 3 / 2 0 7 5 3, 0 0 0, 0 0 0 E U R 3, 0 8 4, 1 8 3 3, 2 8 7, 7 3 0  1. 1 0

T el ef o ni c a E u r o p e B V 3. 0 0 0 % P e r p e t u al 5, 0 0 0, 0 0 0 E U R 5, 0 1 9, 4 4 6 5, 1 2 5, 7 2 0  1. 7 2

T el ef o ni c a E u r o p e B V 3. 7 5 0 % P e r p e t u al  1, 0 0 0, 0 0 0 E U R 1, 0 0 7, 4 7 0 1, 0 2 4, 4 0 0 0. 3 4

T el ef o ni c a E u r o p e B V 3. 8 7 5 % P e r p e t u al 2, 0 0 0, 0 0 0 E U R 2, 0 0 0, 0 0 0 2, 1 5 5, 0 0 0  0. 7 2

T e n n e T H ol di n g B V 2. 3 7 4 % P e r p e t u al 2, 0 0 0, 0 0 0 E U R 2, 0 0 0, 0 0 0 2, 0 8 0, 0 0 0  0. 7 0

V ol k s w a g e n I n t e r n ati o n al Fi n a n c e N V 3. 7 5 0 % 
P e r p e t u al 2, 0 0 0, 0 0 0 E U R 1, 9 7 3, 1 3 1 2, 0 1 1, 3 6 5  0. 6 7

 1 9, 0 7 9, 1 8 1 1 9, 8 9 9, 2 1 5 6. 6 6
P o r t u g al       

C ai x a G e r al d e D e p o si t o s S A 1 0. 7 5 0 % P e r p et u al 3, 0 0 0, 0 0 0 E U R 3, 0 9 5, 0 5 1 3, 2 9 7, 1 2 4  1. 1 0

E D P - E n e r gi a s d e P o r t u g al S A 4. 4 9 6 % 3 0 / 0 4 / 2 0 7 9  1, 0 0 0, 0 0 0 E U R 1, 0 5 0, 7 9 9 1, 0 9 7, 0 0 0  0. 3 7

 4, 1 4 5, 8 5 0 4, 3 9 4, 1 2 4 1. 4 7
S p ai n       

A b a n c a C o r p. B a n c a ri a S A 6. 1 2 5 % 1 8 / 0 1 / 2 0 2 9 3, 0 0 0, 0 0 0 E U R 3, 0 0 0, 0 0 0 3, 2 5 3, 9 2 0  1. 0 9

B a n c o Bil b a o Vi z c a y a A r g e n t a ri a S A 5. 8 7 5 % 
P e r p e t u al 2, 0 0 0, 0 0 0 E U R 2, 1 0 5, 3 0 0 2, 0 8 9, 6 1 4  0. 7 0

B a n c o Bil b a o Vi z c a y a A r g e n t a ri a S A 8. 8 7 5 % 
P e r p e t u al 2, 0 0 0, 0 0 0 E U R 2, 0 4 3, 6 1 8 2, 0 4 3, 0 2 8  0. 6 8

B a n c o S a nt a n d e r S A 6. 2 5 0 % P e r p e t u al 2, 0 0 0, 0 0 0 E U R 2, 0 3 2, 8 2 9 2, 0 4 5, 8 7 0  0. 6 8

B a n c o S a nt a n d e r S A 6. 7 5 0 % P e r p e t u al 3, 0 0 0, 0 0 0 E U R 3, 0 9 4, 4 7 5 3, 1 6 7, 2 8 7  1. 0 6

B a n ki a S A 6. 3 7 5 % P e r p e t u al 3, 0 0 0, 0 0 0 E U R 2, 8 8 7, 6 0 8 3, 2 1 5, 0 7 6  1. 0 8

B a n ki n t e r S A 6. 2 5 0 % P e r p e t u al 3, 4 0 0, 0 0 0 E U R 3, 4 0 0, 0 0 0 3, 7 3 6, 1 0 5  1. 2 5

C ai x a B a n k S A 6. 7 5 0 % P e r p et u al 3, 0 0 0, 0 0 0 E U R 3, 1 9 3, 2 0 3 3, 3 1 3, 4 3 4  1. 1 1

I b e r c aj a B a n c o S A 2. 7 5 0 % 2 3 / 0 7 / 2 0 3 0 3, 0 0 0, 0 0 0 E U R 2, 6 6 5, 6 5 5 2, 9 0 1, 8 2 8  0. 9 7

 2 4, 4 2 2, 6 8 8 2 5, 7 6 6, 1 6 2 8. 6 2
S w e d e n       

S a m h all s b y g g n a d s b ol a g et i N o r d e n A B 2. 6 2 5 % 
P e r p e t u al 2, 4 0 0, 0 0 0 E U R 2, 3 8 5, 7 0 1 2, 3 8 8, 6 9 1  0. 8 0

 2, 3 8 5, 7 0 1 2, 3 8 8, 6 9 1 0. 8 0

T o t al - V a ri a bl e r a t e b o n d s 8 7, 9 0 6, 9 1 1 9 1, 6 6 3, 5 4 4 3 0. 6 8

      
I n v e s t m e n t F u n d s       
       

L u x e m b o u r g       

N a ti xi s I nt e r n ati o n al F u n d s ( L u x ) I - O s t r u m S h o r t 
T e r m Gl o b al Hi g h I n c o m e F u n d 6 3, 7 3 9 E U R 7, 0 0 3, 7 2 5 7, 2 5 1, 5 8 6  2. 4 3

 7, 0 0 3, 7 2 5 7, 2 5 1, 5 8 6 2. 4 3

T o t al - I n v e s t m e n t F u n d s 7, 0 0 3, 7 2 5 7, 2 5 1, 5 8 6 2. 4 3

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g  2 7 0, 9 2 3, 2 0 5  2 7 9, 4 7 2, 7 1 8 9 3. 5 4

T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t    
       
Fi x e d r a t e b o n d s       
      

F r a n c e       

Al ti c e F r a n c e S A / F r a n c e 8. 1 2 5 % 0 1 / 0 2 / 2 0 2 7 
1 4 4 A ( 2 ) 2, 0 0 0, 0 0 0 U S D 1, 9 4 3, 7 1 3 1, 8 0 2, 1 4 9  0. 6 0

 1, 9 4 3, 7 1 3 1, 8 0 2, 1 4 9 0. 6 0
U ni t e d S t a t e s       

K r af t H ei n z F o o d s C o 3. 8 7 5 % 1 5 / 0 5 / 2 0 2 7 2, 0 0 0, 0 0 0 U S D 1, 8 3 2, 0 8 9 1, 7 6 1, 2 9 3  0. 5 9

( 2 )    S e e N o t e 1 6.

2 7 0



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

O s t r u m E u r o Hi g h I n c o m e F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n E U R )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

S p ri n t C o r p 7. 2 5 0 % 1 5 / 0 9 / 2 0 2 1 1, 5 0 0, 0 0 0 U S D 1, 3 9 4, 7 9 9 1, 2 7 5, 5 9 2  0. 4 3

 3, 2 2 6, 8 8 8 3, 0 3 6, 8 8 5 1. 0 2

T o t al - Fi x e d r a t e b o n d s 5, 1 7 0, 6 0 1 4, 8 3 9, 0 3 4 1. 6 2

T o t al - T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t 5, 1 7 0, 6 0 1 4, 8 3 9, 0 3 4 1. 6 2

O t h e r t r a n s f e r a bl e s e c u ri ti e s    
       
Fi x e d r a t e b o n d s       
       

U ni t e d S t a t e s       

N e w ell B r a n d s I n c 3. 7 5 0 % 0 1 / 1 0 / 2 0 2 1 1, 0 0 0, 0 0 0 E U R 1, 0 1 7, 8 8 6 1, 0 1 6, 2 5 0  0. 3 4

 1, 0 1 7, 8 8 6 1, 0 1 6, 2 5 0 0. 3 4

T o t al - Fi x e d r a t e b o n d s 1, 0 1 7, 8 8 6 1, 0 1 6, 2 5 0 0. 3 4

T o t al - O t h e r t r a n s f e r a bl e s e c u ri ti e s 1, 0 1 7, 8 8 6 1, 0 1 6, 2 5 0 0. 3 4

T O T A L I N V E S T M E N T P O R T F O L I O 2 7 7, 1 1 1, 6 9 2  2 8 5, 3 2 8, 0 0 2 9 5. 5 0
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 
 

O s t r u m Gl o b al I nfl a ti o n F u n d  
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

D H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 7 8, 1 6 2. 9 5 3

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 9, 6 7 8. 2 9 8 )

N u m b e r of s h a r e s a t t h e e n d 6 8, 4 8 4. 6 5 5

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 0 2, 0 9 8. 2 9 7

N u m b e r of s h a r e s i s s u e d 6 3, 9 7 9. 1 8 2

N u m b e r of s h a r e s r e d e e m e d  ( 2 9, 9 0 1. 6 7 8 )

N u m b e r of s h a r e s a t t h e e n d  1 3 6, 1 7 5. 8 0 1

I / D ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 4 0, 8 9 8. 6 1 4

N u m b e r of s h a r e s i s s u e d 4 5, 0 0 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 9, 8 9 8. 6 1 4 )

N u m b e r of s h a r e s a t t h e e n d 7 6, 0 0 0. 0 0 0

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  8, 3 7 4. 8 8 2

N u m b e r of s h a r e s i s s u e d 5 3 9. 0 3 2

N u m b e r of s h a r e s r e d e e m e d ( 2, 6 9 5. 9 1 5 )

N u m b e r of s h a r e s a t t h e e n d 6, 2 1 7. 9 9 9

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 8, 7 6 3. 8 9 5

N u m b e r of s h a r e s i s s u e d 3 8, 6 0 8. 2 6 7

N u m b e r of s h a r e s r e d e e m e d ( 1 4, 9 6 0. 6 6 4 )

N u m b e r of s h a r e s a t t h e e n d 5 2, 4 1 1. 4 9 8

R / D ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 9, 1 7 6. 4 9 7

N u m b e r of s h a r e s i s s u e d 1 3, 2 8 9. 3 9 4

N u m b e r of s h a r e s r e d e e m e d ( 2 5, 7 4 0. 9 4 6 )

N u m b e r of s h a r e s a t t h e e n d 1 6, 7 2 4. 9 4 5
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

O s t r u m Gl o b al I nfl a ti o n F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 E U R E U R E U R

T o t al N e t A s s e t V al u e 4 4, 8 8 4, 9 3 5 3 2, 7 0 6, 5 1 4 2 8, 8 5 3, 1 4 8

 
 
 
N e t A s s e t V al u e p e r S h a r e 

D H - I / A ( E U R ) 7 8. 8 5 8 0. 1 4 8 5. 2 5

I / A ( E U R ) 1 6 5. 2 3 1 5 4. 0 3 1 4 5. 8 8

I / D ( E U R ) 8 9. 8 8 8 3. 8 3 7 9. 8 9

N / A ( E U R ) 1 1 0. 1 7 1 0 2. 8 7 9 7. 4 4

R / A ( E U R ) 1 5 4. 1 5 1 4 4. 4 4 1 3 7. 3 2

R / D ( E U R ) 8 3. 0 8 7 7. 8 5 7 4. 2 5
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

 

O s t r u m Gl o b al I nfl a ti o n F u n d 
      
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n E U R )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
Fi x e d r a t e b o n d s       
       

A u s t r ali a       

A u s t r ali a G o v e r n m e n t B o n d 0. 7 5 0 % 2 1 / 1 1 / 2 0 2 7 1 5 0, 0 0 0 A U D 1 0 3, 3 5 1 1 1 1, 9 9 8 0. 2 5

A u s t r ali a G o v e r n m e n t B o n d 1. 0 0 0 % 2 1 / 0 2 / 2 0 5 0 5 0, 0 0 0 A U D 3 9, 6 1 9 4 2, 8 1 2 0. 0 9

A u s t r ali a G o v e r n m e n t B o n d 1. 2 5 0 % 2 1 / 0 8 / 2 0 4 0 1 1 0, 0 0 0 A U D 8 8, 3 4 6 9 8, 2 5 7 0. 2 2

A u s t r ali a G o v e r n m e n t B o n d 2. 0 0 0 % 2 1 / 0 8 / 2 0 3 5 1 5 0, 0 0 0 A U D 1 3 7, 2 1 1 1 4 8, 0 5 1 0. 3 3

A u s t r ali a G o v e r n m e n t B o n d 2. 5 0 0 % 2 0 / 0 9 / 2 0 3 0 4 2 5, 0 0 0 A U D 3 6 4, 7 3 5 4 3 5, 6 7 8 0. 9 7

A u s t r ali a G o v e r n m e n t B o n d 3. 0 0 0 % 2 0 / 0 9 / 2 0 2 5 8 5, 0 0 0 A U D 7 2, 9 5 8 8 0, 8 7 0 0. 1 8

 8 0 6, 2 2 0  9 1 7, 6 6 6 2. 0 4
C a n a d a       

C a n a di a n G o v e r n m e n t R e al R e t u r n B o n d 1. 2 5 0 % 
0 1 / 1 2 / 2 0 4 7 9 2, 5 6 6 C A D 7 5, 7 8 6 8 5, 0 1 3 0. 1 9

C a n a di a n G o v e r n m e n t R e al R e t u r n B o n d 4. 0 0 0 % 
0 1 / 1 2 / 2 0 3 1 1 5 0, 4 6 6 C A D 1 4 6, 6 9 6 1 4 7, 9 6 9 0. 3 3

C a n a di a n G o v e r n m e n t R e al R e t u r n B o n d 4. 2 5 0 % 
0 1 / 1 2 / 2 0 2 6 4 1 4, 8 8 4 C A D 3 4 8, 2 4 5 3 5 1, 8 9 4 0. 7 8

 5 7 0, 7 2 7  5 8 4, 8 7 6 1. 3 0
D e n m a r k       

D e n m a r k I / L G o v e r n m e n t B o n d 0. 1 0 0 % 1 5 / 1 1 / 2 0 3 0 
1 4 4 A ( 2 ) 1 0 0, 0 0 0 D K K 1 5, 4 8 6 1 5, 6 1 9 0. 0 4

 1 5, 4 8 6 1 5, 6 1 9 0. 0 4
F r a n c e       

F r e n c h R e p u bli c G o v e r n m e n t B o n d O A T 0. 1 0 0 % 
2 5 / 0 7 / 2 0 3 6 1 4 4 A ( 2 ) 1 4 3, 9 3 4 E U R 1 6 9, 8 7 5 1 7 6, 9 4 9 0. 3 9

F r e n c h R e p u bli c G o v e r n m e n t B o n d O A T 0. 1 0 0 % 
2 5 / 0 7 / 2 0 4 7 1 4 4 A ( 2 ) 2 3 9, 9 4 5 E U R 2 8 5, 3 7 5 3 3 1, 0 5 0 0. 7 4

F r e n c h R e p u bli c G o v e r n m e n t B o n d O A T 0. 2 5 0 % 
2 5 / 0 7 / 2 0 2 4 1 2 7, 4 2 1 E U R 1 3 5, 8 5 2 1 3 5, 8 4 8 0. 3 0

F r e n c h R e p u bli c G o v e r n m e n t B o n d O A T 0. 7 0 0 % 
2 5 / 0 7 / 2 0 3 0 1 4 4 A ( 2 ) 9 4, 3 3 7 E U R 1 1 1, 8 4 9 1 1 4, 6 1 9 0. 2 6

F r e n c h R e p u bli c G o v e r n m e n t B o n d O A T 1. 8 0 0 % 
2 5 / 0 7 / 2 0 4 0 1 4 4 A ( 2 ) 1 4 0, 1 1 7 E U R 1 9 6, 3 9 9 2 3 2, 9 0 7 0. 5 2

F r e n c h R e p u bli c G o v e r n m e n t B o n d O A T 1. 8 5 0 % 
2 5 / 0 7 / 2 0 2 7 8 9, 3 9 3 E U R 1 0 8, 3 6 8 1 0 9, 8 5 1 0. 2 5

F r e n c h R e p u bli c G o v e r n m e n t B o n d O A T 3. 1 5 0 % 
2 5 / 0 7 / 2 0 3 2 1 3 5, 6 9 7 E U R 1 9 0, 1 1 8 2 1 3, 0 7 3 0. 4 7

 1, 1 9 7, 8 3 6 1, 3 1 4, 2 9 7 2. 9 3
G e r m a n y       

D e u t s c h e B u n d e s r e p u bli k I nfl a ti o n Li n k e d B o n d 0. 1 0 0 % 
1 5 / 0 4 / 2 0 4 6 1 7 5, 1 1 9 E U R 2 1 3, 5 5 5 2 6 1, 5 2 3 0. 5 8

 2 1 3, 5 5 5  2 6 1, 5 2 3 0. 5 8
G r e a t B ri t ai n       

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 1 2 5 % 
2 2 / 0 3 / 2 0 2 4 5 8 6, 7 9 7 G B P 7 2 9, 9 5 8 7 2 1, 4 6 0 1. 6 1

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 1 2 5 % 
2 2 / 0 3 / 2 0 2 6 1 9 3, 0 7 9 G B P 2 4 6, 2 8 3 2 5 2, 8 4 7 0. 5 6

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 1 2 5 % 
2 2 / 1 1 / 2 0 3 6 2 1 9, 9 5 8 G B P 3 6 8, 9 8 3 3 8 3, 5 9 1 0. 8 6

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 1 2 5 % 
1 0 / 0 8 / 2 0 4 1 2 1 4, 6 9 4 G B P 4 0 5, 3 1 6 4 1 0, 9 8 0 0. 9 2

( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

O s t r u m Gl o b al I nfl a ti o n F u n d 
          
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n E U R )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 1 2 5 % 
2 2 / 0 3 / 2 0 4 4 2 8 0, 6 9 0 G B P 4 4 2, 0 2 4 5 6 1, 5 9 4 1. 2 5

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 1 2 5 % 
2 2 / 0 3 / 2 0 4 6 2 2 2, 9 9 9 G B P 3 8 5, 3 8 1 4 6 3, 5 4 4 1. 0 3

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 1 2 5 % 
1 0 / 0 8 / 2 0 4 8 1 9 9, 5 9 4 G B P 4 0 3, 9 0 4 4 3 6, 4 8 0 0. 9 7

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 1 2 5 % 
2 2 / 0 3 / 2 0 5 8 2 7 9, 6 7 5 G B P 6 2 8, 0 7 8 7 2 6, 0 6 0 1. 6 2

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 1 2 5 % 
2 2 / 1 1 / 2 0 6 5 1 1 9, 3 7 6 G B P 3 1 9, 2 3 8 3 6 5, 2 3 5 0. 8 1

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 1 2 5 % 
2 2 / 0 3 / 2 0 6 8 2 3 3, 7 4 7 G B P 6 5 3, 2 2 4 7 6 9, 6 6 9 1. 7 2

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 2 5 0 % 
2 2 / 0 3 / 2 0 5 2 2 7 8, 6 9 8 G B P 5 8 9, 9 7 2 6 6 8, 5 5 8 1. 4 9

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 3 7 5 % 
2 2 / 0 3 / 2 0 6 2 2 3 6, 3 0 3 G B P 6 2 1, 0 8 4 7 0 5, 8 5 6 1. 5 7

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 5 0 0 % 
2 2 / 0 3 / 2 0 5 0 2 7 0, 7 5 9 G B P 4 6 1, 7 8 1 6 5 8, 0 3 8 1. 4 7

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 6 2 5 % 
2 2 / 0 3 / 2 0 4 0 3 1 1, 5 5 6 G B P 5 1 7, 9 6 2 6 2 4, 6 2 4 1. 3 9

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 7 5 0 % 
2 2 / 0 3 / 2 0 3 4 2 9 6, 8 0 0 G B P 4 9 8, 5 0 0 5 1 9, 8 0 9 1. 1 6

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 0. 7 5 0 % 
2 2 / 1 1 / 2 0 4 7 2 6 8, 2 1 9 G B P 6 0 0, 6 9 9 6 5 1, 4 4 0 1. 4 5

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 1. 1 2 5 % 
2 2 / 1 1 / 2 0 3 7 2 9 7, 2 9 9 G B P 4 7 2, 7 0 0 6 0 5, 8 9 3 1. 3 5

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 1. 2 5 0 % 
2 2 / 1 1 / 2 0 2 7 4 0 0, 5 0 5 G B P 5 6 3, 6 9 0 5 9 3, 2 7 7 1. 3 2

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 1. 2 5 0 % 
2 2 / 1 1 / 2 0 3 2 2 8 3, 6 6 6 G B P 4 5 2, 5 4 6 5 0 3, 3 6 1 1. 1 2

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 1. 2 5 0 % 
2 2 / 1 1 / 2 0 5 5 2 1 1, 3 5 2 G B P 5 5 7, 4 0 9 6 6 8, 4 3 3 1. 4 9

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 1. 8 7 5 % 
2 2 / 1 1 / 2 0 2 2 3 2 8, 0 1 5 G B P 4 0 0, 6 7 2 4 0 1, 3 0 1 0. 8 9

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 2. 0 0 0 % 
2 6 / 0 1 / 2 0 3 5 1 2 0, 0 0 0 G B P 3 2 5, 5 1 9 4 0 8, 2 9 5 0. 9 1

U ni t e d Ki n g d o m Gil t I nfl ati o n Li n k e d 4. 1 2 5 % 
2 2 / 0 7 / 2 0 3 0 2 2 9, 0 0 0 G B P 9 1 1, 0 3 0 9 7 4, 5 2 4 2. 1 7

 1 1, 5 5 5, 9 5 3 1 3, 0 7 4, 8 6 9 2 9. 1 3
I t al y       

I t al y B u o ni P oli e n n ali D el T e s o r o 1. 2 5 0 % 1 5 / 0 9 / 2 0 3 2 
1 4 4 A ( 2 ) 2 9 2, 3 6 2 E U R 3 1 0, 9 0 5 3 4 0, 7 2 3 0. 7 6

I t al y B u o ni P oli e n n ali D el T e s o r o 1. 3 0 0 % 1 5 / 0 5 / 2 0 2 8 
1 4 4 A ( 2 ) 8 4 3, 4 6 3 E U R 9 1 8, 4 1 2 9 4 6, 7 6 0 2. 1 1

I t al y B u o ni P oli e n n ali D el T e s o r o 2. 3 5 0 % 1 5 / 0 9 / 2 0 2 4 
1 4 4 A ( 2 ) 2 6 2, 6 1 5 E U R 2 8 6, 9 7 0 2 9 3, 8 5 0 0. 6 6

I t al y B u o ni P oli e n n ali D el T e s o r o 2. 3 5 0 % 1 5 / 0 9 / 2 0 3 5 
1 4 4 A ( 2 ) 2 2 2, 4 2 3 E U R 2 6 8, 5 9 6 3 0 5, 9 9 9 0. 6 8

I t al y B u o ni P oli e n n ali D el T e s o r o 2. 5 5 0 % 1 5 / 0 9 / 2 0 4 1 
1 4 4 A ( 2 ) 2 5 5, 5 3 0 E U R 3 2 8, 8 5 9 3 8 4, 8 6 2 0. 8 6

I t al y B u o ni P oli e n n ali D el T e s o r o 3. 1 0 0 % 1 5 / 0 9 / 2 0 2 6 
1 4 4 A ( 2 ) 5 2 1, 0 0 4 E U R 6 1 5, 7 1 7 6 3 4, 5 5 0 1. 4 1

 2, 7 2 9, 4 5 9 2, 9 0 6, 7 4 4 6. 4 8
       

( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

O s t r u m Gl o b al I nfl a ti o n F u n d 
       

S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )    
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n E U R )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s
 

N e w Z e al a n d       

N e w Z e al a n d G o v e r n m e nt I nfl ati o n Li n k e d B o n d 2. 0 0 0 % 
2 0 / 0 9 / 2 0 2 5 1 0 0, 0 0 0 N Z D 6 1, 7 2 1 7 3, 1 6 3 0. 1 7

N e w Z e al a n d G o v e r n m e nt I nfl ati o n Li n k e d B o n d 2. 5 0 0 % 
2 0 / 0 9 / 2 0 3 5 3 9 0, 0 0 0 N Z D 3 0 2, 0 8 5 3 4 5, 2 5 8 0. 7 7

N e w Z e al a n d G o v e r n m e nt I nfl ati o n Li n k e d B o n d 3. 0 0 0 % 
2 0 / 0 9 / 2 0 3 0 3 6 5, 0 0 0 N Z D 2 8 7, 7 7 9 3 1 5, 3 2 3 0. 7 0

 6 5 1, 5 8 5  7 3 3, 7 4 4 1. 6 4
S p ai n       

S p ai n G o v e r n m e nt I nfl ati o n Li n k e d B o n d 0. 6 5 0 % 
3 0 / 1 1 / 2 0 2 7 1 4 4 A ( 2 ) 2 5 0, 0 3 4 E U R 2 7 1, 0 6 3 2 8 2, 4 6 7 0. 6 3

S p ai n G o v e r n m e nt I nfl ati o n Li n k e d B o n d 0. 7 0 0 % 
3 0 / 1 1 / 2 0 3 3 1 4 4 A ( 2 ) 1 8 4, 7 7 2 E U R 2 1 3, 4 8 8 2 2 2, 5 6 7 0. 4 9

S p ai n G o v e r n m e nt I nfl ati o n Li n k e d B o n d 1. 0 0 0 % 
3 0 / 1 1 / 2 0 3 0 1 4 4 A ( 2 ) 6 2 6, 2 9 2 E U R 7 2 7, 2 4 8 7 5 2, 6 1 4 1. 6 8

S p ai n G o v e r n m e nt I nfl ati o n Li n k e d B o n d 1. 8 0 0 % 
3 0 / 1 1 / 2 0 2 4 1 4 4 A ( 2 ) 1 9 8, 8 7 1 E U R 2 2 3, 1 3 9 2 2 4, 4 6 6 0. 5 0

 1, 4 3 4, 9 3 8 1, 4 8 2, 1 1 4 3. 3 0
U ni t e d S t a t e s       

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 0. 2 5 0 % 
1 5 / 0 2 / 2 0 5 0 2 6 8, 3 9 5 U S D 2 6 4, 2 8 9 2 6 1, 3 8 8 0. 5 8

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 0. 6 2 5 % 
1 5 / 0 2 / 2 0 4 3 3 2 2, 7 8 0 U S D 2 8 8, 5 3 0 3 2 8, 8 8 2 0. 7 3

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 0. 7 5 0 % 
1 5 / 0 2 / 2 0 4 2 1 7 0, 3 1 9 U S D 1 6 7, 4 4 3 1 7 7, 2 3 1 0. 4 0

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 0. 7 5 0 % 
1 5 / 0 2 / 2 0 4 5 4 3 5, 6 7 3 U S D 4 1 5, 7 3 2 4 5 9, 3 7 0 1. 0 2

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 0. 8 7 5 % 
1 5 / 0 2 / 2 0 4 7 3 1 9, 5 0 8 U S D 3 1 6, 2 7 6 3 5 1, 0 9 7 0. 7 8

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 1. 0 0 0 % 
1 5 / 0 2 / 2 0 4 6 3 9 6, 6 0 7 U S D 4 0 1, 3 8 6 4 4 2, 1 3 2 0. 9 9

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 1. 0 0 0 % 
1 5 / 0 2 / 2 0 4 8 3 1 4, 7 7 3 U S D 3 2 4, 7 3 6 3 5 8, 1 3 0 0. 8 0

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 1. 0 0 0 % 
1 5 / 0 2 / 2 0 4 9 2 4 2, 6 5 6 U S D 2 5 6, 4 4 7 2 7 9, 2 3 3 0. 6 2

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 1. 3 7 5 % 
1 5 / 0 2 / 2 0 4 4 3 9 0, 1 4 7 U S D 4 0 1, 1 0 5 4 5 9, 2 2 9 1. 0 2

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 2. 0 0 0 % 
1 5 / 0 1 / 2 0 2 6 5 3 7, 8 9 1 U S D 5 0 5, 6 4 6 5 2 2, 3 7 0 1. 1 6

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 2. 1 2 5 % 
1 5 / 0 2 / 2 0 4 0 2 5 7, 8 1 0 U S D 2 5 5, 1 4 5 3 2 6, 5 1 2 0. 7 3

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 2. 1 2 5 % 
1 5 / 0 2 / 2 0 4 1 4 6 9, 6 7 1 U S D 4 7 3, 7 9 7 6 0 2, 1 3 7 1. 3 4

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 2. 5 0 0 % 
1 5 / 0 1 / 2 0 2 9 5 5 1, 8 2 4 U S D 5 5 0, 1 3 7 5 9 2, 4 3 9 1. 3 2

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 3. 3 7 5 % 
1 5 / 0 4 / 2 0 3 2 1 6 1, 3 6 7 U S D 2 0 2, 1 4 8 2 0 0, 9 6 8 0. 4 5

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 3. 6 2 5 % 
1 5 / 0 4 / 2 0 2 8 5 6 3, 4 7 2 U S D 5 6 4, 6 2 0 6 3 3, 5 4 0 1. 4 1

U. S. T r e a s u r y I nfl ati o n I n d e x e d B o n d s 3. 8 7 5 % 
1 5 / 0 4 / 2 0 2 9 5 8 6, 0 5 4 U S D 5 3 6, 5 2 2 6 9 0, 3 3 1 1. 5 4

U. S. T r e a s u r y I nfl ati o n I n d e x e d N o t e 0. 1 2 5 % 
1 5 / 0 1 / 2 0 2 3 2, 0 3 0, 5 6 2 U S D 1, 7 7 2, 6 7 5 1, 7 2 4, 1 6 5 3. 8 4

U. S. T r e a s u r y I nfl ati o n I n d e x e d N o t e 0. 1 2 5 % 
1 5 / 0 7 / 2 0 2 6 1, 0 8 6, 3 0 0 U S D 9 5 1, 4 4 8 9 7 6, 0 2 7 2. 1 7

U. S. T r e a s u r y I nfl ati o n I n d e x e d N o t e 0. 1 2 5 % 
1 5 / 0 1 / 2 0 3 0 6 8 5, 1 7 1 U S D 6 3 5, 9 7 9 6 2 4, 4 9 5 1. 3 9

 

( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s.  

O s t r u m Gl o b al I nfl a ti o n F u n d 
       

S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n E U R )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

U. S. T r e a s u r y I nfl ati o n I n d e x e d N o t e 0. 2 5 0 % 
1 5 / 0 1 / 2 0 2 5 3, 6 6 0, 8 6 9 U S D 3, 3 1 2, 3 9 0 3, 2 2 7, 0 2 6 7. 1 9

U. S. T r e a s u r y I nfl ati o n I n d e x e d N o t e 0. 2 5 0 % 
1 5 / 0 7 / 2 0 2 9 1, 0 6 8, 8 5 8 U S D 9 8 2, 0 7 6 9 8 8, 9 2 4 2. 2 0

U. S. T r e a s u r y I nfl ati o n I n d e x e d N o t e 0. 3 7 5 % 
1 5 / 0 1 / 2 0 2 7 1, 2 0 7, 3 0 4 U S D 1, 0 8 0, 3 8 2 1, 1 0 1, 0 8 3 2. 4 5

U. S. T r e a s u r y I nfl ati o n I n d e x e d N o t e 0. 5 0 0 % 
1 5 / 0 1 / 2 0 2 8 1, 0 0 2, 8 4 9 U S D 9 3 6, 9 4 2 9 2 8, 9 5 6 2. 0 7

U. S. T r e a s u r y I nfl ati o n I n d e x e d N o t e 0. 6 2 5 % 
1 5 / 0 4 / 2 0 2 3 2, 5 6 8, 3 3 5 U S D 2, 3 0 7, 0 8 3 2, 2 1 0, 4 9 8 4. 9 3

U. S. T r e a s u r y I nfl ati o n I n d e x e d N o t e 0. 6 2 5 % 
1 5 / 0 1 / 2 0 2 4 2, 0 0 8, 7 2 8 U S D 1, 8 2 2, 5 7 4 1, 7 6 1, 8 6 6 3. 9 3

U. S. T r e a s u r y I nfl ati o n I n d e x e d N o t e 0. 6 2 5 % 
1 5 / 0 1 / 2 0 2 6 7 6 7, 1 0 2 U S D 7 0 6, 8 9 1 6 9 9, 4 6 3 1. 5 6

U. S. T r e a s u r y I nfl ati o n I n d e x e d N o t e 0. 7 5 0 % 
1 5 / 0 7 / 2 0 2 8 5 2 3, 8 5 2 U S D 4 9 4, 2 2 9 4 9 7, 9 7 9 1. 1 1

 2 0, 9 2 6, 6 2 8 2 1, 4 2 5, 4 7 1 4 7. 7 3

T o t al - Fi x e d r a t e b o n d s 4 0, 1 0 2, 3 8 7 4 2, 7 1 6, 9 2 3 9 5. 1 7

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 4 0, 1 0 2, 3 8 7 4 2, 7 1 6, 9 2 3 9 5. 1 7

O t h e r t r a n s f e r a bl e s e c u ri ti e s    
      
Fi x e d r a t e b o n d s       
       

C a n a d a       

C a n a di a n G o v e r n m e n t R e al R e t u r n B o n d 0. 5 0 0 % 
0 1 / 1 2 / 2 0 5 0 5 2, 8 9 8 C A D 3 8, 0 2 2 4 2, 3 9 1 0. 0 9

C a n a di a n G o v e r n m e n t R e al R e t u r n B o n d 1. 5 0 0 % 
0 1 / 1 2 / 2 0 4 4 1 2 1, 3 2 4 C A D 1 0 4, 9 0 1 1 1 1, 7 6 6 0. 2 5

C a n a di a n G o v e r n m e n t R e al R e t u r n B o n d 2. 0 0 0 % 
0 1 / 1 2 / 2 0 4 1 1 8 4, 2 1 0 C A D 1 6 7, 3 2 7 1 7 8, 0 6 1 0. 4 0

C a n a di a n G o v e r n m e n t R e al R e t u r n B o n d 3. 0 0 0 % 
0 1 / 1 2 / 2 0 3 6 1 6 9, 5 5 3 C A D 1 5 7, 6 4 5 1 7 1, 5 9 4 0. 3 8

 4 6 7, 8 9 5  5 0 3, 8 1 2 1. 1 2
J a p a n       

J a p a n e s e G o v e r n m e nt C P I Li n k e d B o n d 0. 1 0 0 % 
1 0 / 0 3 / 2 0 2 4 1 6, 6 2 8, 0 0 0 J P Y 1 3 8, 8 9 4 1 3 1, 9 3 1 0. 2 9

J a p a n e s e G o v e r n m e nt C P I Li n k e d B o n d 0. 1 0 0 % 
1 0 / 0 9 / 2 0 2 4 2 0, 2 2 2, 0 0 0 J P Y 1 6 4, 9 1 6 1 6 0, 5 1 1 0. 3 6

J a p a n e s e G o v e r n m e nt C P I Li n k e d B o n d 0. 1 0 0 % 
1 0 / 0 3 / 2 0 2 6 2 1, 2 5 3, 6 8 0 J P Y 1 7 0, 3 7 9 1 6 8, 9 6 9 0. 3 8

J a p a n e s e G o v e r n m e nt C P I Li n k e d B o n d 0. 1 0 0 % 
1 0 / 0 3 / 2 0 2 8 4 0, 2 3 8, 4 0 0 J P Y 3 3 2, 4 5 0 3 1 9, 7 2 6 0. 7 1

 8 0 6, 6 3 9  7 8 1, 1 3 7 1. 7 4
N e w Z e al a n d       

N e w Z e al a n d G o v e r n m e nt I nfl ati o n Li n k e d B o n d 2. 5 0 0 % 
2 0 / 0 9 / 2 0 4 0 4 6, 0 0 0 N Z D 3 6, 9 9 3 4 2, 4 4 3 0. 1 0

 3 6, 9 9 3 4 2, 4 4 3 0. 1 0

T o t al - Fi x e d r a t e b o n d s 1, 3 1 1, 5 2 7 1, 3 2 7, 3 9 2 2. 9 6

T o t al - O t h e r t r a n s f e r a bl e s e c u ri ti e s 1, 3 1 1, 5 2 7 1, 3 2 7, 3 9 2 2. 9 6

T O T A L I N V E S T M E N T P O R T F O L I O 4 1, 4 1 3, 9 1 4 4 4, 0 4 4, 3 1 5 9 8. 1 3
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

O s t r u m  S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d  
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 4 2 3, 1 8 7. 8 4 0

N u m b e r of s h a r e s i s s u e d 1, 9 7 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 1 1 6, 5 0 6. 8 4 0 )

N u m b e r of s h a r e s a t t h e e n d 3 0 8, 6 5 1. 0 0 0

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 1, 7 4 0. 0 4 5

N u m b e r of s h a r e s i s s u e d 3 6, 9 0 2. 5 9 1

N u m b e r of s h a r e s r e d e e m e d ( 9, 9 6 1. 3 1 5 )

N u m b e r of s h a r e s a t t h e e n d  5 8, 6 8 1. 3 2 1

H - R E / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 5 0 6. 9 0 9

N u m b e r of s h a r e s i s s u e d 2 4 2. 6 1 1

N u m b e r of s h a r e s r e d e e m e d ( 4 3 4. 4 1 7 )

N u m b e r of s h a r e s a t t h e e n d 3 1 5. 1 0 3

H - S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 0 0, 2 7 4. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 5 5, 6 7 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 1 4 4, 6 0 4. 0 0 0

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 5 3 5. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 2, 5 3 5. 0 0 0

I / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 3 4 1

N u m b e r of s h a r e s i s s u e d 0. 5 7 5

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 9 1 6

N 1 / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 4 5. 5 0 1

N u m b e r of s h a r e s i s s u e d 1 1 9. 8 4 0

N u m b e r of s h a r e s r e d e e m e d ( 3 6 5. 3 4 1 )

N u m b e r of s h a r e s a t t h e e n d -

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 8, 0 8 9. 6 0 9

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 4, 2 5 5. 4 2 2 )

N u m b e r of s h a r e s a t t h e e n d 1 3, 8 3 4. 1 8 7

R / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3, 1 4 7. 3 6 7

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3, 1 4 7. 3 6 7

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 4 4 2. 0 7 6

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 8 0 1. 0 4 4 )

N u m b e r of s h a r e s a t t h e e n d 6 4 1. 0 3 2
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

O s t r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 7 1, 3 5 4, 5 7 5 8 3, 0 9 0, 7 0 5 8 4, 1 9 9, 6 6 2

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( E U R ) 1 1 3. 8 0 1 1 2. 3 5 1 0 7. 6 0

H - N / A ( E U R ) - - 9 7. 6 5

H - R / A ( E U R ) 1 0 6. 1 3 1 0 5. 5 0 1 0 1. 8 6

H - R E / A ( E U R ) 1 0 5. 9 7 1 0 5. 4 9 9 7. 0 6

H - S / A ( E U R ) 1 0 3. 8 8 1 0 2. 4 0 9 7. 7 8

I / A ( U S D ) 1 2 7. 2 7 1 2 3. 2 0 1 1 4. 5 7

I / D ( U S D ) 1 0 6. 3 0 1 0 4. 8 7 1 0 0. 1 8

N 1 / A ( E U R ) - 1 0 3. 5 5 -

R / A ( U S D ) 1 1 6. 3 6 1 1 3. 4 7 1 0 6. 3 1

R / D ( U S D ) 1 0 4. 1 7 1 0 3. 1 3 9 8. 5 7

R E / A ( U S D ) 1 1 4. 0 1 1 1 1. 5 1 1 0 4. 7 9
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

O s t r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
Fi x e d r a t e b o n d s       
       

F r a n c e       

3 A B O p ti q u e D e v el o p p e m e n t S A S 4. 0 0 0 % 
0 1 / 1 0 / 2 0 2 3 4 0 0, 0 0 0 E U R 4 5 6, 8 4 5 4 9 3, 4 3 8 0. 6 9

Al ti c e F r a n c e S A / F r a n c e 7. 3 7 5 % 0 1 / 0 5 / 2 0 2 6 1, 3 0 0, 0 0 0 U S D 1, 3 5 7, 6 2 9 1, 3 6 7, 3 4 0 1. 9 2

C a si n o G ui c h a r d P e r r a c h o n S A 1. 8 6 5 % 1 3 / 0 6 / 2 0 2 2 
E M T N 3 0 0, 0 0 0 E U R 3 3 2, 4 0 0 3 7 0, 7 3 6 0. 5 2

C a si n o G ui c h a r d P e r r a c h o n S A 6. 6 2 5 % 1 5 / 0 1 / 2 0 2 6  2 0 0, 0 0 0 E U R 2 4 3, 7 3 0 2 4 6, 4 8 0 0. 3 4

C r o w n E u r o p e a n H ol di n g s S A 2. 2 5 0 % 0 1 / 0 2 / 2 0 2 3 1, 1 0 0, 0 0 0 E U R 1, 2 9 6, 1 7 9 1, 3 7 6, 1 1 2 1. 9 3

Eli s S A 1. 0 0 0 % 0 3 / 0 4 / 2 0 2 5 E M T N 1, 5 0 0, 0 0 0 E U R 1, 6 2 6, 5 9 0 1, 8 1 2, 8 4 2 2. 5 4

F n a c D a r t y S A 1. 8 7 5 % 3 0 / 0 5 / 2 0 2 4 3 0 0, 0 0 0 E U R 3 3 4, 3 2 0 3 7 0, 4 8 6 0. 5 2

L o x a m S A S 3. 5 0 0 % 1 5 / 0 4 / 2 0 2 2 8 0 0, 0 0 0 E U R 8 6 0, 0 0 0 9 8 6, 1 8 1 1. 3 8

M o bil u x Fi n a n c e S A S 5. 5 0 0 % 1 5 / 1 1 / 2 0 2 4 E M T N 7 0 0, 0 0 0 E U R 8 2 5, 1 9 3 8 6 0, 2 5 4 1. 2 1

N e x a n s S A 3. 2 5 0 % 2 6 / 0 5 / 2 0 2 1 3 0 0, 0 0 0 E U R 3 3 9, 5 1 1 3 6 8, 2 3 6 0. 5 2

N e x a n s S A 3. 7 5 0 % 0 8 / 0 8 / 2 0 2 3 4 0 0, 0 0 0 E U R 5 0 9, 1 4 3 5 2 4, 0 4 6 0. 7 3

O r a n o S A 3. 5 0 0 % 2 2 / 0 3 / 2 0 2 1 E M T N 4 0 0, 0 0 0 E U R 4 5 2, 1 1 6 4 9 2, 9 9 3 0. 6 9

O r a n o S A 4. 8 7 5 % 2 3 / 0 9 / 2 0 2 4 E M T N 4 0 0, 0 0 0 E U R 5 2 8, 4 0 9 5 6 1, 0 3 2 0. 7 9

P a r t s E u r o p e S A 6. 5 0 0 % 1 6 / 0 7 / 2 0 2 5 4 0 0, 0 0 0 E U R 4 7 4, 4 2 5 5 0 9, 3 3 9 0. 7 1

S P C M S A 2. 0 0 0 % 0 1 / 0 2 / 2 0 2 6 6 0 0, 0 0 0 E U R 7 1 1, 0 3 0 7 4 3, 3 0 7 1. 0 4

 1 0, 3 4 7, 5 2 0 1 1, 0 8 2, 8 2 2 1 5. 5 3
G e r m a n y       

A D L E R R e al E s t a t e A G 1. 8 7 5 % 2 7 / 0 4 / 2 0 2 3 3 0 0, 0 0 0 E U R 3 5 9, 2 9 2 3 6 8, 4 4 1 0. 5 2

I H O V e r w alt u n g s G m b H 3. 6 2 5 % 1 5 / 0 5 / 2 0 2 5 5 0 0, 0 0 0 E U R 5 5 8, 0 5 4 6 2 3, 1 5 0 0. 8 7

Ni d d a H e al t h c a r e H ol di n g G m b H 3. 5 0 0 % 
3 0 / 0 9 / 2 0 2 4 1, 2 0 0, 0 0 0 E U R 1, 3 3 6, 1 5 0 1, 4 6 5, 9 1 1 2. 0 6

S c h a effl e r A G 1. 1 2 5 % 2 6 / 0 3 / 2 0 2 2 E M T N  7 0 0, 0 0 0 E U R 7 7 7, 5 9 0 8 6 2, 9 0 9 1. 2 1

T e c h e m V e r w al t u n g s g e s ell s c h af t 6 7 5 m b H 2. 0 0 0 % 
1 5 / 0 7 / 2 0 2 5 6 0 0, 0 0 0 E U R 6 7 6, 6 0 4 7 2 9, 1 3 8 1. 0 2

t h y s s e n k r u p p A G 1. 3 7 5 % 0 3 / 0 3 / 2 0 2 2 6 0 0, 0 0 0 E U R 7 3 9, 4 8 1 7 3 0, 6 9 7 1. 0 2

Z F Fi n a n c e G m b H 3. 0 0 0 % 2 1 / 0 9 / 2 0 2 5 E M T N 7 0 0, 0 0 0 E U R 8 2 6, 4 6 4 8 8 4, 3 2 1 1. 2 4

 5, 2 7 3, 6 3 5 5, 6 6 4, 5 6 7 7. 9 4
G r e a t B ri t ai n       

F C E B a n k P L C 0. 8 6 9 % 1 3 / 0 9 / 2 0 2 1 E M T N 5 0 0, 0 0 0 E U R 5 5 2, 7 8 7 6 0 9, 6 3 4 0. 8 5

F C E B a n k P L C 1. 6 6 0 % 1 1 / 0 2 / 2 0 2 1 E M T N 1 0 0, 0 0 0 E U R 1 0 9, 2 9 9 1 2 2, 3 5 5 0. 1 7

F C E B a n k P L C 1. 8 7 5 % 2 4 / 0 6 / 2 0 2 1 E M T N 3 0 0, 0 0 0 E U R 3 2 7, 2 5 7 3 6 7, 0 6 5 0. 5 2

I nt e r n a ti o n al G a m e T e c h n ol o g y P L C 3. 5 0 0 % 
1 5 / 0 7 / 2 0 2 4 4 0 0, 0 0 0 E U R 4 6 4, 5 9 3 5 0 9, 7 3 1 0. 7 1

I nt e r n a ti o n al G a m e T e c h n ol o g y P L C 4. 7 5 0 % 
1 5 / 0 2 / 2 0 2 3 3 0 0, 0 0 0 E U R 3 5 0, 0 5 2 3 8 3, 5 8 3 0. 5 4

I nt e r n a ti o n al G a m e T e c h n ol o g y P L C 6. 2 5 0 % 
1 5 / 0 2 / 2 0 2 2 3 4 5, 0 0 0 U S D 3 5 0, 9 7 2 3 5 3, 9 6 3 0. 5 0

J a g u a r L a n d R o v e r A ut o m o ti v e P L C 2. 7 5 0 % 
2 4 / 0 1 / 2 0 2 1 7 0 0, 0 0 0 G B P 8 6 7, 2 7 3 9 5 4, 7 1 2 1. 3 4

S y n t h o m e r P L C 3. 8 7 5 % 0 1 / 0 7 / 2 0 2 5 3 0 0, 0 0 0 E U R 3 4 8, 6 2 1 3 8 4, 2 8 0 0. 5 4

 3, 3 7 0, 8 5 4 3, 6 8 5, 3 2 3 5. 1 7
I r el a n d       

B a n k of I r el a n d 1 0. 0 0 0 % 1 9 / 1 2 / 2 0 2 2 E M T N 7 0 0, 0 0 0 E U R 9 0 3, 8 6 2 1, 0 1 1, 5 0 9 1. 4 2

 9 0 3, 8 6 2  1, 0 1 1, 5 0 9 1. 4 2
I sl e o f M a n       

Pl a y t e c h P L C 3. 7 5 0 % 1 2 / 1 0 / 2 0 2 3 6 0 0, 0 0 0 E U R 6 7 4, 3 3 7 7 4 3, 6 7 4 1. 0 4

 6 7 4, 3 3 7  7 4 3, 6 7 4 1. 0 4
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

O s t r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
  F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
I t al y       

A ut o s t r a d e p e r l' I t ali a S p A 6. 2 5 0 % 0 9 / 0 6 / 2 0 2 2 
E M T N 3 0 0, 0 0 0 G B P 4 2 2, 4 4 4 4 3 2, 8 2 0 0. 6 1

I nt e s a S a n p a ol o S p A 6. 6 2 5 % 1 3 / 0 9 / 2 0 2 3 E M T N 1, 0 0 0, 0 0 0 E U R 1, 2 6 3, 2 4 0 1, 3 9 4, 4 7 5 1. 9 5

L e o n a r d o S p A 5. 2 5 0 % 2 1 / 0 1 / 2 0 2 2 2 0 0, 0 0 0 E U R 2 3 0, 4 8 2 2 5 6, 0 7 3 0. 3 6

T el e c o m It ali a S p A / Mil a n o 4. 0 0 0 % 1 1 / 0 4 / 2 0 2 4 
E M T N 4 0 0, 0 0 0 E U R 4 5 4, 7 2 8 5 2 8, 7 4 0 0. 7 4

T el e c o m It ali a S p A / Mil a n o 5. 2 5 0 % 1 0 / 0 2 / 2 0 2 2 
E M T N 3 0 0, 0 0 0 E U R 3 3 6, 7 4 9 3 8 8, 1 7 1 0. 5 4

U ni C r e di t S p A 6. 1 2 5 % 1 9 / 0 4 / 2 0 2 1 E M T N 4 0 0, 0 0 0 E U R 4 3 3, 1 1 9 4 9 7, 4 4 7 0. 7 0

U ni C r e di t S p A 6. 9 5 0 % 3 1 / 1 0 / 2 0 2 2 E M T N 1, 0 0 0, 0 0 0 E U R 1, 1 9 9, 8 8 9 1, 3 6 1, 0 9 7 1. 9 1

 4, 3 4 0, 6 5 1 4, 8 5 8, 8 2 3 6. 8 1
J a p a n       

S of t B a n k G r o u p C o r p 4. 0 0 0 % 2 0 / 0 4 / 2 0 2 3 1, 2 0 0, 0 0 0 E U R 1, 4 6 6, 2 4 5 1, 5 3 0, 3 6 7 2. 1 4

 1, 4 6 6, 2 4 5 1, 5 3 0, 3 6 7 2. 1 4
L u x e m b o u r g       

Al ti c e Fi n a n ci n g S A 2. 2 5 0 % 1 5 / 0 1 / 2 0 2 5 3 0 0, 0 0 0 E U R 3 3 3, 5 8 5 3 5 3, 8 5 1 0. 5 0

Fi a t C h r y sl e r Fi n a n c e E u r o p e S E N C 4. 7 5 0 % 
2 2 / 0 3 / 2 0 2 1 E M T N 1, 0 0 0, 0 0 0 E U R 1, 0 9 3, 1 4 6 1, 2 3 5, 2 7 1 1. 7 3

G a rf u n k el u x H ol d c o 3 S A 6. 7 5 0 % 0 1 / 1 1 / 2 0 2 5 3 0 0, 0 0 0 E U R 3 5 5, 0 6 5 3 7 6, 2 4 2 0. 5 3

I N E O S G r o u p H ol di n g s S A 5. 3 7 5 % 0 1 / 0 8 / 2 0 2 4 3 0 0, 0 0 0 E U R 3 3 8, 8 0 4 3 7 0, 9 2 8 0. 5 2

S I G C o m bi bl o c P u r c h a s e C o S a rl 1. 8 7 5 % 
1 8 / 0 6 / 2 0 2 3 5 0 0, 0 0 0 E U R 5 6 9, 0 5 0 6 3 1, 3 0 9 0. 8 8

 2, 6 8 9, 6 5 0 2, 9 6 7, 6 0 1 4. 1 6
N e t h e rl a n d s       

Fi a t C h r y sl e r A ut o m o bil e s N V 3. 3 7 5 % 0 7 / 0 7 / 2 0 2 3 6 0 0, 0 0 0 E U R 6 7 3, 8 9 0 7 8 1, 5 3 1 1. 0 9

O C I N V 3. 1 2 5 % 0 1 / 1 1 / 2 0 2 4 7 0 0, 0 0 0 E U R 7 7 9, 1 2 1 8 8 0, 0 3 8 1. 2 3

O I E u r o p e a n G r o u p B V 2. 8 7 5 % 1 5 / 0 2 / 2 0 2 5 5 0 0, 0 0 0 E U R 5 6 1, 9 7 0 6 1 9, 4 0 6 0. 8 7

O I E u r o p e a n G r o u p B V 3. 1 2 5 % 1 5 / 1 1 / 2 0 2 4  4 0 0, 0 0 0 E U R 4 7 0, 3 0 9 5 0 5, 6 2 0 0. 7 1

S u m m e r Bi d C o B V 9. 0 0 0 % 1 5 / 1 1 / 2 0 2 5 2 0 9, 7 5 0 E U R 2 5 2, 6 3 7 2 6 4, 5 9 6 0. 3 7

T e v a P h a r m a c e u ti c al Fi n a n c e N et h e rl a n d s I I B V 
1. 2 5 0 % 3 1 / 0 3 / 2 0 2 3 3 0 0, 0 0 0 E U R 3 3 3, 8 4 0 3 5 3, 8 8 7 0. 5 0

T e v a P h a r m a c e u ti c al Fi n a n c e N et h e rl a n d s I I B V 
6. 0 0 0 % 3 1 / 0 1 / 2 0 2 5 4 0 0, 0 0 0 E U R 4 4 3, 1 8 0 5 3 1, 0 2 1 0. 7 4

U ni t e d G r o u p B V 4. 8 7 5 % 0 1 / 0 7 / 2 0 2 4 2 0 0, 0 0 0 E U R 2 2 7, 4 9 0 2 4 9, 6 0 4 0. 3 5

Zi g g o B o n d C o B V 6. 0 0 0 % 1 5 / 0 1 / 2 0 2 7 1 4 4 A ( 2 ) 7 0 0, 0 0 0 U S D 7 3 9, 1 9 6 7 3 9, 7 3 9 1. 0 4

 4, 4 8 1, 6 3 3 4, 9 2 5, 4 4 2 6. 9 0
R o m a ni a       

R C S & R D S S A 2. 5 0 0 % 0 5 / 0 2 / 2 0 2 5 7 0 0, 0 0 0 E U R 7 6 8, 5 1 6 8 4 7, 9 2 0 1. 1 9

 7 6 8, 5 1 6  8 4 7, 9 2 0 1. 1 9
S p ai n       

El C o r t e I n gl e s S A 3. 0 0 0 % 1 5 / 0 3 / 2 0 2 4 7 0 0, 0 0 0 E U R 8 1 6, 2 5 8 8 6 4, 0 0 8 1. 2 1

El C o r t e I n gl e s S A 3. 6 2 5 % 1 5 / 0 3 / 2 0 2 4 3 0 0, 0 0 0 E U R 3 5 1, 9 3 0 3 8 1, 9 4 6 0. 5 4

N H H ot el G r o u p S A 3. 7 5 0 % 0 1 / 1 0 / 2 0 2 3 4 4 9, 6 0 3 E U R 5 3 1, 5 5 7 5 3 7, 4 5 6 0. 7 5

 1, 6 9 9, 7 4 5 1, 7 8 3, 4 1 0 2. 5 0
S w e d e n       

I nt r u m A B 4. 8 7 5 % 1 5 / 0 8 / 2 0 2 5 2 0 0, 0 0 0 E U R 2 4 8, 2 3 1 2 5 2, 6 6 3 0. 3 5

V ol v o C a r A B 2. 1 2 5 % 0 2 / 0 4 / 2 0 2 4 E M T N 4 0 0, 0 0 0 E U R 4 5 7, 1 4 7 5 0 4, 2 6 3 0. 7 1

 7 0 5, 3 7 8  7 5 6, 9 2 6 1. 0 6
U ni t e d S t a t e s       

All y Fi n a n ci al I n c 4. 2 5 0 % 1 5 / 0 4 / 2 0 2 1 5 0 0, 0 0 0 U S D 4 9 9, 8 4 1 5 0 5, 0 6 8 0. 7 1

B all C o r p 4. 3 7 5 % 1 5 / 1 2 / 2 0 2 3 7 0 0, 0 0 0 E U R 9 0 6, 9 2 0 9 4 3, 2 0 4 1. 3 2

 

( 2 )    S e e N ot e 1 6. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

O s t r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

B el d e n I n c 4. 1 2 5 % 1 5 / 1 0 / 2 0 2 6 4 0 0, 0 0 0 E U R 5 0 2, 8 6 3 5 0 4, 8 2 1 0. 7 1

B e r r y Gl o b al I n c 1. 0 0 0 % 1 5 / 0 1 / 2 0 2 5 5 0 0, 0 0 0 E U R 5 5 2, 5 2 3 6 1 6, 3 6 3 0. 8 6

C e n t u r y Li n k I n c 5. 8 0 0 % 1 5 / 0 3 / 2 0 2 2 7 0 0, 0 0 0 U S D 7 1 5, 4 7 2 7 2 9, 7 5 0 1. 0 2

C e n t u r y Li n k I n c 6. 4 5 0 % 1 5 / 0 6 / 2 0 2 1 2 0 0, 0 0 0 U S D 2 0 3, 2 0 2 2 0 4, 0 4 2 0. 2 9

F o r d M ot o r C o 8. 5 0 0 % 2 1 / 0 4 / 2 0 2 3 2 0 0, 0 0 0 U S D 2 0 9, 0 9 1 2 2 5, 1 0 2 0. 3 2

F o r d M ot o r C r e di t C o L L C 2. 7 4 8 % 1 4 / 0 6 / 2 0 2 4 3 0 0, 0 0 0 G B P 3 9 9, 5 1 0 4 1 0, 2 8 4 0. 5 7

H a rl e y - D a vi d s o n Fi n a n ci al S e r vi c e s I n c 3. 8 7 5 % 
1 9 / 0 5 / 2 0 2 3 4 0 0, 0 0 0 E U R 4 3 4, 8 4 8 5 2 9, 9 9 3 0. 7 4

H C A I n c 4. 7 5 0 % 0 1 / 0 5 / 2 0 2 3 5 0 0, 0 0 0 U S D 5 2 1, 5 4 5 5 4 5, 2 8 6 0. 7 6

I Q V I A I n c 2. 8 7 5 % 1 5 / 0 9 / 2 0 2 5 5 0 0, 0 0 0 E U R 5 7 1, 4 0 2 6 1 8, 1 9 9 0. 8 7

I Q V I A I n c 3. 2 5 0 % 1 5 / 0 3 / 2 0 2 5 1, 0 0 0, 0 0 0 E U R 1, 1 5 6, 1 8 9 1, 2 3 5, 7 8 6 1. 7 3

K r af t H ei n z F o o d s C o 2. 0 0 0 % 3 0 / 0 6 / 2 0 2 3 5 0 0, 0 0 0 E U R 5 7 1, 1 8 7 6 3 2, 8 8 1 0. 8 9

L e n n a r C o r p 4. 1 2 5 % 1 5 / 0 1 / 2 0 2 2 6 0 0, 0 0 0 U S D 6 0 3, 5 1 0 6 1 4, 2 5 0 0. 8 6

L e n n a r C o r p 4. 7 5 0 % 1 5 / 1 1 / 2 0 2 2 6 0 0, 0 0 0 U S D 6 2 0, 5 1 1 6 3 3, 0 0 0 0. 8 9

L e v el 3 Fi n a n ci n g I n c 5. 2 5 0 % 1 5 / 0 3 / 2 0 2 6 7 0 0, 0 0 0 U S D 7 2 0, 6 0 8 7 2 3, 3 1 0 1. 0 1

M G M R e s o r t s I nt e r n a ti o n al 6. 0 0 0 % 1 5 / 0 3 / 2 0 2 3 8 0 0, 0 0 0 U S D 8 5 3, 6 5 2 8 5 9, 0 0 0 1. 2 0

M P T O p e r a ti n g P a r t n e r s hi p L P / M P T Fi n a n c e C o r p 
4. 0 0 0 % 1 9 / 0 8 / 2 0 2 2 7 0 0, 0 0 0 E U R 8 7 0, 2 8 5 8 9 5, 7 6 7 1. 2 6

S e al e d Ai r C o r p 4. 5 0 0 % 1 5 / 0 9 / 2 0 2 3 E M T N 7 0 0, 0 0 0 E U R 8 2 5, 3 5 6 9 3 1, 4 2 7 1. 3 1

S o u t h w e s t e r n E n e r g y C o 6. 4 5 0 % 2 3 / 0 1 / 2 0 2 5 5 0 0, 0 0 0 U S D 4 3 8, 5 3 3 5 2 0, 0 0 0 0. 7 3

T e n e t H e al t h c a r e C o r p 4. 6 2 5 % 1 5 / 0 7 / 2 0 2 4 4 0 0, 0 0 0 U S D 4 0 3, 6 9 2 4 1 0, 0 0 8 0. 5 7

T e n n e c o I n c 5. 0 0 0 % 1 5 / 0 7 / 2 0 2 4 4 0 0, 0 0 0 E U R 4 8 0, 3 3 5 4 9 4, 3 1 4 0. 6 9

T oll B r o t h e r s Fi n a n c e C o r p 5. 8 7 5 % 1 5 / 0 2 / 2 0 2 2 1, 0 0 0, 0 0 0 U S D 1, 0 1 6, 3 3 1 1, 0 4 0, 0 0 0 1. 4 6

 1 4, 0 7 7, 4 0 6 1 4, 8 2 1, 8 5 5 2 0. 7 7

T o t al - Fi x e d r a t e b o n d s 5 0, 7 9 9, 4 3 2 5 4, 6 8 0, 2 3 9 7 6. 6 3

      
V a ri a bl e r a t e b o n d s       
       

F r a n c e       

3 A B O p ti q u e D e v el o p p e m e n t S A S 4. 1 2 5 % 
0 1 / 1 0 / 2 0 2 3 5 6 5, 7 1 4 E U R 6 6 3, 7 2 4 6 9 2, 4 0 2 0. 9 7

B u r g e r Ki n g F r a n c e S A S 5. 2 5 0 % 0 1 / 0 5 / 2 0 2 3 7 0 0, 0 0 0 E U R 7 5 8, 6 6 9 8 6 0, 5 1 9 1. 2 1

 1, 4 2 2, 3 9 3 1, 5 5 2, 9 2 1 2. 1 8
G r e a t B ri t ai n       

S y nl a b B o n d c o P L C 4. 7 5 0 % 0 1 / 0 7 / 2 0 2 5 3 0 0, 0 0 0 E U R 3 5 2, 2 1 3 3 7 4, 3 1 5 0. 5 2

 3 5 2, 2 1 3  3 7 4, 3 1 5 0. 5 2
L u x e m b o u r g       

G a rf u n k el u x H ol d c o 3 S A 6. 2 5 0 % 0 1 / 0 5 / 2 0 2 6 2 0 0, 0 0 0 E U R 2 3 3, 2 6 4 2 4 5, 0 3 8 0. 3 4

 2 3 3, 2 6 4  2 4 5, 0 3 8 0. 3 4
N e t h e rl a n d s       

T ri vi u m P a c k a gi n g Fi n a n c e B V 3. 7 5 0 % 1 5 / 0 8 / 2 0 2 6 7 0 0, 0 0 0 E U R 7 8 0, 8 6 8 8 5 5, 2 4 3 1. 2 0

 7 8 0, 8 6 8  8 5 5, 2 4 3 1. 2 0
S p ai n       

B a n ki a S A 3. 3 7 5 % 1 5 / 0 3 / 2 0 2 7 6 0 0, 0 0 0 E U R 7 0 4, 7 5 5 7 5 5, 1 1 9 1. 0 6

 7 0 4, 7 5 5  7 5 5, 1 1 9 1. 0 6

T o t al - V a ri a bl e r a t e b o n d s 3, 4 9 3, 4 9 3 3, 7 8 2, 6 3 6 5. 3 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

O s t r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
  F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
       
I n v e s t m e n t F u n d s       
       

F r a n c e       

N a ti xi s I n v e s t m e n t M a n a g e r s I n t e r n ati o n al - O s t r u m 
Gl o b al S u b o r di n a t e d D e b t 9 2 U S D 9 4 3, 2 4 3 1, 2 5 5, 9 4 2 1. 7 6

 9 4 3, 2 4 3  1, 2 5 5, 9 4 2 1. 7 6

T o t al - I n v e s t m e n t F u n d s 9 4 3, 2 4 3  1, 2 5 5, 9 4 2 1. 7 6

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 5 5, 2 3 6, 1 6 8 5 9, 7 1 8, 8 1 7 8 3. 6 9

T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t    
       
Fi x e d r a t e b o n d s       
       

N e t h e rl a n d s       

O I E u r o p e a n G r o u p B V 4. 0 0 0 % 1 5 / 0 3 / 2 0 2 3 1 4 4 A ( 2 ) 7 0 0, 0 0 0 U S D 7 0 1, 5 1 9 7 1 4, 0 0 0 1. 0 0

 7 0 1, 5 1 9  7 1 4, 0 0 0 1. 0 0
U ni t e d S t a t e s       

C C O H ol di n g s L L C / C C O H ol di n g s C a pi t al C o r p 
5. 7 5 0 % 1 5 / 0 2 / 2 0 2 6 6 0 0, 0 0 0 U S D 6 1 8, 8 9 1 6 1 9, 6 2 2 0. 8 7

G o o d y e a r Ti r e & R u b b e r C o / T h e 5. 1 2 5 % 
1 5 / 1 1 / 2 0 2 3 6 0 0, 0 0 0 U S D 6 0 0, 0 0 0 6 0 0, 7 5 0 0. 8 4

S p ri n t C o r p 7. 2 5 0 % 1 5 / 0 9 / 2 0 2 1 1, 5 0 0, 0 0 0 U S D 1, 5 4 0, 4 9 1 1, 5 6 0, 7 5 0 2. 1 9

T - M o bil e U S A I n c 6. 0 0 0 % 0 1 / 0 3 / 2 0 2 3 5 0 0, 0 0 0 U S D 5 0 0, 0 0 0 5 0 0, 6 2 5 0. 7 0

 3, 2 5 9, 3 8 2 3, 2 8 1, 7 4 7 4. 6 0

T o t al - Fi x e d r a t e b o n d s 3, 9 6 0, 9 0 1 3, 9 9 5, 7 4 7 5. 6 0

T o t al - T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t 3, 9 6 0, 9 0 1 3, 9 9 5, 7 4 7 5. 6 0

O t h e r t r a n s f e r a bl e s e c u ri ti e s    
       
Fi x e d r a t e b o n d s       
       

U ni t e d S t a t e s       

N e w ell B r a n d s I n c 3. 7 5 0 % 0 1 / 1 0 / 2 0 2 1 9 0 0, 0 0 0 E U R 1, 0 1 9, 4 6 2 1, 1 1 9, 0 8 9 1. 5 7

 1, 0 1 9, 4 6 2 1, 1 1 9, 0 8 9 1. 5 7

T o t al - Fi x e d r a t e b o n d s 1, 0 1 9, 4 6 2 1, 1 1 9, 0 8 9 1. 5 7

T o t al - O t h e r t r a n s f e r a bl e s e c u ri ti e s 1, 0 1 9, 4 6 2 1, 1 1 9, 0 8 9 1. 5 7

T O T A L I N V E S T M E N T P O R T F O L I O 6 0, 2 1 6, 5 3 1 6 4, 8 3 3, 6 5 3 9 0. 8 6
                               

 
 
 
 
 
 
 
 
 
 
 
 

( 2 )    S e e N o t e 1 6. 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

A S G M a n a g e d F ut u r e s F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - I / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 7 9. 7 4 1

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1 7 9. 7 4 1

H - I / A ( S E K )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  4 8, 9 3 3. 2 5 5

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 2 4, 5 0 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 2 4, 4 3 3. 2 5 5

H - N 1 / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 9, 6 8 8. 9 4 3

N u m b e r of s h a r e s i s s u e d 4, 5 5 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 6 9 1. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 1 3, 5 4 7. 9 4 3

H - S / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8 9, 7 1 4. 3 2 9

N u m b e r of s h a r e s i s s u e d 3 2, 3 7 4. 6 5 5

N u m b e r of s h a r e s r e d e e m e d ( 1 2 2, 0 8 8. 9 8 4 )

N u m b e r of s h a r e s a t t h e e n d  -

H - S 1 / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 0 0 1, 9 7 8. 0 0 0

N u m b e r of s h a r e s i s s u e d 2, 6 6 4. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 2 6 1, 9 4 5. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 7 4 2, 6 9 7. 0 0 0

H - S 1 / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 6, 3 4 0. 9 0 4

N u m b e r of s h a r e s i s s u e d 8, 1 4 8. 9 9 8

N u m b e r of s h a r e s r e d e e m e d ( 1 2, 5 3 5. 6 0 9 )

N u m b e r of s h a r e s a t t h e e n d 1 1, 9 5 4. 2 9 3

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 8 3, 4 0 8. 8 0 4

N u m b e r of s h a r e s i s s u e d 1, 8 3 6. 2 7 4

N u m b e r of s h a r e s r e d e e m e d ( 7 0, 2 1 9. 3 5 5 )

N u m b e r of s h a r e s a t t h e e n d 1 5, 0 2 5. 7 2 3

Q / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 1 1, 2 9 9. 0 9 2

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 1 1, 2 9 9. 0 9 2 )

N u m b e r of s h a r e s a t t h e e n d -

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 7 7, 2 3 7. 0 2 4

N u m b e r of s h a r e s i s s u e d 1, 4 1 9. 9 1 9

N u m b e r of s h a r e s r e d e e m e d ( 4 4, 6 6 4. 5 5 1 )

N u m b e r of s h a r e s a t t h e e n d 3 3, 9 9 2. 3 9 2

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0 7, 2 7 8. 6 3 0

N u m b e r of s h a r e s i s s u e d 5 5, 3 2 1. 3 5 2

N u m b e r of s h a r e s r e d e e m e d ( 2 1 6, 3 6 4. 4 9 2 )

N u m b e r of s h a r e s a t t h e e n d 1 4 6, 2 3 5. 4 9 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

A S G M a n a g e d F ut u r e s F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 1 2 3, 0 0 2, 8 9 2 2 1 6, 9 9 7, 7 7 2 1 9 1, 4 0 0, 9 0 4

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( G B P ) 1 0 6. 7 1 1 0 1. 9 4 8 9. 8 6

H - I / A ( S E K ) 1 0 7. 0 1 1 0 2. 8 8 9 0. 8 7

H - N 1 / A ( G B P ) 1 2 2. 1 8 1 1 6. 6 7 1 0 2. 7 7

H - R / A ( E U R ) 1 0 3. 0 0 9 9. 8 9 8 9. 7 8

H - S / A ( G B P ) - 1 0 8. 6 3 9 5. 5 5

H - S 1 / A ( E U R ) 1 0 6. 8 5 1 0 2. 6 1 9 1. 2 1

H - S 1 / A ( G B P ) 1 1 1. 2 9 1 0 6. 1 2 9 3. 1 4

I / A ( U S D ) 1 1 2. 5 7 1 0 6. 8 2 9 2. 7 5

Q / A ( U S D ) - 1 1 1. 3 7 9 5. 6 9

R / A ( U S D ) 1 0 9. 0 5 1 0 4. 2 0 9 1. 1 0

S / A ( U S D ) 1 1 3. 7 3 1 0 7. 7 1 9 3. 3 4
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 
 

A S G M a n a g e d F ut u r e s F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
  

D e s c ri p ti o n 
Q u a nti t y / F a c e 

v al u e  
C u r r e n c y C o st E v al u a ti o n % of N e t

A s s e t s

  
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
I n v e s t m e n t F u n d s       
       

J e r s e y       

Wi s d o m T r e e Al u mi ni u m 6 4 4, 4 3 5  U S D 1, 8 4 9, 6 5 6 1, 8 3 4, 7 0 6 1. 4 9

Wi s d o m T r e e C o p p e r 7 8, 0 8 0  U S D 2, 3 1 7, 6 1 3 2, 4 5 7, 1 7 8 2. 0 0

Wi s d o m T r e e G a s oli n e  3 1, 6 5 5  U S D 5 9 0, 2 5 3 5 8 9, 3 3 7 0. 4 8

Wi s d o m T r e e G ol d 5 7, 2 3 4  U S D 1, 1 8 6, 4 8 1 1, 1 9 0, 0 3 8 0. 9 7

Wi s d o m T r e e H e a ti n g Oil  8 8, 9 6 5  U S D 6 7 9, 1 4 2 6 7 7, 1 3 5 0. 5 5

Wi s d o m T r e e Sil v e r  2 4, 5 5 9  U S D 5 4 2, 0 4 2 5 9 1, 6 2 6 0. 4 8

Wi s d o m T r e e W T I C r u d e Oil 1 1 6, 1 7 6  U S D 5 0 3, 1 6 9 4 9 7, 3 5 0 0. 4 0

  7, 6 6 8, 3 5 6 7, 8 3 7, 3 7 0 6. 3 7

T o t al - I n v e s t m e n t F u n d s  7, 6 6 8, 3 5 6 7, 8 3 7, 3 7 0 6. 3 7

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 7, 6 6 8, 3 5 6 7, 8 3 7, 3 7 0 6. 3 7

T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t    
    
M o n e y M a r k e t I n s t r u m e n t s    
       
Fi x e d r a t e b o n d s       

C a n a d a      
C a n a di a n I m p e ri al B a n k of C o m m e r c e 0. 1 8 0 % 
2 1 / 0 1 / 2 0 2 1 5, 0 0 0, 0 0 0  U S D 5, 0 0 0, 0 0 0 5, 0 0 0, 0 0 0 4. 0 6

   5, 0 0 0, 0 0 0 5, 0 0 0, 0 0 0 4. 0 6

T o t al - Fi x e d r a t e b o n d s    5, 0 0 0, 0 0 0 5, 0 0 0, 0 0 0 4. 0 6
   

      
C e r ti fi c a t e s o f D e p o si t s       
       

U ni t e d S t a t e s      
B a n k of M o n t r e al 0. 2 4 0 % 2 3 / 0 6 / 2 0 2 1 5, 0 0 0, 0 0 0  U S D 5, 0 0 0, 0 0 0 4, 9 9 9, 5 6 5 4. 0 7

D G B a n k / N Y 0. 1 9 0 % 0 3 / 0 3 / 2 0 2 1 5, 0 0 0, 0 0 0  U S D 5, 0 0 0, 0 0 0 5, 0 0 0, 0 6 0 4. 0 7

K B C B a n k s N V / N Y 0. 1 1 0 % 0 7 / 0 1 / 2 0 2 1 5, 0 0 0, 0 0 0  U S D 5, 0 0 0, 0 0 0 5, 0 0 0, 0 0 0 4. 0 6

L a n d e s b a n k B a d e n - W ü r t t e m b e r g 0. 2 5 0 % 
0 8 / 0 2 / 2 0 2 1 6, 0 0 0, 0 0 0  U S D 6, 0 0 0, 0 0 0 6, 0 0 0, 0 0 0 4. 8 8

Mi t s u bi s hi U F J T r u s t a n d B a n ki n g C o r p 0. 2 3 0 % 
1 0 / 0 2 / 2 0 2 1 5, 0 0 0, 0 0 0  U S D 5, 0 0 0, 0 0 0 5, 0 0 0, 0 0 0 4. 0 6

Mi z u h o B a n k L t d 0. 1 5 0 % 0 2 / 0 2 / 2 0 2 1 5, 0 0 0, 0 0 0  U S D 5, 0 0 0, 0 0 0 5, 0 0 0, 0 0 0 4. 0 6

N a ti o n al B a n k of K u w ai t 0. 2 1 0 % 0 4 / 0 1 / 2 0 2 1 5, 0 0 0, 0 0 0  U S D 5, 0 0 0, 0 0 4 5, 0 0 0, 0 0 4 4. 0 6

S u mi t o m o Mi t s ui T r u s t B a n k 0. 2 1 0 % 1 5 / 0 1 / 2 0 2 1 6, 5 0 0, 0 0 0  U S D 6, 5 0 0, 0 1 3 6, 5 0 0, 0 1 3 5. 2 8

W e s t p a c B a n ki n g C o r p 0. 1 9 0 % 1 0 / 0 3 / 2 0 2 1 5, 0 0 0, 0 0 0  U S D 5, 0 0 0, 0 0 0 5, 0 0 0, 0 7 6 4. 0 7

  4 7, 5 0 0, 0 1 7 4 7, 4 9 9, 7 1 8 3 8. 6 1
   

T o t al - C e r ti fi c a t e s o f D e p o si t s  4 7, 5 0 0, 0 1 7 4 7, 4 9 9, 7 1 8 3 8. 6 1
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 
 

A S G M a n a g e d F ut u r e s F u n d 
         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
  

D e s c ri p ti o n 
Q u a nti t y / F a c e 

v al u e  
C u r r e n c y C o st E v al u a ti o n % of N e t

A s s e t s

  
       
C o m m e r ci al P a p e r s       
       

U ni t e d S t a t e s       

S a n t a n d e r U K P L C 0. 1 8 0 % 0 9 / 0 2 / 2 0 2 1 5, 0 0 0, 0 0 0  U S D 4, 9 9 9, 0 2 5 4, 9 9 9, 0 2 5 4. 0 6

  4, 9 9 9, 0 2 5 4, 9 9 9, 0 2 5 4. 0 6

T o t al - C o m m e r ci al P a p e r s  4, 9 9 9, 0 2 5 4, 9 9 9, 0 2 5 4. 0 6

 

T o t al - M o n e y M a r k e t I n s t r u m e n t s 6 5, 1 6 7, 3 9 8 6 5, 3 3 6, 1 1 3 5 3. 1 0
 

T o t al - T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t 6 5, 1 6 7, 3 9 8 6 5, 3 3 6, 1 1 3 5 3. 1 0

O t h e r t r a n s f e r a bl e s e c u ri ti e s    
      
M o n e y M a r k e t I n s t r u m e n t s       
       
C e r ti fi c a t e s o f D e p o si t s       
       
V a ri a bl e r a t e b o n d s       
       

C a n a d a       

R o y al B a n k of C a n a d a / N e w Y o r k N Y 0. 1 4 0 % 
1 3 / 0 1 / 2 0 2 1 5, 0 0 0, 0 0 0  U S D 5, 0 0 0, 0 0 0 5, 0 0 0, 0 0 0 4. 0 7

   5, 0 0 0, 0 0 0 5, 0 0 0, 0 0 0 4. 0 7
J a p a n       

S u mi t o m o Mi t s ui B a n ki n g C o r p 0. 1 1 0 % 1 9 / 0 1 / 2 0 2 1  5, 0 0 0, 0 0 0  U S D 5, 0 0 0, 0 2 5 5, 0 0 0, 0 2 5 4. 0 6
   5, 0 0 0, 0 2 5 5, 0 0 0, 0 2 5 4. 0 6
S w e d e n       

S v e n s k a H a n d el s b a n k e n / N e w Y o r k N Y 0. 4 0 2 % 
0 4 / 0 1 / 2 0 2 1 5, 0 0 0, 0 0 0  U S D 5, 0 0 0, 0 9 8 5, 0 0 0, 1 4 6 4. 0 7
   5, 0 0 0, 0 9 8 5, 0 0 0, 1 4 6 4. 0 7

U ni t e d S t a t e s   

T o r o n t o - D o mi ni o n B a n k / N Y 0. 2 5 0 % 2 3 / 0 3 / 2 0 2 1 5, 0 0 0, 0 0 0  U S D 5, 0 0 0, 0 5 6 5, 0 0 0, 2 6 2 4. 0 8

  5, 0 0 0, 0 5 6 5, 0 0 0, 2 6 2 4. 0 8

T o t al - V a ri a bl e r a t e b o n d s  2 0, 0 0 0, 1 7 9 2 0, 0 0 0, 4 3 3 1 6. 2 8

  

T o t al - C e r ti fi c a t e s o f D e p o si t s  2 0, 0 0 0, 1 7 9 2 0, 0 0 0, 4 3 3 1 6. 2 8

 

T o t al - M o n e y M a r k e t I n s t r u m e n t s 2 0, 0 0 0, 1 7 9 2 0, 0 0 0, 4 3 3 1 6. 2 8
 

T o t al - O t h e r t r a n s f e r a bl e s e c u ri ti e s 2 0, 0 0 0, 1 7 9 2 0, 0 0 0, 4 3 3 1 6. 2 8

T O T A L I N V E S T M E N T P O R T F O L I O  8 5, 1 6 7, 5 7 7 8 5, 3 3 6, 5 4 6 6 9. 3 8
 
 
 

 
 
 
 
 
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o  
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

D o r v al L u x C o n vi c ti o n s F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

F / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  2, 3 2 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 2, 3 2 0. 0 0 0

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2 7, 7 6 4. 9 2 6

N u m b e r of s h a r e s i s s u e d 1, 2 0 4. 8 6 8

N u m b e r of s h a r e s r e d e e m e d ( 1 5, 7 0 1. 2 2 9 )

N u m b e r of s h a r e s a t t h e e n d 1 3, 2 6 8. 5 6 5

R E / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 9, 9 2 2. 9 2 9

N u m b e r of s h a r e s i s s u e d 4 8 0. 6 2 0

N u m b e r of s h a r e s r e d e e m e d ( 2 1, 7 8 3. 7 7 5 )

N u m b e r of s h a r e s a t t h e e n d  1 8, 6 1 9. 7 7 4
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

D o r v al L u x C o n vi c ti o n s F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 E U R E U R E U R

T o t al N e t A s s e t V al u e 3, 2 2 6, 1 0 0 6, 6 1 5, 7 8 8 1 5, 5 1 2, 8 2 7

 
 
 
N e t A s s e t V al u e p e r S h a r e 

F / A ( E U R ) 1 0 0. 8 0 1 0 0. 5 6 1 0 0. 4 9

I / A ( E U R ) 9 8. 0 0 9 7. 5 6 9 7. 2 4

N / A ( E U R ) 1 0 0. 9 0 1 0 0. 6 1 1 0 0. 4 9

R / A ( E U R ) 9 4. 6 8 9 4. 9 3 9 5. 5 1

R E / A ( E U R ) 9 3. 2 6 9 3. 8 8 9 4. 8 3
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 
 

D o r v al L u x C o n vi c ti o n s F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n E U R )       
 

D e s c ri p ti o n 
Q u a ntit y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
I n v e s t m e n t F u n d s       
       

F r a n c e       

D o r v al A s s e t M a n a g e m e n t - D o r v al C o n vi c ti o n s 3 0, 9 1 5 E U R 3, 5 7 0, 2 6 2  3, 2 4 4, 8 4 4 1 0 0. 5 8

 3, 5 7 0, 2 6 2 3, 2 4 4, 8 4 4 1 0 0. 5 8

T o t al - I n v e s t m e n t F u n d s 3, 5 7 0, 2 6 2 3, 2 4 4, 8 4 4 1 0 0. 5 8

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g  3, 5 7 0, 2 6 2 3, 2 4 4, 8 4 4 1 0 0. 5 8

T O T A L I N V E S T M E N T P O R T F O L I O 3, 5 7 0, 2 6 2 3, 2 4 4, 8 4 4 1 0 0. 5 8
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 

D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  1, 2 8 6. 8 3 1

N u m b e r of s h a r e s i s s u e d 3 6 9. 5 9 5

N u m b e r of s h a r e s r e d e e m e d ( 1, 2 2 0. 0 4 2 )

N u m b e r of s h a r e s a t t h e e n d 4 3 6. 3 8 4

H - R / D ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 1. 7 9 3

N u m b e r of s h a r e s i s s u e d 0. 7 4 9

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 2. 5 4 2

H - R / D I V ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 0 5. 2 4 6

N u m b e r of s h a r e s i s s u e d 5. 2 4 3

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1 1 0. 4 8 9

H - R / D I V M ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 0 6. 4 7 5

N u m b e r of s h a r e s i s s u e d 5. 1 7 7

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d  1 1 1. 6 5 2

H - R / D M ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 1. 8 9 2

N u m b e r of s h a r e s i s s u e d 0. 7 0 8

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 2. 6 0 0

H - S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 5 5, 0 0 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 8, 0 0 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d 1 4 7, 0 0 0. 0 0 0

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 2, 1 1 2. 0 5 9

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 1, 0 1 7. 2 1 2 )

N u m b e r of s h a r e s a t t h e e n d 1, 0 9 4. 8 4 7

I / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 2. 3 4 7

N u m b e r of s h a r e s i s s u e d 1. 0 5 8

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 3. 4 0 5

I / D I V M ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 1. 7 2 7

N u m b e r of s h a r e s i s s u e d 1. 5 4 3

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 3. 2 7 0

N / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d ) 
 
 
 

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 0 2 0. 2 7 5

N u m b e r of s h a r e s i s s u e d 1 3 9. 1 9 3

N u m b e r of s h a r e s r e d e e m e d ( 5 1 5. 6 7 2 )

N u m b e r of s h a r e s a t t h e e n d 6 4 3. 7 9 6

R / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1, 1 0 9. 2 2 3

N u m b e r of s h a r e s i s s u e d 5 0 9. 8 3 6

N u m b e r of s h a r e s r e d e e m e d ( 5 3 5. 9 3 6 )

N u m b e r of s h a r e s a t t h e e n d 1, 0 8 3. 1 2 3

R / D M ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 4 2 7

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 4 2 7

R E / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

R E / D ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 0. 5 6 2

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 5 6 2

R E / D M ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 3 5 7

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 3 5 7
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8  
    

 U S D U S D U S D  

T o t al N e t A s s e t V al u e 2 1, 7 7 4, 4 9 1 1 8, 9 5 4, 6 3 3 1 6, 2 6 5, 6 2 3  

  
  
  
N e t A s s e t V al u e p e r S h a r e 

H - N / A ( E U R ) 1 1 4. 5 0 - -  

H - R / A ( E U R ) 1 1 6. 9 3 1 0 4. 9 1 9 4. 0 8  

H - R / D ( E U R ) 1 0 4. 7 6 9 6. 1 4 8 8. 8 2  

H - R / D I V ( E U R ) 1 0 0. 9 8 9 5. 0 5 8 9. 6 3  

H - R / D I V M ( E U R ) 9 9. 8 9 9 3. 9 5 8 8. 5 3  

H - R / D M ( E U R ) 1 0 4. 5 7 9 5. 8 6 8 8. 4 2  

H - S / A ( E U R ) 1 1 8. 2 7 1 0 4. 9 3 -  

I / A ( U S D ) 1 4 1. 1 2 1 2 2. 5 3 1 0 5. 7 2  

I / D ( U S D ) 1 1 4. 7 3 1 0 2. 8 6 9 2. 2 6  

I / D I V M ( U S D ) 1 1 1. 3 6 1 0 1. 3 8 9 1. 9 2  

N / A ( U S D ) 1 4 0. 0 8 1 2 1. 8 8 1 0 5. 2 8  

Q / A ( U S D ) - - 1 0 7. 0 1  

R / A ( U S D ) 1 3 5. 6 5 1 1 8. 8 3 1 0 3. 4 3  

R / D ( U S D ) 1 2 1. 7 6 1 0 9. 1 4 9 7. 9 7  

R / D M ( U S D ) 1 3 3. 3 4 - -  

R E / A ( U S D ) 1 1 6. 9 1 1 0 2. 7 5 -  

R E / D ( U S D ) 1 1 4. 7 6 1 0 2. 7 5 -  

R E / D M ( U S D ) 1 3 3. 2 8 - -  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 
F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    

       

S h a r e s       

       

A r g e n ti n a       

M e r c a d o Li b r e I n c 1 9 U S D 2 1, 2 1 4 3 1, 8 2 9 0. 1 5

 2 1, 2 1 4 3 1, 8 2 9 0. 1 5

A u s t r ali a       

B H P G r o u p P L C 5 5 6 G B P 1 2, 1 6 1 1 4, 6 3 0 0. 0 7

 1 2, 1 6 1 1 4, 6 3 0 0. 0 7

A u s t ri a       

S I M M O A G 2 8 9 E U R 5, 1 8 3 5, 9 9 7 0. 0 3

 5, 1 8 3 5, 9 9 7 0. 0 3

B el gi u m       

A n h e u s e r - B u s c h I n B e v S A / N V 9 1 E U R 5, 5 6 1 6, 3 4 8 0. 0 3

 5, 5 6 1 6, 3 4 8 0. 0 3

D e n m a r k       

A P M oll e r - M a e r s k A / S 3 D K K 5, 4 3 7 6, 7 0 4 0. 0 3

D a n s k e B a n k A / S 3 4 9 D K K 5, 1 9 5 5, 7 7 4 0. 0 3

D S V P A N A L P I N A A / S 3 4 D K K 5, 2 7 2 5, 7 0 0 0. 0 2

G e n m a b A / S 1 6 D K K 5, 7 5 5 6, 4 7 8 0. 0 3

N o v o N o r di s k A / S 1 8 8 D K K 1 2, 3 6 9 1 3, 1 8 5 0. 0 6

V e s t a s Wi n d S y s t e m s A / S 3 8 D K K 6, 0 2 7 8, 9 9 2 0. 0 4

 4 0, 0 5 5 4 6, 8 3 3 0. 2 1

Fi nl a n d       

K o n e O yj  5 6 E U R 4, 6 9 6 4, 5 5 4 0. 0 2

N o ki a O yj 1, 9 4 5 E U R 7, 4 7 3 7, 4 9 9 0. 0 4

S a m p o O yj  1 1 4 E U R 4, 6 4 8 4, 8 2 2 0. 0 2

 1 6, 8 1 7 1 6, 8 7 5 0. 0 8

F r a n c e       

Ai r Li q ui d e S A 5 5 E U R 9, 2 0 2 9, 0 3 4 0. 0 4

Ai r b u s S E 6 9 E U R 6, 1 5 6 7, 5 8 0 0. 0 4

A X A S A 5 7 7 E U R 1 2, 4 4 5 1 3, 7 7 5 0. 0 6

B N P P a ri b a s S A 3 2 0 E U R 1 4, 6 3 0 1 6, 8 7 7 0. 0 8

B o u y g u e s S A 1 3 5 E U R 5, 3 8 6 5, 5 5 8 0. 0 3

C a p g e mi ni S E 8 6 E U R 1 2, 0 2 2 1 3, 3 4 3 0. 0 6

Ci e d e S ai n t - G o b ai n 1 5 2 E U R 7, 1 4 5 6, 9 7 4 0. 0 3

Ci e G e n e r al e d e s Et a bli s s e m e nt s Mi c h eli n S C A 8 7 E U R 1 0, 4 8 2 1 1, 1 7 2 0. 0 5

D a n o n e S A 8 8 E U R 5, 9 2 0 5, 7 8 8 0. 0 3

D a s s a ul t S y st e m e s S E 2 9 E U R 5, 2 1 2 5, 8 9 6 0. 0 3
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

E n gi e S A 7 4 7 E U R 1 0, 6 8 7 1 1, 4 4 3 0. 0 5

E s sil o r L u x o t ti c a S A 4 2 E U R 5, 7 2 6 6, 5 5 5 0. 0 3

K e ri n g S A 9 E U R 6, 0 6 8 6, 5 4 6 0. 0 3

L e g r a n d S A 7 9 E U R 6, 3 1 4 7, 0 5 6 0. 0 3

L' O r e al S A 2 1 E U R 7, 1 2 1 7, 9 8 6 0. 0 4

L V M H M o et H e n n e s s y L o ui s V ui tt o n S E 2 6 E U R 1 2, 1 1 5 1 6, 2 5 3 0. 0 7

N e xit y S A 1 3 7 E U R 4, 6 6 0 5, 9 4 4 0. 0 3

O r a n g e S A 4 5 1 E U R 5, 4 0 8 5, 3 7 1 0. 0 2

P e r n o d Ri c a r d S A 3 3 E U R 5, 8 6 6 6, 3 3 1 0. 0 3

P e u g e o t S A 1 8 8 E U R 4, 3 6 7 5, 1 4 6 0. 0 2

S af r a n S A 3 8 E U R 4, 6 0 8 5, 3 9 1 0. 0 3

S a n ofi 2 6 6 E U R 2 7, 2 1 9 2 5, 6 1 4 0. 1 2

S c h n ei d e r El e c t ri c S E 1 3 9 E U R 1 8, 0 5 0 2 0, 1 2 0 0. 0 9

S o ci e t e G e n e r al e S A 2 3 6 E U R 4, 5 3 7 4, 9 1 5 0. 0 2

T el e p e rf o r m a n c e 1 5 E U R 4, 6 4 3 4, 9 7 9 0. 0 2

T O T A L S E 4 5 0 E U R 1 7, 9 5 8 1 9, 4 3 6 0. 0 9

V e oli a E n vi r o n n e m e n t S A 2 2 7 E U R 5, 3 8 9 5, 5 5 8 0. 0 3

Vi n ci S A 1 5 8 E U R 1 5, 2 8 9 1 5, 7 2 9 0. 0 7

Vi v e n di S A 1 6 6 E U R 4, 7 8 4 5, 3 5 8 0. 0 2

 2 5 9, 4 0 9  2 8 1, 7 2 8 1. 2 9

G e r m a n y       

a di d a s A G 2 2 E U R 6, 2 8 4 8, 0 1 9 0. 0 4

Alli a n z S E 4 3 E U R 9, 2 7 1 1 0, 5 5 9 0. 0 5

B A S F S E 1 2 2 E U R 7, 0 8 5 9, 6 6 1 0. 0 4

B a y e r A G 3 7 2 E U R 2 1, 9 9 3 2 1, 9 1 8 0. 1 0

B a y e ri s c h e M ot o r e n W e r k e A G 1 4 1 E U R 1 1, 3 5 8 1 2, 4 6 1 0. 0 6

D ai ml e r A G 2 7 6 E U R 1 5, 6 7 6 1 9, 5 1 6 0. 0 9

D e u t s c h e B o e r s e A G 3 4 E U R 6, 0 9 9 5, 7 9 3 0. 0 3

D e u t s c h e P o s t A G 1 4 1 E U R 6, 4 2 6 6, 9 8 7 0. 0 3

D e u t s c h e T el e k o m A G 3 7 5 E U R 6, 4 5 6 6, 8 6 2 0. 0 3

E. O N S E 4 2 6 E U R 5, 0 7 9 4, 7 2 4 0. 0 2

F r e s e ni u s S E & C o K G a A 1 1 7 E U R 5, 2 4 0 5, 4 1 7 0. 0 2

H ei d el b e r g C e m e n t A G 7 6 E U R 4, 8 8 6 5, 6 9 3 0. 0 3

H e n k el A G & C o K G a A 5 1 E U R 5, 3 1 3 5, 7 6 0 0. 0 3

I nfi n e o n T e c h n ol o gi e s A G 3 7 0 E U R 1 0, 9 9 0 1 4, 2 1 1 0. 0 6

M u e n c h e n e r R u e c k v e r si c h e r u n g s - G e s ell s c h af t A G i n 

M u e n c h e n 2 1 E U R 6, 1 5 8 6, 2 3 9 0. 0 3

P o r s c h e A u t o m o bil H ol di n g S E 8 4 E U R 5, 6 5 6 5, 7 9 7 0. 0 3

R W E A G 1 2 2 E U R 4, 7 9 9 5, 1 6 0 0. 0 2

S A P S E 1 0 1 E U R 1 5, 5 8 6 1 3, 2 5 0 0. 0 6
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

Si e m e n s A G 2 1 2 E U R 2 7, 7 4 3 3 0, 4 8 4 0. 1 4

Si e m e n s E n e r g y A G 4 0 E U R 1, 0 0 3 1, 4 6 8 0. 0 1

V ol k s w a g e n A G P r ef e r r e d 7 1 E U R 1 2, 5 9 0 1 3, 2 4 1 0. 0 6

V o n o vi a S E 8 5 E U R 5, 6 3 5 6, 2 1 5 0. 0 3

 2 0 1, 3 2 6  2 1 9, 4 3 5 1. 0 1

G r e a t B ri t ai n       

A n gl o A m e ri c a n P L C 4 2 3 G B P 1 1, 1 2 3 1 4, 0 1 9 0. 0 6

A st r a Z e n e c a P L C 1 3 8 G B P 1 5, 4 7 1 1 3, 8 1 6 0. 0 6

B a r cl a y s P L C 7, 3 5 6 G B P 1 1, 8 5 6 1 4, 7 4 9 0. 0 7

B e r k el e y G r o u p H ol di n g s P L C 8 4 G B P 5, 3 4 7 5, 4 4 5 0. 0 3

B P P L C 4, 4 6 7 G B P 1 5, 1 5 3 1 5, 5 5 8 0. 0 7

B ri ti s h A m e ri c a n T o b a c c o P L C 9 0 1 G B P 3 2, 5 4 5 3 3, 3 5 2 0. 1 5

C o m p a s s G r o u p P L C 3 1 7 G B P 5, 5 0 5 5, 9 0 6 0. 0 3

Di a g e o P L C 2 8 4 G B P 1 0, 3 7 7 1 1, 1 7 3 0. 0 5

F e r g u s o n P L C 5 3 G B P 5, 1 6 5 6, 4 3 6 0. 0 3

Gl a x o S mit h Kli n e P L C 5 7 7 G B P 1 1, 6 2 7 1 0, 5 8 5 0. 0 5

H S B C H ol di n g s P L C 2, 1 4 1 G B P 9, 5 9 7 1 1, 0 8 8 0. 0 5

I H S M a r ki t Lt d 3 3 1 U S D 2 2, 0 8 4 2 9, 7 3 4 0. 1 4

I m p e ri al B r a n d s P L C 4 2 1 G B P 8, 4 6 8 8, 8 3 7 0. 0 4

Li n d e P L C 1 3 4 U S D 2 5, 0 5 6 3 5, 3 1 0 0. 1 6

Ll o y d s B a n ki n g G r o u p P L C 1 6, 0 7 2 G B P 6, 1 6 5 8, 0 0 6 0. 0 4

L o n d o n S t o c k E x c h a n g e G r o u p P L C 4 8 G B P 5, 5 3 2 5, 9 1 0 0. 0 3

N a ti o n al G ri d P L C 5 4 1 G B P 6, 2 9 3 6, 3 9 7 0. 0 3

O c a d o G r o u p P L C 8 4 G B P 2, 6 6 0 2, 6 2 6 0. 0 1

P r u d e nti al P L C 3 5 0 G B P 5, 5 4 9 6, 4 4 4 0. 0 3

R e c ki tt B e n c ki s e r G r o u p P L C 8 6 G B P 8, 6 1 9 7, 6 9 1 0. 0 4

R E L X P L C 2 6 6 G B P 6, 1 8 1 6, 5 1 8 0. 0 3

Ri o Ti nt o P L C 3 2 2 G B P 1 9, 9 9 6 2 4, 0 7 7 0. 1 1

S mi t h & N e p h e w P L C 2 7 7 G B P 5, 6 3 8 5, 7 1 7 0. 0 3

T e s c o P L C 2, 3 0 9 G B P 7, 2 3 3 7, 3 0 4 0. 0 3

U nil e v e r P L C 1 6 1 E U R 9, 7 0 7 9, 7 6 4  0. 0 4

U nil e v e r P L C 1 3 5 G B P 8, 2 0 6 8, 1 0 5  0. 0 4

V o d af o n e G r o u p P L C 8, 2 6 8 G B P 1 2, 8 3 8 1 3, 6 6 8 0. 0 6

W P P P L C 6 4 1 G B P 5, 5 4 4 7, 0 1 0 0. 0 3

 2 9 9, 5 3 5  3 3 5, 2 4 5 1. 5 4

H o n g K o n g       

C K A s s e t H ol di n g s Lt d 1, 5 0 0 H K D 9, 0 1 3 7, 6 9 9 0. 0 3

S u n H u n g K ai P r o p e r ti e s L t d 5 0 0 H K D 6, 7 9 0 6, 4 4 9 0. 0 3

 1 5, 8 0 3 1 4, 1 4 8 0. 0 6

I r el a n d       

A c c e nt u r e P L C 1 3 7 U S D 2 3, 1 3 4 3 5, 7 8 6 0. 1 6

C R H P L C 1 3 7 E U R 5, 1 4 0 5, 7 0 3 0. 0 3
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

E x p e ri a n P L C 1 5 7 G B P 5, 8 6 5 5, 9 6 0 0. 0 3

Fl ut t e r E n t e rt ai n m e n t P L C 2 5 E U R 3, 9 1 5 5, 1 0 5 0. 0 2

M e d t r o ni c P L C 2 9 0 U S D 2 6, 7 5 4 3 3, 9 7 0 0. 1 6

P e r ri g o C o P L C 3 8 U S D 1, 8 3 2 1, 6 9 9 0. 0 1

 6 6, 6 4 0 8 8, 2 2 3 0. 4 1

I t al y       

E n el S p A 2, 1 1 8 E U R 2 0, 1 8 8 2 1, 4 4 7 0. 1 0

E N I S p A 6 2 5 E U R 5, 7 9 2 6, 5 3 7 0. 0 3

I nt e s a S a n p a ol o S p A 2, 6 4 2 E U R 5, 6 3 5 6, 1 8 3 0. 0 3

S n a m S p A 9 1 7 E U R 4, 8 4 4 5, 1 6 2 0. 0 2

U ni C r e di t S p A 1, 1 1 6 E U R 1 0, 9 6 0 1 0, 4 4 3 0. 0 5

 4 7, 4 1 9 4 9, 7 7 2 0. 2 3

J a p a n       

H uli c C o Lt d 6 0 0 J P Y 6, 1 5 6 6, 5 8 4 0. 0 3

Mi t s u bi s hi E s t at e C o Lt d 5 0 0 J P Y 8, 4 5 5 8, 0 2 5 0. 0 4

T o s ei C o r p 5 0 0 J P Y 5, 1 9 9 5, 7 2 4 0. 0 2

 1 9, 8 1 0 2 0, 3 3 3 0. 0 9

L u x e m b o u r g       

G r a n d Ci t y P r o p e r ti e s S A 2 1 3 E U R 5, 0 5 8 5, 4 6 2 0. 0 2

 5, 0 5 8 5, 4 6 2 0. 0 2

N e t h e rl a n d s       

A d y e n N V 1 4 4 A ( 2 ) 5 E U R 8, 2 8 9 1 1, 6 5 4 0. 0 5

A S M L H ol di n g N V 4 4 E U R 1 6, 8 9 2 2 1, 4 0 3 0. 1 0

I N G G r o e p N V 1, 3 4 3 E U R 1 1, 6 4 6 1 2, 5 5 6 0. 0 6

K o ni n klij k e A h ol d D el h ai z e N V 6 8 3 E U R 1 9, 4 9 0 1 9, 3 1 3 0. 0 9

K o ni n klij k e D S M N V 3 7 E U R 5, 9 7 3 6, 3 7 4 0. 0 3

K o ni n klij k e P hili p s N V 1 6 8 E U R 8, 8 4 3 8, 9 9 9 0. 0 4

N N G r o u p N V 1 7 7 E U R 7, 2 2 8 7, 6 9 5 0. 0 4

P r o s u s N V 5 7 E U R 5, 7 5 9 6, 1 6 2 0. 0 3

R o y al D ut c h S h ell P L C 3 1 4 G B P 4, 4 8 0 5, 4 0 6 0. 0 2

R o y al D ut c h S h ell P L C 1, 0 0 0 G B P 1 5, 8 5 3 1 7, 7 4 0 0. 0 8

W ol t e r s Kl u w e r N V 7 0 E U R 5, 7 5 6 5, 9 1 5 0. 0 3

 1 1 0, 2 0 9  1 2 3, 2 1 7 0. 5 7

N o r w a y       

E nt r a A S A 1 4 4 A ( 2 ) 2 9 0 N O K 4, 0 6 7 6, 5 7 8 0. 0 3

M o wi A S A 2 5 6 N O K 4, 9 1 6 5, 7 1 1 0. 0 3

 8, 9 8 3 1 2, 2 8 9 0. 0 6

S p ai n       

A m a d e u s I T G r o u p S A 7 0 E U R 4, 2 7 2 5, 1 0 1 0. 0 2

B a n c o Bil b a o Vi z c a y a A r g e n t a ri a S A 3, 0 0 2 E U R 1 0, 8 2 7 1 4, 8 2 1 0. 0 7

  ( 2 )      S e e N o t e 1 6.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

B a n c o S a nt a n d e r S A 5, 5 3 5 E U R 1 3, 8 6 0 1 7, 1 8 8 0. 0 8

I b e r d r ol a S A 6 1 0 E U R 7, 9 1 5 8, 7 3 3 0. 0 4

I n d u s t ri a d e Di s e n o T e x til S A 1 4 8 E U R 4, 2 8 4 4, 7 1 6 0. 0 2

T el ef o ni c a S A 2, 7 6 1 E U R 1 1, 2 1 3 1 0, 9 6 2 0. 0 5

 5 2, 3 7 1 6 1, 5 2 1 0. 2 8

S w e d e n       

A s s a A bl o y A B 2 1 8 S E K 5, 0 9 3 5, 3 7 5 0. 0 2

A tl a s C o p c o A B  1 1 7 S E K 5, 3 1 7 5, 9 9 9 0. 0 3

C a s t ell u m A B 2 4 3 S E K 4, 7 3 7 6, 1 7 5 0. 0 3

El e c t r ol u x A B 2 2 5 S E K 4, 9 2 3 5, 2 4 3 0. 0 2

E pi r o c A B  3 2 3 S E K 4, 8 8 3 5, 8 8 6 0. 0 3

I n d u s t ri v a r d e n A B  1 7 8 S E K 4, 8 2 7 5, 7 5 5 0. 0 3

S a n d vi k A B 2 3 7 S E K 4, 7 6 1 5, 8 0 9 0. 0 3

S w e di s h M a t c h A B 6 8 S E K 5, 1 9 1 5, 2 8 1 0. 0 2

T el ef o n a k ti e b ol a g et L M E ri c s s o n 4 2 3 S E K 4, 8 0 1 5, 0 2 9 0. 0 2

V ol v o A B  4 7 0 S E K 9, 9 6 8 1 1, 0 9 1 0. 0 5

 5 4, 5 0 1 6 1, 6 4 3 0. 2 8

S wi t z e rl a n d       

A B B Lt d 2 5 9 C H F 6, 6 6 4 7, 2 4 0 0. 0 3

A d e c c o G r o u p A G 9 3 C H F 5, 3 2 3 6, 2 2 4 0. 0 3

Al c o n I n c 9 3 C H F 5, 4 0 3 6, 1 9 0 0. 0 3

C h u b b Lt d 1 7 5 U S D 2 4, 1 9 2 2 6, 9 3 6 0. 1 2

Ci e Fi n a n ci e r e Ri c h e m o n t S A 8 7 C H F 5, 7 4 8 7, 8 8 2 0. 0 4

C r e di t S ui s s e G r o u p A G 9 3 2 C H F  1 0, 8 4 6 1 2, 0 2 0 0. 0 6

Gi v a u d a n S A 3 C H F  1 2, 5 2 3 1 2, 6 5 9 0. 0 6

L af a r g e H ol ci m L t d 2 7 3 C H F  1 3, 4 1 9 1 5, 0 1 6 0. 0 7

L o gi t e c h I n t e r n ati o n al S A 6 1 C H F 4, 4 8 8 5, 9 2 9 0. 0 3

L o n z a G r o u p A G 1 4 C H F 8, 7 7 8 9, 0 0 9 0. 0 4

N e s tl e S A 2 5 8 C H F  3 0, 7 0 8 3 0, 4 3 0 0. 1 4

N o v a r ti s A G 3 9 8 C H F  3 4, 2 0 7 3 7, 6 6 4 0. 1 7

P S P S wi s s P r o p e r t y A G 2 6 C H F 3, 2 8 8 3, 4 8 0 0. 0 2

R o c h e H ol di n g A G  6 6 C H F 2 3, 2 3 8 2 3, 0 7 1 0. 1 1

Si k a A G 2 7 C H F 6, 4 2 9 7, 3 8 6 0. 0 3

S wi s s R e A G 5 4 C H F 4, 5 1 4 5, 0 9 1 0. 0 2

U B S G r o u p A G 4 9 9 C H F 6, 1 6 6 7, 0 3 9 0. 0 3

Z u ri c h I n s u r a n c e G r o u p A G 1 8 C H F 6, 8 2 7 7, 6 0 6 0. 0 3

 2 1 2, 7 6 1  2 3 0, 8 7 2 1. 0 6

U ni t e d S t a t e s       

A b b ot t L a b o r a t o ri e s 4 1 9 U S D 3 2, 9 2 6 4 5, 8 7 6 0. 2 1

A b b Vi e I n c 3 7 0 U S D 2 9, 6 1 3 3 9, 6 4 6 0. 1 8

A d o b e I n c 1 2 9 U S D 6 4, 6 1 7 6 4, 5 1 5 0. 3 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

A d v a n c e d Mi c r o D e vi c e s I n c 3 3 7 U S D 2 8, 0 1 7 3 0, 9 0 6 0. 1 4

Ai r P r o d u c t s & C h e mi c al s I n c 1 0 8 U S D 2 7, 4 9 4 2 9, 5 0 8 0. 1 4

Al p h a b et I n c 1 3 1 U S D 2 0 2, 8 5 0 2 2 9, 5 4 9 1. 0 5

Al t ri a G r o u p I n c 5 3 8 U S D 2 3, 5 0 2 2 2, 0 5 8 0. 1 0

A m a z o n. c o m I n c 9 2 U S D 2 9 7, 3 0 0 2 9 9, 6 3 8 1. 3 8

A m e ri c a n Ai rli n e s G r o u p I n c 2 1 7 U S D 2, 7 5 1 3, 4 2 2 0. 0 2

A m e ri c a n El e c t ri c P o w e r C o I n c 3 9 5 U S D 3 2, 7 8 2 3 2, 8 9 2 0. 1 5

A m e ri c a n I n t e r n ati o n al G r o u p I n c 1 1 6 U S D 4, 4 0 9 4, 3 9 2 0. 0 2

A m e ri s o u r c e B e r g e n C o r p 3 8 U S D 3, 8 6 5 3, 7 1 5 0. 0 2

A m g e n I n c 1 4 7 U S D 2 8, 4 7 8 3 3, 7 9 8 0. 1 6

A m p h e n ol C o r p  2 3 9 U S D 2 6, 1 2 8 3 1, 2 5 4 0. 1 4

A n al o g D e vi c e s I n c 1 9 7 U S D 2 2, 1 5 9 2 9, 1 0 3 0. 1 3

A nt h e m I n c 1 0 6 U S D 2 8, 0 8 6 3 4, 0 3 6 0. 1 6

A p pl e I n c 3, 6 7 6 U S D 2 6 1, 1 2 1 4 8 7, 7 6 8 2. 2 4

A r c h e r - D a ni el s - Mi dl a n d C o 1 1 7 U S D 5, 6 7 3 5, 8 9 8 0. 0 3

A T & T I n c 1, 3 4 8 U S D 4 6, 0 5 6 3 8, 7 6 8 0. 1 8

A ut o d e s k I n c 1 0 1 U S D 2 4, 8 8 5 3 0, 8 3 9 0. 1 4

B a k e r H u g h e s C o 2 7 8 U S D 5, 0 4 0 5, 7 9 6 0. 0 3

B a n k of A m e ri c a C o r p 1, 4 9 1 U S D 4 2, 6 8 5 4 5, 1 9 2 0. 2 1

B a x t e r I n t e r n a ti o n al I n c 2 6 3 U S D 2 2, 0 2 9 2 1, 1 0 3 0. 1 0

B e c t o n Di c ki n s o n & C o 1 0 4 U S D 2 5, 5 7 5 2 6, 0 2 3 0. 1 2

B e r k s hi r e H at h a w a y I n c 2 2 1 U S D 4 8, 7 2 1 5 1, 2 4 3 0. 2 4

Bl a c k R o c k I n c 5 5 U S D 2 7, 0 3 0 3 9, 6 8 5 0. 1 8

B o ei n g C o / T h e 1 6 7 U S D 2 8, 7 4 4 3 5, 7 4 8 0. 1 6

B o o ki n g H ol di n g s I n c 1 4 U S D 2 7, 2 5 0 3 1, 1 8 2 0. 1 4

B o s t o n S ci e n tifi c C o r p 6 8 9 U S D 2 8, 9 1 6 2 4, 7 7 0 0. 1 1

B o s t o n S ci e n tifi c C o r p 5. 5 0 0 % 0 1 / 0 6 / 2 0 2 3 

P r ef e r r e d C o n v e r ti bl e 1, 2 2 1 U S D 1 3 1, 4 2 7 1 3 3, 7 8 5 0. 6 1

B ri s t ol - M y e r s S q ui b b C o 4 4 8 U S D 2 3, 3 7 7 2 7, 7 8 9 0. 1 3

B r o a d c o m I n c 8 7 U S D 2 2, 4 6 0 3 8, 0 9 3 0. 1 7

C a d e n c e D e si g n S y s t e m s I n c 2 7 6 U S D 3 0, 1 3 1 3 7, 6 5 5 0. 1 7

C a pi t al O n e Fi n a n ci al C o r p 2 6 U S D 2, 1 8 3 2, 5 7 0 0. 0 1

C a r M a x I n c 2 5 8 U S D 2 7, 4 1 8 2 4, 3 7 1 0. 1 1

C at e r pill a r I n c 1 5 5 U S D 1 8, 5 6 3 2 8, 2 1 3 0. 1 3

C e n t e n e C o r p 6 5 U S D 4, 1 7 4 3, 9 0 2 0. 0 2

C h a r t e r C o m m u ni c ati o n s I n c 5 5 U S D 3 3, 7 0 6 3 6, 3 8 5 0. 1 7

C h e v r o n C o r p 4 0 4 U S D 4 3, 2 1 3 3 4, 1 1 8 0. 1 6

C h e w y I n c 1 2 1 U S D 1 3, 1 0 4 1 0, 8 7 7 0. 0 5

C hi p o tl e M e xi c a n G rill I n c  2 2 U S D 2 9, 1 1 0 3 0, 5 0 8 0. 1 4

Ci g n a C o r p 1 5 9 U S D 2 8, 9 8 2 3 3, 1 0 1 0. 1 5

2 9 9



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

Ci s c o S y s t e m s I n c 9 5 1 U S D 4 3, 3 0 3 4 2, 5 5 7 0. 2 0

Citi z e n s Fi n a n ci al G r o u p I n c 1, 2 0 2 U S D 3 1, 5 2 3 4 2, 9 8 4 0. 2 0

Cl o u dfl a r e I n c 1 5 1 U S D 1 3, 0 2 3 1 1, 4 7 5 0. 0 5

C M S E n e r g y C o r p Cl a s s R E I T 5 3 8 U S D 3 2, 9 3 4 3 2, 8 2 3 0. 1 5

C o c a - C ol a C o / T h e 8 4 5 U S D 4 3, 9 3 3 4 6, 3 4 0 0. 2 1

C ol g a t e - P al m oli v e C o 3 0 5 U S D 2 1, 9 0 6 2 6, 0 8 1 0. 1 2

C o m c a s t C o r p 1, 0 2 8 U S D 4 0, 9 0 4 5 3, 8 6 7 0. 2 5

C o m e ri c a I n c 6 3 3 U S D 2 5, 7 3 2 3 5, 3 5 9 0. 1 6

C o r t e v a I n c 1 2 2 U S D 4, 5 2 7 4, 7 2 4 0. 0 2

C o s t c o W h ol e s al e C o r p 1 1 4 U S D 3 3, 3 0 1 4 2, 9 5 3 0. 2 0

C r o w d s t ri k e H ol di n g s I n c 6 0 U S D 1 3, 2 5 9 1 2, 7 0 9 0. 0 6

C S X C o r p 3 1 1 U S D 2 1, 6 6 1 2 8, 2 2 3 0. 1 3

C V S H e al t h C o r p 4 7 7 U S D 2 9, 9 3 4 3 2, 5 7 9 0. 1 5

D a n a h e r C o r p 1 7 7 U S D 3 5, 7 4 9 3 9, 3 1 9 0. 1 8

D o c u Si g n I n c  5 3 U S D 1 3, 2 8 5 1 1, 7 8 2 0. 0 5

D u k e E n e r g y C o r p 4 7 U S D 4, 2 7 1 4, 3 0 3 0. 0 2

D u P o n t d e N e m o u r s I n c 6 7 U S D 4, 1 6 7 4, 7 6 4 0. 0 2

D X C T e c h n ol o g y C o 9 2 U S D 1, 9 9 6 2, 3 6 9 0. 0 1

E at o n C o r p P L C 2 5 7 U S D 2 3, 6 4 2 3 0, 8 7 6 0. 1 4

Eli Lill y & C o 2 2 2 U S D 2 6, 2 4 1 3 7, 4 8 2 0. 1 7

E m e r s o n El e c t ri c C o 4 1 8 U S D 2 6, 4 2 1 3 3, 5 9 5 0. 1 5

E nt e r g y C o r p 3 3 2 U S D 3 4, 1 0 8 3 3, 1 4 7 0. 1 5

E v e r s o u r c e E n e r g y 3 1 8 U S D 2 7, 1 1 1 2 7, 5 1 0 0. 1 3

E x x o n M o bil C o r p 1, 1 0 6 U S D 6 2, 6 9 1 4 5, 5 8 9 0. 2 1

F a c e b o o k I n c 5 3 2 U S D 1 4 2, 8 1 9 1 4 5, 3 2 1 0. 6 7

F e d E x C o r p 1 1 7 U S D 1 8, 3 6 9 3 0, 3 7 6 0. 1 4

Fi d elit y N a ti o n al I nf o r m ati o n S e r vi c e s I n c 1 9 1 U S D 2 4, 3 2 8 2 7, 0 1 9 0. 1 2

Fift h T hi r d B a n c o r p 1 4 3 U S D 3, 6 2 9 3, 9 4 3 0. 0 2

Fi s e r v I n c 2 6 2 U S D 2 6, 3 4 5 2 9, 8 3 1 0. 1 4

F o r d M ot o r C o 6 6 2 U S D 5, 8 0 4 5, 8 1 9 0. 0 3

G a p I n c / T h e 2 4 1 U S D 5, 8 0 2 4, 8 6 6 0. 0 2

G e n e r al D y n a mi c s C o r p 1 5 2 U S D 2 4, 8 5 9 2 2, 6 2 1 0. 1 0

G e n e r al El e c t ri c C o 3, 6 4 9 U S D 2 3, 4 4 1 3 9, 4 0 9 0. 1 8

G e n e r al Mill s I n c 4 4 8 U S D 2 6, 5 6 5 2 6, 3 4 2 0. 1 2

G e n e r al M ot o r s C o 1 2 9 U S D 5, 5 0 0 5, 3 7 2 0. 0 2

Gil e a d S ci e n c e s I n c 3 9 4 U S D 3 0, 9 1 9 2 2, 9 5 4 0. 1 1

Gl o b al P a y m e nt s I n c 1 3 8 U S D 2 4, 6 3 0 2 9, 7 2 8 0. 1 4

G ol d m a n S a c h s G r o u p I n c / T h e 1 6 0 U S D 3 2, 7 7 0 4 2, 1 9 4 0. 1 9

H C A H e al t h c a r e I n c 1 5 9 U S D 2 1, 7 3 7 2 6, 1 4 9 0. 1 2

H e wl et t P a c k a r d E nt e r p ri s e C o 3 2 4 U S D 3, 3 7 1 3, 8 3 9 0. 0 2

3 0 0



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

H o m e D e p o t I n c / T h e 1 7 9 U S D 3 8, 1 8 4 4 7, 5 4 6 0. 2 2

H o n e y w ell I nt e r n a ti o n al I n c 1 8 2 U S D 2 9, 7 4 1 3 8, 7 1 1 0. 1 8

H u nti n g t o n B a n c s h a r e s I n c / O H 2, 9 9 8 U S D 2 9, 1 9 1 3 7, 8 6 5 0. 1 7

Illi n oi s T o ol W o r k s I n c 1 6 0 U S D 2 6, 8 6 3 3 2, 6 2 1 0. 1 5

I nt el C o r p 7 9 6 U S D 3 8, 8 1 0 3 9, 6 5 7 0. 1 8

I nt e r c o nti n e nt al E x c h a n g e I n c 2 9 5 U S D 2 8, 3 6 0 3 4, 0 1 1 0. 1 6

I nt e r n a ti o n al B u si n e s s M a c hi n e s C o r p 1 7 9 U S D 2 3, 1 4 8 2 2, 5 3 3 0. 1 0

I nt e r n a ti o n al P a p e r C o 6 1 5 U S D 2 3, 2 5 3 3 0, 5 7 8 0. 1 4

I nt ui t I n c 7 8 U S D 2 0, 7 3 0 2 9, 6 2 8 0. 1 4

I nt ui ti v e S u r gi c al I n c 3 7 U S D 2 7, 3 8 3 3 0, 2 7 0 0. 1 4

I n v e s c o Lt d 2 5 6 U S D 4, 0 3 1 4, 4 6 2 0. 0 2

J o h n s o n & J o h n s o n 4 2 1 U S D 5 6, 0 2 6 6 6, 2 5 7 0. 3 0

J o h n s o n C o n t r ol s I nt e r n a ti o n al P L C 7 1 5 U S D 2 8, 3 9 8 3 3, 3 1 2 0. 1 5

J P M o r g a n C h a s e & C o 4 5 4 U S D 5 1, 7 7 2 5 7, 6 9 0 0. 2 6

K e y C o r p 2, 2 0 6 U S D 2 6, 6 7 4 3 6, 2 0 0 0. 1 7

Ki m b e rl y - Cl a r k C o r p 1 8 1 U S D 2 5, 8 2 4 2 4, 4 0 4 0. 1 1

Ki n d e r M o r g a n I n c 2 8 1 U S D 3, 9 0 4 3, 8 4 1 0. 0 2

K L A C o r p 1 1 3 U S D 1 8, 7 7 3 2 9, 2 5 7 0. 1 3

K r o g e r C o / T h e 1 3 3 U S D 4, 3 6 2 4, 2 2 4 0. 0 2

L B r a n d s I n c 1 0 7 U S D 4, 1 4 4 3, 9 7 9 0. 0 2

L a m R e s e a r c h C o r p 9 1 U S D 2 8, 0 0 9 4 2, 9 7 7 0. 2 0

L e n n a r C o r p 4 8 U S D 3, 6 8 8 3, 6 5 9 0. 0 2

Li n c ol n N a ti o n al C o r p 8 7 U S D 3, 7 6 3 4, 3 7 7 0. 0 2

L o e w s C o r p 7 6 2 U S D 2 8, 7 5 8 3 4, 3 0 5 0. 1 6

L o w e' s C o s I n c 1 9 1 U S D 2 0, 7 3 1 3 0, 6 5 7 0. 1 4

M a r at h o n P et r ol e u m C o r p 1 1 2 U S D 4, 3 1 6 4, 6 3 2 0. 0 2

M a st e r c a r d I n c 1 8 1 U S D 4 4, 0 0 7 6 4, 6 0 6 0. 3 0

M c C o r mi c k & C o I n c / M D 2 4 2 U S D 2 1, 1 6 7 2 3, 1 3 5 0. 1 1

M c D o n al d' s C o r p 1 3 2 U S D 2 5, 9 3 9 2 8, 3 2 5 0. 1 3

M c K e s s o n C o r p 1 7 U S D 2, 9 5 4 2, 9 5 7 0. 0 1

M e r c k & C o I n c 4 3 5 U S D 3 4, 1 4 0 3 5, 5 8 3 0. 1 6

M e t Lif e I n c 9 7 U S D 4, 3 5 0 4, 5 5 4 0. 0 2

Mi c r o s of t C o r p 1, 4 9 8 U S D 2 6 7, 3 4 8 3 3 3, 1 8 5 1. 5 3

M o d e r n a I n c 1 0 1 U S D 1 3, 0 1 4 1 0, 5 5 1 0. 0 5

M ol s o n C o o r s B e v e r a g e C o 5 6 U S D 2, 4 5 8 2, 5 3 1 0. 0 1

M o o d y' s C o r p 1 1 6 U S D 2 9, 4 9 6 3 3, 6 6 8 0. 1 5

M o r g a n S t a nl e y 6 0 8 U S D 2 8, 2 7 6 4 1, 6 6 6 0. 1 9

M o s ai c C o / T h e 2 1 9 U S D 4, 2 1 8 5, 0 3 9 0. 0 2

N e tfli x I n c 1 1 9 U S D 6 1, 5 9 4 6 4, 3 4 7 0. 3 0

N e w m o n t C o r p 4 1 1 U S D 2 0, 2 8 2 2 4, 6 1 5 0. 1 1

3 0 1



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

N e w s C o r p 2 5 1 U S D 4, 4 2 4 4, 5 1 0 0. 0 2

N e x t E r a E n e r g y I n c 3 0 6 U S D 1 6, 4 9 1 2 3, 6 0 8 0. 1 1

N I K E I n c 2 9 3 U S D 2 4, 4 2 7 4 1, 4 5 1 0. 1 9

Ni S o u r c e I n c 1, 3 5 8 U S D 3 1, 9 8 0 3 1, 1 5 3 0. 1 4

N o rf ol k S o u t h e r n C o r p 1 1 8 U S D 2 1, 7 5 0 2 8, 0 3 8 0. 1 3

N u c o r C o r p 6 5 U S D 3, 4 2 5 3, 4 5 7 0. 0 2

N V I D I A C o r p 1 5 0 U S D 4 6, 3 0 6 7 8, 3 3 0 0. 3 6

O r a cl e C o r p 4 6 4 U S D 2 3, 8 0 5 3 0, 0 1 6 0. 1 4

O' R eill y A u t o m oti v e I n c 4 8 U S D 2 2, 7 7 2 2 1, 7 2 3 0. 1 0

P a r k e r - H a n nifi n C o r p 1 5 1 U S D 2 8, 2 0 3 4 1, 1 3 4 0. 1 9

P a y c h e x I n c 3 2 5 U S D 2 4, 2 8 9 3 0, 2 8 4 0. 1 4

P a y P al H ol di n g s I n c 2 7 6 U S D 5 4, 8 0 7 6 4, 6 3 9 0. 3 0

P el o t o n I n t e r a c ti v e I n c 8 1 U S D 1 3, 2 0 8 1 2, 2 8 9 0. 0 6

P e o pl e' s U ni t e d Fi n a n ci al I n c 3 2 3 U S D 4, 0 9 4 4, 1 7 6 0. 0 2

P e p si C o I n c 2 7 0 U S D 3 4, 6 7 8 4 0, 0 4 1 0. 1 8

Pfi z e r I n c 1, 0 7 6 U S D 3 6, 0 2 0 3 9, 6 0 8 0. 1 8

P hili p M o r ri s I nt e r n a ti o n al I n c 3 2 7 U S D 2 5, 4 5 2 2 7, 0 7 2 0. 1 2

P hilli p s 6 6 4 5 8 U S D 2 9, 6 3 6 3 2, 0 3 3 0. 1 5

Pi o n e e r N a t u r al R e s o u r c e s C o 2 3 5 U S D 2 3, 5 8 2 2 6, 7 6 4 0. 1 2

P ri n ci p al Fi n a n ci al G r o u p I n c 7 2 U S D 3, 4 7 0 3, 5 7 2 0. 0 2

P r o c t e r & G a m bl e C o / T h e 3 7 3 U S D 4 1, 9 4 3 5 1, 8 9 9 0. 2 4

P r u d e nti al Fi n a n ci al I n c 6 2 7 U S D 4 2, 1 4 1 4 8, 9 5 0 0. 2 2

P ul t e G r o u p I n c 7 0 7 U S D 3 1, 5 8 6 3 0, 4 8 6 0. 1 4

P V H C o r p 2 8 U S D 2, 2 2 1 2, 6 2 9 0. 0 1

Q U A L C O M M I n c 2 6 3 U S D 2 0, 4 0 9 4 0, 0 6 5 0. 1 8

R al p h L a u r e n C o r p 3 6 3 U S D 2 6, 7 2 5 3 7, 6 5 8 0. 1 7

R a y t h e o n T e c h n ol o gi e s C o r p 4 7 6 U S D 3 3, 5 9 4 3 4, 0 3 9 0. 1 6

R e g e n e r o n P h a r m a c e u ti c al s I n c 4 5 U S D 2 6, 4 9 5 2 1, 7 4 0 0. 1 0

R e gi o n s Fi n a n ci al C o r p 2, 1 3 1 U S D 2 5, 6 5 9 3 4, 3 5 2 0. 1 6

R o s s S t o r e s I n c 3 0 3 U S D 2 8, 6 5 8 3 7, 2 1 1 0. 1 7

S & P Gl o b al I n c 1 0 1 U S D 2 8, 1 9 5 3 3, 2 0 2 0. 1 5

s al e sf o r c e. c o m I n c 2 1 6 U S D 5 6, 6 7 5 4 8, 0 6 6 0. 2 2

S e r vi c e N o w I n c 6 6 U S D 3 1, 0 7 9 3 6, 3 2 8 0. 1 7

S h e r wi n - Willi a m s C o / T h e 4 1 U S D 2 3, 7 8 7 3 0, 1 3 1 0. 1 4

S n a p I n c 2 5 1 U S D 1 3, 2 0 5 1 2, 5 6 8 0. 0 6

S t r y k e r C o r p 1 3 3 U S D 2 6, 2 3 8 3 2, 5 9 0 0. 1 5

S y n o p s y s I n c 1 6 0 U S D 3 4, 5 2 6 4 1, 4 7 8 0. 1 9

T el a d o c H e al t h I n c 6 4 U S D 1 3, 1 1 1 1 2, 7 9 7 0. 0 6

T e x a s I n s t r u m e nt s I n c 1 9 1 U S D 2 1, 7 3 5 3 1, 3 4 9 0. 1 4

T h e r m o Fi s h e r S ci e ntifi c I n c 1 0 8 U S D 3 5, 8 2 6 5 0, 3 0 4 0. 2 3

3 0 2



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

Q u a n ti t y / F a c e 

v al u e

C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

T r a n s Di g m G r o u p I n c 4 9 U S D 2 4, 3 7 2 3 0, 3 2 4 0. 1 4

T r a v el e r s C o s I n c / T h e 2 7 6 U S D 3 1, 7 9 5 3 8, 7 4 2 0. 1 8

U ni o n P a cifi c C o r p 1 4 5 U S D 2 2, 9 6 0 3 0, 1 9 2 0. 1 4

U ni t e d P a r c el S e r vi c e I n c 1 7 0 U S D 1 8, 3 4 3 2 8, 6 2 8 0. 1 3

U ni t e d H e alt h G r o u p I n c 1 5 5 U S D 3 8, 9 4 9 5 4, 3 5 5 0. 2 5

U n u m G r o u p 2 2 3 U S D 4, 6 8 7 5, 1 1 6 0. 0 2

V al e r o E n e r g y C o r p 5 5 U S D 2, 7 9 2 3, 1 1 1 0. 0 1

V e ri z o n C o m m u ni c ati o n s I n c 8 0 2 U S D 4 3, 9 8 7 4 7, 1 1 8 0. 2 2

V e r t e x P h a r m a c e u ti c al s I n c 1 4 6 U S D 3 9, 4 9 5 3 4, 5 0 6 0. 1 6

Vi at ri s I n c 1 3 3 U S D 1, 8 8 8 2, 4 9 2 0. 0 1

Vi s a I n c 3 0 5 U S D 4 9, 6 9 4 6 6, 7 1 3 0. 3 1

W al m a r t I n c 3 3 8 U S D 3 8, 5 2 3 4 8, 7 2 3 0. 2 2

W al t Di s n e y C o / T h e 4 7 3 U S D 6 0, 1 9 2 8 5, 6 9 8 0. 3 9

W a s t e M a n a g e m e n t I n c 2 9 8 U S D 3 2, 3 9 6 3 5, 1 4 3 0. 1 6

W e s t r o c k C o 1 2 8 U S D 5, 4 5 8 5, 5 7 2 0. 0 3

W hi rl p o ol C o r p 2 0 U S D 3, 8 4 9 3, 6 1 0 0. 0 2

Y u m ! B r a n d s I n c 3 1 5 U S D 3 0, 6 5 5 3 4, 1 9 6 0. 1 6

Zi m m e r Bi o m e t H ol di n g s I n c 1 7 7 U S D 2 5, 1 8 6 2 7, 2 7 4 0. 1 3

Z o e ti s I n c 1 5 9 U S D 2 3, 6 6 3 2 6, 3 1 5 0. 1 2

Z o o m Vi d e o C o m m u ni c ati o n s I n c 5 9 U S D 2 2, 5 0 0 1 9, 9 0 2 0. 0 9

Z s c al e r I n c 6 4 U S D 1 3, 2 4 5 1 2, 7 8 1 0. 0 6

 5, 6 2 2, 3 9 5 6, 6 6 3, 5 4 9 3 0. 6 0

T o t al - S h a r e s 7, 0 7 7, 2 1 1 8, 2 8 9, 9 4 9 3 8. 0 7

       

Fi x e d r a t e b o n d s       

       

B r a zil       

B r a zil N o t a s d o T e s o u r o N a ci o n al S e ri e F 1 0. 0 0 0 % 

0 1 / 0 1 / 2 0 3 1 8 8 9, 0 0 0 B R L 1 7 6, 2 1 7 2 0 7, 7 2 5 0. 9 5

 1 7 6, 2 1 7  2 0 7, 7 2 5 0. 9 5

B ri ti s h Vi r gi n I sl a n d s       

G ol d Fi el d s O r o g e n H ol di n g s B V I Lt d 6. 1 2 5 % 

1 5 / 0 5 / 2 0 2 9 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 3, 8 3 0 2 4 2, 5 0 0 1. 1 1

 2 0 3, 8 3 0  2 4 2, 5 0 0 1. 1 1

C a y m a n I sl a n d s       

D P W o rl d C r e s c e n t L t d 4. 8 4 8 % 2 6 / 0 9 / 2 0 2 8 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 8, 1 5 0 2 3 2, 5 9 4 1. 0 7

T e n c e n t H ol di n g s L t d 3. 2 4 0 % 0 3 / 0 6 / 2 0 5 0 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 1 6, 3 8 2 2 0 6, 7 0 0 0. 9 5

 4 2 4, 5 3 2  4 3 9, 2 9 4 2. 0 2

E g y p t       

E g y p t G o v e r n m e nt B o n d 1 4. 6 0 5 % 0 8 / 0 9 / 2 0 2 5 9 3 0, 0 0 0 E G P  5 9, 4 9 6 6 0, 1 1 6 0. 2 7

  ( 2 )       S e e N o t e 1 6.

3 0 3
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S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

Q u a ntit y C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

E g y p t G o v e r n m e nt B o n d 1 6. 5 0 0 % 0 2 / 0 4 / 2 0 2 6 2, 0 4 0, 0 0 0 E G P 1 3 8, 7 7 8 1 4 0, 7 2 4 0. 6 5

 1 9 8, 2 7 4  2 0 0, 8 4 0 0. 9 2

I s r a el       

D el e k & A v n e r T a m a r B o n d Lt d 5. 4 1 2 % 3 0 / 1 2 / 2 0 2 5 

1 4 4 A ( 2 ) 6 0, 0 0 0 U S D 6 2, 5 1 7 6 3, 0 3 7 0. 2 9

L e vi a t h a n B o n d Lt d 6. 1 2 5 % 3 0 / 0 6 / 2 0 2 5 1 4 4 A ( 2 ) 6 5, 0 0 0 U S D 6 5, 0 0 0 7 1, 1 8 9 0. 3 3

L e vi a t h a n B o n d Lt d 6. 5 0 0 % 3 0 / 0 6 / 2 0 2 7 1 4 4 A ( 2 ) 6 0, 0 0 0 U S D 6 0, 0 0 0 6 7, 6 0 1 0. 3 1

 1 8 7, 5 1 7  2 0 1, 8 2 7 0. 9 3

M a u ri ti u s       

M T N M a u ri ti u s I n v e s t m e n t s Lt d 6. 5 0 0 % 1 3 / 1 0 / 2 0 2 6 

1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 1 9, 0 5 2 2 2 9, 0 0 0 1. 0 5

 2 1 9, 0 5 2  2 2 9, 0 0 0 1. 0 5

M e xi c o       

M e xi c a n B o n o s 7. 7 5 0 % 2 9 / 0 5 / 2 0 3 1 3, 3 9 1, 4 0 0 M X N 1 7 7, 2 1 2 1 9 9, 9 7 4 0. 9 2

P e t r ol e o s M e xi c a n o s 6. 8 7 5 % 1 6 / 1 0 / 2 0 2 5 1 4 4 A ( 2 ) 8 0, 0 0 0 U S D 7 9, 7 6 1 8 7, 5 9 2 0. 4 0

 2 5 6, 9 7 3  2 8 7, 5 6 6 1. 3 2

M ul ti n a ti o n al       

G E M S M E N A S A C a y m a n L t d / G E M S E d u c a ti o n 

D el a w a r e L L C 7. 1 2 5 % 3 1 / 0 7 / 2 0 2 6 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 7, 9 9 7 2 0 8, 5 0 0 0. 9 6

 2 0 7, 9 9 7  2 0 8, 5 0 0 0. 9 6

N e t h e rl a n d s       

I H S N e t h e rl a n d s H ol d c o B V 7. 1 2 5 % 1 8 / 0 3 / 2 0 2 5 

1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 2, 4 6 0 2 1 0, 1 9 3 0. 9 7

P e t r o b r a s Gl o b al Fi n a n c e B V 5. 6 0 0 % 0 3 / 0 1 / 2 0 3 1 3 0 0, 0 0 0 U S D 3 1 5, 9 5 3 3 4 4, 7 9 0 1. 5 8

 5 1 8, 4 1 3  5 5 4, 9 8 3 2. 5 5

R o m a ni a       

R o m a ni a n G o v e r n m e n t I nt e r n a ti o n al B o n d 4. 0 0 0 % 

1 4 / 0 2 / 2 0 5 1 1 4 4 A ( 2 ) 1 2 0, 0 0 0 U S D 1 1 9, 9 9 5 1 3 0, 6 0 9 0. 6 0

 1 1 9, 9 9 5  1 3 0, 6 0 9 0. 6 0

S a u di A r a bi a       

S a u di G o v e r n m e nt I nt e r n a ti o n al B o n d 3. 7 5 0 % 

2 1 / 0 1 / 2 0 5 5 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 1 3, 2 1 3 2 1 9, 0 3 5 1. 0 1

 2 1 3, 2 1 3  2 1 9, 0 3 5 1. 0 1

S o u t h A f ri c a       

R e p u bli c of S o ut h Af ri c a G o v e r n m e nt B o n d 6. 2 5 0 % 

3 1 / 0 3 / 2 0 3 6 4, 5 4 0, 0 0 0 Z A R 1 8 4, 9 2 0 2 1 2, 7 5 7 0. 9 8

 1 8 4, 9 2 0  2 1 2, 7 5 7 0. 9 8

U ni t e d S t a t e s       

D el t a Ai r Li n e s I n c 7. 3 7 5 % 1 5 / 0 1 / 2 0 2 6 1 1 0, 0 0 0 U S D 1 0 9, 9 8 7 1 2 5, 6 5 3 0. 5 8

F S K K R C a pi t al C o r p 3. 4 0 0 % 1 5 / 0 1 / 2 0 2 6 8 0, 0 0 0 U S D 7 9, 0 7 5 7 9, 5 0 4 0. 3 6

G e n e r al M ot o r s C o 5. 2 0 0 % 0 1 / 0 4 / 2 0 4 5 1 5, 0 0 0 U S D 1 2, 6 2 0 1 8, 2 1 6 0. 0 8

( 2 )       S e e N o t e 1 6.

3 0 4



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

Q u a n ti t y / F a c e 

v al u e

C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

J u ni p e r N e t w o r k s I n c 2. 0 0 0 % 1 0 / 1 2 / 2 0 3 0 5 0, 0 0 0 U S D 4 9, 9 0 6 4 9, 3 2 7 0. 2 3

O c ci d e nt al P et r ol e u m C o r p 6. 1 2 5 % 0 1 / 0 1 / 2 0 3 1 1 6 0, 0 0 0 U S D 1 6 0, 0 0 0 1 7 1, 2 3 2 0. 7 9

 4 1 1, 5 8 8  4 4 3, 9 3 2 2. 0 4

T o t al -  Fi x e d r a t e b o n d s  3, 3 2 2, 5 2 1 3, 5 7 8, 5 6 8 1 6. 4 4

       

V a ri a bl e r a t e b o n d s       

       

G e r m a n y       

C o m m e r z b a n k A G 6. 1 2 5 % P e r p e t u al 2 0 0, 0 0 0 E U R 2 3 1, 1 9 6 2 6 0, 9 2 2 1. 2 0

D e u t s c h e B a n k A G 6. 0 0 0 % P e r p e t u al 2 0 0, 0 0 0 E U R 2 2 7, 6 8 5 2 4 3, 6 3 4 1. 1 2

D e u t s c h e B a n k A G 7. 5 0 0 % P e r p e t u al 2 0 0, 0 0 0 U S D 1 7 7, 0 9 1 2 1 2, 9 3 6 0. 9 7

 6 3 5, 9 7 2  7 1 7, 4 9 2 3. 2 9

G r e a t B ri t ai n       

B a r cl a y s P L C 8. 0 0 0 % P e r p et u al 4 0 0, 0 0 0 U S D 4 1 4, 2 3 1 4 4 6, 0 0 0 2. 0 5

 4 1 4, 2 3 1  4 4 6, 0 0 0 2. 0 5

S p ai n       

B a n c o Bil b a o Vi z c a y a A r g e n t a ri a S A 6. 1 2 5 % 

P e r p e t u al 2 0 0, 0 0 0 U S D 1 8 1, 2 1 1 2 1 0, 6 6 0 0. 9 7

C ai x a B a n k S A 5. 2 5 0 % P e r p et u al 2 0 0, 0 0 0 E U R 2 1 7, 9 3 2 2 5 0, 5 8 3 1. 1 5

 3 9 9, 1 4 3  4 6 1, 2 4 3 2. 1 2

S wi t z e rl a n d       

C r e di t S ui s s e G r o u p A G 4. 5 0 0 % P e r p e t u al 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 0 1, 3 2 8 0. 9 3

C r e di t S ui s s e G r o u p A G 5. 2 5 0 % P e r p e t u al 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 0, 0 0 0 2 1 1, 9 2 3 0. 9 7

 4 0 0, 0 0 0 4 1 3, 2 5 1 1. 9 0

U k r ai n e       

U k r ai n e G o v e r n m e nt I n t e r n ati o n al B o n d 0. 0 0 0 % 

3 1 / 0 5 / 2 0 4 0 1 8 0, 0 0 0 U S D 1 5 2, 7 8 0 1 8 5, 1 7 5 0. 8 5

 1 5 2, 7 8 0  1 8 5, 1 7 5 0. 8 5

T o t al - V a ri a bl e r a t e b o n d s 2, 0 0 2, 1 2 6 2, 2 2 3, 1 6 1 1 0. 2 1

       

I n v e s t m e n t F u n d s       

       

A u s t r ali a       

D e x u s R E I T 9 0 9 A U D 5, 9 5 6 6, 5 9 4 0. 0 3

G r o w t h p oi nt P r o p e r ti e s A u s t r ali a Lt d R E I T 1, 9 4 1 A U D 4, 9 4 4 5, 2 2 7 0. 0 2

W a y p oi nt R E I T 2, 6 6 5 A U D 5, 3 0 6 5, 6 1 4 0. 0 3

 1 6, 2 0 6 1 7, 4 3 5 0. 0 8

B el gi u m       

A e difi c a S A R E I T  5 0 E U R 5, 8 7 2 6, 0 1 4 0. 0 3

 5, 8 7 2 6, 0 1 4 0. 0 3

( 2 )       S e e N o t e 1 6.

3 0 5



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

Q u a n ti t y / F a c e 

v al u e

C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

C a n a d a       

Cit y Offi c e R E I T I n c 2 7 6 U S D 3, 1 0 2 2, 6 9 6 0. 0 1

 3, 1 0 2 2, 6 9 6 0. 0 1

G e r m a n y       

al s t ri a offi c e R E I T - A G 2 4 6 E U R 3, 9 3 4 4, 4 5 5 0. 0 2

 3, 9 3 4 4, 4 5 5 0. 0 2

G r e a t B ri t ai n       

B ri ti s h L a n d C o P L C / T h e R E I T 9 1 9 G B P 5, 8 7 6 6, 1 4 3 0. 0 3

S af e s t o r e H ol di n g s P L C R E I T 4 0 5 G B P 4, 0 2 3 4, 3 1 8 0. 0 2

S e g r o P L C R E I T 4 6 4 G B P 5, 8 6 2 6, 0 1 0 0. 0 3

 1 5, 7 6 1 1 6, 4 7 1 0. 0 8

I r el a n d       

i S h a r e s M S C I E M U C I T S E T F 1 2, 3 2 0 U S D 5 1 9, 7 9 4 6 1 9, 6 0 3 2. 8 4

V a n g u a r d F T S E D e v el o p e d A si a P a cifi c e x J a p a n 

U C I T S E T F 1 9, 0 5 7 U S D 4 8 6, 0 9 5 5 7 2, 4 0 1 2. 6 3

V a n g u a r d F T S E J a p a n U C I T S E T F 1 7, 3 0 9 U S D 5 5 3, 6 1 1 6 1 7, 7 8 0 2. 8 4

 1, 5 5 9, 5 0 0 1, 8 0 9, 7 8 4 8. 3 1

J a p a n       

J a p a n L o gi s ti c s F u n d I n c R E I T 2 J P Y 5, 7 7 4 5, 8 9 8 0. 0 3

O ri x J R E I T I n c R E I T 4 J P Y 5, 8 4 1 6, 6 0 6 0. 0 3

 1 1, 6 1 5 1 2, 5 0 4 0. 0 6

Si n g a p o r e       

A s c e n d a s I n di a T r u s t R E I T 5, 1 0 0 S G D 5, 0 7 4 5, 3 2 5 0. 0 2

C a pi t a L a n d R et ail C hi n a T r u s t R E I T 1, 5 0 0 S G D 1, 4 0 3 1, 5 7 8 0. 0 1

 6, 4 7 7 6, 9 0 3 0. 0 3

U ni t e d S t a t e s       

A m e ri c a n H o m e s 4 R e n t R E I T 2 1 3 U S D 5, 7 6 5 6, 3 9 0 0. 0 3

A m e ri c a n T o w e r C o r p R E I T 1 1 0 U S D 2 7, 8 3 3 2 4, 6 9 1 0. 1 1

A m e ri c ol d R e al t y T r u s t R E I T 1 0 8 U S D 3, 9 1 0 4, 0 3 2 0. 0 2

B r a n d y wi n e R e al t y T r u s t R E I T 4 7 2 U S D 5, 0 6 3 5, 6 2 1 0. 0 3

C a r e T r u s t R E I T I n c 2 5 3 U S D 4, 8 1 4 5, 6 1 1 0. 0 3

C e n t e r s p a c e R E I T 7 3 U S D 5, 3 3 9 5, 1 5 7 0. 0 2

C r o w n C a s tl e I nt e r n a ti o n al C o r p R E I T 1 3 3 U S D 2 1, 7 1 4 2 1, 1 7 2 0. 1 0

C y r u s O n e I n c R E I T 9 1 U S D 6, 4 7 8 6, 6 5 7 0. 0 3

D u k e R e al t y C o r p R E I T 1 8 5 U S D 7, 4 2 9 7, 3 9 4 0. 0 3

E a s t e rl y G o v e r n m e nt P r o p e r ti e s I n c R E I T  1 8 6 U S D 4, 1 9 9 4, 2 1 3 0. 0 2

E q ui ni x I n c R E I T 3 9 U S D 2 6, 8 0 0 2 7, 8 5 3 0. 1 3

G e tt y R e al t y C o r p R E I T 1 8 9 U S D 5, 1 9 0 5, 2 0 5 0. 0 2

H e alt h p e a k P r o p e r ti e s I n c R E I T 1, 1 8 9 U S D 3 4, 3 1 4 3 5, 9 4 3 0. 1 6

I n d e p e n d e n c e R e al t y T r u s t I n c R E I T 3 9 7 U S D 5, 6 0 1 5, 3 3 2 0. 0 2

I n d u s t ri al L o gi s ti c s P r o p e r ti e s T r u s t R E I T 1 0 3 U S D 2, 1 8 1 2, 3 9 9 0. 0 1

3 0 6



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

Q u a n ti t y / F a c e 

v al u e

C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

I n n o v ati v e I n d u s t ri al P r o p e r ti e s I n c R E I T 3 0 U S D 3, 8 8 7 5, 4 9 4 0. 0 3

I r o n M o u n t ai n I n c R E I T 2 3 1 U S D 7, 1 4 1 6, 8 1 0 0. 0 3

N a ti o n al R et ail P r o p e r ti e s I n c R E I T 8 7 7 U S D 3 2, 4 0 1 3 5, 8 8 7 0. 1 6

N a ti o n al S t o r a g e Affili a t e s T r u s t R E I T 1 6 0 U S D 5, 1 9 7 5, 7 6 5 0. 0 3

N e x P oi nt R e si d e nti al T r u s t I n c R E I T 1 2 5 U S D 5, 4 5 2 5, 2 8 9 0. 0 2

Offi c e P r o p e r ti e s I n c o m e T r u st R E I T 2 2 9 U S D 5, 8 8 9 5, 2 0 3 0. 0 2

P r ol o gi s I n c R E I T 1 0 1 U S D 8, 2 3 2 1 0, 0 6 6 0. 0 5

P S B u si n e s s P a r k s I n c R E I T 4 2 U S D 6, 6 0 9 5, 5 8 1 0. 0 3

P u bli c S t o r a g e R E I T 1 0 2 U S D 2 1, 9 6 5 2 3, 5 5 5 0. 1 1

Q T S R e al t y T r u s t I n c R E I T 9 1 U S D 5, 9 1 7 5, 6 3 1 0. 0 3

R e al t y I n c o m e C o r p R E I T 6 7 U S D 4, 0 9 7 4, 1 6 5 0. 0 2

S a ul C e nt e r s I n c R E I T 1 3 6 U S D 3, 8 6 5 4, 3 0 8 0. 0 2

S e r vi c e P r o p e r ti e s T r u s t R E I T 2 5 1 U S D 2, 3 8 0 2, 8 8 4 0. 0 1

S pi ri t R e al t y C a pi t al I n c R E I T 1 4 9 U S D 7, 1 4 5 5, 9 8 5 0. 0 3

S T A G I n d u s t ri al I n c R E I T 1 8 8 U S D 5, 9 3 7 5, 8 8 8 0. 0 3

S t a r w o o d P r o p e r t y T r u s t I n c R E I T 3 8, 0 1 3 U S D 5 7 4, 9 8 3 7 3 3, 6 5 1 3. 3 7

W hi t e s t o n e R E I T 6 7 1 U S D 4, 6 4 9 5, 3 4 8 0. 0 2

 8 7 2, 3 7 6  1, 0 3 9, 1 8 0 4. 7 7

T o t al - I n v e s t m e n t F u n d s 2, 4 9 4, 8 4 3 2, 9 1 5, 4 4 2 1 3. 3 9

       

Ri g h t s       

       

S p ai n       

T el ef o ni c a S A 1 2 / 0 1 / 2 0 2 1 6 E U R 1 1 0. 0 0

 1 1 0. 0 0

T o t al - Ri g h t s 1 1 0. 0 0

       

W a r r a n t s       

       

S wi t z e rl a n d       

Ci e Fi n a n ci e r e Ri c h e m o n t S A 1 3 / 0 9 / 2 0 2 3 1 7 4 C H F 0 4 5 0. 0 0

 0 4 5 0. 0 0

U ni t e d S t a t e s       

O c ci d e nt al P et r ol e u m C o r p 0 3 / 0 8 / 2 0 2 7 1 1 3 U S D 5 5 9 7 7 0 0. 0 0

 5 5 9 7 7 0 0. 0 0

T o t al - W a r r a n t s 5 5 9 8 1 5 0. 0 0

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 1 4, 8 9 7, 2 6 1 1 7, 0 0 7, 9 3 6 7 8. 1 1

3 0 7



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

Q u a n ti t y / F a c e 

v al u e

C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t    

       

S h a r e s       

       

B e r m u d a I sl a n d s       

B u n g e L t d 4. 8 7 5 % P r ef e r r e d C o n v e r ti bl e 9 1 U S D 9, 4 9 1 9, 8 9 9 0. 0 5

 9, 4 9 1 9, 8 9 9 0. 0 5

G r e a t B ri t ai n       

Fi a t C h r y sl e r A ut o m o bil e s N V 3 3 6 E U R 5, 1 5 0 6, 0 2 7 0. 0 3

 5, 1 5 0 6, 0 2 7 0. 0 3

S wi t z e rl a n d       

S T Mi c r o el e ct r o ni c s N V 1 8 5 E U R 6, 6 7 3 6, 9 1 5 0. 0 3

 6, 6 7 3 6, 9 1 5 0. 0 3

T o t al - S h a r e s 2 1, 3 1 4 2 2, 8 4 1 0. 1 1

       

Fi x e d r a t e b o n d s       

       

C a n a d a       

M E G E n e r g y C o r p 7. 0 0 0 % 3 1 / 0 3 / 2 0 2 4 1 4 4 A ( 2 ) 8 1, 0 0 0 U S D 7 6, 7 3 9 8 1, 8 1 0 0. 3 8

 7 6, 7 3 9 8 1, 8 1 0 0. 3 8

M e xi c o       

U nifi n Fi n a n ci e r a S A B d e C V 8. 3 7 5 % 2 7 / 0 1 / 2 0 2 8 

1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 1 9 8, 7 5 2 1 9 2, 5 0 0 0. 8 8

 1 9 8, 7 5 2  1 9 2, 5 0 0 0. 8 8

N e t h e rl a n d s       

V E O N H ol di n g s B V 7. 2 5 0 % 2 6 / 0 4 / 2 0 2 3 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 1 5, 7 4 7 2 2 1, 3 0 1 1. 0 2

 2 1 5, 7 4 7  2 2 1, 3 0 1 1. 0 2

P a n a m a       

C a r ni v al C o r p 1 1. 5 0 0 % 0 1 / 0 4 / 2 0 2 3 1 4 4 A ( 2 ) 5 5, 0 0 0 U S D 5 7, 1 0 5 6 3, 6 2 0 0. 2 9

 5 7, 1 0 5 6 3, 6 2 0 0. 2 9

U ni t e d S t a t e s       

A m e ri c a n Ai rli n e s I n c 1 1. 7 5 0 % 1 5 / 0 7 / 2 0 2 5 1 4 4 A ( 2 ) 8 5, 0 0 0 U S D 8 4, 2 3 5 9 8, 0 2 6 0. 4 5

A tl a s Ai r W o rl d wi d e H ol di n g s I n c 1. 8 7 5 % 

0 1 / 0 6 / 2 0 2 4 1 9 5, 0 0 0 U S D 2 2 3, 1 8 2 2 2 1, 2 3 6 1. 0 2

D ell I nt e r n ati o n al L L C / E M C C o r p 8. 1 0 0 % 

1 5 / 0 7 / 2 0 3 6 1 4 4 A ( 2 ) 1 2 5, 0 0 0 U S D 1 4 0, 9 5 4 1 8 4, 8 6 0 0. 8 5

D ell I nt e r n ati o n al L L C / E M C C o r p 8. 3 5 0 % 

1 5 / 0 7 / 2 0 4 6 1 4 4 A ( 2 ) 4 0, 0 0 0 U S D 4 3, 0 0 6 6 0, 5 1 3 0. 2 8

L u m e n t u m H ol di n g s I n c 0. 5 0 0 % 1 5 / 1 2 / 2 0 2 6 4 0, 0 0 0 U S D 4 3, 9 4 8 4 8, 7 7 6 0. 2 2

Si x Fl a g s E n t e r t ai n m e n t C o r p 5. 5 0 0 % 1 5 / 0 4 / 2 0 2 7 

1 4 4 A ( 2 ) 9 0, 0 0 0 U S D 8 5, 0 9 1 9 2, 4 7 5 0. 4 2

( 2 )        S e e N o t e 1 6.

3 0 8



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

Q u a n ti t y / F a c e 

v al u e

C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

S M E n e r g y C o 1 0. 0 0 0 % 1 5 / 0 1 / 2 0 2 5 1 4 4 A ( 2 ) 5 4, 0 0 0 U S D 7 5, 7 3 5 5 8, 2 5 8 0. 2 7

U b e r T e c h n ol o gi e s I n c 0. 0 0 0 % 1 5 / 1 2 / 2 0 2 5 1 4 4 A ( 2 ) 1 5, 0 0 0 U S D 1 5, 0 0 0 1 5, 3 4 6 0. 0 7

U b e r T e c h n ol o gi e s I n c 8. 0 0 0 % 0 1 / 1 1 / 2 0 2 6 1 4 4 A ( 2 ) 8 0, 0 0 0 U S D 8 4, 2 5 7 8 7, 3 1 0 0. 4 0

 7 9 5, 4 0 8  8 6 6, 8 0 0 3. 9 8

T o t al - Fi x e d r a t e b o n d s 1, 3 4 3, 7 5 1 1, 4 2 6, 0 3 1 6. 5 5

       

V a ri a bl e r a t e b o n d s       

       

G e r m a n y       

D e u t s c h e B a n k A G 4. 7 8 9 % P e r p e t u al 2 0 0, 0 0 0 U S D 1 6 1, 0 5 2 1 8 9, 5 5 2 0. 8 7

 1 6 1, 0 5 2  1 8 9, 5 5 2 0. 8 7

G r e a t B ri t ai n       

H S B C H ol di n g s P L C 6. 3 7 5 % P e r p et u al 2 0 0, 0 0 0 U S D 1 9 9, 5 4 3 2 1 8, 5 8 0 1. 0 0

Ll o y d s B a n ki n g G r o u p P L C 7. 5 0 0 % P e r p et u al 2 0 0, 0 0 0 U S D 2 1 1, 2 9 9 2 3 0, 0 0 0 1. 0 6

N a t w e s t G r o u p P L C 8. 0 0 0 % P e r p et u al 2 0 0, 0 0 0 U S D 2 1 2, 2 0 4 2 3 3, 6 2 5 1. 0 7

 6 2 3, 0 4 6  6 8 2, 2 0 5 3. 1 3

S wi t z e rl a n d       

C r e di t S ui s s e G r o u p A G 7. 2 5 0 % P e r p e t u al 1 4 4 A ( 2 ) 2 0 0, 0 0 0 U S D 2 0 1, 0 0 4 2 2 5, 0 4 7 1. 0 4

 2 0 1, 0 0 4  2 2 5, 0 4 7 1. 0 4

U ni t e d S t a t e s       

G e n e r al El e c t ri c C o 5. 0 0 0 % P e r p e t u al 1 1 0, 0 0 0 U S D 9 2, 7 6 1  1 0 2, 3 2 8 0. 4 7

G e n e r al M ot o r s Fi n a n ci al C o I n c 5. 7 5 0 % P e r p et u al 9 5, 0 0 0 U S D 9 4, 4 6 1 9 8, 8 0 0 0. 4 5

S u m mit Mi d s t r e a m P a rt n e r s L P 9. 5 0 0 % P e r p e t u al 4 5, 0 0 0 U S D 4 5, 2 0 3 1 4, 4 0 4 0. 0 7

 2 3 2, 4 2 5  2 1 5, 5 3 2 0. 9 9

T o t al - V a ri a bl e r a t e b o n d s 1, 2 1 7, 5 2 7 1, 3 1 2, 3 3 6 6. 0 3

       

I n v e s t m e n t F u n d s       

       

C a n a d a       

C a n a di a n A p a r t m e n t P r o p e rti e s R E I T 1 0 0 C A D 4, 0 5 8 3, 9 2 4 0. 0 2

 4, 0 5 8 3, 9 2 4 0. 0 2

I r el a n d       

i S h a r e s E d g e M S C I U S A V al u e F a ct o r U C I T S E T F 4 2, 9 0 0 U S D 3 0 2, 3 8 2 3 1 4, 8 8 6 1. 4 4

 3 0 2, 3 8 2  3 1 4, 8 8 6 1. 4 4

T o t al - I n v e s t m e n t F u n d s 3 0 6, 4 4 0  3 1 8, 8 1 0 1. 4 6

T o t al - T r a n s f e r a bl e s e c u ri ti e s d e al t i n o n a n o t h e r r e g ul a t e d m a r k e t 2, 8 8 9, 0 3 2 3, 0 8 0, 0 1 8 1 4. 1 5

    

    

                                                                   ( 2 )        S e e N o t e 1 6.     
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d 

         
S t at e m e n t of I n v e s t m e n t s ( c o n ti n u e d )   

A s a t D e c e m b e r 3 1, 2 0 2 0        
( e x p r e s s e d i n U S D )       
 

D e s c ri p ti o n 

F a c e v al u e C u r r e n c y C o st E v al u ati o n % of N e t

A s s e t s

 

O t h e r t r a n s f e r a bl e s e c u ri ti e s    

    

M o n e y M a r k e t I n s t r u m e n t s    

       

T r e a s u r y Bill s       

       

E g y p t       

E g y p t T r e a s u r y Bill s 0. 0 0 0 % 1 2 / 0 1 / 2 0 2 1 9, 9 5 0, 0 0 0 E G P 6 2 1, 3 1 4 6 3 0, 1 5 3 2. 8 9

 6 2 1, 3 1 4  6 3 0, 1 5 3 2. 8 9

T o t al - T r e a s u r y Bill s 6 2 1, 3 1 4  6 3 0, 1 5 3 2. 8 9

 

T o t al - M o n e y M a r k e t I n s t r u m e n t s 6 2 1, 3 1 4  6 3 0, 1 5 3 2. 8 9
 

T o t al - O t h e r t r a n s f e r a bl e s e c u ri ti e s 6 2 1, 3 1 4  6 3 0, 1 5 3 2. 8 9

T O T A L I N V E S T M E N T P O R T F O L I O 1 8, 4 0 7, 6 0 7 2 0, 7 1 8, 1 0 7 9 5. 1 5
            

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

 

 

 
N a ti xi s M ul ti Al p h a F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

H - I / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d -

H - I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d -

H - I / A ( G B P )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d -

H - I / A ( J P Y )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d -

H - I / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d  -

H - R / A ( C H F )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d -

H - R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d -

H - R / A ( S G D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d -

I / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 5, 8 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d 1 9, 7 2 3. 0 0 0

N u m b e r of s h a r e s r e d e e m e d ( 5 5, 5 5 3. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d -

N 1 / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d -

Q / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 1 0 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 1 0 0, 0 0 0. 0 0 0
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

 

 
N a ti xi s M ul ti Al p h a F u n d 
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0 ( c o nti n u e d )  

  
  

R / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d -

S / A ( U S D )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g 3 0. 0 0 0

N u m b e r of s h a r e s i s s u e d -

N u m b e r of s h a r e s r e d e e m e d ( 3 0. 0 0 0 )

N u m b e r of s h a r e s a t t h e e n d -
    

 
 
 
 
 

 
 
 
 
 
 
 
 
 

3 1 2



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

 

 

 
N a ti xi s M ul ti Al p h a F u n d 
  

S t a ti s ti c s   
 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 U S D U S D U S D

T o t al N e t A s s e t V al u e 9, 7 0 2, 7 2 9 1 3, 9 2 2, 6 3 1 9, 9 3 1, 0 7 7

 
 
 
N e t A s s e t V al u e p e r S h a r e 

H - I / A ( C H F ) - 1 0 0. 0 1 -

H - I / A ( E U R ) - 1 0 0. 1 8 -

H - I / A ( G B P ) - 1 0 1. 0 0 -

H - I / A ( J P Y ) - 1 0, 0 2 7. 7 0 -

H - I / A ( S G D ) - 1 0 2. 1 1 -

H - R / A ( C H F ) - 9 9. 7 4 -

H - R / A ( E U R ) - 9 9. 9 1 -

H - R / A ( S G D ) - 1 0 1. 9 8 -

I / A ( U S D ) - 1 0 1. 9 7 9 9. 1 1

N 1 / A ( U S D ) - 1 0 2. 1 0 9 9. 1 3

Q / A ( U S D ) 9 7. 0 3 1 0 2. 3 6 9 9. 1 9

R / A ( U S D ) - 1 0 1. 5 8 9 9. 0 2

S / A ( U S D ) - 1 0 2. 3 7 9 9. 1 9
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 
N a ti xi s M ul ti Al p h a F u n d 
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n U S D )       
  

D e s c ri p ti o n 
Q u a ntit y C u r r e n c y C o s t E v al u ati o n  % of N e t

A s s e t s

  
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
I n v e s t m e n t F u n d s       
       

F r a n c e       

H 2 O A M - H 2 O M o d e r a t o 1 8 U S D 8 6 5, 3 6 2 9 2 0, 1 5 2 9. 4 8

H 2 O M o d e r at o S P 2 9 U S D 1 3 3, 7 6 6 1 2 8, 6 2 3 1. 3 3

 9 9 9, 1 2 8 1, 0 4 8, 7 7 5 1 0. 8 1
I r el a n d       

H 2 O Gl o b al S t r a t e gi e s I C A V - H 2 O A tl a nt e r r a F u n d 1 5, 4 0 5 U S D 1, 5 5 4, 3 7 3 1, 6 4 8, 3 1 8 1 6. 9 9

H 2 O Gl o b al S t r a t e gi e s I C A V - H 2 O B a r r y V ol a tilit y 
A r bi t r a g e F u n d 7, 5 2 1 U S D 7 4 0, 7 1 1 6 8 5, 0 4 8 7. 0 6

H 2 O Gl o b al S t r a t e gi e s I C A V - H 2 O Fi d eli o 1 2, 7 5 0 U S D 1, 3 6 3, 9 9 4 1, 3 0 6, 7 0 7 1 3. 4 7

 3, 6 5 9, 0 7 8 3, 6 4 0, 0 7 3 3 7. 5 2
L u x e m b o u r g       

D N C A I n v e s t - Mi u ri 7, 6 4 9 U S D 7 6 6, 1 1 3 8 2 3, 7 4 9 8. 4 9

N a ti xi s A M F u n d s - S e e y o n d E u r o p e M a r k e t N e u t r al 1 5, 2 8 7 U S D 1, 5 1 8, 9 7 0 1, 5 0 6, 6 8 2 1 5. 5 3

N a ti xi s I nt e r n ati o n al F u n d s ( L u x ) I - A S G M a n a g e d 
F ut u r e s F u n d 8, 4 9 1 U S D 8 4 1, 4 1 4 9 6 5, 6 7 8 9. 9 5

 3, 1 2 6, 4 9 7 3, 2 9 6, 1 0 9 3 3. 9 7

T o t al - I n v e s t m e n t F u n d s 7, 7 8 4, 7 0 3 7, 9 8 4, 9 5 7 8 2. 3 0

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 7, 7 8 4, 7 0 3 7, 9 8 4, 9 5 7 8 2. 3 0

T O T A L I N V E S T M E N T P O R T F O L I O 7, 7 8 4, 7 0 3 7, 9 8 4, 9 5 7 8 2. 3 0
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 

A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e y e a r f r o m J a n u a r y 1, 2 0 2 0 t o 
D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V.
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

 

 

 
N a ti xi s E S G C o n s e r v a ti v e F u n d ( 1 )  
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e p e ri o d  e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

Q / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 5 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 5 0, 0 0 0. 0 0 0

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1 2 2, 2 8 9. 3 6 5

N u m b e r of s h a r e s r e d e e m e d ( 2, 3 5 2. 3 2 5 )

N u m b e r of s h a r e s a t t h e e n d 1 1 9, 9 3 7. 0 4 0

S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d  3 0. 0 0 0
    

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
( 1 ) S e e N ot e 1. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

 

 

 
N a ti xi s E S G C o n s e r v a ti v e F u n d ( 1 )  
    

S t a ti s ti c s     

 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 E U R E U R E U R

T o t al N e t A s s e t V al u e 1 8, 1 0 1, 3 6 8 - -

 
 
 
N e t A s s e t V al u e p e r S h a r e   

I / A ( E U R ) 1 0 6. 6 6 - -

N / A ( E U R ) 1 0 6. 6 1 - -

Q / A ( E U R ) 1 0 6. 7 7 - -

R / A ( E U R ) 1 0 6. 3 3 - -

S / A ( E U R ) 1 0 6. 7 7 - -
      

 
 
 
 
 
 
 
 
 
 
 

 
( 1 ) S e e N ot e 1. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 
N a ti xi s E S G C o n s e r v a ti v e F u n d ( 1 )  
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n E U R )       
  

D e s c ri p ti o n 
Q u a ntit y C u r r e n c y C o s t E v al u ati o n  % of N e t

A s s e t s

  
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
I n v e s t m e n t F u n d s       
       

F r a n c e       

D N C A I n v e s t - B e y o n d E n g a g e 2, 6 3 0 E U R 2 5 8, 1 7 9 2 6 2, 3 4 3 1. 4 5

D N C A I n v e s t - Gl o b al N e w W o rl d 4 E U R 5 4 8, 3 2 3 5 9 1, 1 7 0 3. 2 6

N a ti xi s I n v e s t m e n t M a n a g e r s I n t e r n ati o n al -  D N C A 
A cti o n s E u r o 6 E U R 5 3 5, 4 1 9 5 4 8, 5 6 4 3. 0 3

N a ti xi s I n v e s t m e n t M a n a g e r s I n t e r n ati o n al - 
I n s e r ti o n E m pl oi s D y n a mi q u e 1 9 E U R 2 5 1, 8 0 0 2 5 8, 3 8 2 1. 4 3

N a ti xi s I n v e s t m e n t M a n a g e r s I n t e r n ati o n al - O s t r u m 
S u s t ai n a bl e E u r o S o v e r ei g n 1 2 2 6 E U R 7 0 9, 5 4 2 7 0 9, 1 9 9 3. 9 2

N a ti xi s I n v e s t m e n t M a n a g e r s I n t e r n ati o n al - O s t r u m 
S u s t ai n a bl e T r e s o r e ri e 2 0 3 E U R 2, 5 2 1, 3 9 5 2, 5 1 9, 6 7 1 1 3. 9 2

 4, 8 2 4, 6 5 8 4, 8 8 9, 3 2 9 2 7. 0 1
L u x e m b o u r g       

D N C A I n v e s t - B e y o n d S e m p e r o s a 2, 4 3 0 E U R 2 4 3, 9 8 6 2 5 0, 1 6 9 1. 3 8

Mi r o v a F u n d s - Mi r o v a E u r o G r e e n a n d S u s t ai n a bl e 
B o n d F u n d 2 8, 8 9 0 E U R 3, 2 2 4, 1 7 0 3, 2 9 4, 3 2 7 1 8. 2 0

Mi r o v a F u n d s - Mi r o v a E u r o G r e e n a n d S u s t ai n a bl e 
C o r p o r at e B o n d F u n d 2 8, 3 9 0 E U R 2, 8 9 2, 7 5 0 2, 9 2 6, 7 2 5 1 6. 1 7

Mi r o v a F u n d s - Mi r o v a E u r o p e E n vi r o n m e n t al E q ui t y 
F u n d 2, 2 3 0 E U R 2 6 6, 1 3 1 3 0 2, 2 1 0 1. 6 7

Mi r o v a F u n d s - Mi r o v a Gl o b al G r e e n B o n d F u n d 2 7 4 E U R 3, 0 5 4, 6 7 7 3, 1 1 3, 0 5 6 1 7. 2 0

Mi r o v a F u n d s - Mi r o v a Gl o b al S u s t ai n a bl e E q ui t y 5, 6 8 0 E U R 9 1 8, 8 4 4 9 7 4, 8 0 2 5. 3 8

Mi r o v a W o m e n L e a d e r s E q ui t y F u n d 5, 4 5 0 E U R 7 6 6, 0 6 1 7 9 7, 6 0 7 4. 4 1

N a ti xi s I nt e r n ati o n al F u n d s ( L u x ) I - L o o mi s S a yl e s 
I n s ti t uti o n al Gl o b al C o r p o r a t e B o n d F u n d 8, 6 6 0 E U R 8 7 8, 4 2 9 8 9 3, 3 8 3 4. 9 4

N a ti xi s I nt e r n ati o n al F u n d s ( L u x ) I - T h e m ati c s 
W a t e r F u n d 5, 2 0 0 E U R 6 8 7, 4 7 6 7 1 5, 9 8 8 3. 9 5

 1 2, 9 3 2, 5 2 4 1 3, 2 6 8, 2 6 7 7 3. 3 0

T o t al - I n v e s t m e n t F u n d s 1 7, 7 5 7, 1 8 2 1 8, 1 5 7, 5 9 6 1 0 0. 3 1

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 1 7, 7 5 7, 1 8 2 1 8, 1 5 7, 5 9 6 1 0 0. 3 1

T O T A L I N V E S T M E N T P O R T F O L I O 1 7, 7 5 7, 1 8 2 1 8, 1 5 7, 5 9 6 1 0 0. 3 1
 

 
 
 
 
 
 
 
 
 
 
 

 
 
 
 

( 1 ) S e e N ot e 1. 

 
A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e p e ri o d f r o m J u n e 1 0, 2 0 2 0 t o 

D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V. 

 
 

3 1 7



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

 

 
 

N a ti xi s E S G D y n a mi c F u n d ( 1 )  
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e p e ri o d  e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

Q / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 5 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 5 0, 0 0 0. 0 0 0

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 2 7 3, 3 9 2. 0 4 5

N u m b e r of s h a r e s r e d e e m e d ( 8 4 0. 0 5 0 )

N u m b e r of s h a r e s a t t h e e n d 2 7 2, 5 5 1. 9 9 5

S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d  3 0. 0 0 0
    

 
 
 
 
 

 
( 1 ) S e e N ot e 1. 

3 1 8



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

 

 
 

N a ti xi s E S G D y n a mi c F u n d ( 1 )  
  

S t a ti s ti c s     

 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 E U R E U R E U R

T o t al N e t A s s e t V al u e 3 6, 8 1 7, 3 1 1 - -

 
 
 
N e t A s s e t V al u e p e r S h a r e   

I / A ( E U R ) 1 1 4. 4 4 - -

N / A ( E U R ) 1 1 4. 3 9 - -

Q / A ( E U R ) 1 1 4. 5 6 - -

R / A ( E U R ) 1 1 4. 0 3 - -

S / A ( E U R ) 1 1 4. 5 7 - -
    

 
 
 
 
 
 
 
 
 
 
 

 
( 1 ) S e e N ot e 1. 

3 1 9



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 
N a ti xi s E S G D y n a mi c F u n d ( 1 )  
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n E U R )       
  

D e s c ri p ti o n 
Q u a ntit y C u r r e n c y C o s t E v al u ati o n  % of N e t

A s s e t s

  
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
I n v e s t m e n t F u n d s       
       

F r a n c e       

D N C A I n v e s t - B e y o n d E n g a g e 2 5, 9 4 0 E U R 2, 5 5 1, 0 8 4 2, 5 8 7, 5 1 5 7. 0 3

D N C A I n v e s t - Gl o b al N e w W o rl d 2 7 E U R 3, 6 8 7, 7 6 4 3, 9 1 6, 4 9 9 1 0. 6 4

N a ti xi s I n v e s t m e n t M a n a g e r s I n t e r n ati o n al -  D N C A 
A cti o n s E u r o 4 3 E U R 3, 7 2 5, 4 4 6 3, 8 6 6, 9 2 9 1 0. 5 0

N a ti xi s I n v e s t m e n t M a n a g e r s I n t e r n ati o n al - 
I n s e r ti o n E m pl oi s D y n a mi q u e 2 1 1 E U R 2, 7 7 4, 0 8 0 2, 8 8 8, 6 8 2 7. 8 4

N a ti xi s I n v e s t m e n t M a n a g e r s I n t e r n ati o n al - O s t r u m 
S u s t ai n a bl e E u r o S o v e r ei g n 1 4 9 E U R 1 5 3, 8 2 6 1 5 3, 7 6 5 0. 4 2

 1 2, 8 9 2, 2 0 0 1 3, 4 1 3, 3 9 0 3 6. 4 3
L u x e m b o u r g       

D N C A I n v e s t - B e y o n d S e m p e r o s a 2 5, 4 5 0 E U R 2, 5 6 2, 2 2 6 2, 6 2 0, 0 7 7 7. 1 2

Mi r o v a F u n d s - Mi r o v a E u r o G r e e n a n d S u s t ai n a bl e 
B o n d F u n d 1 7, 0 6 0 E U R 1, 9 1 5, 5 9 4 1, 9 4 5, 3 5 2 5. 2 8

Mi r o v a F u n d s - Mi r o v a E u r o G r e e n a n d S u s t ai n a bl e 
C o r p o r at e B o n d F u n d 1 1, 3 1 0 E U R 1, 1 5 6, 2 9 9 1, 1 6 5, 9 4 8 3. 1 7

Mi r o v a F u n d s - Mi r o v a E u r o p e E n vi r o n m e n t al E q ui t y 
F u n d 1 7, 5 5 0 E U R 2, 1 3 6, 3 1 0 2, 3 7 8, 3 7 6 6. 4 6

Mi r o v a F u n d s - Mi r o v a Gl o b al G r e e n B o n d F u n d 1 1 9 E U R 1, 3 3 7, 4 2 4 1, 3 5 2, 0 2 1 3. 6 7

Mi r o v a F u n d s - Mi r o v a Gl o b al S u s t ai n a bl e E q ui t y 3 2, 2 5 0 E U R 5, 3 1 0, 3 1 8 5, 5 3 4, 7 4 5 1 5. 0 3

Mi r o v a W o m e n L e a d e r s E q ui t y F u n d 2 5, 3 6 0 E U R 3, 5 6 8, 6 2 6 3, 7 1 1, 4 3 6 1 0. 0 8

N a ti xi s I nt e r n ati o n al F u n d s ( L u x ) I - L o o mi s S a yl e s 
I n s ti t uti o n al Gl o b al C o r p o r a t e B o n d F u n d 3, 9 6 4 E U R 4 0 1, 1 8 1 4 0 8, 9 1 7 1. 1 1

N a ti xi s I nt e r n ati o n al F u n d s ( L u x ) I - T h e m ati c s 
W a t e r F u n d 2 8, 6 5 0 E U R 3, 8 4 6, 2 0 7 3, 9 4 4, 8 1 8 1 0. 7 2

 2 2, 2 3 4, 1 8 5 2 3, 0 6 1, 6 9 0 6 2. 6 4

T o t al - I n v e s t m e n t F u n d s 3 5, 1 2 6, 3 8 5 3 6, 4 7 5, 0 8 0 9 9. 0 7

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 3 5, 1 2 6, 3 8 5 3 6, 4 7 5, 0 8 0 9 9. 0 7

T O T A L I N V E S T M E N T P O R T F O L I O 3 5, 1 2 6, 3 8 5 3 6, 4 7 5, 0 8 0 9 9. 0 7
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

( 1 ) S e e N ot e 1. 

 
A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e p e ri o d f r o m J u n e 1 0, 2 0 2 0 t o 

D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V.

 
 

3 2 0



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

 

 
 

N a ti xi s E S G M o d e r a t e F u n d ( 1 )  
  

C h a n g e s i n t h e n u m b e r of S h a r e s f o r t h e p e ri o d  e n d e d D e c e m b e r 3 1, 2 0 2 0  

  
  

I / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

N / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g  -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 3 0. 0 0 0

Q / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 5 0, 0 0 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d 5 0, 0 0 0. 0 0 0

R / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 1 1, 0 1 9. 2 8 0

N u m b e r of s h a r e s r e d e e m e d ( 2, 0 3 6. 8 9 0 )

N u m b e r of s h a r e s a t t h e e n d 8, 9 8 2. 3 9 0

S / A ( E U R )  

N u m b e r of s h a r e s o ut s t a n di n g a t t h e b e gi n ni n g -

N u m b e r of s h a r e s i s s u e d 3 0. 0 0 0

N u m b e r of s h a r e s r e d e e m e d -

N u m b e r of s h a r e s a t t h e e n d  3 0. 0 0 0
    

 
 
 
 
 

 
( 1 ) S e e N ot e 1. 

3 2 1



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

 

 
 

N a ti xi s E S G M o d e r a t e F u n d ( 1 )  
  

S t a ti s ti c s     

 D e c e m b e r 3 1, 2 0 2 0 D e c e m b e r 3 1, 2 0 1 9 D e c e m b e r 3 1, 2 0 1 8
    

 E U R E U R E U R

T o t al N e t A s s e t V al u e 6, 5 3 4, 2 6 1 - -

 
 
 
N e t A s s e t V al u e p e r S h a r e   

I / A ( E U R ) 1 1 0. 5 7 - -

N / A ( E U R ) 1 1 0. 5 3 - -

Q / A ( E U R ) 1 1 0. 6 8 - -

R / A ( E U R ) 1 1 0. 2 3 - -

S / A ( E U R ) 1 1 0. 6 9 - -
    

 
 
 
 

 
( 1 ) S e e N ot e 1. 

3 2 2



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 

T h e a c c o m p a n yi n g n ot e s f o r m a n i n t e g r al p a r t of t h e s e fi n a n ci al s t a t e m e n t s. 

 
N a ti xi s E S G M o d e r a t e F u n d ( 1 )  
         
S t at e m e n t of I n v e s t m e n t s   
A s a t D e c e m b e r 3 1, 2 0 2 0       
( e x p r e s s e d i n E U R )       
  

D e s c ri p ti o n 
Q u a ntit y C u r r e n c y C o s t E v al u ati o n  % of N e t

A s s e t s

  
T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g    
       
I n v e s t m e n t F u n d s       
       

F r a n c e       

D N C A I n v e s t - B e y o n d E n g a g e 2, 4 7 0 E U R 2 4 1, 3 5 7 2 4 6, 3 8 3 3. 7 7

D N C A I n v e s t - Gl o b al N e w W o rl d 3 E U R 3 2 0, 3 1 5 3 9 9, 0 3 9 6. 1 0

N a ti xi s I n v e s t m e n t M a n a g e r s I n t e r n ati o n al -  D N C A 
A cti o n s E u r o 5 E U R 3 9 2, 2 8 7 4 2 2, 6 6 4 6. 4 7

N a ti xi s I n v e s t m e n t M a n a g e r s I n t e r n ati o n al - 
I n s e r ti o n E m pl oi s D y n a mi q u e 2 7 E U R 3 4 6, 0 2 3 3 7 1, 8 5 1 5. 6 9

N a ti xi s I n v e s t m e n t M a n a g e r s I n t e r n ati o n al - O s t r u m 
S u s t ai n a bl e E u r o S o v e r ei g n 1 6 0 E U R 1 8 8, 3 0 6 1 8 8, 2 8 3 2. 8 8

N a ti xi s I n v e s t m e n t M a n a g e r s I n t e r n ati o n al - O s t r u m 
S u s t ai n a bl e T r e s o r e ri e 1 3 E U R 1 6 2, 8 6 9 1 6 2, 5 9 6 2. 4 9

 1, 6 5 1, 1 5 7 1, 7 9 0, 8 1 6 2 7. 4 0
L u x e m b o u r g       

D N C A I n v e s t - B e y o n d S e m p e r o s a 2, 4 3 0 E U R 2 4 3, 2 1 2 2 5 0, 1 6 9 3. 8 3

Mi r o v a F u n d s - Mi r o v a E u r o G r e e n & S u s t ai n a bl e 
C o r p o r at e B o n d F u n d 5, 9 1 0 E U R 5 9 5, 9 9 5 6 0 9, 2 6 2 9. 3 2

Mi r o v a F u n d s - Mi r o v a E u r o G r e e n a n d S u s t ai n a bl e 
B o n d F u n d 8, 2 1 0 E U R 8 8 9, 0 6 7 9 3 6, 1 8 6 1 4. 3 3

Mi r o v a F u n d s - Mi r o v a E u r o p e E n vi r o n m e n t al E q ui t y 
F u n d 2, 0 2 0 E U R 2 1 2, 5 2 3 2 7 3, 7 5 0 4. 1 9

Mi r o v a F u n d s - Mi r o v a Gl o b al G r e e n B o n d F u n d 6 7 E U R 7 3 3, 1 2 7 7 6 1, 2 2 2 1 1. 6 5

Mi r o v a F u n d s - Mi r o v a Gl o b al S u s t ai n a bl e E q ui t y 4, 2 7 0 E U R 6 6 4, 2 8 7 7 3 2, 8 1 7 1 1. 2 1

Mi r o v a W o m e n L e a d e r s E q ui t y F u n d 2, 9 9 0 E U R 4 0 2, 0 7 7 4 3 7, 5 8 7 6. 7 0

N a ti xi s I nt e r n ati o n al F u n d s ( L u x ) I - L o o mi s S a yl e s 
I n s ti t uti o n al Gl o b al C o r p o r a t e B o n d F u n d 1, 9 0 7 E U R 1 8 8, 1 5 6 1 9 6, 7 5 5 3. 0 1

N a ti xi s I nt e r n ati o n al F u n d s ( L u x ) I - T h e m ati c s 
W a t e r F u n d 3, 7 8 0 E U R 4 9 2, 1 0 9 5 2 0, 4 6 8 7. 9 7

 4, 4 2 0, 5 5 3 4, 7 1 8, 2 1 6 7 2. 2 1

T o t al - I n v e s t m e n t F u n d s 6, 0 7 1, 7 1 0 6, 5 0 9, 0 3 2 9 9. 6 1

T o t al - T r a n s f e r a bl e s e c u ri ti e s a d mi t t e d t o a n o f fi ci al s t o c k e x c h a n g e li s ti n g 6, 0 7 1, 7 1 0 6, 5 0 9, 0 3 2 9 9. 6 1

T O T A L I N V E S T M E N T P O R T F O L I O 6, 0 7 1, 7 1 0 6, 5 0 9, 0 3 2 9 9. 6 1
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

( 1 ) S e e N ot e 1. 

 
A d et ail e d s c h e d ul e of p o r tf oli o m o v e m e n t s f o r t h e p e ri o d f r o m J u n e 1 0, 2 0 2 0 t o 

D e c e m b e r 3 1, 2 0 2 0 i s a v ail a bl e f r e e of c h a r g e u p o n r e q u e s t a t t h e r e gi s t e r e d offi c e of t h e S I C A V 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0  

 

 

N o t e 1 – G E N E R A L 

N a ti xi s I n t e r n ati o n al F u n d s ( L u x ) I ( t h e “ U m b r ell a F u n d ” ) i s a S o ci é t é d’ I n v e sti s s e m e n t à C a pi t al V a ri a bl e  

i n c o r p o r a t e d u n d e r t h e l a w s of t h e G r a n d D u c h y of L u x e m b o u r g o n D e c e m b e r 1, 1 9 9 5 a n d i s c u r r e ntl y 

g o v e r n e d b y P a rt I of t h e L u x e m b o u r g L a w of D e c e m b e r 1 7, 2 0 1 0 o n U n d e rt a ki n g s f o r C oll e cti v e 

I n v e s t m e n t, a s a m e n d e d, i m pl e m e nti n g t h e Di r e c ti v e 2 0 0 9 / 6 5 / E C of t h e E u r o p e a n P a rli a m e n t a n d of t h e 

C o u n cil of J ul y 1 3, 2 0 0 9 ( “ U C I T S Di r e c ti v e ” ), a s a m e n d e d. 

T h e r e gi s t e r e d offi c e of t h e U m b r ell a F u n d i s l o c a t e d a t 8 0, r o u t e d’ E s c h, L - 1 4 7 0 L u x e m b o u r g.  T h e 

U m b r ell a F u n d i s r e c o r d e d i n t h e L u x e m b o u r g R e gi st r e d e C o m m e r c e u n d e r n u m b e r B. 5 3 0 2 3. 

N a ti xi s I n t e r n ati o n al F u n d s ( L u x ) I i s a n u m b r ell a f u n d a n d a s s u c h p r o vi d e s i n v e s t o r s a c c e s s t o a 

di v e r sifi e d m a n a g e m e n t e x p e r ti s e t h r o u g h a r a n g e of s e v e r al s e p a r at e s u b -f u n d s e a c h h a vi n g i t s o w n 

o bj e cti v e a n d p oli c y. 

A s a t D e c e m b e r 3 1, 2 0 2 0 s h a r e s a r e off e r e d i n t hi rt y - s e v e n s u b -f u n d s ( e a c h, a “ F u n d ” ) : 

  -  N a ti xi s A si a E q uit y F u n d (f o r m e rl y O s t r u m A si a E q ui t y F u n d, c h a n g e of n a m e o n S e p t e m b e r 3 0, 
2 0 2 0 ), 

  -   D N C A E m e r gi n g E u r o p e E q ui t y F u n d (f o r m e rl y O s t r u m E m e r gi n g E u r o p e E q ui t y F u n d, c h a n g e of 
n a m e o n S e p t e m b e r 3 0, 2 0 2 0 ), 

  -   N a ti xi s P a cifi c Ri m E q ui t y F u n d (f o r m e rl y O s t r u m P a cifi c Ri m E q ui t y F u n d, c h a n g e of n a m e o n 
S e p t e m b e r 3 0, 2 0 2 0 ), 

  -   H a r ri s A s s o ci a t e s C o n c e n t r a t e d U. S. E q ui t y F u n d, 
  -   H a r ri s A s s o ci a t e s Gl o b al E q ui t y F u n d, 
  -   H a r ri s A s s o ci a t e s U. S. E q ui t y F u n d, 
  -  L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d, 
  -  L o o mi s S a yl e s Gl o b al G r o wt h E q ui t y F u n d, 
  -   L o o mi s S a yl e s U. S. G r o wt h E q ui t y F u n d, 
  -   D N C A E u r o p e S m all e r C o m p a ni e s F u n d (f o r m e rl y O s t r u m E u r o p e S m all e r C o m p a ni e s F u n d, 

c h a n g e of n a m e o n S e pt e m b e r 3 0, 2 0 2 0 ), 
  -   S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d, 
  -   T h e m a ti c s A I a n d R o b oti c s F u n d, 
  -   T h e m a ti c s M et a F u n d, 
  -   T h e m a ti c s S af et y F u n d, 
  -   T h e m a ti c s S u b s c ri p ti o n E c o n o m y F u n d, 
  -   T h e m a ti c s W a t e r F u n d, 
  -   V a u g h a n N el s o n Gl o b al S mi d C a p E q ui t y F u n d (l a u n c h e d o n J u n e 2 4, 2 0 2 0 ), 
  -   V a u g h a n N el s o n U. S. S el e c t E q ui t y F u n d, 
  -   W C M Gl o b al E m e r gi n g M a r k et s E q ui t y F u n d, 
  -   L o o mi s S a yl e s Gl o b al C r e di t F u n d, 
  -   L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d, 
  -   L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d, 
  -   L o o mi s S a yl e s I n s ti t u ti o n al Hi g h I n c o m e F u n d, 
  -   L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d, 
  -  L o o mi s S a yl e s S t r at e gi c Al p h a B o n d F u n d, 
  -   L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d, 
  -   L o o mi s S a yl e s A si a B o n d Pl u s F u n d, 
  -   O s t r u m E u r o Hi g h I n c o m e F u n d, 
  -   O s t r u m Gl o b al I nfl a ti o n F u n d, 
  -   O s t r u m S h o rt T e r m Gl o b al Hi g h I n c o m e F u n d, 
  -   A S G M a n a g e d F u t u r e s F u n d, 
  -   D o r v al L u x C o n vi c ti o n s F u n d, 
  -   L o o mi s S a yl e s Gl o b al M ulti A s s et I n c o m e F u n d, 
  -   N a ti xi s M ul ti Al p h a F u n d, 
  -  N a ti xi s E S G C o n s e r v a ti v e F u n d (l a u n c h e d o n J u n e 1 0, 2 0 2 0 ), 
   -   N a ti xi s E S G D y n a mi c F u n d (l a u n c h e d o n J u n e 1 0, 2 0 2 0 ), 
   -   N a ti xi s E S G M o d e r a t e F u n d (l a u n c h e d o n J u n e 1 0, 2 0 2 0 ). 
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N o t e 1 – G E N E R A L ( c o n ti n u e d ) 

T h e W C M Gl o b al G r o wt h E q ui t y F u n d h a s b e e n c r e a t e d o n A p ril 2 2, 2 0 2 0 b u t h a s n o t b e e n l a u n c h e d a s of 
t h e d at e of t h e a n n u al r e p o r t. 
 
O n S e p t e m b e r 8, 2 0 2 0 t h e L o o mi s S a yl e s S u st ai n a bl e Gl o b al C o r p o r a t e B o n d F u n d m e r g e d wi t h t h e L o o mi s 
S a yl e s I n s ti t uti o n al Gl o b al C o r p o r a t e B o n d F u n d. 
 
O n D e c e m b e r 1 6, 2 0 2 0, t h e L o o mi s S a yl e s U. S. E q ui t y I n c o m e F u n d w a s li q ui d at e d. 
 
D o r v al L u x C o n vi cti o n s F u n d i s a f e e d e r f u n d ( t h e “ F e e d e r ” ) of D o r v al C o n vi c ti o n s, a F r e n c h d o mi cil e d f o n d s 
c o m m u n d e pl a c e m e n t, o r g a ni z e d i n a c c o r d a n c e wi t h t h e Di r e c ti v e 2 0 0 9 / 6 5 / E C ( a s a m e n d e d ), r e gi st e r e d 
wi t h t h e A u t o ri t é s d e s M a r c h é s Fi n a n ci e r s, w hi c h h a s a p p oi n t e d D o r v al A s s e t M a n a g e m e n t a s i t s 
m a n a g e m e n t c o m p a n y a n d w hi c h q u alifi e s a s a m a s t e r f u n d ( t h e “ M a s t e r ” ). 
 
T h e F e e d e r i n t e n d s t o m e et i t s i n v e s t m e n t o bj e cti v e b y i n v e s ti n g a s u b s t a n ti al p o r ti o n of i t s a s s e t s i n t o t h e 
M u ni t s of t h e M a s t e r. 
 
T h e i n v e st m e n t o bj e c ti v e of t h e M a s t e r i s t o o u t p e rf o r m t h e b e n c h m a r k ( 5 0 % E O N I A C a pi t ali z a ti o n I n d e x 
7 - D a y a n d 5 0 % E U R O S T O X X 5 0 I n d e x N R ( E U R ) ) ( t h e “ C o m p o si t e B e n c h m a r k ” ) o v e r a n i n v e s t m e n t p e ri o d 
of a mi ni m u m of 3 y e a r s, vi a a fl e xi bl e all o c ati o n b e t w e e n e q ui t y a n d fi x e d -i n c o m e s e c u ri ti e s. T h e M a s t e r i s 
m a n a g e d o n a f ull y di s c r eti o n a r y b a si s. 

T h e U m b r ell a F u n d h a s a p p oi n t e d N a ti xi s I n v e s t m e nt M a n a g e r s S. A. ( t h e “ M a n a g e m e n t C o m p a n y ” ) a s i t s 
m a n a g e m e n t c o m p a n y a n d d el e g at e d t o t h e M a n a g e m e n t C o m p a n y all p o w e r s r el a t e d t o t h e i n v e s t m e n t 
m a n a g e m e n t, a d mi ni st r a ti o n a n d di s t ri b uti o n of t h e U m b r ell a F u n d wi t h eff e c t o n A p ril 3 0, 2 0 0 6.  

N a ti xi s I n v e st m e nt M a n a g e r s S. A. i s a S o ci é t é A n o n y m e  i n c o r p o r a t e d u n d e r L u x e m b o u r g l a w o n A p ril 2 5, 
2 0 0 6 f o r a n u nli mit e d p e ri o d of ti m e a n d li c e n s e d a s a m a n a g e m e n t c o m p a n y u n d e r C h a p t e r 1 5 of t h e 
L u x e m b o u r g L a w of D e c e m b e r 1 7, 2 0 1 0 o n U n d e r t a ki n g s f o r C oll e c ti v e I n v e st m e n t, a s a m e n d e d. Si n c e J ul y 
2 2, 2 0 1 4 N a ti xi s I n v e s t m e n t M a n a g e r s S. A. i s al s o a u t h o ri s e d b y t h e C S S F t o a c t a s a n al t e r n a ti v e 
i n v e s t m e n t f u n d m a n a g e r u n d e r C h a p t e r 2 of t h e l a w of J ul y 1 2, 2 0 1 3 o n al t e r n ati v e i n v e st m e n t f u n d 
m a n a g e r s. 

I n v e s t o r s h a v e t h e fl e xi bilit y t o c o n v e rt b et w e e n F u n d s. 

T h e U m b r ell a F u n d h a s b e e n e s t a bli s h e d f o r a n u nli mi t e d p e ri o d of ti m e. 

N o t e 2 – S U M M A R Y O F S I G N I F I C A N T A C C O U N T I N G P O L I C I E S 
 

a ) P r e s e n t a ti o n o f fi n a n ci al s t a t e m e n t s  
 
T h e fi n a n ci al st a t e m e n t s a r e p r e p a r e d i n a c c o r d a n c e wi t h L u x e m b o u r g r e g ul ati o n s r el ati n g t o U n d e rt a ki n g s 
f o r C oll e cti v e I n v e s t m e n t. 
 
C r o s s - F u n d s i n v e s t m e n t s w e r e n ot eli mi n at e d f r o m t h e c o m bi n e d fi g u r e s. A t D e c e m b e r 3 1, 2 0 2 0, t h e t o t al 
of c r o s s - F u n d s i n v e s t m e n t s a m o u nt s t o E U R 1 4, 7 2 1, 1 5 8 a n d t h e r ef o r e t h e t ot al c o m bi n e d N A V a t y e a r - e n d 
wi t h o u t c r o s s -i n v e st m e n t s w o ul d a m o u n t t o E U R 9, 6 6 0, 3 5 9, 5 4 0. 
 

b ) M e t h o d o f c al c ul a ti o n  
 
T h e v al u e of e a c h F u n d’ s a s s e t s s h all b e d e t e r mi n e d a s f oll o w s : 
 

a.  S e c u ri ti e s a n d m o n e y m a r k e t i n s t r u m e n t s t r a d e d o n e x c h a n g e s a n d R e g ul at e d M a r k e t s  – l a s t m a r k et 
p ri c e, u nl e s s t h e U m b r ell a F u n d b eli e v e s t h a t a n o c c u r r e n c e aft e r t h e p u bli c a ti o n of t h e l a st m a r k e t 
p ri c e a n d b ef o r e a n y F u n d n e x t c al c ul at e s i t s n et a s s et v al u e will m a t e ri all y aff e c t t h e s e c u ri t y’ s 
v al u e. I n t h a t c a s e, t h e s e c u ri t y m a y b e f ai r v al u e d at t h e ti m e t h e A d mi ni st r a ti v e A g e n t d et e r mi n e s 
i t s n et a s s e t v al u e b y o r p u r s u a n t t o p r o c e d u r e s a p p r o v e d b y t h e U m b r ell a F u n d. T h e v al u e of I n di a n 
s e c u riti e s s h all b e d e t e r mi n e d b y u si n g t h e cl o si n g p ri c e ( d efi n e d a s t h e w ei g h t e d a v e r a g e p ri c e of all 
t r a d e s e x e c ut e d d u ri n g t h e l a s t 3 0 mi n u t e s of a t r a di n g s e s si o n ).   
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N o t e 2 – S U M M A R Y O F S I G N I F I C A N T A C C O U N T I N G P O L I C I E S ( c o n ti n u e d ) 
 

b ) M e t h o d o f c al c ul a ti o n ( c o n ti n u e d ) 
 

b.  S e c u ri ti e s a n d m o n e y m a r k e t i n s t r u m e n t s n o t t r a d e d o n a R e g ul a t e d M a r k e t ( o t h e r t h a n s h o rt - t e r m 
m o n e y m a r k et i n s t r u m e n t s )  – b a s e d u p o n v al u a ti o n s p r o vi d e d b y p ri ci n g v e n d o r s, w hi c h v al u a ti o n s 
a r e d et e r mi n e d b a s e d o n n o r m al, i n sti t uti o n al - si z e t r a di n g of s u c h s e c u ri ti e s u si n g m a r k e t 
i nf o r m a ti o n, t r a n s a cti o n s f o r c o m p a r a bl e s e c u ri ti e s a n d v a ri o u s r el ati o n s hi p s b et w e e n s e c u ri ti e s 
w hi c h a r e g e n e r all y r e c o g ni z e d b y i n s ti t uti o n al t r a d e r s. 

 
c.  S h o r t -t e r m m o n e y m a r k et i n s t r u m e n t s ( wi t h r e m ai ni n g m at u ri ti e s of 6 0 d a y s o r l e s s )  – a m o rti z e d 

c o st ( w hi c h a p p r o xi m a t e s m a r k e t v al u e u n d e r n o r m al c o n di ti o n s ). 
 
d.  F u t u r e s, o p ti o n s a n d f o r w a r d s  – u n r e ali z e d g ai n o r l o s s o n t h e c o n t r a ct u si n g c u r r e n t s et tl e m e nt 

p ri c e. W h e n a s et tl e m e n t p ri c e i s n ot u s e d, f u t u r e a n d f o r w a r d c o n t r a ct s will b e v al u e d a t t h ei r f ai r 
v al u e a s d et e r mi n e d p u r s u a n t t o p r o c e d u r e s a p p r o v e d b y t h e U m b r ell a F u n d, a s u s e d o n a c o n si st e n t 
b a si s. 

 
e.  S h a r e s of o p e n - e n d e d f u n d s  – l a s t p u bli s h e d n e t a s s e t v al u e. 
 
f. C a s h o n h a n d o r d e p o si t, bill s, d e m a n d n ot e s, a c c o u n t s r e c ei v a bl e, p r e p ai d e x p e n s e s, c a s h di vi d e n d s 

a n d i n t e r e st d e cl a r e d o r a c c r u e d a n d n o t y et r e c ei v e d  – f ull a m o u n t, u nl e s s i n a n y c a s e s u c h a m o u n t 
i s u nli k el y t o b e p ai d o r r e c ei v e d i n f ull, i n w hi c h c a s e t h e v al u e t h e r e of i s a r ri v e d a t af t e r t h e 
U m b r ell a F u n d o r i t s a g e n t m a k e s s u c h di s c o u n t a s i t m a y c o n si d e r a p p r o p ri at e i n s u c h c a s e t o r efl e ct 
t h e t r u e v al u e t h e r e of. 

g.  C r e di t D ef a ul t S w a p s ( C D S ) , I n t e r e st R a t e S w a p s ( I R S ) a n d T o t al R e t u r n R a t e S w a p s ( T R S ) – S w a p s 
a r e m a r k e d t o m a r k e t b a s e d u p o n d ail y p ri c e s o b t ai n e d f r o m t hi r d p a rt y p ri ci n g a g e n t s a n d v e rifi e d 
a g ai n s t t h e v al u e f r o m t h e c o u nt e r p a rt y. R e ali s e d a p p r e ci ati o n / ( d e p r e ci ati o n ) a n d c h a n g e i n 
u n r e ali s e d a p p r e ci ati o n / ( d e p r e ci a ti o n ) r e s ulti n g t h e r e f r o m a r e i n cl u d e d i n t h e st a t e m e n t of c h a n g e s 
i n n et a s s e t s r e s p e c ti v el y u n d e r t h e h e a di n g “ N et r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n s w a p s ” a n d 
“ C h a n g e i n n e t u n r e ali s e d a p p r e ci ati o n / ( d e p r e ci ati o n ) o n s w a p s ”. 

h.  S w a p ti o n s  – w h e n t h e F u n d w ri t e s a s w a p ti o n, a n a m o u n t e q u al t o t h e p r e mi u m r e c ei v e d b y t h e F u n d 
i s r e c o r d e d a s a li a bili t y a n d i s s u b s e q u e ntl y a dj u s t e d t o t h e c u r r e n t f ai r v al u e of t h e s w a p ti o n 
w ri t t e n. P r e mi u m s r e c ei v e d f r o m t h e w ri tt e n s w a p ti o n s w hi c h e x pi r e u n e x e r ci s e d a r e t r e a t e d b y t h e 
F u n d o n t h e e x pi r a ti o n d at e s a s r e ali s e d g ai n s. 

i. T o B e A n n o u n c e d  s e c u riti e s - t h e F u n d m a y p u r c h a s e o r s ell d e b t s e c u ri ti e s i n a “ T o B e A n n o u n c e d ” 
T B A t r a n s a cti o n s, w hi c h d eli v e r y o r p a y m e n t t o o c c u r a t a l a t e r d a t e b e y o n d t h e n o r m al s et tl e m e n t 
p e ri o d. T B A s e c u ri ti e s r e s ul ti n g f r o m t h e s e t r a n s a c ti o n s a r e i n cl u d e d i n t h e S t a t e m e n t of 
I n v e st m e n t s. A t t h e ti m e t h a t t h e F u n d e nt e r s i n t o a c o m mi t m e n t t o p u r c h a s e o r s ell a s e c u ri t y, t h e 
t r a n s a c ti o n i s r e c o r d e d a n d t h e v al u e of t h e s e c u ri t y i s r efl e ct e d i n t h e F u n d’ s n e t a s s e t v al u e. T h e 
p ri c e of s u c h s e c u ri t y a n d t h e d at e t h a t t h e s e c u ri t y will b e d eli v e r e d a n d p ai d f o r a r e fi x e d a t t h e 
ti m e t h e t r a n s a c ti o n i s n e g o ti at e d. T h e v al u e of t h e s e c u ri t y m a y v a r y wi t h m a r k e t fl u c t u ati o n s. 

 
j. R e p u r c h a s e a g r e e m e n t s – t h e  F u n d m a y e n t e r i n t o r e p u r c h a s e a g r e e m e n t t r a n s a c ti o n s a n d m a y a ct 

ei t h e r a s p u r c h a s e r o r s ell e r i n r e p u r c h a s e a g r e e m e n t t r a n s a c ti o n s o r a s e ri e s of c o n ti n ui n g 
r e p u r c h a s e t r a n s a c ti o n s u n d e r r e st ri cti o n s d e s c ri b e d i n P r o s p e c t u s. S e c u ri ti e s t h a t a r e t h e s u bj e c t of 
r e p u r c h a s e a g r e e m e n t a r e i n cl u d e d i n t h e S t at e m e n t of I n v e st m e n t s. C h a n g e s i n u n r e ali s e d 
a p p r e ci a ti o n / ( d e p r e ci ati o n ) a s a r e s ul t t h e r e of a r e i n cl u d e d i n t h e st at e m e n t of c h a n g e s i n n et 
a s s e t s r e s p e cti v el y u n d e r “ N e t r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) o n s al e s of i n v e s t m e nt s ” a n d 
“ C h a n g e i n n e t u n r e ali s e d a p p r e ci ati o n / ( d e p r e ci a ti o n ) o n r e p u r c h a s e a g r e e m e n t ”.  

 
k. T i m e d e p o si t – t h e F u n d m a y i n v e s t i n ti m e d e p o sit wi t h c r e di t i n sti t u ti o n s. S u c h d e p o si t s m a y b e 

wi t h d r a w n a t a n y ti m e a n d m u s t h a v e m a t u ri t y of l e s s t h a n t w el v e ( 1 2 ) m o n t h s. T h e v al u e of ti m e 
d e p o si t s s h all b e d et e r mi n e d b y u si n g a m o rti z e d c o s t. 

 
l. All o t h e r a s s e t s  – f ai r m a r k e t v al u e a s d e t e r mi n e d p u r s u a n t t o p r o c e d u r e s a p p r o v e d b y t h e U m b r ell a 

F u n d’ s B o a r d of Di r e ct o r s. 
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N o t e 2 – S U M M A R Y O F S I G N I F I C A N T A C C O U N T I N G P O L I C I E S ( c o n ti n u e d ) 
 
c ) F o r ei g n e x c h a n g e t r a n sl a ti o n 
 
T h e v al u e of all a s s e t s a n d li a bili ti e s n o t e x p r e s s e d i n t h e R ef e r e n c e C u r r e n c y of a F u n d will b e c o n v e r t e d 
i n t o t h e R ef e r e n c e C u r r e n c y of s u c h F u n d a t r a t e s l a st q u o t e d b y a n y m aj o r b a n k. 
 

T h e e x c h a n g e r a t e u s e d a s at D e c e m b e r 3 1, 2 0 2 0 :  
 

1 E U R = 1. 2 2 3 5 5 0 U S D 

 
d ) S wi n g P ri ci n g A d j u s t m e n t 
 

T h e p ri c e a t w hi c h S h a r e s m a y b e s u b s c ri b e d f o r o r r e d e e m e d a t i s t h e n et a s s e t v al u e p e r S h a r e. S h a r e s 
a r e “ si n gl e p ri c e d ” s u c h t h a t t h e s a m e S h a r e p ri c e a p pli e s w h e t h e r i n v e s t o r s a r e s u b s c ri bi n g o r r e d e e mi n g 
o n a n y f ull b a n k b u si n e s s d a y ( u n s w u n g N A V ). H o w e v e r,  l a r g e s u b s c ri p ti o n s, r e d e m pti o n s a n d / o r 
c o n v e r si o n s i n a n d / o r o u t of a F u n d o n a s a m e f ull b a n k b u si n e s s d a y, m a y c a u s e t h e F u n d t o b u y a n d / o r 
s ell u n d e rl yi n g i n v e s t m e n t s a n d t h e v al u e of t h e s e i n v e st m e n t s m a y b e aff e c t e d b y bi d / off e r s p r e a d s, 
t r a di n g c o st s a n d r el at e d e x p e n s e s i n cl u di n g t r a n s a c ti o n c h a r g e s, b r o k e r a g e f e e s, a n d t a x e s. T hi s 
i n v e s t m e n t a c ti vit y m a y h a v e a n e g a ti v e i m p a ct o n n e t a s s e t v al u e p e r S h a r e c all e d “ dil u ti o n ”. I n s u c h 
ci r c u m s t a n c e s, f o r c e r t ai n F u n d s, t h e M a n a g e m e nt C o m p a n y will, o n a n a u t o m ati c a n d s y st e m a ti c b a si s, 
a p pl y a “ s wi n g p ri ci n g ” m e c h a ni s m a s p a rt of i t s d ail y v al u a ti o n p oli c y i n o r d e r t o t a k e i n t o a c c o u n t t h e 
dil u ti o n i m p a ct s a n d t o p r o t e ct t h e S h a r e h ol d e r s’ i nt e r e s t s. T hi s m e a n s t h at, if o n a n y f ull b a n k b u si n e s s 
d a y, t h e a g g r e g a t e t r a n s a cti o n s i n S h a r e s of a F u n d e x c e e d a t h r e s h ol d d e t e r mi n e d b y t h e M a n a g e m e n t 
C o m p a n y ( t h e “ S wi n g T h r e s h ol d ” ), t h e n e t a s s e t v al u e of t h e F u n d m a y b e a dj u s t e d b y a n a m o u n t, n ot 
e x c e e di n g 2 % of t h e r el e v a n t n et a s s e t v al u e ( t h e “ S wi n g F a c t o r ” ), i n o r d e r t o r efl e c t b o t h t h e e s ti m at e d 
fi s c al c h a r g e s a n d d e ali n g c o s t s t h at m a y b e i n c u r r e d b y t h e F u n d a n d t h e e s ti m at e d d e ali n g s p r e a d of t h e 
a s s e t s i n w hi c h t h e F u n d i n v e s t s / di si n v e st s. 
 
T h e S wi n g F a c t o r will h a v e t h e f oll o wi n g eff e c t o n s u b s c ri p ti o n s o r r e d e m p ti o n s : 
 
1 )  o n a F u n d e x p e ri e n ci n g l e v el s of n e t s u b s c ri p ti o n s o n a f ull b a n k b u si n e s s d a y (i. e. s u b s c ri p ti o n s a r e 
g r e a t e r i n v al u e t h a n r e d e m p ti o n s ) (i n e x c e s s of t h e S wi n g T h r e s h ol d ) t h e n et a s s e t v al u e p e r S h a r e will b e 
a dj u s t e d u p w a r d s b y t h e S wi n g F a c t o r ; a n d 
 
2 )  o n a F u n d e x p e ri e n ci n g l e v el s of n e t r e d e m p ti o n s o n a f ull b a n k b u si n e s s d a y (i. e. r e d e m p ti o n s a r e 
g r e a t e r i n v al u e t h a n s u b s c ri p ti o n s ) (i n e x c e s s of t h e S wi n g T h r e s h ol d ) t h e n e t a s s e t v al u e p e r S h a r e will 
b e a dj u st e d d o w n w a r d s b y t h e S wi n g F a c t o r. 
 
I n s u c h e v e n t, t h e offi ci al n e t a s s et v al u e p e r S h a r e, a s p u bli s h e d, will h a v e b e e n a dj u s t e d t o t a k e a c c o u n t 
of t h e s wi n g p ri c e m e c h a ni s m ( s w u n g N A V ). N et a s s e t v al u e s a n d t h e n et a s s e t v al u e s p e r s h a r e i n t h e 
S t a t e m e n t of N e t A s s e t s a r e u n s w u n g. 
 
D u ri n g t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0, N ati xi s A si a E q ui t y F u n d, D N C A E u r o p e S m all e r C o m p a ni e s 
F u n d, O s t r u m Gl o b al I nfl a ti o n F u n d a n d O st r u m S h o rt T e r m Gl o b al Hi g h I n c o m e F u n d a p pli e d s wi n g p ri ci n g 
a dj u s t m e nt s. 
 
A s of D e c e m b e r 3 1, 2 0 2 0, n o n e of t h e F u n d s n et a s s e t v al u e s p e r s h a r e w e r e s w u n g. 

 
A d di ti o n al i nf o r m a ti o n a b o u t t h e s wi n g p ri ci n g m e c h a ni s m a n d t h e F u n d s c o n c e r n e d m a y b e o b t ai n e d a t 
i m. n a ti xi s. c o m o r a t t h e r e gi s t e r e d offi c e of t h e M a n a g e m e nt C o m p a n y. 
 
N o t e 3 – F E E S P A I D T O T H E M A N A G E M E N T C O M P A N Y 
 
T h e M a n a g e m e n t C o m p a n y i s e n ti tl e d t o r e c ei v e f r o m t h e F u n d s a M a n a g e m e n t F e e c al c ul a t e d a n d p a y a bl e 
m o n t hl y i n a r r e a r s. T h e M a n a g e m e n t F e e d u e t o e a c h S h a r e cl a s s a n d f o r e a c h m o n t h s h all b e c al c ul a t e d 
a s f oll o w s : 

 
  

( V al u e  x R a t e  o f M a n a g e m e n t F e e ) x D m o nt h

D y e a r

M a n a g e m e n t F e e  = 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 

 

 
N o t e 3 – F E E S P A I D T O T H E M A N A G E M E N T C O M P A N Y ( c o n ti n u e d ) 

 
W h e r e : 
“ V al u e ” m e a n s t h e a v e r a g e d ail y n et a s s e t v al u e of all S h a r e s i s s u e d i n e a c h F u n d d u ri n g t h e r el e v a n t 
m o n t h ; 
“ R a t e of M a n a g e m e n t F e e ” s h all b e c al c ul a t e d a c c o r di n g t o t h e f oll o wi n g f o r m ul a : 
  R a t e of M a n a g e m e n t F e e S h a r e cl a s s  = T E R S h a r e cl a s s  – A d mi ni s t r a ti o n E x p e n s e s S h a r e cl a s s 

    R a t e of M a n a g e m e n t F e e S h a r e cl a s s  m e a n s t h e a p pli c a bl e R a t e of M a n a g e m e n t F e e f o r t h e 
r el e v a n t S h a r e cl a s s ; e x p r e s s e d a s a n a n n u ali z e d p e r c e n t a g e ; 

    T E R S h a r e cl a s s  m e a n s t h e T o t al E x p e n s e R a ti o of t h e r el e v a n t S h a r e cl a s s a s di s cl o s e d i n t h e 
c u r r e n t P r o s p e c t u s ; e x p r e s s e d a s a n a n n u ali z e d p e r c e n t a g e ; a n d 

    A d mi ni s t r a ti o n E x p e n s e s S h a r e cl a s s m e a n s t h e t ot al o p e r a ti n g e x p e n s e s o w e d, a n d f o r e c a s t e d 
t o b e o w e d, b y t h e r el e v a n t F u n d t o s e r vi c e p r o vi d e r s, g o v e r n m e n t r e g ul at o r s a n d a g e n ci e s f o r s e r vi c e s 
a n d b e n efi t s r e n d e r e d t o t h e r el e v a n t S h a r e cl a s s ; e x p r e s s e d a s a n a n n u ali z e d p e r c e n t a g e. 

    T h e R a t e of M a n a g e m e n t F e e a c c r u e d t o a S h a r e cl a s s c a n n e v e r b e g r e a t e r t h a n i t s T ot al 
E x p e n s e R a ti o, a s di s cl o s e d i n t h e c u r r e n t P r o s p e ct u s ; 

D m o n t h s h all b e t h e n u m b e r of c al e n d a r d a y s d u ri n g s u c h m o n t h ; a n d 
D y e a r  s h all b e t h e n u m b e r of c al e n d a r d a y s d u ri n g t h e a p pli c a bl e c al e n d a r y e a r. 

 
N o t e 4 – P E R F O R M A N C E F E E S 
 
F o r t h e D o r v al L u x C o n vi c ti o n s F u n d : 
  
T h e P e rf o r m a n c e F e e i s b a s e d o n a c o m p a ri s o n b et w e e n t h e p e rf o r m a n c e of t h e F u n d a n d t h e C o m p o si t e 
B e n c h m a r k o v e r t h e fi n a n ci al y e a r : 

·         If t h e p e rf o r m a n c e of t h e F u n d o v e r t h e fi n a n ci al y e a r i s g r e a t e r t h a n t h a t of t h e C o m p o si t e   
B e n c h m a r k a n d i s g r e a t e r t h a n z e r o, t h e n t h e p e rf o r m a n c e F e e will b e 2 0 % of t h e 
diff e r e n c e b e t w e e n t h e F u n d’ s p e rf o r m a n c e a n d t h a t of t h e b e n c h m a r k. 

·       If, d u ri n g t h e y e a r, t h e F u n d’ s p e rf o r m a n c e si n c e t h e b e gi n ni n g of t h e fi n a n ci al y e a r i s 
g r e a t e r t h a n t h at of t h e C o m p o si t e B e n c h m a r k c al c ul at e d o v e r t h e s a m e p e ri o d a n d g r e a t e r 
t h a n z e r o, t h e n t hi s o u t p e rf o r m a n c e i s s u bj e c t t o a p r o vi si o n f o r v a ri a bl e m a n a g e m e n t f e e s 
a t t h e ti m e of e a c h n e t a s s e t v al u e c al c ul a ti o n. 

·        If o v e r t h e fi n a n ci al y e a r, t h e F u n d’ s p e rf o r m a n c e i s b el o w t h at of t h e C o m p o si t e 
B e n c h m a r k, t h e P e rf o r m a n c e F e e i s z e r o. 

·       If t h e F u n d u n d e r p e rf o r m s i n c o m p a ri s o n t o t h e C o m p o si t e B e n c h m a r k b e t w e e n t w o n e t 
a s s e t v al u e c al c ul ati o n s, a n y p r e vi o u sl y a c c r u e d p r o vi si o n will b e r e v e r s e d a c c o r di n gl y. T h e 
n e w p r o vi si o n s m u st n o t e x c e e d t h e p r e vi o u s all o c ati o n s. 

·      T hi s P e rf o r m a n c e F e e i s o nl y d efi ni ti v el y c h a r g e d a t t h e e n d of e a c h fi n a n ci al y e a r n, i n 
r e s p e c t of t h e fi n a n ci al y e a r n, if d u ri n g t hi s p e ri o d, t h e F u n d' s p e rf o r m a n c e i s g r e a t e r t h a n 
t h a t of t h e C o m p o si t e B e n c h m a r k a n d i s g r e a t e r t h a n z e r o. I n all o t h e r c a s e s, n o 
P e rf o r m a n c e F e e i s l e vi e d at t h e e n d of t h e fi n a n ci al y e a r. 

  
T h e P e rf o r m a n c e F e e s a r e a c c r u e d f o r o n a d ail y b a si s a n d l e vi e d a n n u all y. 

  
T h e f oll o wi n g f o r m ul a s et s o u t h o w p e rf o r m a n c e f e e s a r e c al c ul at e d i n r e s p e c t of t h e fi n a n ci al y e a r st a rti n g 
a t 0 a n d e n di n g i n n :  

·         If N A V ( n )  < = N A V( 0 ) , t h e n T ot al F G V ( n )  = 0 
·         C al c ul a ti o n of t h e p r o vi si o n b et w e e n t w o c o n s e c u ti v e N A V s : 

F o r all i v a r yi n g b et w e e n 1 a n d n : if N A V (i )  > N A V( 0 )  t h e n : 
  
T o t al F G V (i ) = M a x ( 0, 0. 2 0 * [ N (i ) * N A V (i ) - B e n c h (i ) / B e n c h ( 0 ) * N (i ) * N A V ( 0 ) ] ) 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 

 

 
N o t e 4 – P E R F O R M A N C E F E E S ( c o n ti n u e d ) 
 
W h e r e : 

·        N A V ( n ) i s t h e n e t a s s e t v al u e a t t h e e n d of t h e fi n a n ci al y e a r aft e r T E R, wi t h n o p e rf o r m a n c e 
 f e e, 

·       N A V ( 0 ) i s t h e n e t a s s e t v al u e a t t h e e n d of t h e p r e vi o u s fi n a n ci al y e a r. T hi s n et a s s et v al u e     
s e r v e s a s a b e n c h m a r k f o r t h e c u r r e n t fi n a n ci al y e a r, 

·         T o t al F G V ( n ) i s t h e a m o u n t of t h e o ut p e rf o r m a n c e f e e l e vi e d o v e r t h e fi n a n ci al y e a r, 
·         N (i ) i s t h e t ot al n u m b e r of F u n d s h a r e s o n t h e N A V c al c ul ati o n d at e (i ) , 
·         N A V (i ) i s t h e s h a r e n e t a s s e t v al u e o n d a y (i )  aft e r fi x e d m a n a g e m e n t f e e s, wi t h n o  

P e rf o r m a n c e f e e, 
·         B e n c h (i )  i s t h e v al u e of t h e i n d e x o n t h e s a m e d at e : 
 

B e n c h i= B e n c h i - 1 x 5 0 % x 
E O N I A C a pi t ali z a ti o n I n d e x 7 D i

E O N I A C a pi t ali z a ti o n I n d e x 7 D i - 1
+ 5 0 % x 

E u r o S t o x x 5 0 N R E U R i

E u r o S t o x x 5 0 N R E U R i - 1
 

·         N (i ) * N A V (i )  r e p r e s e n t s p u r e a s s e t s, aft e r fi x e d c o s t s, 
·         N (i ) * N A V ( 0 )  r e p r e s e n t s t h e e q ui v al e n t a s s et s si n c e t h e b e gi n ni n g of t h e y e a r, 
·         B e n c h (i ) / B e n c h ( 0 ) * N (i ) * N A V ( 0 )  r e p r e s e n t s t h e b e n c h m a r k e q ui v al e n t a s s e t s. 

 
T h e d ail y p r o vi si o n i s t h u s e x p r e s s e d a s : 

  
P r o vi si o n F G V (i )  = T o t al F G V (i ) - T ot al F G V (i - 1 )  

  
W h e r e : 

·      P r o vi si o n F G V (i )  i s t h e a m o u n t of v a ri a bl e m a n a g e m e n t f e e s ( “f r ai s d e g e sti o n v a ri a bl e s ” ), 
p r o vi si o n e d o r r e v e r s e d, a t t h e n et a s s e t v al u e c al c ul a ti o n o n i. 

 

N o t e 5 – D I S T R I B U T I O N F E E S 
 
T h e f e e s p ai d o ut of t h e F u n d’ s a s s et s t o c o v e r m a r k eti n g a n d s elli n g f u n d s h a r e s m a y c o v e r a d v e r ti si n g 
c o s t s, c o m p e n s ati n g b r o k e r s a n d o t h e r s w h o s ell t h e F u n d’ s s h a r e s, p a y m e n t s f o r p ri nti n g a n d m aili n g 
p r o s p e ct u s e s t o n e w i n v e s t o r s, a n d p r o vi di n g s al e s li t e r a t u r e t o p r o s p e c ti v e i n v e st o r s. 
 

N o t e 6 – O T H E R C H A R G E S 
 
O t h e r C h a r g e s m ai nl y c o m p o s e d of B r o k e r f e e s, S o ul t e t o M a n a g e m e n t C o m p a n y a n d L e g al E x p e n s e s. 
 

N o t e 7 – T A X A T I O N 
 
T h e U m b r ell a F u n d i s n ot s u bj e ct t o a n y L u x e m b o u r g t a x o n i n t e r e s t o r di vi d e n d s r e c ei v e d b y a n y F u n d, 
a n y r e ali z e d o r u n r e ali z e d c a pi t al a p p r e ci ati o n of F u n d a s s e t s o r a n y di st ri b u ti o n p ai d b y a n y F u n d t o 
S h a r e h ol d e r s. T h e U m b r ell a F u n d i s n ot s u bj e c t t o a n y L u x e m b o u r g s t a m p t a x o r o t h e r d u t y p a y a bl e o n t h e 
i s s u a n c e of S h a r e s. T h e U m b r ell a F u n d i s s u bj e ct t o t h e L u x e m b o u r g t a x e d’ a b o n n e m e n t of 0. 0 1 % p e r y e a r 
of e a c h F u n d’ s n et a s s e t v al u e wi t h r e s p e ct t o cl a s s “ I ” S h a r e s, cl a s s “ S ” S h a r e s, cl a s s “ S 1 ” , cl a s s “ S 2 ” 
S h a r e s a n d cl a s s “ Q ” S h a r e s a n d of 0. 0 5 % p e r y e a r of e a c h F u n d’ s n et a s s e t v al u e wi t h r e s p e ct t o cl a s s “ R ” 
S h a r e s, cl a s s “ R E ” S h a r e s, cl a s s “ R E T ” S h a r e s, cl a s s “ C ” S h a r e s, cl a s s “ C W ” S h a r e s, cl a s s “ C T ” S h a r e s, 
cl a s s “ F ” S h a r e s, cl a s s “ N ” S h a r e s, cl a s s “ N 1 ” S h a r e s, cl a s s “ S N 1 ” S h a r e s a n d cl a s s “ P ” S h a r e s. T h e s e t a x e s 
a r e p a y a bl e q u a r t e rl y o n t h e b a si s of t h e v al u e of t h e a g g r e g a t e n e t a s s et s of t h e F u n d s at t h e e n d of t h e 
r el e v a n t c al e n d a r q u a r t e r. N o t a x i s d u e o n t h e a s s e t s h el d b y t h e U m b r ell a F u n d i n o t h e r U C I T S t h at a r e 
al r e a d y s u bj e ct t o s u b s c ri pti o n t a x i n L u x e m b o u r g. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 8 – T O T A L E X P E N S E R A T I O 
 

A s at D e c e m b e r 3 1, 2 0 2 0 t h e a m o u n t of e x p e n s e s (i n % ) t o b e i n c u r r e d a n n u all y b y e a c h F u n d i n cl u di n g  
t h e r e m u n e r a ti o n t o t h e M a n a g e m e n t C o m p a n y, t h e d e p o si t a r y, t h e i n d e p e n d e n t a u di t o r s, t h e o u t si d e c o u n s el s, 
t h e o t h e r p r of e s si o n al s a n d t h e a d mi ni st r a ti v e e x p e n s e s a r e : 
 

 

 S 1 S I D H - I ( 2 )  S N 1 N 1 N F P R R E R E T C W C C T Q ( 3 )  S 2 ( 4 )  

 S h a r e s  S h a r e s S h a r e s S h a r e s  S h a r e s  S h a r e s S h a r e s S h a r e s S h a r e s S h a r e s S h a r e s S h a r e s S h a r e s S h a r e s S h a r e s  S h a r e s S h a r e s  

N a ti xi s A si a E q uit y F u n d ( 1 ) - - 1. 0 0 - - 0. 8 5 1. 1 0 - - 1. 7 0 2. 7 0 2. 7 0 - 2. 7 5 - 0. 3 5 - 

D N C A E m e r gi n g E u r o p e E q uit y F u n d ( 1 ) - - 1. 0 0 - - 0. 8 5 1. 1 0 - - 1. 7 0 2. 7 0 2. 7 0 - 2. 7 5 -  0. 3 5 - 

N a ti xi s P a cifi c Ri m E q uit y F u n d ( 1 ) - 1. 0 0 1. 2 0 - - 1. 1 5 1. 3 0 - - 1. 8 0 2. 4 0 2. 4 0 - 2. 2 0 -  0. 3 5 - 

H a r ri s A s s o ci a t e s C o n c e n t r a t e d U. S. E q uit y F u n d - 0. 8 5 1. 2 5 - - 1. 0 5 1. 2 0 1. 4 0 - 2. 1 0 2. 7 0 - - 2. 5 5 -  0. 3 5 - 

H a r ri s A s s o ci a t e s Gl o b al E q ui t y F u n d 0. 7 2 0. 8 0 1. 1 0 - - 0. 9 5 1. 1 0 1. 3 5 1. 7 5 2. 1 5 2. 7 0 2. 7 0 2. 7 0 2. 9 5 -  0. 3 5 - 

H a r ri s A s s o ci a t e s U. S. E q uit y F u n d - 0. 7 0 1. 2 0 - - 1. 0 5 1. 2 0 1. 6 5 1. 7 5 1. 9 5 2. 6 0 2. 6 0 - 2. 5 5 -  0. 3 5 - 

L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d - 0. 8 0 1. 0 0 - - - 1. 1 0 - - 1. 7 5 - - - - -  0. 2 5 - 

L o o mi s S a yl e s Gl o b al G r o w t h E q uit y F u n d 0. 6 0 0. 8 0 1. 0 0 - - 0. 9 0 1. 1 0 - - 1. 7 5 2. 2 5 - - - -  0. 2 5 0. 4 0 

L o o mi s S a yl e s U. S. G r o w t h E q uit y F u n d 0. 6 0 0. 8 0 1. 0 0 - 0. 6 0 0. 9 0 1. 1 0 1. 5 0 - 1. 7 5 2. 2 5 2. 2 5 - 2. 2 5 3. 2 5  0. 2 5 - 

L o o mi s S a yl e s U. S. E q uit y I n c o m e F u n d ( 1 ) - 0. 7 5 1. 0 0 - - 0. 8 5 1. 0 0 - - 1. 7 0 2. 3 0 2. 3 0 - 2. 4 0 -  0. 3 5 - 

D N C A E u r o p e S m all e r C o m p a ni e s F u n d ( 1 ) - - 1. 2 0 - - 1. 0 5 1. 2 0 - - 2. 2 0 2. 7 0  2. 7 0 - - 0. 3 5  

S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d - 0. 4 5 0. 7 5 - - 0. 6 0 0. 8 5 - - 1. 5 0 2. 0 0 - - - - 0. 2 5 - 

T h e m a ti c s A I a n d R o b oti c s F u n d 0. 9 0 1. 0 0 1. 2 0 - - 1. 1 0 1. 3 0 - - 2. 0 0 2. 6 0 - - - - 0. 2 0 - 

T h e m a ti c s M e t a F u n d 0. 9 0 1. 0 0 1. 2 0 - - 1. 1 0 1. 3 0 - - 2. 0 0 2. 6 0 - - - - 0. 2 0 - 

T h e m a ti c s S af e t y F u n d 0. 9 0 1. 0 0 1. 2 0 - - 1. 1 0 1. 3 0 - - 2. 0 0 2. 6 0 - 2. 6 0 - 3. 6 0 0. 2 0 - 

T h e m a ti c s S u b s c ri pti o n E c o n o m y F u n d 0. 9 0 1. 0 0 1. 2 0 - - 1. 1 0 1. 3 0 - - 2. 0 0 2. 6 0 - - - - 0. 2 0 0. 7 0 

T h e m a ti c s W a t e r F u n d  0. 9 0 1. 0 0 1. 2 0 - - 1. 1 0 1. 3 0 - - 2. 0 0 2. 6 0 - - - - 0. 2 0 - 

V a u g h a n N el s o n Gl o b al S mi d C a p E q ui t y F u n d ( 1 ) 0. 6 0 0. 8 0 1. 0 0 - - 0. 9 0 1. 1 0 - - 1. 8 0 2. 3 0 - - - - 0. 2 5 - 

V a u g h a n N el s o n U. S. S el e c t E q uit y F u n d - 1. 0 0 1. 2 0 - - 1. 0 5 1. 3 0 - - 1. 8 0 2. 7 0 - - 2. 9 5 - 0. 3 5 - 

W C M Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d 0. 8 0 0. 9 5 1. 1 5 - - 1. 0 0 1. 2 5 - - 1. 9 0 2. 2 5  - - - 0. 2 5 0. 5 0 

L o o mi s S a yl e s Gl o b al C r e di t F u n d  - 0. 3 5 0. 7 0 - - 0. 6 5 0. 8 0 - - 1. 1 5 1. 4 5 - - 2. 1 0 - 0. 2 0 - 

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d - 0. 3 0 0. 5 5 - - 0. 5 0 0. 7 0 - - 1. 1 0 1. 3 5 - - - - 0. 1 5 - 

L o o mi s S a yl e s I n stit uti o n al Gl o b al C o r p o r a t e B o n d F u n d  - 0. 2 5 0. 4 5 - - - - - - - - - - - - 0. 1 5 - 

L o o mi s S a yl e s I n stit uti o n al Hi g h I n c o m e  F u n d  - 0. 6 5 0. 7 5 - - - - - - - - - - - - - - 

L o o mi s S a yl e s S h o r t  T e r m E m e r gi n g M a r k e t s B o n d F u n d  - 0. 4 5 0. 7 5 - - 0. 6 5 0. 7 5 - - 1. 3 0 1. 8 0 - - - - 0. 1 5 - 

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d 0. 6 0 0. 8 0 1. 0 0 - - 0. 9 0 1. 0 0 1. 2 5 - 1. 7 0 2. 1 0 - 2. 1 0 2. 4 0 - 0. 3 5 - 

L o o mi s S a yl e s S u s t ai n a bl e Gl o b al C o r p o r a t e B o n d F u n d ( 1 )  - 0. 4 5 0. 7 0 - - 0. 6 5 0. 8 0 - - 1. 3 0 - - - - - 0. 2 5 - 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d  0. 3 5 0. 4 0 0. 8 5 - - 0. 7 5 0. 9 0 - - 1. 4 0 1. 7 0 - - - - 0. 2 0 - 

L o o mi s S a yl e s A si a B o n d Pl u s F u n d  - 0. 6 5 0. 8 0 - - 0. 7 5 0. 9 0 - - 1. 6 0 1. 9 5 - - - - 0. 2 5 - 

O s t r u m E u r o Hi g h I n c o m e F u n d  - 0. 5 0 0. 6 0 - - 0. 5 5 0. 7 0 - - 1. 3 0 1. 6 0 - 1. 6 0 - - 0. 3 5 - 

O s t r u m Gl o b al I nfl a ti o n F u n d  - - 0. 4 5 0. 6 5 - 0. 6 0 0. 6 5 - - 1. 0 0 1. 4 0 - 1. 4 0 1. 7 0 - 0. 3 5 - 

O s t r u m  S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d  - 0. 5 5 0. 6 5 - - 0. 6 0 0. 7 5 - - 1. 3 5 1. 6 5 - - - - 0. 3 5 - 

A S G M a n a g e d F u t u r e s F u n d 0. 9 0 1. 1 0 1. 3 0 - - 1. 2 0 1. 4 0 - - 1. 9 5 - - - - - 0. 2 5 - 

D o r v al L u x C o n vi cti o n s F u n d ( 5 )  - - 1. 0 0 - - 0. 9 0 1. 2 0 1. 2 5 - 1. 9 0 2. 3 0 - 2. 3 0 - - - - 

L o o mi s S a yl e s Gl o b al M ulti A s s e t I n c o m e F u n d  - 0. 5 5 0. 7 5 - - 0. 6 5 0. 9 0 - - 1. 6 0 1. 9 5 - 1. 9 5 - - 0. 2 5 - 

N a ti xi s M ulti Al p h a F u n d ( 6 )  - 0. 2 5 0. 5 5 - - 0. 4 5 0. 6 5 - - 0. 8 5 1. 5 0 - - - - 0. 2 5 - 

N a ti xi s E S G C o n s e r v a ti v e F u n d ( 1 ) ( 6 )  - 0. 1 0 0. 3 0 - - 0. 2 5 0. 3 5 - - 0. 7 0 1. 3 0 - - - - 0. 1 0 - 

N a ti xi s E S G D y n a mi c F u n d ( 1 ) ( 6 )  - 0. 1 0 0. 3 0 - - 0. 2 5 0. 3 5 - - 0. 8 0 1. 3 0 - - - - 0. 1 0 - 

N a ti xi s E S G M o d e r a t e F u n d ( ( 1 ) ( 6 )  - 0. 1 0 0. 3 0 - - 0. 2 5 0. 3 5 - - 0. 7 5 1. 3 0 - - - - 0. 1 0 - 

 

( 1 ) S e e N ot e 1. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 8 – T O T A L E X P E N S E R A T I O ( c o n ti n u e d ) 
 
( 2 ) D H S h a r e cl a s s t y p e s a r e d u r a ti o n h e d g e d S h a r e cl a s s e s. F u rt h e r d et ail s r e g a r di n g d u r a ti o n h e d gi n g 

m et h o d ol o g y a r e i n P r o s p e ct u s. Pl e a s e n ot e t h a t o n J a n u a r y 3 0, 2 0 1 7 E S M A p u bli s h e d a n O pi ni o n ( E S M A 
O pi ni o n n ° 3 4 - 4 3 - 2 9 6 ) o n S h a r e Cl a s s e s of U C I T S w hi c h will i m p a c t d u r a ti o n h e d g e d S h a r e cl a s s e s. I n 
c o m pli a n c e wit h E S M A’ s o pi ni o n, t h e a v ail a bl e d u r a ti o n h e d g e d S h a r e cl a s s e s i n t h e O s t r u m Gl o b al 
I nfl ati o n F u n d i s cl o s e d t o n e w i n v e s t o r s af t e r C u t - Off Ti m e o n t hi s l a s t s u b s c ri pti o n d a t e J ul y 3 0, 2 0 1 7 
a n d i s cl o s e d t o a d di ti o n al i n v e st m e n t ( s ) f r o m e xi s ti n g s h a r e h ol d e r s af t e r C u t - Off Ti m e o n t h e l a s t 
s u b s c ri pti o n d a t e J ul y 3 0, 2 0 1 8. 

( 3 ) N o i n v e s t m e n t m a n a g e m e n t f e e i s c h a r g e d b y t h e M a n a g e m e n t C o m p a n y o n t hi s S h a r e cl a s s. H o w e v e r, 
t hi s S h a r e cl a s s will p a y o t h e r e x p e n s e s s u c h a s a d mi ni s t r a ti v e f e e s a n d d e p o si t a r y f e e s. Q S h a r e cl a s s of 
N a ti xi s M ul ti Al p h a F u n d, N a ti xi s E S G C o n s e r v a ti v e F u n d, N a ti xi s E S G D y n a mi c F u n d a n d N a ti xi s E S G 
M o d e r a t e F u n d will al s o p a y m a n a g e m e n t f e e s u p t o t h e M a xi m u m I n di r e c t M a n a g e m e n t F e e t h a t m a y b e 
c h a r g e d t o t h e F u n d w h e n i n v e s ti n g i n ot h e r U C I T S a n d / o r o t h e r U C I s. 

( 4 )  T hi s S h a r e cl a s s cl o s e s p e r m a n e n tl y t o n e w s u b s c ri p ti o n s a n d s wit c h e s u p o n s a ti sf yi n g o r c e r t ai n l e v el of 
s u b s c ri p ti o n i n t h e S h a r e cl a s s d et e r mi n e d b y t h e M a n a g e m e n t C o m p a n y. 

( 5 )  M a xi m u m I n di r e c t M a n a g e m e n t F e e i s 0. 1 0 % p e r a n n u m f o r all S h a r e cl a s s e s. M a xi m u m I n di r e c t 
M a n a g e m e n t F e e i s d efi n e d a s t h e m a xi m u m p e r c e n t a g e of t h e f e e s p a y a bl e b y t h e F e e d e r ( at t h e l e v el 
of t h e M a s t e r ) b y vi rt u e of i t s i n v e s t m e n t i n t h e M a s t e r a n d c o r r e s p o n d s t o t h e m a xi m u m p e r c e n t a g e of 
f e e s t h a t w o ul d h a v e b e e n p a y a bl e b y a n i n v e s t o r i n v e s ti n g di r e ctl y i n t h e r el e v a n t S h a r e cl a s s of t h e 
M a s t e r. 

( 6 )  M a xi m u m I n di r e c t M a n a g e m e n t F e e i s 1. 0 0 % p e r a n n u m f o r all S h a r e cl a s s e s. M a xi m u m I n di r e c t 
M a n a g e m e n t F e e i s d efi n e d a s t h e m a xi m u m l e v el of m a n a g e m e n t f e e s, e x cl u di n g p e rf o r m a n c e f e e s, t h a t 
m a y b e c h a r g e d t o t h e F u n d w h e n i n v e s ti n g i n o t h e r U C I T S a n d / o r U C I s. 

 
T h e T o t al E x p e n s e R a ti o b y S h a r e cl a s s, a s i n di c at e d i n e a c h F u n d’ s d e s c ri p ti o n, d o e s n o t n e c e s s a ril y 
i n cl u d e all t h e e x p e n s e s li n k e d t o t h e F u n d’ s i n v e s t m e n t s ( s u c h a s b r o k e r a g e f e e s, L u x e m b o u r g t a x e 
d’ a b o n n e m e n t, e x p e n s e s li n k e d t o wi t h h ol di n g t a x r e cl ai m s ) t h at a r e p ai d b y s u c h f u n d. 
 

If t h e t ot al r e al e x p e n s e s p ai d b y e a c h F u n d e x c e e d t h e T ot al E x p e n s e R a ti o, t h e M a n a g e m e n t C o m p a n y 
will s u p p o r t t h e diff e r e n c e a n d t h e c o r r e s p o n di n g i n c o m e will b e p r e s e n t e d u n d e r t h e “ Ot h e r i n c o m e ” a n d 
t h e c o r r e s p o n di n g “ O t h e r a s s e t s ” c a p ti o n ; if t h e t ot al r e al e x p e n s e s p ai d b y e a c h F u n d a r e l o w e r t h a n t h e 
T o t al E x p e n s e R a ti o, t h e diff e r e n c e will b e p ai d t o t h e M a n a g e m e n t C o m p a n y a n d t h e c o r r e s p o n di n g c h a r g e 
will b e p r e s e n t e d u n d e r t h e “ O t h e r c h a r g e s ” c a p ti o n a n d t h e c o r r e s p o n di n g “ O t h e r li a bili ti e s ” c a p ti o n.  A t 
D e c e m b e r 3 1, 2 0 2 0, t o t al r e al e x p e n s e s w e r e l o w e r t h a n t ot al e x p e n s e s r a ti o f o r 5 f u n d s f o r a n a m o u n t of 
E U R 2 6 8, 7 9 6 ; a t D e c e m b e r 3 1, 2 0 2 0, t o t al r e al e x p e n s e s e x c e e d e d t h e T ot al E x p e n s e R a ti o f o r 1 0 f u n d s 
f o r a n a m o u nt of E U R 2 0 9, 3 0 8. 
 

N o t e 9 – N E T U N R E A L I S E D A P P R E C I A T I O N / ( D E P R E C I A T I O N ) O N F O R W A R D F O R E I G N 
E X C H A N G E C O N T R A C T S  
 
 

 

A s a t D e c e m b e r 3 1, 2 0 2 0, N a ti xi s P a cifi c Ri m E q ui t y F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s 
o ut s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R 1 8 4, 6 7 2 A U D 2 9 7, 5 9 3 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 ( 3, 5 3 7 )
H K D  2 6, 9 2 1 E U R  2, 8 4 7 H - I / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 ( 2 4 )
E U R 3 0, 2 1 8  S G D  4 9, 0 5 7  H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 ( 1 2 )
U S D 3 8 8 E U R 3 1 8 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 ( 3 )
S G D 1, 0 8 3 E U R 6 6 6 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 2
A U D 6, 2 8 0 E U R 3, 8 9 6 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 7 6
E U R 1 2, 0 9 7  U S D  1 4, 7 7 9  H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 7 7
E U R 1 0 8, 1 9 8 H K D 1, 0 2 4, 7 5 1 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 6 8 4

  
      U S D ( 2, 7 3 7 )
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
 
( * ) T h e n e t u n r e ali z e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e n t of N e t A s s e t s.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

 

N o t e 9 – N E T U N R E A L I S E D A P P R E C I A T I O N / ( D E P R E C I A T I O N ) O N F O R W A R D F O R E I G N 
E X C H A N G E C O N T R A C T S ( c o n ti n u e d ) 
 
A s a t D e c e m b e r 3 1, 2 0 2 0, H a r ri s A s s o ci a t e s C o n c e n t r a t e d U. S. E q ui t y F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e 
C o n t r a c t s o u t s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R 5, 8 2 4 U S D 7, 1 0 7 H - N / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 2 2
G B P 7, 1 7 7 U S D 9, 6 9 1 H - N / A ( G B P ) 2 8 / 0 1 / 2 0 2 1 1 2 3
E U R 2, 5 6 6 U S D 3, 1 3 2 H - R E / A ( E U R )  2 8 / 0 1 / 2 0 2 1 1 0

      
      U S D 1 5 5
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
 
  
 

 

A s at D e c e m b e r 3 1, 2 0 2 0, H a r ri s A s s o ci at e s Gl o b al E q ui t y F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s 
o ut s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R 1 4 9, 0 7 8 U S D 1 8 1, 9 5 4 H - N / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 5 5 7
E U R 6 6, 1 3 4  E U R  7 9, 6 6 7  H - R E / A ( E U R )  2 8 / 0 1 / 2 0 2 1 2 2 9

      
      U S D 7 8 6
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
  

 
 
 

A s a t D e c e m b e r 3 1, 2 0 2 0, H a r ri s A s s o ci a t e s U. S. E q ui t y F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s 
o ut s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R  1 0, 7 7 9, 4 3 5  U S D  1 3, 1 5 6, 6 7 3  H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 4 0, 1 2 6
E U R 3, 5 5 4, 9 0 2 U S D 4, 3 3 8, 8 8 1 H - N / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 1 3, 2 3 2
U S D 1 4 9, 9 7 0 S G D 2 0 0, 0 0 8 H - P / A ( S G D ) 2 8 / 0 1 / 2 0 2 1 ( 1, 3 6 5 )
S G D 3, 9 6 2, 1 8 3 U S D 2, 9 8 1, 4 6 8 H - P / A ( S G D ) 2 8 / 0 1 / 2 0 2 1 1 6, 4 8 1
E U R  3 3, 1 4 0, 5 4 5  U S D  4 0, 4 4 7, 3 5 7  H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 1 2 5, 1 8 6
S G D 2, 8 7 7, 8 5 7 U S D 2, 1 6 5, 4 0 2 H - R / A ( S G D )  2 8 / 0 1 / 2 0 2 1 1 2, 1 0 2

      
      U S D 2 0 5, 7 6 2
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
 
  

 

A s a t D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s Gl o b al G r o w t h E q ui t y F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e 
C o n t r a c t s o u t s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R  8, 6 4 0, 5 7 5 U S D  1 0, 5 4 6, 2 1 7 H - I / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 3 2, 0 6 7
E U R 2, 8 8 2, 9 2 4 U S D 3, 5 1 8, 3 4 8 H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 1 1, 0 9 1

      
      U S D 4 3, 1 5 8
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
 
( * ) T h e n e t u n r e ali z e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e n t of N e t A s s e t s.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

 

N o t e 9 – N E T U N R E A L I S E D A P P R E C I A T I O N / ( D E P R E C I A T I O N ) O N F O R W A R D F O R E I G N 
E X C H A N G E C O N T R A C T S ( c o n ti n u e d ) 
 
A s a t D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s U. S. G r o w t h E q ui t y F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s 
o ut s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R 5, 7 7 2, 1 0 5 U S D 7, 0 4 4, 2 1 4 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 2 2, 3 2 6
E U R  1 7, 5 9 6, 3 7 7  U S D  2 1, 4 7 4, 7 6 5  H - N / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 6 7, 7 2 2
G B P 6 4 9, 7 4 0 U S D 8 7 7, 2 3 4 H - N / D ( G B P )  2 8 / 0 1 / 2 0 2 1 1 1, 0 9 7
E U R  7 5, 0 3 0, 2 0 3  U S D  9 1, 5 6 6, 4 3 5  H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 2 8 9, 8 1 1
C H F 1 5 2, 8 7 1 U S D 1 7 3, 1 9 3 H - R / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 1 2 4 )
S G D  3 8, 7 9 6, 4 1 4  U S D  2 9, 1 9 1, 5 4 7  H - R / A ( S G D )  2 8 / 0 1 / 2 0 2 1 1 6 3, 4 0 7
E U R  7 2, 1 7 2, 3 1 1  U S D  8 8, 0 8 0, 0 9 6  H - S / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 2 7 7, 3 5 6
G B P  7 7, 5 0 4, 0 3 2  U S D 1 0 4, 6 9 7, 3 6 6 H - S / A ( G B P ) 2 8 / 0 1 / 2 0 2 1 1, 2 6 6, 8 5 4
S G D 4 1 2, 5 6 8, 1 7 6 U S D 3 1 0, 4 2 8, 5 7 7 H - S / A ( S G D )  2 8 / 0 1 / 2 0 2 1 1, 7 3 7, 3 5 7
E U R  1 0, 6 2 9, 1 7 3 U S D  1 2, 9 7 1, 8 8 3 H - S 1 / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 4 0, 9 5 6
G B P  4 9, 4 3 1, 5 2 7  U S D  6 6, 7 3 9, 2 2 3  H - S 1 / A ( G B P )  2 8 / 0 1 / 2 0 2 1 8 4 4, 0 1 2
G B P 1, 9 1 3, 3 4 9 U S D 2, 5 8 3, 2 1 8 H - S N 1 / D ( G B P )  2 8 / 0 1 / 2 0 2 1 3 2, 7 2 9

      
      U S D 4, 7 5 3, 5 0 3
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
  

 
 

A s a t D e c e m b e r 3 1, 2 0 2 0, D N C A E u r o p e S m all e r C o m p a ni e s F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o n t r a ct s 
o ut s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

U S D 2 2 6, 7 6 9 E U R 1 8 5, 7 6 2 H - I / A ( U S D )  2 8 / 0 1 / 2 0 2 1 ( 5 3 2 )
U S D 9 4 7, 7 0 6 E U R  7 7 6, 3 2 5  H - R / A ( U S D )  2 8 / 0 1 / 2 0 2 1 ( 2, 2 1 7 )
E U R 1 1, 2 1 6  U S D  1 3, 6 7 2  H - R / A ( U S D )  2 8 / 0 1 / 2 0 2 1 4 8

      
      E U R ( 2, 7 0 1 )
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
  

 
 

A s a t D e c e m b e r 3 1, 2 0 2 0, S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e 
C o n t r a c t s o u t s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s  S al e s Cl a s s M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

S G D 1 7, 6 7 6  U S D  1 3, 2 9 9  H - R / D I V M ( S G D )  2 8 / 0 1 / 2 0 2 1 7 7
      
      U S D 7 7
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
 
( * ) T h e n e t u n r e ali z e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e n t of N e t A s s e t s.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 9 – N E T U N R E A L I S E D A P P R E C I A T I O N / ( D E P R E C I A T I O N ) O N F O R W A R D F O R E I G N 
E X C H A N G E C O N T R A C T S ( c o n ti n u e d ) 
 
A s a t D e c e m b e r 3 1, 2 0 2 0, T h e m a ti c s A I a n d R o b o ti c s F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o n t r a ct s 
o ut s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R  7 1, 7 6 2, 0 5 8  U S D  8 7, 5 9 0, 6 2 7  H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 2 6 4, 5 7 0
C H F 3 3 1, 4 1 2 U S D 3 7 5, 4 6 7 H - N / A ( C H F ) 2 8 / 0 1 / 2 0 2 1 ( 2 6 7 )
E U R 6, 6 8 8, 3 0 8 U S D 8, 1 6 4, 6 7 8 H - N / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 2 3, 5 2 9
E U R  1 3, 3 5 1, 4 8 2  U S D  1 6, 2 9 7, 0 3 2  H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 4 8, 6 1 3
S G D 2 4 4, 1 4 2 U S D 1 8 3, 8 5 0 H - R / A ( S G D )  2 8 / 0 1 / 2 0 2 1 8 7 8
E U R 1 0 2, 0 5 5 U S D 1 2 4, 5 7 8 H - R E / A ( E U R )  2 8 / 0 1 / 2 0 2 1 3 6 3
E U R  9 3, 0 0 3, 6 6 6  U S D 1 1 3, 5 1 5, 5 4 8 H - S / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 3 4 4, 8 3 6

      
      U S D 6 8 2, 5 2 2
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o.  
 
  

 
 

A s a t D e c e m b e r 3 1, 2 0 2 0, T h e m ati c s M et a F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o nt r a c t s o ut s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

U S D 2 2 1, 2 8 6 C H F  1 9 6, 3 4 6 H - I / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 1, 0 0 2 )
C H F  2, 2 3 1, 9 6 0 U S D  2, 5 2 7, 0 1 6 H - I / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 1 5 3 )
E U R  2 9, 4 3 9, 1 8 2  U S D  3 5, 9 3 1, 5 1 2  H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 1 0 9, 6 1 1
C H F 1 9 4, 6 8 0 U S D 2 2 0, 5 5 3 H - N / A ( C H F ) 2 8 / 0 1 / 2 0 2 1 ( 1 5 0 )
E U R 1 3 1, 2 6 1 U S D 1 6 0, 7 2 3 H - N / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 ( 2 4 )
U S D 7, 8 9 1 E U R 6, 4 5 4 H - N / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 ( 1 1 )
C H F 5 3 4, 0 4 6 U S D 6 0 5, 1 1 5 H - R / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 5 0 7 )
E U R  9 4, 9 8 5, 7 6 5  U S D 1 1 5, 9 3 4, 1 7 3 H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 3 5 2, 8 0 7
S G D 4 7, 1 4 8  U S D  3 5, 4 7 6  H - R / A ( S G D )  2 8 / 0 1 / 2 0 2 1 1 9 8
E U R 2, 1 9 8 U S D 2, 6 8 3 H - R E / A ( E U R )  2 8 / 0 1 / 2 0 2 1 8
E U R 8 6 6, 7 5 0 U S D 1, 0 5 7, 9 4 0 H - S / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 3, 1 8 5

      
      U S D 4 6 3, 9 6 2
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
  

 
 

A s a t D e c e m b e r 3 1, 2 0 2 0, T h e m ati c s S af e t y F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s o u t st a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

C H F 5 2 9, 0 0 1 U S D 5 9 9, 3 0 4 H - I / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 4 0 8 )
E U R  6 5, 9 4 1, 1 4 2  U S D  8 0, 4 8 8, 7 1 9  H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 2 4 0, 1 8 1
C H F 2 5 4, 0 0 8 U S D 2 8 7, 7 8 5 H - N / A ( C H F ) 2 8 / 0 1 / 2 0 2 1 ( 2 1 5 )
E U R 5, 9 9 6, 8 8 5 U S D 7, 3 2 0, 1 1 3 H - N / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 2 1, 6 1 5
C H F 1, 0 0 0, 4 7 3 U S D 1, 1 3 2, 8 9 9 H - N 1 / A ( C H F ) 2 8 / 0 1 / 2 0 2 1 ( 2 3 6 )
E U R  1 9, 8 7 3, 4 1 2  U S D  2 4, 2 5 7, 8 2 7  H - N 1 / A ( E U R )  2 8 / 0 1 / 2 0 2 1 7 2, 3 3 5
C H F 2, 9 7 2, 3 2 1 U S D 3, 3 6 6, 1 8 1 H - R / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 1, 1 3 6 )
E U R  1 9, 5 9 1, 2 6 0  U S D  2 3, 9 1 2, 7 1 1  H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 7 2, 0 2 5
G B P  1 9 8, 9 2 8 U S D  2 6 8, 5 7 5 H - R / A ( G B P ) 2 8 / 0 1 / 2 0 2 1 3, 4 0 1
S G D 2 8, 5 9 4  U S D  2 1, 5 1 5  H - R / A ( S G D )  2 8 / 0 1 / 2 0 2 1 1 2 0
C H F 3, 4 9 6 U S D 3, 9 6 1 H - S / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 3 )
C H F 3, 4 9 7 U S D 3, 9 6 1 H - S 1 / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 3 )

      
      U S D 4 0 7, 6 7 6
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
 
( * ) T h e n e t u n r e ali z e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e n t of N e t A s s e t s.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

 

N o t e 9 – N E T U N R E A L I S E D A P P R E C I A T I O N / ( D E P R E C I A T I O N ) O N F O R W A R D F O R E I G N 
E X C H A N G E C O N T R A C T S ( c o n ti n u e d ) 
 
A s a t D e c e m b e r 3 1, 2 0 2 0, T h e m a ti c s S u b s c ri p ti o n E c o n o m y F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s 
o ut s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R  8 3, 7 5 3, 0 7 8  U S D 1 0 2, 2 2 7, 7 1 6 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 3 0 7, 5 7 1
U S D 4 5 3, 1 7 2 E U R 3 7 1, 7 5 4 H - N 1 / A ( E U R )  2 8 / 0 1 / 2 0 2 1 ( 1, 9 5 1 )
E U R  1 7, 8 5 4, 5 5 9  U S D  2 1, 7 9 3, 5 0 0  H - N 1 / A ( E U R )  2 8 / 0 1 / 2 0 2 1 6 5, 0 6 8
U S D 1 8, 4 1 9  E U R  1 5, 1 1 0  H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 ( 7 9 )
E U R 2 5 5, 7 6 4 U S D 3 1 2, 2 3 7 H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 8 8 4
S G D 9, 2 1 6 U S D 6, 9 3 2 H - R / A ( S G D )  2 8 / 0 1 / 2 0 2 1 4 1

      
      U S D 3 7 1, 5 3 4
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
 
  
 

A s a t D e c e m b e r 3 1, 2 0 2 0, T h e m ati c s W a t e r F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s o u t s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R  2 7, 2 0 7, 6 5 1  U S D  3 3, 2 0 4, 4 7 1  H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 1 0 4, 6 8 4
C H F 3 6 2, 6 2 6 U S D 4 1 0, 8 5 6 H - N / A ( C H F ) 2 8 / 0 1 / 2 0 2 1 ( 3 1 7 )
E U R 5 3 2, 7 6 1 U S D 6 5 0, 3 9 9 H - N / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 1, 8 3 7
E U R  1 3, 6 9 1, 7 2 2  U S D  1 6, 7 1 1, 8 4 8  H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 5 0, 3 3 8
S G D 1 8, 0 9 4  U S D  1 3, 6 1 1  H - R / A ( S G D )  2 8 / 0 1 / 2 0 2 1 8 0
E U R 6 8, 9 3 8  U S D  8 4, 5 4 0  H - R E / A ( E U R )  2 8 / 0 1 / 2 0 2 1 ( 1 4 2 )
E U R  5 4, 2 8 2, 6 3 8  U S D  6 6, 2 4 7, 0 2 4  H - S / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 2 0 8, 8 7 1

      
      U S D 3 6 5, 3 5 1
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
  

 
 

A s a t D e c e m b e r 3 1, 2 0 2 0, V a u g h a n N el s o n U. S. S el e c t E q ui t y F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e 
C o n t r a c t s o u t s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

U S D 7 1 7, 7 1 3 E U R 5 8 4, 7 7 2 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 1, 8 0 1
E U R  2 6, 3 0 4, 3 0 6  U S D  3 2, 1 0 2, 9 5 8 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 1 0 0, 2 7 0

      
      U S D 1 0 2, 0 7 1
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
 
  
 

A s a t D e c e m b e r 3 1, 2 0 2 0, W C M Gl o b al E m e r gi n g M a r k et s E q ui t y F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e 
C o n t r a c t s o u t s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R 4, 9 7 7 U S D 6, 0 7 5 H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 1 8
      
      U S D 1 8
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
 
  

( * ) T h e n e t u n r e ali z e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e n t of N e t A s s e t s.  
 

3 3 5



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

 

 
 

N o t e 9 – N E T U N R E A L I S E D A P P R E C I A T I O N / ( D E P R E C I A T I O N ) O N F O R W A R D F O R E I G N 
E X C H A N G E C O N T R A C T S ( c o n ti n u e d ) 
 

A s a t D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s Gl o b al C r e dit F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o n t r a ct s 
o ut s t a n di n g : 
 

H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R 1, 2 9 3, 6 5 7 G B P  1, 1 6 7, 2 7 5 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 ( 1 2, 1 4 1 )
E U R 2 2 1, 7 9 9 A U D 3 5 8, 1 1 4 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 ( 4, 8 7 0 )
E U R 2 0 4, 9 1 1 J P Y  2 5, 8 8 1, 7 6 3  H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 1 0 7
E U R 1 1 3, 0 1 4 C H F 1 2 1, 9 1 6 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 3 3 4
E U R 6 5 9, 3 8 5 C A D 1, 0 2 7, 1 1 0 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 9 7 2
E U R  1 6, 5 9 4, 4 5 9  U S D  2 0, 2 5 4, 6 4 2  H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 6 1, 2 3 9
E U R 1 7 8 G B P 1 6 0 H - N / D ( E U R )  2 8 / 0 1 / 2 0 2 1 ( 2 )
E U R 3 1  A U D 5 0  H - N / D ( E U R )  2 8 / 0 1 / 2 0 2 1 ( 1 )
E U R 2 8 J P Y 3, 5 6 1 H - N / D ( E U R )  2 8 / 0 1 / 2 0 2 1 0
E U R 1 6  C H F 1 7  H - N / D ( E U R )  2 8 / 0 1 / 2 0 2 1 0
E U R  9 0 C A D  1 4 1 H - N / D ( E U R ) 2 8 / 0 1 / 2 0 2 1 0
E U R 2, 2 8 1 U S D 2, 7 8 3 H - N / D ( E U R )  2 8 / 0 1 / 2 0 2 1 8
E U R 2 9, 0 1 9  G B P  2 6, 2 1 6  H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 ( 3 1 6 )
E U R 4, 9 5 5 A U D 7, 9 9 8 H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 ( 1 0 8 )
E U R 4, 5 4 6 J P Y 5 7 4, 2 8 2 H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 2
E U R 2, 5 0 6 C H F 2, 7 0 4 H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 6
E U R 1 4, 7 0 9  C A D  2 2, 9 3 0  H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 8
E U R 3 6 7, 7 1 9 U S D 4 4 8, 9 6 8 H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 1, 2 1 6
C H F 1, 8 7 6, 1 2 6 E U R 1, 7 3 9, 2 5 5 H - S / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 5, 2 8 2 )
C H F 3 6 8, 6 7 6 G B P 3 0 8, 4 0 2 H - S / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 4, 2 6 3 )
C H F 4, 7 3 0, 0 5 3 U S D 5, 3 5 9, 0 6 0 H - S / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 4, 0 3 8 )
C H F 6 3, 6 7 9  A U D  9 5, 3 2 0  H - S / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 1, 4 7 9 )
C H F 1 8 7, 9 1 4 C A D 2 7 1, 3 4 1 H - S / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 2 6 2 )
C H F 5 8, 5 5 6 J P Y 6, 8 5 6, 5 5 3 H - S / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 1 3 7 )
E U R 7 5 2, 0 6 7 G B P 6 7 8, 5 1 2 H - S / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 ( 6, 9 4 4 )
E U R 1 2 9, 8 8 7 A U D 2 0 9, 7 1 3 H - S / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 ( 2, 8 5 2 )
E U R 1 1 9, 4 3 6 J P Y  1 5, 0 8 5, 1 4 8  H - S / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 6 7
E U R 6 5, 7 1 7  C H F  7 0, 8 8 9  H - S / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 1 9 9
E U R 3 8 3, 2 9 4 C A D 5 9 6, 9 7 9 H - S / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 6 2 0
E U R 9, 6 6 1, 1 7 8 U S D  1 1, 7 9 0, 5 6 7  H - S / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 3 7, 1 9 8
J P Y 1 4 3, 0 9 9, 4 0 9 G B P 1, 0 2 2, 0 8 6 H - S / A ( J P Y )  2 8 / 0 1 / 2 0 2 1 ( 1 0, 9 8 3 )
J P Y  2 5, 0 5 3, 6 2 8  A U D 3 2 0, 2 2 0 H - S / A ( J P Y )  2 8 / 0 1 / 2 0 2 1 ( 4, 4 2 9 )
J P Y 7 3 1, 6 6 1, 5 0 5 E U R 5, 7 9 2, 8 4 3 H - S / A ( J P Y )  2 8 / 0 1 / 2 0 2 1 ( 3, 2 0 6 )
J P Y  7 3, 1 5 5, 7 5 8  C A D 9 0 1, 9 9 5 H - S / A ( J P Y )  2 8 / 0 1 / 2 0 2 1 7 0 2
J P Y  1 2, 6 4 0, 2 7 5  C H F 1 0 7, 9 4 8 H - S / A ( J P Y )  2 8 / 0 1 / 2 0 2 1 2 5 4
J P Y 1, 8 1 4, 4 6 9, 2 5 5 U S D  1 7, 5 5 5, 7 8 4  H - S / A ( J P Y )  2 8 / 0 1 / 2 0 2 1 2 3, 7 4 9
N O K 2 9 0, 8 0 2 A U D  4 4, 2 8 3  H - S / A ( N O K )  2 8 / 0 1 / 2 0 2 1 ( 2 1 6 )
N O K 1, 6 9 1, 5 2 6 G B P 1 4 4, 3 5 0 H - S / A ( N O K )  2 8 / 0 1 / 2 0 2 1 2 0 3
N O K 1 4 8, 0 7 7 C H F  1 5, 0 7 5  H - S / A ( N O K )  2 8 / 0 1 / 2 0 2 1 2 2 7
N O K  2 6 8, 5 2 7 J P Y  3, 2 0 0, 6 0 9 H - S / A ( N O K ) 2 8 / 0 1 / 2 0 2 1 3 5 3
N O K 8 6 3, 9 9 9 C A D 1 2 7, 0 3 3 H - S / A ( N O K )  2 8 / 0 1 / 2 0 2 1 1, 1 8 8
N O K 8, 5 7 9, 6 5 9 E U R 8 0 9, 4 5 8 H - S / A ( N O K )  2 8 / 0 1 / 2 0 2 1 1 1, 0 6 5
N O K  2 1, 7 3 0, 0 7 7  U S D 2, 5 0 4, 4 8 9 H - S / A ( N O K )  2 8 / 0 1 / 2 0 2 1 3 3, 4 4 8
U S D 8, 0 8 6, 3 5 4 E U R 6, 6 2 5, 7 4 3 H - S / A ( U S D )  2 8 / 0 1 / 2 0 2 1 ( 2 5, 2 5 7 )
U S D 1, 5 7 8, 4 2 6 G B P 1, 1 6 9, 0 7 9 H - S / A ( U S D )  2 8 / 0 1 / 2 0 2 1 ( 1 9, 9 4 9 )
U S D 2 7 7, 1 9 2 A U D 3 6 6, 2 7 0 H - S / A ( U S D )  2 8 / 0 1 / 2 0 2 1 ( 5, 5 1 4 )
U S D 8 0 9, 4 5 2 C A D 1, 0 3 1, 6 6 2 H - S / A ( U S D )  2 8 / 0 1 / 2 0 2 1 ( 4 0 7 )
U S D 2 5 0, 2 2 5 J P Y  2 5, 8 6 1, 8 3 8  H - S / A ( U S D )  2 8 / 0 1 / 2 0 2 1 ( 3 3 9 )
U S D 1 3 9, 8 8 5 C H F 1 2 3, 4 5 7 H - S / A ( U S D )  2 8 / 0 1 / 2 0 2 1 1 1 6
U S D 4, 2 8 3, 7 3 1 E U R 3, 5 0 9, 9 7 5 H - S / D ( U S D )  2 8 / 0 1 / 2 0 2 1 ( 1 3, 3 8 0 )
U S D 8 3 6, 1 6 8 G B P 6 1 9, 3 1 7 H - S / D ( U S D )  2 8 / 0 1 / 2 0 2 1 ( 1 0, 5 6 8 )
U S D 1 4 6, 8 4 2 A U D 1 9 4, 0 3 1 H - S / D ( U S D )  2 8 / 0 1 / 2 0 2 1 ( 2, 9 2 1 )
U S D 4 2 8, 8 0 6 C A D 5 4 6, 5 2 1 H - S / D ( U S D )  2 8 / 0 1 / 2 0 2 1 ( 2 1 5 )
U S D 1 3 2, 5 5 6 J P Y  1 3, 7 0 0, 2 5 9  H - S / D ( U S D )  2 8 / 0 1 / 2 0 2 1 ( 1 7 9 )
U S D 7 4, 1 0 4  C H F  6 5, 4 0 1  H - S / D ( U S D )  2 8 / 0 1 / 2 0 2 1 6 2

     

      U S D 3 3, 0 8 5
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 

( * ) T h e n e t u n r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e n t of N e t A s s e t s  

3 3 6



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 9 – N E T U N R E A L I S E D A P P R E C I A T I O N / ( D E P R E C I A T I O N ) O N F O R W A R D F O R E I G N 
E X C H A N G E C O N T R A C T S ( c o n ti n u e d ) 
 
A s a t D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s Gl o b al C r e dit F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o n t r a ct s 
o ut s t a n di n g ( c o nti n u e d ) : 
 
F o r w a r d s     U n r e ali s e d
     a p p r e ci a ti o n /
 P u r c h a s e s S al e s C o u nt e r p a r t y  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

A U D 1, 3 0 0, 0 0 0 U S D 9 7 8, 1 0 7 H S B C  1 7 / 0 3 / 2 0 2 1 2 5, 6 2 6
C A D 2, 7 4 7, 0 0 0 U S D 2, 1 4 5, 8 7 6 H S B C  1 7 / 0 3 / 2 0 2 1 1 0, 7 4 8
C H F 6 9 5, 0 0 0 U S D 7 8 5, 0 7 1 U B S  1 7 / 0 3 / 2 0 2 1 2, 8 3 8
G B P 2, 3 4 3, 0 0 0 U S D 3, 1 5 9, 0 5 5 C r e di t S ui s s e  1 7 / 0 3 / 2 0 2 1 4 5, 1 3 5
J P Y 1 1 1, 0 3 0, 0 0 0 U S D 1, 0 6 6, 6 5 3 C r e di t S ui s s e  1 7 / 0 3 / 2 0 2 1 9, 5 9 3
S E K 1, 2 8 5, 0 0 0 U S D 1 5 3, 5 2 6 Ci ti b a n k  1 7 / 0 3 / 2 0 2 1 3, 0 6 3

        
      U S D 9 7, 0 0 3
 
A s at D e c e m b e r 3 1, 2 0 2 0 , t h e n et u n r e ali s e d a p p r e ci ati o n o n F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a m o u n t e d t o 
U S D 1 3 0, 0 8 8. 
  
 

 

  
 

 
 
 

 

A s at D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r at e B o n d F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n 
E x c h a n g e C o n t r a c t s o ut st a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R 2 6 9, 9 0 9 G B P 2 4 3, 5 9 5 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 ( 2, 6 0 7 )
U S D 2 9 1, 3 5 4 E U R 2 3 9, 0 0 2 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 ( 1, 2 4 7 )
G B P 1 5, 9 9 7 E U R  1 7, 7 1 3 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 1 8 6
E U R  4, 3 5 2, 9 4 7 U S D 5, 3 1 4, 8 9 5 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 1 4, 2 3 0
S E K  1 0, 0 1 5, 7 7 4  G B P  8 8 7 3 4 7  H - I / A ( S E K )  2 8 / 0 1 / 2 0 2 1 6, 7 6 1
S E K  6 4, 7 4 9, 5 9 8  E U R 6, 3 6 0, 7 1 4 H - I / A ( S E K )  2 8 / 0 1 / 2 0 2 1 9 9, 5 4 0
S E K 1 6 2, 1 3 9, 0 1 1 U S D  1 9, 4 5 5, 8 7 8  H - I / A ( S E K )  2 8 / 0 1 / 2 0 2 1 2 9 3, 1 2 2
G B P  3 1, 9 7 9, 1 6 2  E U R  4 0, 9 6 0, 9 3 4  H - S / A ( G B P ) 2 8 / 0 1 / 2 0 2 1 4 8 2, 8 9 2
N O K  5 2, 3 6 4, 8 0 5  G B P 4, 4 6 4, 6 1 9 H - S / A ( N O K )  2 8 / 0 1 / 2 0 2 1 1 1, 8 1 3
N O K 3 3 5, 3 9 2, 1 8 9 E U R  3 1, 6 1 5, 2 0 7  H - S / A ( N O K )  2 8 / 0 1 / 2 0 2 1 4 6 6, 5 7 0
N O K 8 4 1, 9 3 0, 8 4 8 U S D  9 6, 9 0 9, 3 2 0  H - S / A ( N O K )  2 8 / 0 1 / 2 0 2 1 1, 4 2 2, 9 2 9

  
      
      U S D 2, 7 9 4, 1 8 9
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
F o r w a r d s     U n r e ali s e d
     a p p r e ci a ti o n /
 P u r c h a s e s S al e s C o u nt e r p a r t y  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R 8, 8 6 8, 0 0 0 U S D  1 0, 8 1 2, 7 5 7  B a n k of A m e ri c a  1 7 / 0 3 / 2 0 2 1 5 5, 0 7 6
G B P 3, 4 3 6, 0 0 0 U S D 4, 6 3 6, 9 6 3 B a n k of A m e ri c a  1 7 / 0 3 / 2 0 2 1 6 1, 9 6 9

        
      U S D 1 1 7, 0 4 5
 
A s at D e c e m b e r 3 1, 2 0 2 0, t h e n et u n r e ali s e d a p p r e ci ati o n o n F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a m o u n t e d t o
U S D 2, 9 1 1, 2 3 4. 
  

 
 
( * ) T h e n e t u n r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e nt of N e t A s s e t s.   
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

 

N o t e 9 – N E T U N R E A L I S E D A P P R E C I A T I O N / ( D E P R E C I A T I O N ) O N F O R W A R D F O R E I G N 
E X C H A N G E C O N T R A C T S ( c o n ti n u e d ) 
 
A s at D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s I n s ti t uti o n al Hi g h I n c o m e F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e 
C o n t r a c t s o u t s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

S G D  2 1, 0 5 3, 6 6 3  U S D  1 5, 8 4 1, 4 7 1  H - S / A ( S G D )  2 8 / 0 1 / 2 0 2 1 8 8, 5 9 0
      
      U S D 8 8, 5 9 0
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
  

 

 

 

A s at D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k et s B o n d F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n 
E x c h a n g e C o n t r a c t s o ut st a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

C H F 2 4 1, 5 3 1 U S D 2 7 3, 6 7 1 H - I / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 2 2 7 )
U S D 6, 5 0 5, 8 1 0 E U R 5, 3 3 6, 9 6 7 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 ( 2 8, 0 0 8 )
E U R  7 9, 3 8 9, 4 6 1  U S D  9 6, 8 9 0, 4 7 1  H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 3 0 2, 6 2 8
E U R 6, 9 9 6, 3 6 3 U S D 8, 5 3 8, 6 7 6 H - I / D ( E U R ) 2 8 / 0 1 / 2 0 2 1 2 6, 6 7 0
E U R 4 2, 3 1 0  U S D  5 1, 6 3 6  H - N / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 1 6 3
U S D 4 5, 2 6 5  E U R  3 7, 1 3 1  H - N 1 / A ( E U R )  2 8 / 0 1 / 2 0 2 1 ( 1 9 3 )
E U R 3 7, 1 3 1  U S D  4 5, 3 1 6  H - N 1 / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 1 4 2
E U R 4 8, 5 8 5  U S D  5 9, 2 9 3  H - N / D ( E U R )  2 8 / 0 1 / 2 0 2 1 1 8 7
U S D 4, 4 4 0 G B P 3, 3 1 9 H - N / D ( G B P )  2 8 / 0 1 / 2 0 2 1 ( 9 8 )
G B P 3, 4 6 7 U S D 4, 6 8 0 H - N / D ( G B P )  2 8 / 0 1 / 2 0 2 1 6 1
C H F 1 4 0, 4 2 1 U S D 1 5 9, 1 0 6 H - R / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 1 3 2 )
E U R 9, 0 6 8, 3 1 3 U S D  1 1, 0 6 7, 3 7 7  H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 3 4, 5 6 8
E U R 8, 4 7 7, 7 2 6 U S D  1 0, 3 4 6, 5 9 9  H - R / D ( E U R )  2 8 / 0 1 / 2 0 2 1 3 2, 3 1 7
E U R 6 4 5, 3 9 6 U S D 7 8 7, 6 7 0 H - R E / A ( E U R )  2 8 / 0 1 / 2 0 2 1 2, 4 6 0
U S D 7, 1 3 7, 4 1 1 E U R 5, 8 5 4, 9 3 9 H - S / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 ( 3 0, 5 3 9 )
E U R 2 4 5, 8 7 1, 7 5 1 U S D 3 0 0, 0 9 9, 8 0 8 H - S / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 9 1 0, 3 8 9
G B P 3 1 0, 2 0 1 U S D 4 1 8, 8 1 6 H - S / A ( G B P ) 2 8 / 0 1 / 2 0 2 1 5, 2 9 3
J P Y 5, 2 5 3, 3 8 8, 7 7 8 U S D  5 0, 8 2 6, 6 9 7  H - S / A ( J P Y )  2 8 / 0 1 / 2 0 2 1 7 0, 8 9 9
E U R  4 2, 6 6 3, 8 6 4  U S D  5 2, 0 6 8, 8 9 9  H - S / D ( E U R ) 2 8 / 0 1 / 2 0 2 1 1 6 2, 6 3 0

      
      U S D 1, 4 8 9, 2 1 0
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
 
( * ) T h e n e t u n r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e n t of N e t A s s e t s.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 9 – N E T U N R E A L I S E D A P P R E C I A T I O N / ( D E P R E C I A T I O N ) O N F O R W A R D F O R E I G N 
E X C H A N G E C O N T R A C T S ( c o n ti n u e d ) 
 
A s a t D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s S t r at e gi c Al p h a B o n d F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e 
C o n t r a c t s o u t s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s M a t u ri t y D a t e ( d e p r e ci ati o n ) ( * )
   

G B P 3, 3 1 3 U S D 4, 4 7 2 H - N / D ( G B P ) 2 8 / 0 1 / 2 0 2 1 5 8
E U R 2 5 9, 7 0 7 U S D 3 1 6, 9 5 8 H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 9 9 0

      
      U S D 1, 0 4 8
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
F o r w a r d s     U n r e ali s e d
     a p p r e ci a ti o n /
 P u r c h a s e s S al e s C o u n t e r p a r t y M a t u ri t y D a t e ( d e p r e ci ati o n ) ( * )
   

C O P 2 7 1, 0 5 3, 0 0 0 U S D  7 0, 9 5 6 M o r g a n S t a nl e y  0 8 / 0 1 / 2 0 2 1 8, 2 8 7
E U R 2 2 5, 0 0 0 U S D 2 7 6, 5 8 1 S t a n d a r d C h a r t e r e d B a n k 0 4 / 0 1 / 2 0 2 1 ( 1, 2 8 2 )
U S D 1 6 2, 0 7 1 C O P 6 2 5, 4 0 0, 0 0 0 M o r g a n S t a nl e y 0 8 / 0 1 / 2 0 2 1 ( 2 0, 7 6 8 )
U S D 2 6 5, 4 3 4 E U R 2 2 5, 0 0 0 S t a n d a r d C h a r t e r e d B a n k 0 4 / 0 1 / 2 0 2 1 ( 9, 8 6 5 )
U S D 1 8 5, 9 6 6 E U R 1 5 6, 0 0 0 B a n k of A m e ri c a  2 5 / 0 1 / 2 0 2 1 ( 5, 0 0 5 )
U S D 1 7, 6 7 8  E U R  1 5, 0 0 0 H S B C 1 6 / 0 2 / 2 0 2 1 ( 6 9 3 )
U S D 1 3 1, 2 2 4 E U R 1 0 7, 0 0 0 M o r g a n S t a nl e y 2 9 / 0 1 / 2 0 2 1 2 2 5
U S D 2 7 7, 1 4 9 E U R 2 2 5, 0 0 0 S t a n d a r d C h a r t e r e d B a n k 0 6 / 0 4 / 2 0 2 1 1, 2 8 6

        
      U S D ( 2 7, 8 1 5 )
 
A s at D e c e m b e r 3 1, 2 0 2 0, t h e n et u n r e ali s e d d e p r e ci a ti o n o n F o r w a r d F o r ei g n E x c h a n g e C o nt r a ct s a m o u nt e d t o 
U S D ( 2 6, 7 6 7 ). 
  

 
 
 

A s a t D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e 
C o n t r a c t s o u t s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s  U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R 1, 5 1 6, 9 2 9 U S D 1, 8 5 1, 7 8 3 H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 5, 3 2 8
      
      U S D 5, 3 2 8
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
  

 
 

A s at D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s A si a B o n d Pl u s F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s 
o ut s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

S G D 1 0 9, 1 6 1 U S D  8 2, 1 3 0  H - R / D I V M ( S G D )  2 8 / 0 1 / 2 0 2 1 4 6 6
      
      U S D 4 6 6
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
 
( * ) T h e n e t u n r e ali z e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e n t of N e t A s s e t s.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 9 – N E T U N R E A L I S E D A P P R E C I A T I O N / ( D E P R E C I A T I O N ) O N F O R W A R D F O R E I G N 
E X C H A N G E C O N T R A C T S ( c o n ti n u e d ) 
 
A s a t D e c e m b e r 3 1, 2 0 2 0, O s t r u m E u r o Hi g h I n c o m e F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o n t r a ct s 
o ut s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

U S D 1, 1 7 6, 5 7 7 E U R 9 6 4, 0 5 6 H - I / A ( U S D )  2 8 / 0 1 / 2 0 2 1 ( 3, 0 0 2 )
U S D 3 4, 3 2 6  E U R  2 8, 1 2 6  H - I / D ( U S D )  2 8 / 0 1 / 2 0 2 1 ( 8 8 )
U S D 4 4, 0 7 0  E U R  3 6, 1 1 0  H - R / A ( U S D )  2 8 / 0 1 / 2 0 2 1 ( 1 1 2 )
S G D 1 4, 1 4 6  E U R 8, 7 1 1 H - R / D ( S G D ) 2 8 / 0 1 / 2 0 2 1 3 2
U S D 8 6, 6 9 3  E U R  7 1, 0 3 4  H - R E / A ( U S D ) 2 8 / 0 1 / 2 0 2 1 ( 2 2 1 )

      
      E U R ( 3, 3 9 1 )
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
F o r w a r d s     U n r e ali s e d
     a p p r e ci a ti o n /
 P u r c h a s e s S al e s C o u nt e r p a r t y  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R 2, 3 1 3, 4 1 0 G B P 2, 1 0 0, 0 0 0 G ol d m a n S a c h s  2 8 / 0 1 / 2 0 2 1 ( 3 1, 8 0 1 )
E U R  1 1, 2 5 0, 9 3 2  U S D  1 3, 8 0 0, 0 0 0  B N P P a ri b a s  2 8 / 0 1 / 2 0 2 1 ( 2 1, 2 1 1 )

        
      E U R ( 5 3, 0 1 2 )
 
A s at D e c e m b e r 3 1, 2 0 2 0, t h e n et u n r e ali s e d d e p r e ci ati o n o n F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a m o u n t e d t o 
E U R ( 5 6, 4 0 3 ). 
 
  

 
 

A s at D e c e m b e r 3 1, 2 0 2 0, O st r u m Gl o b al I nfl ati o n F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s 
o ut s t a n di n g : 
 
F o r w a r d s     U n r e ali s e d  
     a p p r e ci a ti o n /  
 P u r c h a s e s S al e s C o u nt e r p a r t y  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )  
    

A U D 1 6 0, 0 0 0 E U R  9 7, 6 9 7 S t a t e S t r e et 1 4 / 0 1 / 2 0 2 1 3, 1 9 7  
A U D 4 0 0, 0 0 0 E U R 2 4 8, 3 4 9 B a n k of A m e ri c a  1 4 / 0 1 / 2 0 2 1 3, 8 8 5  
E U R 1, 0 1 8, 6 8 0 A U D 1, 6 5 0, 0 0 0 Ci ti G r o u p  1 4 / 0 1 / 2 0 2 1 ( 2 1, 7 8 7 )  
E U R 9 8, 5 0 7  A U D 1 6 0, 0 0 0 S t a t e S t r e et 1 4 / 0 1 / 2 0 2 1 ( 2, 3 8 6 )  
E U R 2 1 9, 6 3 7 A U D 3 5 3, 7 6 3 B a n k of A m e ri c a  1 4 / 0 1 / 2 0 2 1 ( 3, 4 4 1 )  
E U R 1, 1 1 1, 3 0 1 C A D 1, 7 2 3, 8 8 2 S t a t e S t r e et 1 4 / 0 1 / 2 0 2 1 5, 6 0 7  
E U R 1 6, 1 2 4  D K K 1 2 0, 0 0 0 S o ci et e G e n e r al e  1 4 / 0 1 / 2 0 2 1 3  
E U R 7 8 8, 8 7 9 J P Y  9 8, 0 0 0, 0 0 0 S t a t e S t r e et 1 4 / 0 1 / 2 0 2 1 1 3, 1 9 5  
E U R  1 3, 0 2 0, 6 2 1  G B P  1 1, 6 0 0, 0 0 0 S t a t e S t r e et 1 4 / 0 1 / 2 0 2 1 6 3, 0 2 9  
E U R  6 9 1, 6 5 4 G B P  6 3 0, 0 8 2 S o ci et e G e n e r al e 1 4 / 0 1 / 2 0 2 1 ( 1 2, 1 7 0 )  
E U R 7 7 9, 4 9 2 N Z D 1, 3 3 0, 0 0 0 N ati xi s 1 4 / 0 1 / 2 0 2 1 ( 3, 0 1 7 )  
E U R  2 0, 4 3 7, 2 6 5  U S D  2 4, 3 5 0, 0 0 0 N ati xi s 1 4 / 0 1 / 2 0 2 1 5 4 0, 8 7 3  
E U R 1, 8 0 7, 3 4 1 U S D 2, 2 0 0, 0 0 0 B a n k of A m e ri c a  1 4 / 0 1 / 2 0 2 1 9, 7 2 0  
E U R 2 4 1, 8 9 9 U S D 2 9 6, 9 7 9 S t a t e S t r e et 1 4 / 0 1 / 2 0 2 1 ( 7 6 2 )  
E U R 4 0, 7 7 0  U S D  5 0, 0 0 0  G ol d m a n S a c h s  1 4 / 0 1 / 2 0 2 1 ( 8 5 )  
G B P 1 8 0, 0 0 0 E U R 1 9 8, 7 0 2 S t a t e S t r e et 1 4 / 0 1 / 2 0 2 1 2, 3 6 4  
U S D 3 5 0, 0 0 0 E U R 2 8 5, 0 8 4 B a n k of A m e ri c a  1 4 / 0 1 / 2 0 2 1 9 0 1  

        
      E U R 5 9 9, 1 2 6  
 
  

 
( * ) T h e n e t u n r e ali z e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e n t of N e t A s s e t s. 
 
 

  

3 4 0



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 9 – N E T U N R E A L I S E D A P P R E C I A T I O N / ( D E P R E C I A T I O N ) O N F O R W A R D F O R E I G N 
E X C H A N G E C O N T R A C T S ( c o n ti n u e d ) 
 
 

A s at D e c e m b e r 3 1, 2 0 2 0, O s t r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e 
C o n t r a c t s o u t s t a n di n g : 
 

H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R  3 4, 1 0 5, 5 0 6  U S D  4 1, 6 2 3, 8 9 5  H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 1 3 0, 0 0 8
E U R 6, 1 4 3, 5 9 1 U S D 7, 4 9 7, 9 1 5 H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 2 3, 4 1 9
E U R 3 2, 5 9 9  U S D  3 9, 7 8 5  H - R E / A ( E U R )  2 8 / 0 1 / 2 0 2 1 1 2 4
E U R  1 4, 6 5 2, 2 0 2  U S D  1 7, 8 8 2, 2 0 6  H - S / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 5 5, 8 5 4

      
      U S D 2 0 9, 4 0 5
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 

F o r w a r d s     U n r e ali s e d
     a p p r e ci a ti o n /
 P u r c h a s e s S al e s C o u nt e r p a r t y  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

U S D  5 1, 5 1 6, 4 4 4  E U R  4 2, 0 0 0, 0 0 0 S t a t e S t r e et 2 8 / 0 1 / 2 0 2 1 9 7, 6 5 3
U S D 1, 8 1 0, 7 8 1 G B P 1, 3 4 0, 0 0 0 S t a t e S t r e et 2 8 / 0 1 / 2 0 2 1 ( 2 1, 2 8 0 )

        
      U S D 7 6, 3 7 3
 

A s at D e c e m b e r 3 1 , 2 0 2 0, t h e n et u n r e ali s e d a p p r e ci ati o n o n F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a m o u n t e d t o 
U S D 2 8 5, 7 7 8. 
 
  

 
 

A s a t D e c e m b e r 3 1, 2 0 2 0, A S G M a n a g e d F ut u r e s F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o n t r a ct s 
o ut s t a n di n g : 
 

H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

G B P 1 8, 7 1 1  U S D  2 5, 2 6 5  H - I / A ( G B P )  2 8 / 0 1 / 2 0 2 1 3 1 7
S E K 2, 5 4 9, 6 7 5 U S D 3 0 5, 9 5 5 H - I / A ( S E K )  2 8 / 0 1 / 2 0 2 1 4, 6 0 3
G B P 3, 5 7 6 U S D 4, 8 2 8 H - N 1 / A ( G B P )  2 8 / 0 1 / 2 0 2 1 6 1
E U R 1, 3 6 0, 9 3 8 U S D 1, 6 6 0, 9 2 4 H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 5, 2 1 4
E U R  7 7, 3 5 8, 3 1 4  U S D  9 4, 4 0 9, 9 5 5  H - S 1 / A ( E U R )  2 8 / 0 1 / 2 0 2 1 2 9 6, 4 9 7
G B P 1, 2 9 6, 6 3 2 U S D 1, 7 5 0, 6 3 4 H - S 1 / A ( G B P )  2 8 / 0 1 / 2 0 2 1 2 2, 1 3 4

      
      U S D 3 2 8, 8 2 6
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 

F o r w a r d s     U n r e ali s e d
     a p p r e ci a ti o n /
 P u r c h a s e s S al e s C o u nt e r p a r t y  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

C N H  5 8, 0 0 0, 0 0 0  U S D 8, 8 4 0, 0 1 7 U B S  1 7 / 0 3 / 2 0 2 1 4 5, 0 6 3
N O K  2 6, 0 0 0, 0 0 0  U S D 2, 9 6 7, 8 4 3 U B S  1 7 / 0 3 / 2 0 2 1 6 8, 0 9 8
P L N  1 3, 0 0 0, 0 0 0  U S D 3, 5 4 3, 9 8 1 U B S  1 7 / 0 3 / 2 0 2 1 ( 5 3, 8 3 8 )
S E K  5 8, 0 0 0, 0 0 0  U S D 6, 9 0 8, 0 7 9 U B S  1 7 / 0 3 / 2 0 2 1 1 5 9, 7 5 3
S G D  2 6, 7 5 0, 0 0 0  U S D  1 9, 9 9 3, 7 0 7 U B S  1 7 / 0 3 / 2 0 2 1 2 4 7, 5 6 9
T R Y  1 0, 5 0 0, 0 0 0  U S D 1, 3 5 3, 0 4 7 U B S  1 7 / 0 3 / 2 0 2 1 2 1, 3 8 1
U S D 4 8 3, 3 5 2 S E K 4, 0 0 0, 0 0 0 U B S  1 7 / 0 3 / 2 0 2 1 ( 4, 0 8 5 )
U S D 2, 0 6 2, 9 6 7 S G D 2, 7 5 0, 0 0 0 U B S  1 7 / 0 3 / 2 0 2 1 ( 1 7, 9 1 1 )
U S D 1, 6 9 2, 0 4 9 T R Y  1 3, 8 0 0, 0 0 0 U B S  1 7 / 0 3 / 2 0 2 1 ( 1 1 4, 3 4 2 )
Z A R  4 1, 5 0 0, 0 0 0  U S D 2, 7 2 5, 9 5 0 U B S  1 7 / 0 3 / 2 0 2 1 7 3, 9 0 3

        
      U S D 4 2 5, 5 9 1
 
  
 
 

A s at D e c e m b e r 3 1, 2 0 2 0, t h e n e t u n r e ali s e d a p p r e ci a ti o n o n F o r w a r d F o r ei g n E x c h a n g e C o nt r a c t s a m o u nt e d t o  
U S D 7 5 4, 4 1 7. 
 
 
( * ) T h e n e t u n r e ali z e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e n t of N e t A s s e t s.

3 4 1



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 9 – N E T U N R E A L I S E D A P P R E C I A T I O N / ( D E P R E C I A T I O N ) O N F O R W A R D F O R E I G N 
E X C H A N G E C O N T R A C T S ( c o n ti n u e d ) 
 
 

 

A s at D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e 
C o n t r a c t s o u t s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R 3, 3 4 6 U S D 4, 0 8 4 H - N / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 1 2
E U R 4 9, 9 0 7  U S D  6 0, 9 1 4  H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 1 8 6
E U R 3, 3 2 2 U S D 4, 0 5 4 H - R / D ( E U R )  2 8 / 0 1 / 2 0 2 1 1 2
E U R 1 0, 8 7 1  U S D  1 3, 2 6 9  H - R / D I V ( E U R )  2 8 / 0 1 / 2 0 2 1 4 0
E U R 1 0, 8 6 7  U S D  1 3, 2 6 4  H - R / D I V M ( E U R ) 2 8 / 0 1 / 2 0 2 1 4 0
E U R 3, 3 2 2 U S D 4, 0 5 4 H - R / D M ( E U R )  2 8 / 0 1 / 2 0 2 1 1 2
E U R  1 6, 9 3 1, 0 7 0  U S D  2 0, 6 6 6, 0 0 7  H - S / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 6 1, 9 7 3

      
      U S D 6 2, 2 7 5
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o.  
 
F o r w a r d s     U n r e ali s e d
     a p p r e ci a ti o n /
 P u r c h a s e s S al e s C o u nt e r p a r t y  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

E U R 2 0 0, 0 0 0 U S D 2 4 5, 8 9 4 U B S  0 4 / 0 1 / 2 0 2 1 ( 1, 1 8 4 )
U S D 2 3 9, 1 6 7 E U R 2 0 0, 0 0 0 U B S  0 4 / 0 1 / 2 0 2 1 ( 5, 5 4 3 )
U S D 2 3 3, 5 3 0 E U R 1 9 2, 0 0 0 B a r cl a y s 1 1 / 0 1 / 2 0 2 1 ( 1, 4 3 0 )
U S D 2 2 3, 4 4 9 E U R 1 8 3, 0 0 0 D e u t s c h e B a n k 2 8 / 0 1 / 2 0 2 1 ( 5 9 0 )
U S D 2 4 6, 0 7 2 E U R 2 0 0, 0 0 0 U B S  0 4 / 0 2 / 2 0 2 1 1, 1 7 9

        
      U S D ( 7, 5 6 8 )
 
A s at D e c e m b e r 3 1 , 2 0 2 0, t h e n et u n r e ali s e d a p p r e ci ati o n o n F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a m o u n t e d t o 
U S D 5 4, 7 0 7. 
  

 
 
 

A s a t D e c e m b e r 3 1, 2 0 2 0, N a ti xi s M ul ti Al p h a F u n d h a d t h e f oll o wi n g F o r w a r d F o r ei g n E x c h a n g e C o nt r a c t s o u t s t a n di n g : 
 
H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s U n r e ali s e d
 a p p r e ci a ti o n /
 P u r c h a s e s S al e s Cl a s s  M at u ri t y D at e ( d e p r e ci a ti o n ) ( * )
   

U S D 3, 0 4 9 C H F 2, 7 0 3 H - I / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 1 1 )
C H F 2, 7 0 3 U S D 3, 0 6 3 H - I / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 3 )
U S D 3, 2 9 6 E U R 2, 6 9 8 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 ( 7 )
E U R 2, 6 9 8 U S D 3, 2 9 3 H - I / A ( E U R )  2 8 / 0 1 / 2 0 2 1 1 0
U S D 3, 7 7 8 G B P 2, 7 9 7 H - I / A ( G B P )  2 8 / 0 1 / 2 0 2 1 ( 4 7 )
G B P  2, 7 9 7 U S D  3, 7 7 7 H - I / A ( G B P ) 2 8 / 0 1 / 2 0 2 1 4 8
U S D 2, 1 6 1 S G D 2, 8 7 9 H - I / A ( S G D )  2 8 / 0 1 / 2 0 2 1 ( 1 7 )
S G D 2, 8 7 9 U S D 2, 1 6 6 H - I / A ( S G D )  2 8 / 0 1 / 2 0 2 1 1 2
U S D 2, 6 1 7 J P Y 2 7 0, 7 1 3 H - I / A ( J P Y )  2 8 / 0 1 / 2 0 2 1 ( 6 )
J P Y 2 7 0, 7 1 3 U S D 2, 6 1 7 H - I / A ( J P Y )  2 8 / 0 1 / 2 0 2 1 4
U S D 3, 0 3 6 C H F 2, 6 9 2 H - R / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 1 1 )
C H F 2, 6 9 2 U S D 3, 0 5 0 H - R / A ( C H F )  2 8 / 0 1 / 2 0 2 1 ( 3 )
U S D 3, 2 9 9 E U R 2, 7 0 1 H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 ( 7 )
E U R 2, 7 0 1 U S D 3, 2 9 6 H - R / A ( E U R ) 2 8 / 0 1 / 2 0 2 1 1 0
U S D 2, 1 5 5 S G D 2, 8 7 0 H - R / A ( S G D )  2 8 / 0 1 / 2 0 2 1 ( 1 7 )
S G D 2, 8 7 0 U S D 2, 1 6 0  H - R / A ( S G D )  2 8 / 0 1 / 2 0 2 1 1 2

      
      U S D ( 3 3 )
All H e d g e d S h a r e Cl a s s F o r w a r d F o r ei g n E x c h a n g e C o n t r a c t s a r e h el d wi t h B B H & C o. 
 
 
( * ) T h e n e t u n r e ali z e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e n t of N e t A s s e t s.  
  

 

  

3 4 2



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 1 0 – N E T U N R E A L I S E D A P P R E C I A T I O N / ( D E P R E C I A T I O N ) O N F I N A N C I A L 
F U T U R E S C O N T R A C T S 
 
 

A s a t D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s Gl o b al C r e dit F u n d h a d t h e f oll o wi n g Fi n a n ci al F u t u r e s C o n t r a c t s 
o ut s t a n di n g : 

  
Fi n a n ci al F u t u r e s C o n t r a c t s 

  

N u m b e r of c o n t r a c t s   M at u ri t y
U n r e ali s e d 

a p p r e ci a ti o n /
p u r c h a s e d / ( s ol d ) I n d e x D a t e C u r r e n c y C o m mit m e nt s ( d e p r e ci ati o n ) ( * )

  
( 1 3 )  E U R O - B O B L F U T U R E 0 8 / 0 3 / 2 0 2 1 E U R 1, 6 4 8, 0 5 2 ( 2, 3 8 6 )
( 2 4 )  E U R O - B U N D F U T U R E 0 8 / 0 3 / 2 0 2 1 E U R 3, 1 0 6, 2 5 1 ( 2 5, 2 5 4 )
1 9  L O N G G I L T F U T U R E 2 9 / 0 3 / 2 0 2 1 G B P 3, 7 5 9, 0 1 3 3 8, 4 3 8

( 1 9 )  U S 1 0 Y R N O T E ( C B T ) 2 2 / 0 3 / 2 0 2 1 U S D 2, 1 0 9, 0 0 0 ( 7, 4 2 2 )
( 1 4 0 )  U S 1 0 Y R U L T R A F U T U R E 2 2 / 0 3 / 2 0 2 1 U S D 1 3, 6 5 0, 0 0 0 5 2, 8 0 5

2 5  U S 2 Y R N O T E ( C B T ) 3 1 / 0 3 / 2 0 2 1 U S D 5, 1 4 5, 7 0 3 4, 3 0 9
1 2  U S L O N G B O N D ( C B T ) 2 2 / 0 3 / 2 0 2 1 U S D 1, 8 2 7, 0 0 0 ( 1 6, 2 7 2 )
1 0  U S U L T R A B O N D ( C B T )  2 2 / 0 3 / 2 0 2 1 U S D 1, 3 0 7, 1 8 7 2 8, 6 2 5

      
    U S D 7 2, 8 4 3
  

 

 
A s a t D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d h a d t h e f oll o wi n g Fi n a n ci al 
F u t u r e s C o nt r a c t s o ut s t a n di n g : 

  
Fi n a n ci al F u t u r e s C o n t r a c t s 

  

N u m b e r of c o n t r a c t s   M at u ri t y
U n r e ali s e d 

a p p r e ci a ti o n /
p u r c h a s e d / ( s ol d ) I n d e x D a t e C u r r e n c y C o m mit m e nt s ( d e p r e ci ati o n ) ( * )

  
( 8 )  U S 1 0 Y R U L T R A F U T U R E 2 2 / 0 3 / 2 0 2 1 U S D 7 8 0, 0 0 0 2, 0 1 8
1 5  U S 2 Y R N O T E ( C B T ) 3 1 / 0 3 / 2 0 2 1 U S D 3, 0 8 7, 4 2 2 1, 7 6 6

( 1 0 )  U S 5 Y R N O T E ( C B T ) 3 1 / 0 3 / 2 0 2 1 U S D 9 9 7, 9 6 9 ( 2, 8 3 9 )
1 1  U S L O N G B O N D ( C B T ) 2 2 / 0 3 / 2 0 2 1 U S D 1, 6 7 4, 7 5 0 ( 1 4, 1 8 0 )

( 1 1 )  U S U L T R A B O N D ( C B T ) 2 2 / 0 3 / 2 0 2 1 U S D 1, 4 3 7, 9 0 6 1 3, 6 7 0
      
    U S D 4 3 5
  

 
  

 
  
 

A s a t D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s I n s ti t uti o n al Gl o b al C o r p o r at e B o n d F u n d h a d t h e f oll o wi n g Fi n a n ci al F ut u r e s 
C o n t r a c t s o u t s t a n di n g : 

  
Fi n a n ci al F u t u r e s C o n t r a c t s 

  

N u m b e r of c o n t r a c t s   M at u ri t y
U n r e ali s e d 

a p p r e ci a ti o n /
p u r c h a s e d / ( s ol d ) I n d e x D a t e C u r r e n c y C o m mit m e nt s ( d e p r e ci ati o n ) ( * )

  
2  E U R O - B O B L F U T U R E 0 8 / 0 3 / 2 0 2 1 E U R 2 5 3, 5 4 6 3 4 3

( 3 0 )  E U R O - B U N D F U T U R E 0 8 / 0 3 / 2 0 2 1 E U R 3, 8 8 2, 8 1 4 ( 3 1, 5 6 8 )
3 3  L O N G G I L T F U T U R E 2 9 / 0 3 / 2 0 2 1 G B P 6, 5 2 8, 8 1 1 6 6, 7 6 2

( 2 9 )  U S 1 0 Y R N O T E ( C B T ) 2 2 / 0 3 / 2 0 2 1 U S D 3, 2 1 9, 0 0 0 ( 1 1, 3 2 8 )
( 2 2 4 )  U S 1 0 Y R U L T R A F U T U R E 2 2 / 0 3 / 2 0 2 1 U S D 2 1, 8 4 0, 0 0 0 9 9, 7 5 0

2 8  U S 2 Y R N O T E ( C B T ) 3 1 / 0 3 / 2 0 2 1 U S D 5, 7 6 3, 1 8 8 4, 8 2 6
5 9  U S U L T R A B O N D ( C B T ) 2 2 / 0 3 / 2 0 2 1 U S D 7, 7 1 2, 4 0 6 1 6, 0 2 2

      
    U S D 1 4 4, 8 0 7
  

 
 
( * ) T h e n e t u n r e ali z e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e n t of N e t A s s e t s. 
  

3 4 3



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 1 0 – N E T U N R E A L I S E D A P P R E C I A T I O N / ( D E P R E C I A T I O N ) O N F I N A N C I A L 
F U T U R E S C O N T R A C T S ( c o n ti n u e d ) 
 
 
 

A s at D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s S t r at e gi c Al p h a B o n d F u n d h a d t h e f oll o wi n g Fi n a n ci al F u t u r e s C o n t r a c t s 
o ut s t a n di n g : 

  
Fi n a n ci al F u t u r e s C o n t r a c t s 

  

N u m b e r of c o n t r a c t s   M at u ri t y
U n r e ali s e d 

a p p r e ci a ti o n /
p u r c h a s e d / ( s ol d ) I n d e x D a t e C u r r e n c y C o m mit m e nt s ( d e p r e ci ati o n ) ( * )

  
( 4 )  U S U L T R A B O N D ( C B T ) 2 2 / 0 3 / 2 0 2 1 U S D 5 2 2, 8 7 5 ( 4 8 5 )

      
    U S D ( 4 8 5 )
  

 
 
 

A s a t D e c e m b e r 3 1, 2 0 2 0, O s t r u m Gl o b al I nfl a ti o n F u n d h a d t h e f oll o wi n g Fi n a n ci al F ut u r e s C o nt r a c t s o u t s t a n di n g : 
  

H e d g e d S h a r e Cl a s s Fi n a n ci al F u t u r e s C o n t r a c t s 
  

N u m b e r of c o n t r a c t s   M a t u ri t y
U n r e ali s e d 

a p p r e ci a ti o n /
p u r c h a s e d / ( s ol d ) I n d e x D a t e C u r r e n c y C o m mit m e nt s ( d e p r e ci a ti o n ) ( * )

  
( 1 )  E U R O - B U N D F U T U R E 0 8 / 0 3 / 2 0 2 1 E U R 1 2 9, 4 2 7 ( 3 8 0 )
( 1 )  E U R O B U X L 3 0 Y B N D 0 8 / 0 3 / 2 0 2 1 E U R 2 1 0, 7 6 1 ( 2, 3 4 0 )

( 3 2 )  L O N G G I L T F U T U R E 2 9 / 0 3 / 2 0 2 1 G B P 6, 3 3 0, 9 6 9 ( 4 7, 1 9 1 )
( 3 )  U S 1 0 Y R N O T E ( C B T ) 2 2 / 0 3 / 2 0 2 1 U S D 3 3 3, 0 0 0 ( 1 1 5 )
( 1 )  U S 2 Y R N O T E ( C B T ) 3 1 / 0 3 / 2 0 2 1 U S D 2 0 5, 8 2 8 ( 1 4 0 )
( 2 )  U S 5 Y R N O T E ( C B T ) 3 1 / 0 3 / 2 0 2 1 U S D 1 9 9, 5 9 4 ( 3 8 3 )
( 8 )  U S L O N G B O N D ( C B T ) 2 2 / 0 3 / 2 0 2 1 U S D 1, 2 1 8, 0 0 0 7, 6 6 2

      
    E U R ( 4 2, 8 8 7 )
 
 
( * ) T h e n e t u n r e ali z e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e n t of N e t A s s e t s.   
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 1 0 – N E T U N R E A L I S E D A P P R E C I A T I O N / ( D E P R E C I A T I O N ) O N F I N A N C I A L 
F U T U R E S C O N T R A C T S ( c o n ti n u e d ) 
 
 

A s a t D e c e m b e r 3 1, 2 0 2 0, A S G M a n a g e d F u t u r e s F u n d h a d t h e f oll o wi n g Fi n a n ci al F u t u r e s C o n t r a c t s o u t s t a n di n g : 
  

Fi n a n ci al F u t u r e s C o n t r a c t s 
  

N u m b e r of c o n t r a c t s   M at u ri t y
U n r e ali s e d 

a p p r e ci a ti o n /
p u r c h a s e d / ( s ol d ) I n d e x D a t e C u r r e n c y C o m mit m e nt s ( d e p r e ci ati o n ) ( * )

  
1 0 2  3 M O E U R O E U R I B O R F U T U R E  1 5 / 0 3 / 2 0 2 1 E U R 1 7 0, 0 4 3 6 5 8
4 3 3  9 0 D A Y E U R O $ F U T U R E 1 4 / 0 6 / 2 0 2 1 U S D 2 5 8, 0 4 6 3 7, 8 8 8
1 7 9  9 0 D A Y S T E R L I N G F U T U R E  1 7 / 0 3 / 2 0 2 1 G B P 7, 7 9 9 –

6  A M S T E R D A M I N D E X F U T U R E  1 5 / 0 1 / 2 0 2 1 E U R 9 1 7, 0 9 0 1 2, 3 0 4
1 5 5  A U D U S D C U R R E N C Y F U T U R E  1 5 / 0 3 / 2 0 2 1 U S D 1 1 9, 2 5 7 3 0 3, 6 1 9
2 8  A U S T 1 0 Y B O N D F U T U R E  1 5 / 0 3 / 2 0 2 1 A U D 2, 1 6 5, 1 1 4 9, 2 4 8

2 1 9  A U S T 3 Y B O N D F U T U R E 1 5 / 0 3 / 2 0 2 1 A U D 1 8, 3 6 3, 2 7 5 9, 9 9 2
6 7  B P C U R R E N C Y F U T U R E 1 5 / 0 3 / 2 0 2 1 U S D 5 7, 2 5 6 1 0 2, 0 1 6
1  B R A Z I L R E A L F U T U R E 2 9 / 0 1 / 2 0 2 1 U S D 5, 1 9 4 ( 1 2 0 )

1 3 3  C $ C U R R E N C Y F U T U R E 1 6 / 0 3 / 2 0 2 1 U S D 1 6 9, 3 0 9 1 6, 0 0 0
1 0  C A C 4 0 1 0 E U R O F U T U R E  1 5 / 0 1 / 2 0 2 1 E U R 6 7 9, 2 4 3 4 2 8
3 7  C A N 1 0 Y R B O N D F U T U R E  2 2 / 0 3 / 2 0 2 1 C A D 3, 3 0 0, 2 0 3 1 6, 8 4 5
5 0  C H F C U R R E N C Y F U T U R E 1 5 / 0 3 / 2 0 2 1 U S D 5 5, 3 1 9 2 4, 6 2 5
3  D A X I N D E X F U T U R E 1 9 / 0 3 / 2 0 2 1 E U R 1, 2 5 8, 9 2 1 2 9, 3 6 5

1 8  D J I A M I N I E - C B O T F U T U R E  1 9 / 0 3 / 2 0 2 1 U S D 2, 7 5 4, 5 8 3 5 2, 5 3 5
3 2  E - M I N I R U S S 2 0 0 0 F U T U R E  1 9 / 0 3 / 2 0 2 1 U S D 3, 1 5 9, 7 6 9 1 0 3, 1 6 0
1 0  E U R O B U X L 3 0 Y B N D 0 8 / 0 3 / 2 0 2 1 E U R 2, 1 0 7, 6 1 4 1 7, 6 1 9

1 2 2  E U R O F X C U R R E N C Y F U T U R E  1 5 / 0 3 / 2 0 2 1 U S D 1 5, 2 2 1, 9 5 7 1 0 0, 3 6 1
3 4  E U R O S T O X X 5 0 F U T U R E  1 9 / 0 3 / 2 0 2 1 E U R 1, 4 7 7, 9 2 3 1 9, 7 6 6
4 8  E U R O - B O B L F U T U R E 0 8 / 0 3 / 2 0 2 1 E U R 6, 0 8 5, 1 1 5 5 8 7
3 3  E U R O - B T P F U T U R E 0 8 / 0 3 / 2 0 2 1 E U R 5, 1 4 7, 6 8 3 5 9, 0 4 9
2 3  E U R O - B U N D F U T U R E 0 8 / 0 3 / 2 0 2 1 E U R 2, 9 7 6, 8 2 4 2 3, 3 5 8
5 3  E U R O - O A T F U T U R E 0 8 / 0 3 / 2 0 2 1 E U R 8, 2 8 8, 8 9 0 5 6, 5 5 2
4 2  E U R O - S C H A T Z F U T U R E 0 8 / 0 3 / 2 0 2 1 E U R 5, 2 1 0, 3 4 1 ( 2, 0 5 6 )
5  F T S E 1 0 0 I N D E X F U T U R E  1 9 / 0 3 / 2 0 2 1 G B P 4 4 1, 5 6 0 ( 4, 5 7 9 )

1 4 4  F T S E C H I N A A 5 0 F U T U R E  2 8 / 0 1 / 2 0 2 1 U S D 2, 5 4 9, 7 6 8 1 1 3, 2 5 9
2 5  F T S E T A I W A N I N D E X F U T U R E  2 8 / 0 1 / 2 0 2 1 U S D 1, 2 8 6, 3 5 0 4 6, 9 4 0
7  F T S E / J S E T O P 4 0 F U T U R E  1 8 / 0 3 / 2 0 2 1 Z A R 2 5 9, 1 4 9 ( 7 5 1 )
6  F T S E / M I B I N D E X F U T U R E  1 9 / 0 3 / 2 0 2 1 E U R 8 1 6, 0 9 2 1 5, 5 6 4
6  H A N G S E N G I N D E X F U T U R E  2 8 / 0 1 / 2 0 2 1 H K D 1, 0 5 3, 5 8 5 4 0, 5 1 5

1 7  H S C E I I N D E X F U T U R E 2 8 / 0 1 / 2 0 2 1 H K D 1, 1 7 7, 1 7 5 2 9, 7 7 2
4  I B E X 3 5 I N D E X F U T U R E 1 5 / 0 1 / 2 0 2 1 E U R 3 9 5, 1 4 3 ( 6 2 6 )

6 3  I N R / U S D F U T U R E 2 7 / 0 1 / 2 0 2 1 U S D 1 7, 2 4 3 2 3, 5 1 4
7 6  J P N Y E N C U R R E N C Y F U T U R E  1 5 / 0 3 / 2 0 2 1 U S D 9 2 0 6 0, 7 1 9
3 8  L O N G G I L T F U T U R E 2 9 / 0 3 / 2 0 2 1 G B P 7, 5 1 8, 0 2 5 3 9, 5 7 3

1 2 4  M E X I C A N P E S O F U T U R E 1 5 / 0 3 / 2 0 2 1 U S D 1 2, 3 2 0, 0 2 0 ( 2 6, 8 1 5 )
4 1  M S C I E A F E F U T U R E 1 9 / 0 3 / 2 0 2 1 U S D 3, 5 7 3, 1 2 1 6 0, 1 0 5
5 9  M S C I E M G M K T F U T U R E 1 9 / 0 3 / 2 0 2 1 U S D 3, 1 0 8, 5 4 0 1 2 9, 2 1 0
8  M S C I S I N G I X E T S F U T U R E  2 8 / 0 1 / 2 0 2 1 S G D 1 9 6, 3 5 5 9 6 1

1 4  N A S D A Q 1 0 0 E - M I N I F U T U R E  1 9 / 0 3 / 2 0 2 1 U S D 3, 6 0 8, 7 2 0 1 4 5, 5 5 3
1 4 7  N E W Z E A L A N D $ F U T U R E  1 5 / 0 3 / 2 0 2 1 U S D 1 0 5, 6 1 9 1 8 1, 5 0 6
1 0  N I K K E I 2 2 5 ( O S E ) F U T U R E  1 1 / 0 3 / 2 0 2 1 J P Y 2, 6 5 8, 1 6 0 1 0 6, 7 3 6
5 3  O M X S 3 0 I N D E X F U T U R E 1 5 / 0 1 / 2 0 2 1  S E K 1, 2 0 9, 8 7 0 ( 8, 7 7 3 )
1 4  S & P M I D 4 0 0 E M I N I F U T U R E  1 9 / 0 3 / 2 0 2 1 U S D 3, 2 2 9, 2 6 8 8 5, 8 9 5
2 3  S & P / T S X 6 0 I N D E X F U T U R E  1 8 / 0 3 / 2 0 2 1 C A D 3, 7 3 6, 1 8 2 ( 4 3, 2 9 2 )
2 1  S & P 5 0 0 E M I N I F U T U R E 1 9 / 0 3 / 2 0 2 1 U S D 3, 9 4 3, 8 7 3 5 7, 0 4 3
3 0  S H O R T E U R O - B T P F U T U R E  0 8 / 0 3 / 2 0 2 1 E U R 3, 7 7 9, 6 6 8 5, 8 7 3
1 8  S P I 2 0 0 F U T U R E 1 8 / 0 3 / 2 0 2 1 A U D 2, 2 8 7, 3 2 1 ( 7, 6 3 9 )
1 2  T O P I X I N D E X F U T U R E  1 1 / 0 3 / 2 0 2 1 J P Y 2, 0 9 7, 5 5 0 5 5, 4 9 9
5 8  U S 1 0 Y R N O T E ( C B T ) 2 2 / 0 3 / 2 0 2 1 U S D 6, 4 3 8, 0 0 0 1 5, 8 5 9
1 4  U S 1 0 Y R U L T R A F U T U R E 2 2 / 0 3 / 2 0 2 1 U S D 1, 3 6 5, 0 0 0 ( 8, 5 6 3 )

2 0 4  U S 2 Y R N O T E ( C B T ) 3 1 / 0 3 / 2 0 2 1 U S D 4 1, 9 8 8, 9 3 7 5 1, 3 2 8
1 6 0  U S 5 Y R N O T E ( C B T ) 3 1 / 0 3 / 2 0 2 1 U S D 1 5, 9 6 7, 5 0 0 5 6, 2 5 0
1 1  U S L O N G B O N D ( C B T ) 2 2 / 0 3 / 2 0 2 1 U S D 1, 6 7 4, 7 5 0 ( 7, 3 0 5 )
4  U S U L T R A B O N D ( C B T ) 2 2 / 0 3 / 2 0 2 1 U S D 5 2 2, 8 7 5 ( 3, 0 6 2 )

      

    U S D 2, 2 0 4, 0 6 8
( * ) T h e n e t u n r e ali z e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e n t of N e t A s s e t s. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 1 1 – C R E D I T D E F A U L T I N D E X S W A P S, C R E D I T D E F A U L T S W A P S A N D T O T A L 
R E T U R N R A T E S W A P S 
 
 

A s a t D e c e m b e r 3 1, 2 0 2 0, O s t r u m E u r o Hi g h I n c o m e F u n d h a d t h e f oll o wi n g C r e di t D ef a ult I n d e x S w a p s : 
   

   U n r e ali s e d 
   a p p r e ci a ti o n / 

P o si ti o n  C o u nt e r p a r t y   U n d e rl yi n g I n d e x R a t e  M a t u ri t y D a t e  C u r r e n c y  N o mi n al ( d e p r e ci ati o n ) ( * ) 

B U Y  B a n k of A m e ri c a  
i T r a x x E u r o p e 

C r o s s o v e r  5. 0 0 %  2 0 / 0 6 / 2 0 2 5 E U R 9, 6 0 0, 1 0 0 ( 9 3 4, 2 2 8 ) 
         
       E U R ( 9 3 4, 2 2 8 ) 
  
 

 
A s a t D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d h a d t h e f oll o wi n g C r e di t D ef a ul t I n d e x S w a p s : 

   

   U n r e ali s e d 
   a p p r e ci a ti o n / 

P o si ti o n  C o u nt e r p a r t y   U n d e rl yi n g I n d e x R a t e M a t u ri t y D a t e C u r r e n c y  N o mi n al ( d e p r e ci ati o n ) ( * ) 
    

S E L L  M o r g a n S t a nl e y  

M a r ki t C D X N o r t h 
A m e ri c a Hi g h Yi el d 

I n d e x S e ri e s 3 5  5. 0 0 %  2 0 / 1 2 / 2 0 2 5 U S D 1, 8 2 0, 0 0 0 9 3, 9 5 7 
         
       U S D 9 3, 9 5 7 
 
A s a t D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d h a d t h e f oll o wi n g C r e di t D ef a ul t S w a p s : 

   

   U n r e ali s e d 
   a p p r e ci a ti o n / 

P o si ti o n  C o u nt e r p a r t y  U n d e rl yi n g S e c u ri t y  R a t e  M a t u ri t y D a t e C u r r e n c y N o mi n al ( d e p r e ci ati o n ) ( * )  
    

B U Y  B a r cl a y s 

M e xi c o G o v e r n m e nt  
B o n d 4. 1 5 0 % 

2 8 / 0 3 / 2 7  1. 0 0 %  2 0 / 1 2 / 2 0 2 5 U S D 3 0 5, 0 0 0 ( 7, 6 2 6 ) 
         
       U S D ( 7, 6 2 6 ) 
  
 

 

A s a t D e c e m b e r 3 1, 2 0 2 0, t h e n et u n r e ali s e d a p p r e ci a ti o n o n S w a p s a m o u nt e d t o U S D 8 6, 3 3 1. 
 
 
A s a t D e c e m b e r 3 1, 2 0 2 0, L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k et s E q ui t y F u n d h a d t h e f oll o wi n g T o t al R et u r n R at e 
S w a p s : 

   

   U n r e ali s e d 
   a p p r e ci a ti o n / 

P o si ti o n  C o u nt e r p a r t y   U n d e rl yi n g S e c u ri t y R a t e  M at u ri t y D a t e  C u r r e n c y  N o mi n al ( d e p r e ci ati o n ) ( * ) 
    

S E L L  G ol d m a n S a c h s  H D F C B a n k L t d  0. 9 0 % 1 1 / 1 0 / 2 0 2 1  U S D 2 2 2, 3 1 1 3 3, 8 4 1 
S E L L  G ol d m a n S a c h s  Ti t a n C o L t d  0. 9 0 % 1 1 / 1 0 / 2 0 2 1  U S D 2 1 2, 0 6 7 5 3, 4 8 0 
S E L L  G ol d m a n S a c h s  M a r uti S u z u ki I n di a Lt d 0. 9 0 % 1 1 / 1 0 / 2 0 2 1  U S D 3 0 1, 9 8 6 3 2, 7 1 5 
S E L L  G ol d m a n S a c h s  D e nti u m C o Lt d  6. 1 5 % 0 8 / 1 1 / 2 0 2 1  U S D  5 1, 3 5 7 ( 1 3, 5 2 2 ) 
S E L L  G ol d m a n S a c h s  C r e di c o r p Lt d  0. 4 5 % 1 4 / 1 1 / 2 0 2 2  U S D 2 1 5, 0 5 7 4 6, 3 9 1 
S E L L  G ol d m a n S a c h s  D e s p e g a r. c o m C o r p  0. 4 5 % 2 1 / 1 1 / 2 0 2 2  U S D  7 1, 7 1 6 1 3, 4 1 9 

S E L L  G ol d m a n S a c h s  
T C S G r o u p H ol di n g 

P L C 2. 3 7 % 1 6 / 1 2 / 2 0 2 2  U S D 2 0 7, 0 4 1 2, 5 3 2 
S E L L  G ol d m a n S a c h s  L o c ali z a R e n t a C a r S A  2. 3 7 % 1 9 / 1 2 / 2 0 2 2  U S D 1 0 3, 6 5 5 1 6 4 

         
       U S D 1 6 9, 0 2 0 
  

 
( * ) T h e n e t u n r e ali s e d a p p r e ci a ti o n / ( d e p r e ci a ti o n ) i s i n cl u d e d i n t h e S t a t e m e n t of N e t A s s e t s.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 1 2 – C O L L A T E R A L 
 

A s a t D e c e m b e r 3 1, 2 0 2 0, t h e c oll at e r al r e c ei v e d f r o m c o u n t e r p a rti e s f o r t h e p u r p o s e of t r a n s a c ti o n s of 
O T C d e ri v a ti v e s a r e a s f oll o w s : 
 

F u n d n a m e C o u n t e r p a r t y  C u r r e n c y  T o t al c oll a t e r al 
r e c ei v e d 

T y p e o f 
c oll a t e r al 

S e c u ri t y 
D e s c ri p ti o n 

O st r u m Gl o b al I nfl ati o n 
F u n d 

N a ti xi s E U R 5 9 0, 0 0 0 C a s h - 

S t a t e S t r e et B a n k  E U R 2 4 0, 0 0 0 C a s h - 

 

 
N o t e 1 3 – P L E D G E D S E C U R I T I E S A N D C A S H 
 
A s a t D e c e m b e r 3 1, 2 0 2 0, t h e f oll o wi n g s e r v e s a s pl e d g e d a s s e t s f o r c o m mi t m e n t s o n d e ri v a ti v e 
i n s t r u m e n t s : 
 

F u n d n a m e S e c u ri ti e s 
d e s c ri p ti o n 

C u r r e n c y  Q u a n ti t y  M a r k e t 
v al u e 

C o u n t e r p a r t y  M a r gi n 
(i n E U R ) 

S e e y o n d A si a Mi n V ol 
E q ui t y I n c o m e F u n d 

- - - - C a c ei s ( 1 9 ) 

L o o mi s S a yl e s Gl o b al 
E m e r gi n g M a r k e t E q ui t y 
F u n d 

C a s h U S D -  1 9 0, 0 0 0  G ol d m a n S a c h s  - 

L o o mi s S a yl e s Gl o b al 
C r e di t F u n d 

U. S. T r e a s u r y B o n d 
2. 8 7 5 % 1 5 / 0 5 / 2 0 4 3 

U S D  3 7 5, 0 0 0  4 7 4, 0 8 2  J P M o r g a n - 

- - - - J P M o r g a n  ( 7 8, 7 0 5 ) 

C a s h U S D -  2 1 5, 0 0 0  J P M o r g a n - 

L o o mi s S a yl e s Di s ci pli n e d 
Al p h a U. S. C o r p o r a t e 
B o n d F u n d 

U ni t e d S t a t e s T r e a s u r y 
Bill 0. 0 0 0 % 
0 2 / 1 2 / 2 0 2 1 

U S D  2 5 0, 0 0 0  2 4 9, 7 7 2  J P M o r g a n - 

- - - - J P M o r g a n  ( 1 0, 9 4 2 ) 

L o o mi s S a yl e s 
I n sti t u ti o n al Gl o b al 
C o r p o r a t e B o n d F u n d 

U. S. T r e a s u r y B o n d 
2. 8 7 5 % 1 5 / 0 5 / 2 0 4 3 

U S D  1 1 5, 0 0 0  1 4 5, 3 8 5  J P M o r g a n  

- - - - J P M o r g a n  ( 1 0 7, 4 2 2 ) 

C a s h U S D -  8 6 2, 0 0 0  J P M o r g a n - 

L o o mi s S a yl e s S t r at e gi c 
Al p h a B o n d F u n d 

i H e a r t C o m m u ni c ati o n s 
I n c 0. 0 0 0 %  

U S D  1, 8 9 7  2 4, 6 2 3  C o m p ut e r s h a r e  - 

U ni t e d S t a t e s T r e a s u r y 
Bill 0. 0 0 0 % 
0 4 / 1 1 / 2 0 2 1 

U S D  9 0, 0 0 0  8 9, 9 3 1  J P M o r g a n - 

- - - - J P M o r g a n  ( 1 5 8 ) 

C a s h U S D -  4 5 9, 9 1 7  M o r g a n S t a nl e y  - 

O st r u m E u r o Hi g h 
 I n c o m e F u n d 

C a s h E U R -  1, 0 0 7, 0 0 0  B a n k of A m e ri c a  - 

- - - - C a c ei s   6 3 4, 0 7 6 

O st r u m Gl o b al I nfl ati o n 
F u n d 

F r e n c h R e p u bli c 
G o v e r n m e n t B o n d O A T 
3. 1 5 0 % 2 5 / 0 7 / 2 0 3 2 

E U R  1 0 0, 0 0 0  1 5 7, 0 2 1  C a c ei s  - 

U. S. T r e a s u r y I nfl a ti o n 
I n d e x e d B o n d s 
3. 8 7 5 % 1 5 / 0 4 / 2 0 2 9 

U S D  3 0 0, 0 0 0  3 5 3, 3 7 9  C a c ei s  - 

- - - - C a c ei s   2 5 7, 2 9 7 

O st r u m Gl o b al I nfl ati o n 
F u n d D u r a ti o n H e d g e 
A c ti v e S h a r e Cl a s s 

- - - - C a c ei s  4 2 5, 1 3 6 

O st r u m S h o r t T e r m 
Gl o b al Hi g h I n c o m e F u n d 

- - - - C a c ei s  1 5 5, 1 1 9 

A S G M a n a g e d F ut u r e s 
F u n d 

- - - -  G ol d m a n S a c h s  3, 7 8 6, 6 8 5 

C a s h U S D -  1, 8 3 3, 4 1 5  U B S - 

 

  

3 4 7



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 1 4 – T R A N S A C T I O N C O S T S  

D u ri n g t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0, t h e t r a n s a c ti o n c o s t s w hi c h h a v e b e e n d efi n e d a s b r o k e r a g e 
t r a n s a c ti o n c o s t s a n d d e p o si t a r y t r a n s a c ti o n c o st s h a v e b e e n c h a r g e d t o t h e F u n d s i n r el a ti o n t o p u r c h a s e s 
a n d s al e s of t r a n sf e r a bl e s e c u ri ti e s, m o n e y m a r k et i n st r u m e n t, d e ri v a ti v e s o r a n y o t h e r eli gi bl e a s s et s 
( b r o k e r a g e t r a n s a c ti o n c o s t s o n fi x e d i n c o m e o r d e ri v a ti v e s a r e e x cl u d e d ). 
 

B r o k e r a g e t r a n s a c ti o n c o st s a r e m ai nl y i n cl u d e d i n t h e c a pti o n “ P o r tf oli o a t c o s t ” i n t h e S t a t e m e n t of N e t 
A s s et s of t h e r e p o r t, a n d r e s p e c ti v el y i n t h e c a p ti o n s “ N et r e ali s e d a p p r e ci ati o n / ( d e p r e ci a ti o n ) ” a n d 
“ C h a n g e i n n e t u n r e ali s e d o n a p p r e ci a ti o n / ( d e p r e ci a ti o n ) ” i n t h e S t a t e m e nt of C h a n g e s i n N et A s s e t s. 
 

D e p o si t a r y t r a n s a c ti o n c o st s a r e i n cl u d e d i n t h e c a p ti o n “ T a x e s a n d e x p e n s e s p a y a bl e ” i n t h e S t a t e m e n t of 
N e t A s s e t s, a n d r e s p e cti v el y i n t h e c a p ti o n “ D e p o si t a r y f e e s ” i n t h e S t at e m e n t of C h a n g e s i n N e t A s s et s. 

 

D u ri n g t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0, t r a n s a c ti o n c o st s w e r e a s f oll o wi n g : 

F u n d C u r r e n c y  T o t al A m o u n t o f T r a n s a c ti o n C o s t s 

N a ti xi s  A si a E q ui t y  F u n d ( 1 )  U S D  3 3 8, 5 8 5  

D N C A  E m e r gi n g E u r o p e E q ui t y F u n d ( 1 )  U S D  2 7, 5 7 2  

N a ti xi s P a cifi c Ri m E q ui t y F u n d ( 1 )  U S D  5 8, 9 5 0  

H a r ri s A s s o ci a t e s C o n c e n t r a t e d U. S. E q ui t y F u n d U S D  7, 5 6 3  

H a r ri s A s s o ci a t e s Gl o b al E q ui t y F u n d  U S D   1, 0 2 5, 2 4 1  

H a r ri s A s s o ci a t e s U. S. E q ui t y F u n d U S D  1 1 5, 1 2 9  

L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k et s E q ui t y F u n d U S D  3 5, 8 3 3  

L o o mi s S a yl e s Gl o b al G r o wt h E q ui t y F u n d  U S D   2 3 1, 7 4 1  

L o o mi s S a yl e s U. S. G r o w t h E q ui t y F u n d  U S D   6 5 2, 4 5 6  

L o o mi s S a yl e s U. S. E q ui t y I n c o m e F u n d ( 1 )  U S D  2 8, 3 3 0  

D N C A E u r o p e S m all e r C o m p a ni e s F u n d ( 1 )  E U R 2 9 4, 3 6 0  

S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d  U S D  2 6 3, 1 1 8  

T h e m a ti c s A I a n d R o b oti c s F u n d  U S D  1 8 3, 7 1 5  

T h e m a ti c s M et a F u n d  U S D 3 8 4, 1 7 7 

T h e m a ti c s S af e t y F u n d  U S D  6 2 2, 3 9 6  

T h e m a ti c s  S u b s c ri p ti o n E c o n o m y F u n d  U S D  2 0 2, 4 4 8  

T h e m a ti c s W a t e r F u n d  U S D 2 5 2, 2 9 7 

V a u g h a n N el s o n Gl o b al S mi d C a p E q ui t y F u n d ( 1 )  U S D 1 0, 7 4 4 

V a u g h a n N el s o n U. S. S el e c t E q ui t y F u n d  U S D   7 6, 7 2 2  

W C M Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d  U S D   7 5, 3 8 4  

L o o mi s S a yl e s Gl o b al C r e di t F u n d  U S D  4 2, 9 4 8  

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d  U S D   4 8, 9 6 5  

L o o mi s S a yl e s I n sti t u ti o n al Gl o b al C o r p o r at e B o n d F u n d  U S D   4 6, 3 2 1  

L o o mi s S a yl e s I n sti t u ti o n al Hi g h I n c o m e F u n d U S D  3, 3 4 7  

L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  U S D  2 0, 9 6 9  

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d  U S D   4 5, 0 6 2  

L o o mi s S a yl e s S u st ai n a bl e Gl o b al C o r p o r at e B o n d F u n d ( 1 )   U S D   3 9, 3 0 2  

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d U S D  3 4, 4 4 0  

L o o mi s S a yl e s A si a B o n d Pl u s F u n d  U S D  5, 4 5 1  

O s t r u m E u r o Hi g h I n c o m e F u n d  E U R   1 0 5, 3 1 0   

O s t r u m Gl o b al I nfl a ti o n F u n d  E U R  4 9, 2 7 1  

O s t r u m S h o rt T e r m Gl o b al Hi g h I n c o m e F u n d  U S D  6 6, 9 9 3  

A S G M a n a g e d F u t u r e s F u n d  U S D   3 8 8, 1 1 0  

D o r v al L u x C o n vi cti o n s F u n d  E U R  7, 0 8 9  

L o o mi s S a yl e s Gl o b al M ul ti A s s et I n c o m e F u n d U S D 9 7, 6 0 8 

N a ti xi s M ul ti Al p h a F u n d U S D 3, 9 2 4 

N a ti xi s E S G C o n s e r v a ti v e  F u n d ( 1 )  E U R  6, 1 4 6  

N a ti xi s E S G D y n a mi c F u n d ( 1 )  E U R 8, 1 9 4 

N a ti xi s E S G M o d e r a t e F u n d ( 1 )  E U R 3, 7 7 0 
 
( 1 ) S e e N ot e 1. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 1 5 – C O - M A N A G E M E N T O F A S S E T S 
 

F o r t h e p u r p o s e of eff e cti v e m a n a g e m e n t, t h e I n v e s t m e n t M a n a g e r m a y c h o o s e, s u bj e c t t o t h e 
M a n a g e m e n t C o m p a n y’ s p ri o r a p p r o v al, t h a t t h e a s s e t s of c e r t ai n F u n d s ( t h e “ P a rti ci p ati n g F u n d s ” ) wi t hi n 
t h e U m b r ell a F u n d b e c o - m a n a g e d. I n s u c h c a s e s, t h e a s s e t s ( o r a p o r ti o n t h e r e of ) of t h e P a rti ci p a ti n g 
F u n d s will b e m a n a g e d i n c o m m o n. C o - m a n a g e d a s s e t s a r e r ef e r r e d t o a s a “ p o ol ”, n o t wi t h st a n di n g t h e 
f a c t t h a t s u c h p o ol s a r e u s e d s ol el y f o r i n t e r n al m a n a g e m e nt p u r p o s e s. T h e p o ol s d o n ot c o n sti t u t e 
s e p a r a t e e n titi e s a n d a r e n o t di r e c tl y a c c e s si bl e t o i n v e s t o r s. E a c h of t h e P a r ti ci p ati n g F u n d s s h all h a v e it s 
o w n a s s e t s ( o r a p o r ti o n t h e r e of ) all o c a t e d t o t h e r el e v a n t p o ol ( s ). E a c h P a r ti ci p ati n g F u n d will r e m ai n 
e n ti tl e d t o i t s s p e cifi c a s s et s. W h e r e t h e a s s e t s of a P a r ti ci p ati n g F u n d a r e m a n a g e d u si n g t hi s t e c h ni q u e, 
t h e a s s e t s at t ri b u t a bl e t o e a c h P a r ti ci p a ti n g F u n d will i ni ti all y b e d e t e r mi n e d b y r ef e r e n c e t o i t s i ni ti al 
all o c ati o n of a s s e t s t o s u c h a p o ol a n d will c h a n g e i n t h e e v e n t of a d di ti o n al all o c a ti o n s o r wi t h d r a w al s. 
 

T h e e n ti tl e m e n t of e a c h P a r ti ci p ati n g F u n d t o t h e c o - m a n a g e d a s s e t s a p pli e s t o e a c h a n d e v e r y li n e of 
i n v e s t m e n t s of s u c h p o ol. A d di ti o n al i n v e st m e n t s m a d e o n b e h alf of t h e P a r ti ci p a ti n g F u n d s s h all b e all ot t e d 
t o s u c h f u n d s i n a c c o r d a n c e wi t h t h ei r r e s p e cti v e e n ti tl e m e n t s w h e r e a s a s s e t s s ol d s h all b e l e vi e d si mil a rl y 
o n t h e a s s e t s at t ri b u t a bl e t o e a c h P a rti ci p ati n g F u n d. 
 

A s of D e c e m b e r 3 1, 2 0 2 0, t h e U m b r ell a F u n d c o - m a n a g e s t h e a s s et s of c e rt ai n F u n d s wi t hi n t h e U m b r ell a 
F u n d u tili zi n g t h e f oll o wi n g p o ol s : 
 

A s s e t P o ol P a r ti ci p a ti n g F u n d s 

  
T h e m a ti c s A I a n d R o b o ti c s P o ol …........................................................  T h e m a ti c s A I a n d R o b o ti c s F u n d 

T h e m a ti c s M e t a F u n d 

T h e m a ti c s S af e t y P o ol …..................................................................... 
 

T h e m a ti c s S af e t y F u n d 

T h e m a ti c s M e t a F u n d 

T h e m a ti c s W at e r P o ol …..................................................................... 
  

T h e m a ti c s W at e r F u n d 

T h e m a ti c s M e t a F u n d 

T h e m a ti c s S u b s c ri p ti o n E c o n o m y P o ol........... … … … … … … … … … … … … … … … … ….  T h e m a ti c s S u b s c ri p ti o n E c o n o m y F u n d 

 T h e m a ti c s M e t a F u n d 

 
N o t e 1 6 – 1 4 4 A R U L E 
 

1 4 4 A i s a n S E C r ul e t h a t m o difi e s t h e t w o y e a r l o c k u p r e q ui r e m e n t o n p ri v a t e pl a c e m e n t s e c u ri ti e s t h at 
a r e wi t h o u t S E C r e gi s t r a ti o n. 1 4 4 A all o w s d e b t o r e q ui t y p ri v at e pl a c e m e n t s t o t r a d e t o a n d f r o m q u alifi e d 
i n s ti t u ti o n al i n v e st o r s. 1 4 4 A s e c u ri ti e s a r e of t e n c all e d “ r e s t ri ct e d s e c u ri ti e s ”. 
 

 
N o t e 1 7 – G E R M A N R E P R E S E N T A T I V E 
 

L B B W L a n d e s b a n k B a d e n - W ü r t t e m b e r g 
D e p o t b a n k k o o r di n a ti o n / F o n d s k o n t r oll e 
G r o ß e Bl ei c h e 5 4 - 5 6 
5 5 0 9 8 M ai n z 
G e r m a n y 
 

A c o p y of t h e li s t of c h a n g e s i n t h e p o rtf oli o d u ri n g t h e r ef e r e n c e p e ri o d m a y b e o b t ai n e d f r e e of c h a r g e at 
t h e d e p o si t a r y o r p a yi n g a g e n t s a n d a t t h e p a yi n g a n d i nf o r m a ti o n a g e n t i n G e r m a n y. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 1 8 – D I V I D E N D D I S T R I B U T I O N 
 
D u ri n g t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0, t h e f oll o wi n g di vi d e n d s w e r e d e cl a r e d : 

 
I n c o m e Di vi d e n d 
 

S u b - F u n d S h a r e Cl a s s  E x - d a t e 
S h a r e 
cl a s s 

c u r r e n c y 

Di vi d e n d p e r  
S h a r e 

( s h a r e cl a s s  
c u r r e n c y ) 

D N C A E m e r gi n g E u r o p e E q ui t y F u n d ( 1 )  R / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 2. 4 8 4 
N a ti xi s P a cifi c Ri m E q ui t y F u n d ( 1 )  R / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 8 9 3 
H a r ri s A s s o ci a t e s Gl o b al E q ui t y F u n d S / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 1. 7 1 2 
H a r ri s A s s o ci a t e s Gl o b al E q ui t y F u n d S 1 / D ( G B P ) J a n u a r y 2, 2 0 2 0 G B P 0. 5 8 4 
L o o mi s S a yl e s Gl o b al G r o w t h E q ui t y F u n d S / D ( G B P ) J a n u a r y 2, 2 0 2 0 G B P 0. 4 0 3 
L o o mi s S a yl e s U. S. G r o w t h E q ui t y F u n d H - S N 1 / D ( G B P )  J a n u a r y 2, 2 0 2 0 G B P 0. 2 8 8 
L o o mi s S a yl e s U. S. G r o w t h E q ui t y F u n d S N 1 / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 2 8 7 
L o o mi s S a yl e s U. S. G r o w t h E q ui t y F u n d S N 1 / D ( G B P ) J a n u a r y 2, 2 0 2 0 G B P 0. 2 8 5 
L o o mi s S a yl e s U. S. E q ui t y I n c o m e F u n d ( 1 )  I / D I V ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 7 8 1 
L o o mi s S a yl e s U. S. E q ui t y I n c o m e F u n d ( 1 )  I / D I V ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 6 9 2 
L o o mi s S a yl e s U. S. E q ui t y I n c o m e F u n d ( 1 )  I / D I V ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 6 8 5 
L o o mi s S a yl e s U. S. E q ui t y I n c o m e F u n d ( 1 )  I / D I V ( U S D ) O ct o b e r 1, 2 0 2 0 U S D 0. 6 3 9 
L o o mi s S a yl e s U. S. E q ui t y I n c o m e F u n d ( 1 )  R / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 5 9 0 
D N C A E u r o p e S m all e r C o m p a ni e s F u n d ( 1 )  R / D ( E U R )  J a n u a r y 2, 2 0 2 0  E U R  0. 0 5 7  
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d H - R / D I V M ( S G D )  J a n u a r y 2, 2 0 2 0 S G D 0. 3 0 2 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d H - R / D I V M ( S G D )  F e b r u a r y 3, 2 0 2 0 S G D 0. 2 9 2 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d H - R / D I V M ( S G D )  M a r c h 2, 2 0 2 0 S G D 0. 2 7 5 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d H - R / D I V M ( S G D )  A p ril 1, 2 0 2 0 S G D 0. 2 4 4 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d H - R / D I V M ( S G D ) M a y 4, 2 0 2 0 S G D 0. 2 5 6 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d H - R / D I V M ( S G D )  J u n e 2, 2 0 2 0 S G D 0. 2 4 3 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d H - R / D I V M ( S G D ) J ul y 1, 2 0 2 0 S G D 0. 2 4 3 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d H - R / D I V M ( S G D )  A u g u st 3, 2 0 2 0 S G D 0. 2 3 4 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d  H - R / D I V M ( S G D )  S e p t e m b e r 1, 2 0 2 0  S G D  0. 2 2 1  
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d H - R / D I V M ( S G D )  O ct o b e r 1, 2 0 2 0 S G D 0. 2 2 5 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d H - R / D I V M ( S G D )  N o v e m b e r 2, 2 0 2 0 S G D 0. 2 0 7 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d H - R / D I V M ( S G D )  D e c e m b e r 1, 2 0 2 0 S G D 0. 2 1 7 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d R / D I V M ( U S D )  J a n u a r y 2, 2 0 2 0 U S D 0. 3 0 7 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d R / D I V M ( U S D )  F e b r u a r y 3, 2 0 2 0 U S D 0. 2 9 7 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d R / D I V M ( U S D ) M a r c h 2, 2 0 2 0 U S D 0. 2 8 0 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d R / D I V M ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 2 5 0 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d R / D I V M ( U S D ) M a y 4, 2 0 2 0 U S D 0. 2 6 2 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d R / D I V M ( U S D ) J u n e 2, 2 0 2 0 U S D 0. 2 4 8 
S e e y o n d A si a Mi n V ol  E q ui t y I n c o m e F u n d  R / D I V M ( U S D )  J ul y 1, 2 0 2 0  U S D  0. 2 4 8  
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d R / D I V M ( U S D ) A u g u st 3, 2 0 2 0 U S D 0. 2 4 0 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d R / D I V M ( U S D )  S e p t e m b e r 1, 2 0 2 0 U S D 0. 2 2 6 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d R / D I V M ( U S D )  O ct o b e r 1, 2 0 2 0 U S D 0. 2 3 0 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d R / D I V M ( U S D )  N o v e m b e r 2, 2 0 2 0 U S D 0. 2 1 2 
S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d R / D I V M ( U S D )  D e c e m b e r 1, 2 0 2 0 U S D 0. 2 2 3 
T h e m ati c s W a t e r F u n d S / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 0 6 9 
L o o mi s S a yl e s Gl o b al C r e di t F u n d H - N / D ( E U R ) J a n u a r y 2, 2 0 2 0 E U R 0. 0 2 2 
L o o mi s S a yl e s Gl o b al C r e di t F u n d H - S / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 6 9 1 
L o o mi s S a yl e s Gl o b al C r e di t F u n d  H - S / D ( U S D )  A p ril 1, 2 0 2 0  U S D  0. 6 3 3  
L o o mi s S a yl e s Gl o b al C r e di t F u n d H - S / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 6 5 4 
L o o mi s S a yl e s Gl o b al C r e di t F u n d H - S / D ( U S D ) O c t o b e r 1, 2 0 2 0 U S D 0. 5 9 4 
L o o mi s S a yl e s Gl o b al C r e di t F u n d R / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 3 3 9 
L o o mi s S a yl e s Gl o b al C r e di t F u n d R / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 2 9 8 
L o o mi s S a yl e s Gl o b al C r e di t F u n d R / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 3 1 2 
L o o mi s S a yl e s Gl o b al C r e di t F u n d R / D ( U S D ) O ct o b e r 1, 2 0 2 0 U S D 0. 2 6 4 
L o o mi s S a yl e s Gl o b al C r e di t F u n d R / D ( S G D ) A p ril 1, 2 0 2 0 S G D 0. 0 6 0 
L o o mi s S a yl e s Gl o b al C r e di t F u n d R / D ( S G D ) J ul y 1, 2 0 2 0 S G D 0. 3 8 9 
L o o mi s S a yl e s Gl o b al C r e di t F u n d R / D ( S G D ) O ct o b e r 1, 2 0 2 0 S G D 0. 2 9 8 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - I / D ( E U R ) J a n u a r y 2, 2 0 2 0 E U R 0. 8 2 4 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - I / D ( E U R ) A p ril 1, 2 0 2 0 E U R 0. 8 2 1 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - I / D ( E U R ) J ul y 1, 2 0 2 0 E U R 0. 8 1 4 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - I / D ( E U R ) O ct o b e r 1, 2 0 2 0 E U R 0. 7 4 2 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - N / D ( E U R ) J a n u a r y 2, 2 0 2 0 E U R 0. 0 9 4 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - N / D ( E U R ) A p ril 1, 2 0 2 0 E U R 0. 8 7 8 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - N / D ( E U R ) J ul y 1, 2 0 2 0 E U R 0. 8 7 3 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - N / D ( E U R ) O c t o b e r 1, 2 0 2 0 E U R 0. 7 9 9 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - N / D ( G B P ) J a n u a r y 2, 2 0 2 0 G B P 0. 5 9 3 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - N / D ( G B P )  A p ril 1, 2 0 2 0  G B P  0. 5 9 6  
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - N / D ( G B P ) J ul y 1, 2 0 2 0 G B P 0. 6 7 8 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - N / D ( G B P ) O ct o b e r 1, 2 0 2 0 G B P 0. 5 3 8 

     
( 1 ) S e e N ot e 1.   

3 5 0



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 1 8 – D I V I D E N D D I S T R I B U T I O N ( c o n ti n u e d ) 
 
D u ri n g t h e y e a r e n d e d D e c e m e b r 3 1, 2 0 2 0, t h e f oll o wi n g di vi d e n d w e r e d e cl a r e d : 
 
I n c o m e Di vi d e n d ( c o n ti n u e d ) 
 

S u b - F u n d S h a r e Cl a s s  E x - d a t e 
S h a r e 
cl a s s 

c u r r e n c y 

Di vi d e n d p e r  
S h a r e 

( s h a r e cl a s s  
c u r r e n c y ) 

L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - R / D ( E U R ) J a n u a r y 2, 2 0 2 0 E U R 0. 6 9 5 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - R / D ( E U R ) A p ril 1, 2 0 2 0 E U R 0. 6 9 2 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - R / D ( E U R ) J ul y 1, 2 0 2 0 E U R 0. 6 9 3 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - R / D ( E U R ) O ct o b e r 1, 2 0 2 0 E U R 0. 6 1 3 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - S / D ( E U R ) J a n u a r y 2, 2 0 2 0 E U R 0. 9 1 3 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - S / D ( E U R ) A p ril 1, 2 0 2 0 E U R 0. 9 0 6 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - S / D ( E U R ) J ul y 1, 2 0 2 0 E U R 0. 8 9 3 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  H - S / D ( E U R ) O c t o b e r 1, 2 0 2 0 E U R 0. 8 2 5 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  I / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 9 0 3 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  I / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 8 8 6 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  I / D ( U S D )  J ul y 1, 2 0 2 0  U S D  0. 9 0 5  
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  I / D ( U S D ) O c t o b e r 1, 2 0 2 0 U S D 0. 8 1 6 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  N / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 9 0 2 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  N / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 8 8 7 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  N / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 9 0 2 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  N / D ( U S D ) O c t o b e r 1, 2 0 2 0 U S D 0. 8 1 5 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  N 1 / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 9 2 7 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  N 1 / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 9 0 8 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  N 1 / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 9 2 8 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  N 1 / D ( U S D ) O c t o b e r 1, 2 0 2 0 U S D 0. 8 3 8 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  R / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 7 6 7 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  R / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 7 5 4 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  R / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 7 8 0 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  R / D ( U S D ) O ct o b e r 1, 2 0 2 0 U S D 0. 6 8 3 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  S / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 9 9 2 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  S / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 9 7 1 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  S / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 9 8 9 
L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d  S / D ( U S D ) O c t o b e r 1, 2 0 2 0 U S D 0. 9 0 3 
L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d  C / D ( U S D )  J a n u a r y 2, 2 0 2 0  U S D  0. 7 3 4  
L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d C / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 9 4 9 
L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d C / D ( U S D ) J ul y 1, 2 0 2 0 U S D 1. 1 3 3 
L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d C / D ( U S D ) O c t o b e r 1, 2 0 2 0 U S D 0. 6 3 6 
L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d H - N / D ( G B P ) J a n u a r y 2, 2 0 2 0 G B P 0. 7 0 8 
L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d H - N / D ( G B P ) A p ril 1, 2 0 2 0 G B P 1. 0 6 9 
L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d H - N / D ( G B P ) J ul y 1, 2 0 2 0 G B P 0. 9 9 5 
L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d H - N / D ( G B P ) O ct o b e r 1, 2 0 2 0 G B P 0. 4 9 1 
L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d R / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 5 1 2 
L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d R / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 7 5 6 
L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d R / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 7 7 3 
L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d R / D ( U S D ) O c t o b e r 1, 2 0 2 0 U S D 0. 3 1 2 
L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d I / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 4 9 3 
L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d I / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 5 1 0 
L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d I / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 3 5 0 
L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d I / D ( U S D ) O c t o b e r 1, 2 0 2 0 U S D 0. 3 3 5 
L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d R / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 3 4 0 
L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d R / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 3 5 9 
L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d R / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 1 9 2 
L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d R / D ( U S D ) O ct o b e r 1, 2 0 2 0 U S D 0. 1 6 9 
L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d R E / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 2 2 5 
L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d R E / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 2 7 3 
L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d R E / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 1 1 1 
L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d R E / D ( U S D ) O c t o b e r 1, 2 0 2 0 U S D 0. 0 8 5 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d H - R / D I V M ( S G D )  J a n u a r y 2, 2 0 2 0 S G D 0. 4 8 4 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d H - R / D I V M ( S G D )  F e b r u a r y 3, 2 0 2 0 S G D 0. 4 6 9 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d H - R / D I V M ( S G D )  M a r c h 2, 2 0 2 0 S G D 0. 4 5 8 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d H - R / D I V M ( S G D )  A p ril 1, 2 0 2 0 S G D 0. 4 3 7 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d H - R / D I V M ( S G D ) M a y 4, 2 0 2 0 S G D 0. 4 2 9 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d  H - R / D I V M ( S G D )  J u n e 2, 2 0 2 0  S G D  0. 5 0 4  
L o o mi s S a yl e s A si a B o n d Pl u s F u n d H - R / D I V M ( S G D ) J ul y 1, 2 0 2 0 S G D 0. 5 8 0 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d H - R / D I V M ( S G D )  A u g u st 3, 2 0 2 0 S G D 0. 5 7 0 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d H - R / D I V M ( S G D )  S e p t e m b e r 1, 2 0 2 0 S G D 0. 5 8 3 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d H - R / D I V M ( S G D )  O ct o b e r 1, 2 0 2 0 S G D 0. 5 4 7 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d H - R / D I V M ( S G D )  N o v e m b e r 2, 2 0 2 0 S G D 0. 5 4 0 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d H - R / D I V M ( S G D )  D e c e m b e r 1, 2 0 2 0 S G D 0. 5 7 2 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 1 8 – D I V I D E N D D I S T R I B U T I O N ( c o n ti n u e d ) 
 
D u ri n g t h e y e a r e n d e d D e c e m e b r 3 1, 2 0 2 0, t h e f oll o wi n g di vi d e n d w e r e d e cl a r e d : 
 
I n c o m e Di vi d e n d ( c o n ti n u e d ) 
 

S u b - F u n d S h a r e Cl a s s  E x - d a t e 
S h a r e 
cl a s s 

c u r r e n c y 

Di vi d e n d p e r  
S h a r e 

( s h a r e cl a s s  
c u r r e n c y ) 

 

L o o mi s S a yl e s A si a B o n d Pl u s F u n d I / D I V M ( U S D )  J a n u a r y 2, 2 0 2 0 U S D 0. 4 8 9 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d I / D I V M ( U S D )  F e b r u a r y 3, 2 0 2 0 U S D 0. 4 7 5 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d  I / D I V M ( U S D )  M a r c h 2, 2 0 2 0  U S D  0. 4 6 4  
L o o mi s S a yl e s A si a B o n d Pl u s F u n d I / D I V M ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 4 4 3 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d I / D I V M ( U S D ) M a y 4, 2 0 2 0 U S D 0. 4 3 6 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d I / D I V M ( U S D ) J u n e 2, 2 0 2 0 U S D 0. 5 1 2 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d I / D I V M ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 5 9 1 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d I / D I V M ( U S D ) A u g u st 3, 2 0 2 0 U S D 0. 5 8 1 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d I / D I V M ( U S D )  S e p t e m b e r 1, 2 0 2 0 U S D 0. 5 9 5 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d I / D I V M ( U S D )  O ct o b e r 1, 2 0 2 0 U S D 0. 5 5 9 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d I / D I V M ( U S D )  N o v e m b e r 2, 2 0 2 0 U S D 0. 5 5 2 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d  I / D I V M ( U S D )  D e c e m b e r 1, 2 0 2 0  U S D  0. 5 8 5  
L o o mi s S a yl e s A si a B o n d Pl u s F u n d Q / D I V M ( U S D )  J a n u a r y 2, 2 0 2 0 U S D 0. 4 9 1 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d Q / D I V M ( U S D )  F e b r u a r y 3 , 2 0 2 0 U S D 0. 4 7 7 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d Q / D I V M ( U S D ) M a r c h 2, 2 0 2 0 U S D 0. 4 6 6 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d Q / D I V M ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 4 4 5 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d Q / D I V M ( U S D ) M a y 4 , 2 0 2 0 U S D 0. 4 3 8 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d Q / D I V M ( U S D ) J u n e 2, 2 0 2 0 U S D 0. 5 1 6 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d Q / D I V M ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 5 9 4 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d Q / D I V M ( U S D )  A u g u s t 3, 2 0 2 0 U S D 0. 5 8 5 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d Q / D I V M ( U S D )  S e p t e m b e r 1, 2 0 2 0 U S D 0. 6 0 0 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d Q / D I V M ( U S D )  O c t o b e r 1, 2 0 2 0 U S D 0. 5 6 3 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d Q / D I V M ( U S D )  N o v e m b e r 2, 2 0 2 0 U S D 0. 5 5 7 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d Q / D I V M ( U S D )  D e c e m b e r 1, 2 0 2 0 U S D 0. 5 9 0 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( U S D )  J a n u a r y 2, 2 0 2 0 U S D 0. 4 8 6 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( U S D )  F e b r u a r y 3, 2 0 2 0 U S D 0. 4 7 2 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( U S D ) M a r c h 2, 2 0 2 0 U S D 0. 4 6 0 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 4 3 9 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( U S D ) M a y 4, 2 0 2 0 U S D 0. 4 3 2 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( U S D ) J u n e 2, 2 0 2 0 U S D 0. 5 0 8 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d  R / D I V M ( U S D )  J ul y 1, 2 0 2 0  U S D  0. 5 8 5  
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( U S D ) A u g u st 3, 2 0 2 0 U S D 0. 5 7 5 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( U S D )  S e p t e m b e r 1, 2 0 2 0 U S D 0. 5 8 8 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( U S D )  O ct o b e r 1, 2 0 2 0 U S D 0. 5 5 2 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( U S D )  N o v e m b e r 2, 2 0 2 0 U S D 0. 5 4 5 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( U S D )  D e c e m b e r 1, 2 0 2 0 U S D 0. 5 7 7 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( H K D )  J a n u a r y 2, 2 0 2 0 H K D 0. 4 8 2 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( H K D )  F e b r u a r y 3, 2 0 2 0 H K D 0. 4 6 6 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( H K D ) M a r c h 2, 2 0 2 0 H K D 0. 4 5 7 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( H K D ) A p ril 1, 2 0 2 0 H K D 0. 4 3 4 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( H K D ) M a y 4 , 2 0 2 0 H K D 0. 4 2 6 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( H K D ) J u n e 2, 2 0 2 0 H K D 0. 5 0 1 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( H K D ) J ul y 1, 2 0 2 0 H K D 0. 5 7 7 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( H K D )  A u g u st 3, 2 0 2 0 H K D 0. 5 6 7 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( H K D )  S e p t e m b e r 1, 2 0 2 0 H K D 0. 5 8 0 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( H K D )  O c t o b e r 1, 2 0 2 0 H K D 0. 5 4 5 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( H K D )  N o v e m b e r 2, 2 0 2 0 H K D 0. 5 3 8 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( H K D )  D e c e m b e r 1, 2 0 2 0 H K D 0. 5 7 0 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( S G D )  S e p t e m b e r 1, 2 0 2 0 S G D 0. 1 9 2 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( S G D )  O c t o b e r 1, 2 0 2 0 S G D 0. 5 6 3 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( S G D )  N o v e m b e r 2, 2 0 2 0 S G D 0. 5 5 6 
L o o mi s S a yl e s A si a B o n d Pl u s F u n d R / D I V M ( S G D )  D e c e m b e r 1, 2 0 2 0 S G D 0. 5 7 8 
O st r u m E u r o Hi g h I n c o m e F u n d H - I / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 8 7 9 
O st r u m E u r o Hi g h I n c o m e F u n d H - I / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 6 5 1 
O st r u m E u r o Hi g h I n c o m e F u n d H - I / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 7 7 5 
O st r u m E u r o Hi g h I n c o m e F u n d H - I / D ( U S D ) O ct o b e r 1, 2 0 2 0 U S D 0. 6 5 1 
O st r u m E u r o Hi g h I n c o m e F u n d H - R / D ( S G D ) J a n u a r y 2, 2 0 2 0 S G D 0. 3 2 9 
O st r u m E u r o Hi g h I n c o m e F u n d H - R / D ( S G D ) A p ril 1, 2 0 2 0 S G D 0. 2 8 0 
O st r u m E u r o Hi g h I n c o m e F u n d H - R / D ( S G D ) J ul y 1, 2 0 2 0 S G D 0. 3 1 5 
O st r u m E u r o Hi g h I n c o m e F u n d H - R / D ( S G D ) O ct o b e r 1, 2 0 2 0 S G D 0. 3 1 2 
O st r u m E u r o Hi g h I n c o m e F u n d I / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 5 2 3 
O st r u m E u r o Hi g h I n c o m e F u n d I / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 3 4 9 
O st r u m E u r o Hi g h I n c o m e F u n d I / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 4 3 1 
O st r u m E u r o Hi g h I n c o m e F u n d I / D ( U S D ) O ct o b e r 1, 2 0 2 0 U S D 0. 4 4 8 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 1 8 – D I V I D E N D D I S T R I B U T I O N ( c o n ti n u e d ) 
 
D u ri n g t h e y e a r e n d e d D e c e m e b r 3 1, 2 0 2 0, t h e f oll o wi n g di vi d e n d w e r e d e cl a r e d : 
 
I n c o m e Di vi d e n d ( c o n ti n u e d ) 
 

S u b - F u n d S h a r e Cl a s s  E x - d a t e 
S h a r e 
cl a s s 

c u r r e n c y 

Di vi d e n d p e r  
S h a r e 

( s h a r e cl a s s  
c u r r e n c y ) 

O st r u m E u r o Hi g h I n c o m e F u n d I / D ( E U R ) J a n u a r y 2 , 2 0 2 0 E U R 0. 7 8 4 
O st r u m E u r o Hi g h I n c o m e F u n d I / D ( E U R ) A p ril 1, 2 0 2 0 E U R 0. 6 6 6 
O st r u m E u r o Hi g h I n c o m e F u n d I / D ( E U R ) J ul y 1, 2 0 2 0 E U R 0. 7 3 4 
O st r u m E u r o Hi g h I n c o m e F u n d I / D ( E U R ) O ct o b e r 1, 2 0 2 0 E U R 0. 7 2 4 
O st r u m E u r o Hi g h I n c o m e F u n d N / D ( E U R ) J a n u a r y 2, 2 0 2 0 E U R 0. 7 7 4 
O st r u m E u r o Hi g h I n c o m e F u n d N / D ( E U R ) A p ril 1, 2 0 2 0 E U R 0. 6 5 5 
O st r u m E u r o Hi g h I n c o m e F u n d N / D ( E U R ) J ul y 1, 2 0 2 0 E U R 0. 7 2 5 
O st r u m E u r o Hi g h I n c o m e F u n d N / D ( E U R ) O ct o b e r 1, 2 0 2 0 E U R 0. 7 1 4 
O st r u m E u r o Hi g h I n c o m e F u n d R / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 3 4 7 
O st r u m E u r o Hi g h I n c o m e F u n d R / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 1 6 8 
O st r u m E u r o Hi g h I n c o m e F u n d  R / D ( U S D )  J ul y 1, 2 0 2 0  U S D  0. 2 7 6  
O st r u m E u r o Hi g h I n c o m e F u n d R / D ( U S D ) O ct o b e r 1, 2 0 2 0 U S D 0. 2 6 6 
O st r u m E u r o Hi g h I n c o m e F u n d R / D ( E U R ) J a n u a r y 2, 2 0 2 0 E U R 0. 5 7 4 
O st r u m E u r o Hi g h I n c o m e F u n d R / D ( E U R ) A p ril 1, 2 0 2 0 E U R 0. 4 6 8 
O st r u m E u r o Hi g h I n c o m e F u n d R / D ( E U R ) J ul y 1, 2 0 2 0 E U R 0. 5 3 9 
O st r u m E u r o Hi g h I n c o m e F u n d R / D ( E U R ) O ct o b e r 1, 2 0 2 0 E U R 0. 5 2 1 
O st r u m E u r o Hi g h I n c o m e F u n d S / D ( E U R ) J a n u a r y 2, 2 0 2 0 E U R 0. 8 5 4 
O st r u m E u r o Hi g h I n c o m e F u n d S / D ( E U R ) A p ril 1, 2 0 2 0 E U R 0. 7 2 8 
O st r u m E u r o Hi g h I n c o m e F u n d S / D ( E U R ) J ul y 1, 2 0 2 0 E U R 0. 7 9 9 
O st r u m E u r o Hi g h I n c o m e F u n d S / D ( E U R ) O c t o b e r 1, 2 0 2 0 E U R 0. 7 9 0 
O st r u m Gl o b al I nfl a ti o n F u n d I / D ( E U R ) J a n u a r y 2, 2 0 2 0 E U R 0. 0 3 8 
O st r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d I / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 5 8 1 
O st r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d I / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 4 3 9 
O st r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d I / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 5 1 1 
O st r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d I / D ( U S D ) O c t o b e r 1, 2 0 2 0 U S D 0. 3 6 3 
O st r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d R / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 4 2 2 
O st r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d R / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 3 1 7 
O st r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d R / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 4 0 8 
O st r u m S h o r t T e r m Gl o b al Hi g h I n c o m e F u n d  R / D ( U S D )  O c t o b e r 1, 2 0 2 0  U S D  0. 3 5 5  
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D ( E U R ) J a n u a r y 2, 2 0 2 0 E U R 0. 5 5 5 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D ( E U R ) A p ril 1, 2 0 2 0 E U R 0. 5 0 9 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D ( E U R ) J ul y 1, 2 0 2 0 E U R 0. 5 2 3 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D ( E U R ) O ct o b e r 1, 2 0 2 0 E U R 0. 5 1 5 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V ( E U R )  J a n u a r y 2, 2 0 2 0 E U R 1. 1 9 8 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V ( E U R ) A p ril 1, 2 0 2 0 E U R 0. 9 3 7 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V ( E U R ) J ul y 1, 2 0 2 0 E U R 1. 1 1 5 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V ( E U R )  O ct o b e r 1, 2 0 2 0 E U R 1. 0 4 9 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V M ( E U R )  J a n u a r y 2, 2 0 2 0 E U R 0. 4 1 2 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V M ( E U R )  F e b r u a r y 3 , 2 0 2 0 E U R 0. 3 5 5 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V M ( E U R )  M a r c h 2, 2 0 2 0 E U R 0. 3 0 7 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V M ( E U R ) A p ril 1, 2 0 2 0 E U R 0. 3 6 0 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V M ( E U R ) M a y 4 , 2 0 2 0 E U R 0. 3 4 5 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V M ( E U R ) J u n e 2, 2 0 2 0 E U R 0. 3 4 7 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V M ( E U R ) J ul y 1, 2 0 2 0 E U R 0. 3 8 7 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V M ( E U R )  A u g u st 3, 2 0 2 0 E U R 0. 3 4 7 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V M ( E U R )  S e p t e m b e r 1, 2 0 2 0 E U R 0. 3 5 9 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V M ( E U R )  O c t o b e r 1, 2 0 2 0 E U R 0. 3 3 8 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V M ( E U R )  N o v e m b e r 2, 2 0 2 0 E U R 0. 3 3 2 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D I V M ( E U R )  D e c e m b e r 1, 2 0 2 0 E U R 0. 3 7 1 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D M ( E U R )  J a n u a r y 2, 2 0 2 0 E U R 0. 1 8 9 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D M ( E U R )  F e b r u a r y 3, 2 0 2 0 E U R 0. 1 4 0 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D M ( E U R ) M a r c h 2, 2 0 2 0 E U R 0. 1 5 7 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D M ( E U R ) A p ril 1, 2 0 2 0 E U R 0. 2 1 0 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D M ( E U R ) M a y 4, 2 0 2 0 E U R 0. 1 4 5 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D M ( E U R ) J u n e 2, 2 0 2 0 E U R 0. 1 8 3 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D M ( E U R ) J ul y 1, 2 0 2 0 E U R 0. 1 9 9 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D M ( E U R ) A u g u s t 3, 2 0 2 0 E U R 0. 0 9 4 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d  H - R / D M ( E U R )  S e p t e m b e r 1, 2 0 2 0  E U R  0. 1 9 6  
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D M ( E U R )  O c t o b e r 1, 2 0 2 0 E U R 0. 2 2 1 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D M ( E U R )  N o v e m b e r 2, 2 0 2 0 E U R 0. 1 1 9 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d H - R / D M ( E U R )  D e c e m b e r 1, 2 0 2 0 E U R 0. 1 7 2 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 8 1 3 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 1 8 – D I V I D E N D D I S T R I B U T I O N ( c o n ti n u e d ) 
 
D u ri n g t h e y e a r e n d e d D e c e m e b r 3 1, 2 0 2 0, t h e f oll o wi n g di vi d e n d w e r e d e cl a r e d : 
 
I n c o m e Di vi d e n d ( c o n ti n u e d ) 
 

S u b - F u n d S h a r e Cl a s s  E x - d a t e 
S h a r e 
cl a s s 

c u r r e n c y 

Di vi d e n d p e r  
S h a r e 

( s h a r e cl a s s  
c u r r e n c y ) 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 7 4 8 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 7 8 1 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I / D ( U S D ) O ct o b e r 1, 2 0 2 0 U S D 0. 7 9 7 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I / D I V M ( U S D )  J a n u a r y 2, 2 0 2 0 U S D 0. 4 4 4 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I / D I V M ( U S D )  F e b r u a r y 3, 2 0 2 0 U S D 0. 3 8 4 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I / D I V M ( U S D ) M a r c h 2, 2 0 2 0 U S D 0. 3 3 3 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I / D I V M ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 3 9 3 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I / D I V M ( U S D ) M a y 4, 2 0 2 0 U S D 0. 3 7 8 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I / D I V M ( U S D ) J u n e 2, 2 0 2 0 U S D 0. 3 8 1 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I / D I V M ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 4 2 6 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d  I / D I V M ( U S D )  A u g u s t 3, 2 0 2 0  U S D  0. 3 8 3  
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I / D I V M ( U S D )  S e p t e m b e r 1, 2 0 2 0 U S D 0. 3 9 7 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I / D I V M ( U S D )  O ct o b e r 1, 2 0 2 0 U S D 0. 3 7 5 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I / D I V M ( U S D )  N o v e m b e r 2, 2 0 2 0 U S D 0. 3 6 9 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I / D I V M ( U S D )  D e c e m b e r 1, 2 0 2 0 U S D 0. 4 1 2 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R / D ( U S D ) J a n u a r y 2 , 2 0 2 0 U S D 0. 5 8 5 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R / D ( U S D ) A p ril 1, 2 0 2 0 U S D 0. 5 5 0 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 6 3 5 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R / D ( U S D ) O ct o b e r 1, 2 0 2 0 U S D 0. 6 0 8 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R / D M ( U S D ) M a y 4, 2 0 2 0 U S D 0. 1 7 3 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R / D M ( U S D ) J u n e 2, 2 0 2 0 U S D 0. 2 4 2 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R / D M ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 2 5 6 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R / D M ( U S D ) A u g u s t 3, 2 0 2 0 U S D 0. 1 2 5 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R / D M ( U S D )  S e p t e m b e r 1, 2 0 2 0 U S D 0. 2 4 8 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R / D M ( U S D ) O c t o b e r 1, 2 0 2 0 U S D 0. 2 8 0 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R / D M ( U S D )  N o v e m b e r 2, 2 0 2 0 U S D 0. 1 4 9 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R / D M ( U S D )  D e c e m b e r 1, 2 0 2 0 U S D 0. 2 1 3 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R E / D ( U S D ) J a n u a r y 2, 2 0 2 0 U S D 0. 3 5 7 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d  R E / D ( U S D )  A p ril 1, 2 0 2 0  U S D  0. 4 6 7  
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R E / D ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 5 0 0 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R E / D ( U S D ) O c t o b e r 1, 2 0 2 0 U S D 0. 4 8 1 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R E / D M ( U S D ) M a y 4 , 2 0 2 0 U S D 0. 1 4 5 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R E / D M ( U S D ) J u n e 2, 2 0 2 0 U S D 0. 2 0 9 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R E / D M ( U S D ) J ul y 1, 2 0 2 0 U S D 0. 2 2 3 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R E / D M ( U S D ) A u g u st 3, 2 0 2 0 U S D 0. 0 9 0 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R E / D M ( U S D )  S e p t e m b e r 1, 2 0 2 0 U S D 0. 2 1 1 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R E / D M ( U S D ) O c t o b e r 1, 2 0 2 0 U S D 0. 2 4 4 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R E / D M ( U S D )  N o v e m b e r 2, 2 0 2 0 U S D 0. 1 1 3 
L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d R E / D M ( U S D )  D e c e m b e r 1, 2 0 2 0 U S D 0. 1 7 7 
          

 
N O T E 1 9 – L I Q U I D A T E D S U B - F U N D S  
   
L o o mi s S a yl e s E m e r gi n g D e b t a n d C u r r e n ci e s F u n d li q ui d at e d o n D e c e m b e r 3 0, 2 0 1 9. T h e li q ui d at e d S u b -
F u n d r et ai n e d c a s h t o p a y p o s t li q ui d a ti o n i n v oi c e s t o mi s c ell a n e o u s s e r vi c e p r o vi d e r s. A s at D e c e m b e r 3 1, 
2 0 2 0, L o o mi s S a yl e s E m e r gi n g D e b t a n d C u r r e n ci e s F u n d h el d U S D 4 9, 7 9 1. 
 

N o t e 2 0 – S I G N I F I C A N T E V E N T S D U R I N G T H E Y E A R 
 
A n e w p r o s p e ct u s e n t e r e d i n t o f o r c e i n J a n u a r y 2 0 2 0. T h e m ai n c h a n g e s i m pl e m e n t e d i n t hi s p r o s p e ct u s 
m a y b e s u m m a ri z e d a s f oll o w s : 
 

o  A d di ti o n of a n e w F u n d : T h e m a ti c s S u b s c ri p ti o n E c o n o m y F u n d (l a u n c h e d o n D e c e m b e r 2 3, 2 0 1 9 ) ; 
o  A m e n d m e n t t o t h e i n v e st m e n t p oli c y of t h e T h e m a ti c s A I a n d R o b o ti c s F u n d, T h e m a ti c s M et a F u n d, 

T h e m a ti c s S af et y F u n d, T h e m a ti c s W a t e r F u n d a n d O s t r u m A si a E q ui t y F u n d t o r efl e c t t h e c u r r e n t 
u s e of E S G (i. e. E n vi r o n m e n t al, S o ci al a n d G o v e r n a n c e ) c ri t e ri a a s p a rt of t h e i n v e st m e n t s t r a t e g y 
of t h e F u n d s ; 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 2 0 – S I G N I F I C A N T E V E N T S D U R I N G T H E Y E A R ( c o n ti n u e d ) 
 

o  R e m o v al of t h e F u n d p r ofil e f o r t h e L o o mi s S a yl e s E m e r gi n g D e b t a n d C u r r e n ci e s F u n d (li q ui d a t e d 
o n D e c e m b e r 3 0t h, 2 0 1 9 ) ; 

o  C r e a ti o n of Cl a s s C T s h a r e s i n t h e L o o mi s S a yl e s U. S. G r o w t h E q ui t y F u n d ;  
o  A d di ti o n of t h e a bili t y f o r t h e L o o mi s S a yl e s A si a B o n d Pl u s F u n d t o i n v e s t i n eli gi bl e A - S h a r e s vi a 

t h e S t o c k C o n n e c t P r o g r a m s. 
 
T h e W C M Gl o b al G r o wt h E q ui t y F u n d h a s b e e n c r e at e d o n A p ril 2 2, 2 0 2 0 b ut h a s n ot b e e n l a u n c h e d a s of 
D e c e m b e r 3 1, 2 0 2 0. 
 
A n e w p r o s p e c t u s e n t e r e d i n t o f o r c e i n M a y 2 0 2 0. T h e m ai n c h a n g e s i m pl e m e n t e d i n t hi s p r o s p e c t u s m a y 
b e s u m m a ri z e d a s f oll o w s : 
 

o  A d di ti o n of n e w F u n d s : t h e V a u g h a n N el s o n Gl o b al S mi d C a p E q ui t y F u n d, t h e W C M Gl o b al G r o wt h 
E q ui t y F u n d, t h e N a ti xi s E S G C o n s e r v a ti v e F u n d, t h e N a ti xi s E S G D y n a mi c F u n d a n d t h e N ati xi s 
E S G M o d e r a t e F u n d ; 

o  C r e a ti o n of D I V a n d D I V M s h a r e cl a s s e s i n t h e O s t r u m E u r o Hi g h I n c o m e F u n d ; 
o  A m e n d m e n t s t o t h e i n v e s t m e n t p oli c y a n d s p e cifi c ri s k s s e c ti o n s f o r O st r u m E u r o p e S m all e r 

C o m p a ni e s F u n d t o i n cl u d e E n vi r o n m e nt al, S o ci al a n d G o v e r n a n c e  ( E S G ) c ri t e ri a a s p a r t of t h e 
s t r a t e g y of t h e F u n d ; 

o  A d di ti o n of t h e a bili t y t o i n v e st i n eli gi bl e A - S h a r e s vi a t h e S t o c k C o n n e c t P r o g r a m s f o r t h e L o o mi s 
S a yl e s S t r a t e gi c Al p h a B o n d F u n d ; 

o  R e m o v al of a bili t y t o i n v e s t i n b a n k l o a n s t h a t q u alif y a s m o n e y m a r k e t s i n s t r u m e nt s f o r t h e 
f oll o wi n g F u n d s : L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r a t e B o n d F u n d, L o o mi s S a yl e s 
I n sti t u ti o n al Hi g h I n c o m e F u n d, L o o mi s S a yl e s S h o rt T e r m E m e r gi n g M a r k e t s B o n d F u n d, L o o mi s 
S a yl e s S u st ai n a bl e Gl o b al C o r p o r a t e B o n d F u n d, L o o mi s S a yl e s A si a B o n d Pl u s F u n d a n d L o o mi s 
S a yl e s S t r a t e gi c Al p h a B o n d F u n d ;  

o  A m e n d m e n t t o t h e “ R ef e r e n c e I n d e x ” s e c ti o n of all t h e F u n d s t o c o m pl y wi t h t h e u p d a t e d E S M A 
Q & A r e. t h e a p pli c ati o n of t h e U C I T S Di r e c ti v e ; 

o  D e c r e a s e i n t h e T E R a p pli c a bl e t o t h e I S h a r e cl a s s of t h e O s t r u m Gl o b al I nfl a ti o n F u n d (f r o m 
à. 6 5 % p. a. t o 0. 4 5 % p. a. ) ; 

o  C h a n g e i n t h e s e ttl e m e n t c y cl e s (f r o m D + 3 t o D + 2 ) a n d i n t h e v al u a ti o n d a t e (f r o m D + 1 t o D ) f o r 
t h e S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d. 

 
T h e N a ti xi s E S G C o n s e r v a ti v e F u n d, t h e N a ti xi s E S G D y n a mi c F u n d a n d t h e N a ti xi s E S G M o d e r a t e F u n d 
w e r e l a u n c h e d o n J u n e 1 0, 2 0 2 0. T h e V a u g h a n N el s o n Gl o b al S mi d C a p E q ui t y F u n d w a s l a u n c h e d o n J u n e 
2 4, 2 0 2 0. 
 
T h e K o r e a N ati o n al T a x S e r vi c e ( “ N T A ” ) i s s u e d t a x a s s e s s m e n t s a g ai n st L u x e m b o u r g S I C A V s / S I C A F s i n 
2 0 1 1 o n t h e b a si s t h at t h e y w e r e n o t eli gi bl e t o t h e b e n efi t s p u r s u a n t t o t h e t a x t r e a t y b e t w e e n K o r e a a n d 
L u x e m b o u r g wi t h r e s p e ct t o t h ei r i n v e s t m e n t i n K o r e a n s e c u riti e s. T h e t a x a s s e s s m e n t s c o v e r e d K o r e a n 
s o u r c e i n c o m e r e c ei v e d b y t h e S I C A V s / S I C A F s b et w e e n J u n e 2 0 0 6 a n d M a y 2 0 1 1. A c oll e cti v e a p p e al t o 
t h e t a x a s s e s s m e n t s w a s t h e n fil e d b y t h e K o r e a n c u s t o di a n b a n k s i n cl u di n g H S B C a n d Ci ti b a n k K o r e a o n 
b e h alf of s o m e of t h e L u x e m b o u r g S I C A V s / S I C A F s. T h e K o r e a S u p r e m e C o u rt d eli v e r e d a f a v o r a bl e 
d e ci si o n i n J a n u a r y 2 0 2 0 f o r t h e L u x e m b o u r g S I C A V s / S I C A F s c o nfi r mi n g t h at t h e y a r e L u x e m b o u r g t a x 
r e si d e n t s w hi c h a r e b e n efi ci al o w n e r s of t h e i n c o m e a n d s h o ul d b e eli gi bl e t o t h e t a x t r e a t y b e n efi t s a n d 
will b e r ef u n d e d t h e r el e v a n t a m o u n t of i n c o m e t a x, l o c al i n c o m e s u r t a x a n d i n t e r e st a c c r u e d o n b o t h 
t a x e s. 
 
N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I p a rti ci p a t e d i n t h e li ti g a ti o n t o t h e c u st o di a n b a n k s. T h e U m b r ell a F u n d 
r e c ei v e d a c a s h t r a n sf e r of K R W 1, 0 4 3, 5 5 6, 9 5 7, o n J ul y 1 7, 2 0 2 0. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 2 0  - S I G N I F I C A N T E V E N T S D U R I N G T H E Y E A R ( c o n ti n u e d ) 
 
T h e L o o mi s S a yl e s S u st ai n a bl e Gl o b al C o r p o r a t e B o n d F u n d (t h e “ M e r gi n g F u n d ” ) m e r g e d wi t h t h e L o o mi s 
S a yl e s I n s ti t uti o n al Gl o b al C o r p o r a t e B o n d F u n d ( t h e “ R e c ei vi n g F u n d ” ) o n S e p t e m b e r 8, 2 0 2 0. T h e m e r g e r 
t o o k pl a c e a s f oll o w s : 
 

T h e M e r gi n g F u n d  T h e R e c ei vi n g F u n d  E x c h a n g e R a ti o  

I / A ( U S D ) I / A ( U S D ) 1 : 1 

H - I / A ( E U R ) H - I / A ( E U R ) 1 : 1 

H - S / A ( S E K )  H - I / A ( S E K )  1 : 1  

H - Q / A ( N O K )  H - S / A ( N O K )  1 : 1  

 
T h e e x c h a n g e r a ti o u s e d t o c al c ul at e t h e n u m b e r of N e w S h a r e s t o b e i s s u e d i n t h e R e c ei vi n g F u n d will 
f oll o w t h e v al u ati o n r ul e s a s s et o u t i n t h e P r o s p e c t u s. I n c a s e t h e a p pli c ati o n of t h e r el e v a n t e x c h a n g e 
r a ti o d o e s n ot l e a d t o t h e i s s u a n c e of f ull s h a r e s, t h e s h a r e h ol d e r s of t h e M e r gi n g F u n d will r e c ei v e 
f r a c ti o n s of s h a r e s of t h e R e c ei vi n g F u n d. 
 

A n e w p r o s p e ct u s e n t e r e d i n t o f o r c e i n S e pt e m b e r 2 0 2 0. T h e m ai n c h a n g e s i m pl e m e n t e d i n t hi s p r o s p e ct u s 
m a y b e s u m m a ri z e d a s f oll o w s : 
 

o  T h e i n v e s t m e n t m a n a g e r of O s t r u m E m e r gi n g E u r o p e E q ui t y F u n d a n d O st r u m E u r o p e S m all e r 
C o m p a ni e s F u n d w a s r e pl a c e d b y D N C A Fi n a n c e. A s a r e s ul t, t h e F u n d s w e r e r e n a m e d D N C A 
E m e r gi n g E u r o p e E q ui t y F u n d a n d D N C A E u r o p e S m all e r C o m p a ni e s F u n d, r e s p e c ti v el y ; 

o  O s t r u m A M A si a Li mi t e d i s n o l o n g e r o w n e d a n d c o n t r oll e d b y O s t r u m A s s e t M a n a g e m e n t a n d w a s 
r e n a m e d N ati xi s I n v e s t m e n t M a n a g e r s Si n g a p o r e Li mi t e d. A s a r e s ul t, t h e F u n d s i t m a n a g e d (i. e. 
O s t r u m A si a E q ui t y F u n d a n d O st r u m P a cifi c Ri m E q ui t y F u n d ) c h a n g e d t h ei r n a m e i n t o N a ti xi s A si a 
E q ui t y F u n d a n d N a ti xi s P a cifi c Ri m E q ui t y F u n d, r e s p e cti v el y ; 

o  A m e n d m e n t t o i n v e st m e n t p oli c y of t h e O s t r u m E u r o p e S m all e r C o m p a ni e s F u n d ( r e n a m e d D N C A 
E u r o p e S m all e r C o m p a ni e s F u n d ) t o r efl e c t t h e u p - t o - d a t e mi ni m u m p e r c e nt a g e of t h e F u n d’ s t o t al 
a s s e t s r e q ui r e d t o b e i n v e s t e d i n c e r t ai n i n st r u m e nt s t o b e eli gi bl e t o t h e “ P E A ” ; 

o  C r e a ti o n of cl a s s R E T S h a r e s a n d cl a s s C T S h a r e s i n t h e T h e m a ti c s S af e t y F u n d ; 
o  D e c r e a s e i n t h e Mi ni m u m I ni ti al I n v e s t m e n t a p pli c a bl e t o t h e cl a s s N 1 S h a r e s of t h e V a u g h a n 

N el s o n Gl o b al S mi d C a p E q ui t y F u n d ; 
o  D e c r e a s e i n t h e M a xi m u m S al e s C h a r g e a p pli c a bl e t o t h e cl a s s P S h a r e s of t h e H a r ri s A s s o ci a t e s 

Gl o b al E q ui t y F u n d a n d H a r ri s A s s o ci a t e s U. S. E q ui t y F u n d f r o m 1. 5 % t o 0 % ; 
o  T h e s h a r e h ol di n g s t r u ct u r e of O st r u m A s s e t M a n a g e m e n t c h a n g e d a n d b e c a m e a j oi n t - v e n t u r e h el d 

b e t w e e n N a ti xi s I n v e s t m e n t M a n a g e r s S. A. ( wi t h a m aj o ri t y 5 5 % st a k e ) a n d L a B a n q u e P o s t al e. 
 

Fl o ri a n d u P o rt d e P o n c h a r r a h a s b e e n a p p oi n t e d a s a Di r e c t o r of t h e U m b r ell a F u n d i n r e pl a c e m e n t of 
M a ri e - L o r r ai n e R o u y, eff e cti v e a s of N o v e m b e r 1 7, 2 0 2 0. 
 
A n e w p r o s p e c t u s e n t e r e d i n t o f o r c e i n D e c e m b e r 2 0 2 0, t h e m ai n a m e n d m e n t b ei n g t h e c h a n g e of t h e 
A p pli c a ti o n D a t e a n d C u t - Off Ti m e a p pli c a bl e t o t h e W C M Gl o b al E m e r gi n g M a r k et s E q ui t y F u n d, f r o m D - 1 
t o D. 
 
T h e 2 0 2 0 r e p o r ti n g p e ri o d h a s s e e n a n i n c r e a s e i n t h e v ol a tili t y of all fi n a n ci al m a r k e t s d u e t o t h e C o vi d - 1 9 
p a n d e mi c. T h e M a n a g e m e n t C o m p a n y i s c u r r e n tl y m o nit o ri n g t h e si t u ati o n a n d, wi t h t h e s u p p o r t of t h e 
I n v e s t m e n t M a n a g e r s, c o n ti n u e s t o m a n a g e t h e U m b r ell a F u n d’ s a s s et s wi t hi n i n v e s t m e n t a n d ri s k 
p a r a m et e r s c o n si d e ri n g t h e c u r r e n t m a r k et e n vi r o n m e n t a n d p e r s p e cti v e. T h e M a n a g e m e n t C o m p a n y will 
c o n ti n u e t o r e vi e w t h e si t u a ti o n i n o r d e r t o n a vi g a t e t h e U m b r ell a F u n d t h r o u g h t hi s p e ri o d of a d di ti o n al 
u n c e rt ai n t y. 
 
T h e r e h a v e b e e n n o o t h e r si g nifi c a n t e v e n t s aff e c ti n g t h e U m b r ell a F u n d d u ri n g t h e y e a r e n d e d D e c e m b e r 
3 1, 2 0 2 0. 

 

 

  

3 5 6



N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

N ot e s t o t h e Fi n a n ci al S t a t e m e n t s 

A s a t D e c e m b e r 3 1, 2 0 2 0 ( c o n ti n u e d ) 
 

 

N o t e 2 1 – S U B S E Q U E N T E V E N T S 
 

T h e L o o mi s S a yl e s I n s ti t u ti o n al Hi g h I n c o m e F u n d w a s li q ui d a t e d o n J a n u a r y 1 3, 2 0 2 1. 

 

S h a r e h ol d e r s n o ti c e s h a v e b e e n s e n t t o i nf o r m t h e s h a r e h ol d e r s of t h e u p c o mi n g li q ui d ati o n s of t h e D o r v al 

L u x C o n vi c ti o n s F u n d ( s c h e d ul e d o n A p ril 6, 2 0 2 1 ) a n d t h e H a r ri s A s s o ci a t e s C o n c e n t r a t e d U. S. E q ui t y 

F u n d ( s c h e d ul e d o n A p ril 9, 2 0 2 1 ).  

 

T h e r e a r e n o o t h e r s u b s e q u e nt e v e nt s t o b e di s cl o s e d a s a t D e c e m b e r 3 1, 2 0 2 0. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I  

 

 
 

A p p e n di x I 
 

A d di ti o n al I n f o r m a ti o n ( U n a u di t e d ) 
 

S A V I N G S D I R E C T I V E  
 
T h e L a w of J u n e 2 1, 2 0 0 5, ( t h e “ L a w ” ) h a s i m pl e m e n t e d i n t o L u x e m b o u r g l a w t h e C o u n cil Di r e c ti v e 
2 0 0 3 / 4 8 / E C o n t h e t a x a ti o n of s a vi n g s i n c o m e i n t h e f o r m of i n t e r e s t p a y m e n t s ( t h e “ S a vi n g s 
Di r e c ti v e ” ). I t s e e k s t o e n s u r e t h a t i n di vi d u al s r e si d e n t s i n a n E U M e m b e r S t at e w h o r e c ei v e i n t e r e s t 
p a y m e n t s f r o m a n ot h e r M e m b e r S t a t e a r e t a x e d i n t h e M e m b e r S t a t e i n w hi c h t h e y a r e r e si d e n t f o r 
t h e t a x p u r p o s e s. 
 
T h e S a vi n g s Di r e c ti v e t a r g et s p a y m e n t s i n t h e f o r m of i n t e r e st p a y m e n t s f r o m d e b t cl ai m s ( “ T a x a bl e 
I n c o m e ” ) m a d e i n a m e m b e r s t a t e of t h e E u r o p e a n U ni o n ( a “ M e m b e r S t a t e ” ) t o i n di vi d u al s 
( “ B e n efi ci a ri e s ” ) r e si di n g i n a n o t h e r M e m b e r S t a t e. U n d e r t h e S a vi n g s Di r e c ti v e, M e m b e r S t a t e s a r e 
r e q ui r e d t o p r o vi d e t h e t a x a u t h o ri ti e s of t h e B e n efi ci a r y’ s M e m b e r S t a t e wi t h d e t ail s o n p a y m e n t s of 
T a x a bl e I n c o m e m a d e a n d t h e i d e n ti t y of t h e r e s p e c ti v e B e n efi ci a ri e s ( “ E x c h a n g e of I nf o r m ati o n ” ). F o r 
a t r a n si ti o n al p e ri o d s o m e c o u nt ri e s ( a m o n g st w hi c h L u x e m b o u r g ) h a v e h o w e v e r a p pli e d a wi t h h ol di n g 
t a x s y s t e m i n st e a d of a n e x c h a n g e of i nf o r m a ti o n. Al t h o u g h t h e t e r ri t o ri al s c o p e of t h e Di r e cti v e i s 
li mit e d t o t h e E U a r r a n g e m e n t s a n d a g r e e m e n t s h a v e b e e n c o n cl u d e d wi t h 7 d e p e n d e n t o r a s s o ci at e d 
t e r ri t o ri e s – ( A r u b a, B ri ti s h Vi r gi n I sl a n d s, C u r a ç a o, G u e r n s e y,  I sl e of M a n, J e r s e y, M o n t s e r r a t a n d Si nt 
M a a rt e n – a n d 5 t hi r d c o u n t ri e s – S wi t z e rl a n d, Li e c h t e n s t ei n, S a n M a ri n o, M o n a c o a n d A n d o r r a – t o 
e n s u r e a l e v el pl a yi n g fi el d. 
 
H o w e v e r, o n 2 4 M a r c h 2 0 1 4, t h e C o u n cil of t h e E u r o p e a n U ni o n a d o p t e d a C o u n cil Di r e c ti v e w hi c h, 
i n t e r ali a, a m e n d s a n d b r o a d e n s t h e s c o p e of t h e E U S a vi n g s Di r e c ti v e t o i n cl u d e n o t a bl y (i ) p a y m e n t s 
m a d e t h r o u g h c e r t ai n i n t e r m e di a t e s t r u ct u r e s ( w h et h e r o r n ot e s t a bli s h e d i n a E U M e m b e r S t a t e ) f o r 
t h e ul ti m a t e b e n efi t of a n E u r o p e a n U ni o n r e si d e n t i n di vi d u al, a n d (ii ) a wi d e r r a n g e of i n c o m e si mil a r 
t o i n t e r e s t. 
 
L u x e m b o u r g c o nfi r m e d a m e n d m e n t s t o t h e E U S a vi n g s Di r e c ti v e a n d p r o vi d e t h e r e q ui r e d i nf o r m a ti o n 
o n i n t e r e s t p a y m e n t s t o t h e t a x a u t h o ri ti e s of o t h e r E U M e m b e r S t a t e s u n d e r t h e a u t o m a ti c 
i nf o r m a ti o n e x c h a n g e a s of 1 J a n u a r y 2 0 1 5 a n d a b oli s h t h e wi t h h ol di n g t a x s y s t e m. L u x e m b o u r g, t o 
t h a t eff e c t, a d o p t e d t h e l a w d a t e d 2 5 N o v e m b e r 2 0 1 4 a b oli s hi n g t h e wi t h h ol di n g t a x s y s t e m a s f r o m 1 
J a n u a r y 2 0 1 5 a n d r e pl a ci n g i t b y t h e a u t o m a ti c e x c h a n g e of i nf o r m a ti o n. T h e a m e n d e d E U S a vi n g s 
Di r e c ti v e t r a n s p o s e d b y M e m b e r S t a t e s b ef o r e 1 J a n u a r y 2 0 1 6. 
 
Di vi d e n d s di st ri b u t e d b y t h e U m b r ell a F u n d will f all i n t o t h e s c o p e of t h e S a vi n g s Di r e cti v e if m o r e 
t h a n 1 5 % of t h e r el e v a nt p o rtf oli o’ s a s s e t s a r e i n v e s t e d i n d e b t cl ai m s ( a s d efi n e d i n t h e L a w ). 
R e d e m pti o n p r o c e e d s r e ali s e d b y s h a r e h ol d e r s o n t h e di s p o s al of s h a r e s will f all i n t o t h e S c o p e of t h e 
S a vi n g s Di r e c ti v e if m o r e t h a n 4 0 % of t h e r el e v a n t f u n d a s s et s a r e i n v e s t e d i n d e b t cl ai m s. 
 
T h e U m b r ell a F u n d i s a u t h o ri s e d t o r ej e c t a n y a p pli c a ti o n f o r s h a r e s if t h e a p pl yi n g i n v e s t o r d o e s n o t 
p r o vi d e t h e U m b r ell a F u n d wi t h c o m pl e t e a n d s a ti sf a c t o r y i nf o r m ati o n r e q ui r e d b y t h e L a w. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I  

 

 
 

A p p e n di x I 
 

A d di ti o n al I n f o r m a ti o n ( U n a u di t e d ) ( c o n ti n u e d ) 
 

S A V I N G S D I R E C T I V E  
 

N a m e o f t h e F u n d s     
M e t h o d u s e d 
t o d e t e r mi n e 

t h e s t a t u s 

  T a x s t a t u s f o r  T a x s t a t u s f o r  

  
r e d e m p ti o n 

( 2 )  
di s t ri b u ti o n 

( 2 )  

N a ti xi s A si a E q ui t y F u n d ( 1 ) O O A T 

D N C A E m e r gi n g E u r o p e E q ui t y F u n d ( 1 ) O O A T 

N a ti xi s P a cifi c Ri m E q ui t y F u n d ( 1 ) O O A T 

H a r ri s A s s o ci a t e s C o n c e n t r a t e d U. S. E q ui t y F u n d O O A T 

H a r ri s A s s o ci a t e s Gl o b al E q ui t y F u n d O O A T 

H a r ri s A s s o ci a t e s U. S. E q ui t y F u n d O O A T 

L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d O O A T 

L o o mi s S a yl e s Gl o b al G r o wt h E q ui t y F u n d O O A T 

L o o mi s S a yl e s U. S. G r o w t h E q ui t y F u n d O O A T 

L o o mi s S a yl e s U. S. E q ui t y I n c o m e F u n d ( 1 ) O O A T 

D N C A E u r o p e S m all e r C o m p a ni e s F u n d ( 1 ) O O A T 

S e e y o n d A si a Mi n V ol E q ui t y I n c o m e F u n d  O O A T 

T h e m a ti c s A I a n d R o b oti c s F u n d  O O A T 

T h e m a ti c s M et a F u n d  O O A T 

T h e m a ti c s S af e t y F u n d  O O A T 

T h e m a ti c s S u b s c ri p ti o n E c o n o m y F u n d O O A T 

T h e m a ti c s W a t e r F u n d O O A T 

V a u g h a n N el s o n Gl o b al S mi d C a p E q ui t y F u n d ( 1 ) O O A T 

V a u g h a n N el s o n U. S. S el e c t E q ui t y F u n d O O A T 

W C M Gl o b al E m e r gi n g M a r k et s E q ui t y F u n d O O A T 

L o o mi s S a yl e s Gl o b al C r e di t F u n d  I I A T 

L o o mi s S a yl e s Di s ci pli n e d Al p h a U. S. C o r p o r a t e B o n d F u n d  I I A T 

L o o mi s S a yl e s I n s ti t u ti o n al Gl o b al C o r p o r at e B o n d F u n d I I A T 

L o o mi s S a yl e s I n s ti t u ti o n al Hi g h I n c o m e F u n d I I A T 

L o o mi s S a yl e s S h o r t T e r m E m e r gi n g M a r k e t s B o n d F u n d I I A T 

L o o mi s S a yl e s S t r a t e gi c Al p h a B o n d F u n d I I A T 

L o o mi s S a yl e s S u s t ai n a bl e Gl o b al C o r p o r at e B o n d F u n d ( 1 )  I I A T 

L o o mi s S a yl e s U. S. C o r e Pl u s B o n d F u n d I I A T 

L o o mi s S a yl e s A si a B o n d Pl u s F u n d  I I A T 

O s t r u m E u r o Hi g h I n c o m e F u n d  I I A T 

O s t r u m Gl o b al I nfl a ti o n F u n d  I I A T 

O s t r u m S h o rt T e r m Gl o b al Hi g h I n c o m e F u n d  I I A T 

A S G M a n a g e d F u t u r e s F u n d I I A T 

D o r v al L u x C o n vi c ti o n s F u n d I I A T 

L o o mi s S a yl e s Gl o b al M ul ti A s s e t I n c o m e F u n d I I A T 

N a ti xi s M ul ti Al p h a F u n d  I I A T 

N a ti xi s E S G C o n s e r v a ti v e F u n d ( 1 ) I I A T 

N a ti xi s E S G D y n a mi c F u n d ( 1 ) I I A T 

N a ti xi s E S G M o d e r a t e F u n d ( 1 ) I I A T 
 

I  = i n s c o p e of t h e l a w 
O  = o u t of s c o p e of t h e l a w 
A T  = a s s e t t e s ti n g 
( 1 ) S e e N o t e 1. 
( 2 ) F o r t h e fi s c al y e a r 2 0 2 0.  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I  

 

 
 

A p p e n di x I I 
 
A d di ti o n al I n f o r m a ti o n ( U n a u di t e d ) ( c o n ti n u e d ) 
 
I N F O R M A T I O N O N G L O B A L M A R K E T R I S K E X P O S U R E  
 
T h e M a n a g e m e nt C o m p a n y m o ni t o r e d t h e gl o b al m a r k e t ri s k e x p o s u r e of t h e F u n d s f o r t h e y e a r e n d e d 
D e c e m b e r 3 1, 2 0 2 0 u tili zi n g t h e c o m mi t m e n t a p p r o a c h e x c e p t f o r t h e A S G M a n a g e d F u t u r e s F u n d w h e r e 
t h e a b s ol u t e V al u e a t Ri s k ( V a R ) a p p r o a c h w a s u s e d. 
 
V a R 
 
D u ri n g t h e y e a r, t h e m o d el u tili z e d t o c al c ul a t e t h e a b s ol u t e V a R i s a n hi s t o ri c al m o d el b a s e d o n a 9 9 % 
c o nfi d e n t l e v el f o r a h ol di n g p e ri o d of 2 0 d a y s a n d a n o b s e r v a ti o n p e ri o d of 5 0 0 d a y s. T h e A S G M a n a g e d 
F u t u r e s F u n d’ s gl o b al e x p o s u r e i s li mi t e d b y a V a R li mi t of 1 5 %. F r o m J a n u a r y 1, 2 0 2 0 t o D e c e m b e r 3 1, 
2 0 2 0, b a s e d o n N a ti xi s I n v e s t m e n t M a n a g e r s S. A. i n t e r n al m o d el, t h e l o w, hi g h a n d a v e r a g e m o n t hl y V a R 
of t h e A S G M a n a g e d F u t u r e s F u n d w e r e 5. 2 2 %, 1 0. 9 9 %, a n d 7. 0 5 %, r e s p e cti v el y. 
 
L e v e r a g e 
 
I n m a n a gi n g t h e s t r at e g y of t h e A S G M a n a g e d F u t u r e s F u n d, t h e I n v e s t m e nt M a n a g e r d o e s n o t u tili z e 
b a n k b o r r o wi n g o r effi ci e n t p o rtf oli o m a n a g e m e n t t r a n s a c ti o n s. H o w e v e r, t h e u s e of d e ri v a ti v e s r e s ul t s i n 
l e v e r a g e. T h e l e v el of l e v e r a g e i s c al c ul at e d a s t h e s u m of t h e n o ti o n al a m o u n t s of t h e d e ri v a ti v e s u s e d. 
A s s u c h, t h e l e v el of l e v e r a g e f o r t h e s t r at e g y f r o m J a n u a r y 1, 2 0 2 0 t o D e c e m b e r 3 1, 2 0 2 0 a v e r a g e d 
6 8 9. 2 6 % of i t s n et a s s e t s b a s e d o n d ail y i n p u t d a t a. 
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I  

 

 
 

A p p e n di x I I I  
 
A d di ti o n al I n f o r m a ti o n ( U n a u di t e d ) ( c o n ti n u e d ) 
 

S e c u ri ti e s Fi n a n ci n g T r a n s a c ti o n R e g ul ati o n ( “ S F T R ” ) i n t r o d u c e s  r e p o rti n g r e q ui r e m e n t s f o r s e c u ri ti e s 

fi n a n ci n g t r a n s a c ti o n s ( “ S F T s ” ) a n d T o t al R e t u r n R a t e S w a p s. 

 

A S e c u ri ti e s Fi n a n ci n g T r a n s a c ti o n ( S F T ) i s d efi n e d a s p e r A rti cl e 3 ( 1 1 ) of t h e S F T R a s : 

  a r e p u r c h a s e / r e v e r s e r e p u r c h a s e a g r e e m e n t 

  s e c u ri ti e s o r c o m m o di ti e s l e n di n g a n d s e c u ri ti e s o r c o m m o di ti e s b o r r o wi n g 

  a b u y - s ell b a c k t r a n s a c ti o n o r s ell - b u y b a c k t r a n s a c ti o n, o r 

  a m a r gi n l e n di n g t r a n s a c ti o n 

 

A s a t D e c e m b e r 3 1, 2 0 2 0 t h e F u n d s h el d T o t al R e t u r n R a t e S w a p s a s t y p e of i n s t r u m e n t s u n d e r t h e s c o p e 

of t h e S F T R. 

 
a. Gl o b al D at a 
T h e a m o u n t of a s s e t s a c r o s s all S F T s a s a t D e c e m b e r 3 1, 2 0 2 0 i s a s f oll o w s : 

 

L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d  

T y p e o f A s s e t   A m o u n t  %  o f N A V  

T o t al R e t u r n R a t e S w a p s  $  1 6 9, 0 2 0  0. 8 1 %  

 
b. D at a o n r e u s e of c oll at e r al 
T h e r e w a s n o c oll a t e r al r e u s e d u ri n g t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0. 
T h e r e w a s n o c a s h c oll a t e r al r ei n v e st m e n t d u ri n g t h e y e a r e n d e d D e c e m b e r 3 1, 2 0 2 0. 
 
c. C o n c e n t r ati o n d a t a 
A s a t D e c e m b e r 3 1, 2 0 2 0 t h e r e a r e n o c oll a t e r al s e c u ri ti e s a n d c o m m o diti e s r e c ei v e d i n r e s p e c t of T o t al 
R e t u r n R a t e S w a p s. 
 
T h e t e n l a r g e st c o u n t e r p a rti e s a c r o s s all S F T s a n d T ot al R e t u r n R a t e S w a p s a s a t D e c e m b e r 3 1, 2 0 2 0 a r e 
a s f oll o w s : 
 
L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d  

S e c u ri t y t y p e   C o u n t e r p a r t y   A m o u n t  

T o t al R e t u r n R a t e S w a p s   G ol d m a n S a c h s   $     1 6 9, 0 2 0  

 
 
d. S af e k e e pi n g of c oll a t e r al r e c ei v e d 
T h e r e w e r e n o s e c u ri t y a n d c a s h c oll a t e r al s r e c ei v e d f o r T o t al R e t u r n R a t e S w a p s a s a t D e c e m b e r 3 1, 
2 0 2 0. 
 
e. S af e k e e pi n g of c oll a t e r al g r a n t e d 
T h e f oll o wi n g c a s h c oll at e r al w a s g r a n t e d f o r T o t al R et u r n R a t e S w a p s a s a t D e c e m b e r 3 1, 2 0 2 0 : 
 
L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d  

C oll a t e r al  t y p e   C o u n t e r p a r t y   A m o u n t  

C a s h   G ol d m a n S a c h s   $     1 9 0, 0 0 0  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I  

 

 
 

A p p e n di x I I I ( c o n ti n u e d ) 
 
A d di ti o n al I n f o r m a ti o n ( U n a u di t e d ) ( c o n ti n u e d ) 
 
f. R et u r n s / C o st s 
R e t u r n a n d c o s t f o r e a c h t y p e of S F T s a n d T o t al R e t u r n R a t e S w a p s f o r t h e y e a r e n d e d D e c e m b e r 3 1, 
2 0 2 0 i s a s f oll o w s : 
 
T o t al R e t u r n R a t e S w a p s 
L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d 
 

R e t u r n s *   A m o u n t   % o f o v e r all 

r e t u r n s * *  

T o F u n d  $  1 8 1, 0 5 6   1 0 0 %  

 
C o s t s *   A m o u n t   % o f o v e r all 

r e t u r n s * *  

T o F u n d  $  2 1, 4 1 6   1 0 0 %  

 
* R e t u r n s ( c o s t s ) a r e i d e n tifi e d a s t h e r e ali z e d g ai n s (l o s s e s ), c h a n g e i n u n r e ali z e d g ai n s (l o s s e s ) a n d i n t e r e s t r e c ei v e d ( p ai d ) o n T o t al 
R e t u r n R a t e S w a p s d u ri n g t h e r e p o r ti n g p e ri o d. 
* * All r e t u r n s f r o m O T C d e ri v a ti v e t r a n s a c ti o n s will a c c r u e t o t h e P o r tf oli o a n d a r e n o t s u bj e c t t o a n y r e t u r n s s h a ri n g a g r e e m e n t wi t h 
t h e P o r tf oli o’ s m a n a g e r o r a n y ot h e r t hi r d p a r ti e s. 

 
g. A g g r e g at e T r a n s a cti o n D at a 
T h e a g g r e g at e t r a n s a cti o n d at a f o r c oll at e r al p o si ti o n s (i n cl u di n g c a s h ) r e c ei v e d a c r o s s all S F T s a n d T ot al 
R et u r n R at e S w a p s a s at D e c e m b e r 3 1, 2 0 2 0 i s a s f oll o w s : 
 
L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k et s E q ui t y F u n d 

T y p e o f c oll a t e r al   M a t u ri t y   A m o u n t  

C a s h  N / A  
 

$       1 9 0, 0 0 0  

 
C o u nt r y i n w hi c h c o u n t e r p a rti e s f o r T ot al R et u r n R at e S w a p s a r e e st a bli s h e d : 
 
L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d 

C o u n t e r p a r t y   
 

 C o u n t r y  

G ol d m a n S a c h s  U ni t e d St a t e s of A m e ri c a  

 
T h e s e t tl e m e nt a n d cl e a ri n g m e c h a ni s m s f o r S F T s a n d T o t al R et u r n R a t e S w a p s a s a t D e c e m b e r 3 1, 2 0 2 0 
a s f oll o w s : 
 
L o o mi s S a yl e s Gl o b al E m e r gi n g M a r k e t s E q ui t y F u n d 

S e t tl e m e n t a n d cl e a ri n g     A m o u n t  

Bil a t e r al   
 

$           1 9 0, 0 0 0  
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 
 

A p p e n di x I V  
 
A d di ti o n al I n f o r m a ti o n ( U n a u di t e d ) ( c o n ti n u e d ) 
 

R e m u n er ati o n di s cl os ur e f or N ati xi s I nt er n ati o n al F u n d s ( L u x) I A n n u al R e p ort 
 
N a ti xi s I n v e st m e n t M a n a g e r s S. A. a s t h e M a n a g e m e n t C o m p a n y of t h e F u n d ( t h e “ M a n a g e m e n t C o m p a n y ” ) 
h a s i m pl e m e nt e d a R e m u n e r ati o n P oli c y t h a t i s d e si g n e d t o p r o m o t e s o u n d a n d eff e c ti v e ri s k m a n a g e m e nt 
a n d t o di s c o u r a g e t a ki n g e x c e s si v e ri s k s f o r b o t h t h e M a n a g e m e n t C o m p a n y i t s elf a n d f o r t h e f u n d s it 
m a n a g e s. T h e P oli c y i s r e vi e w e d o n a n a n n u al b a si s.  
 
F u r t h e r d et ail s o n t h e r e m u n e r a ti o n p oli c y a r e a v ail a bl e b y r ef e r ri n g t o t h e f oll o wi n g w e b si t e 
h t t p s : / / w w w.i m. n ati xi s. c o m /i n tl / r e g ul at o r y -i nf o r m a ti o n a n d a p a p e r c o p y of s u c h d e t ail s i s a v ail a bl e o n 
r e q u e st a n d wi t h o u t c h a r g e.  
 
A s at D e c e m b e r 3 1, 2 0 2 0, t h e F u n d di d n o t h a v e a n y e m pl o y e e s a n d t h e r e m u n e r ati o n p oli c y a p pli e d o nl y 
t o m e m b e r s of t h e M a n a g e m e n t C o m p a n y’ s b o a r d of di r e c t o r s o r s e ni o r m a n a g e m e n t a s m o r e f ull y 
d e s c ri b e d b el o w.   
 
T h e b el o w t a bl e s s e t s o u t t h e p r o p o rti o n of t h e t ot al fi x e d a n d v a ri a bl e r e m u n e r a ti o n of t h e s t aff i d e n tifi e d 
a s “ M at e ri al Ri s k T a k e r s ” of t h e M a n a g e m e n t C o m p a n y at t ri b u t a bl e t o all t h e f u n d s i t m a n a g e s, t a ki n g i n t o 
a c c o u n t U C I T S a n d n o n - U C I T S. T h e a m o u nt h a s b e e n p r o p o rti o n e d t o t h e t ot al n et a s s e t s of t h e f u n d a n d 
t h e n u m b e r of s t aff of t h e M a n a g e m e n t C o m p a n y.  
 
T h e o r g a ni z a ti o n of t h e M a n a g e m e n t C o m p a n y d o e s n o t all o w s u c h a m o u nt s t o b e i d e n tifi e d p e r f u n d 
m a n a g e d. T h e fi g u r e s b el o w t h e r ef o r e s h o w t h e a m o u n t of t h e r e m u n e r a ti o n s o n a p r o - r a t a b a si s 
c o m p a r e d t o t h e t ot al a s s e t s u n d e r m a n a g e m e n t. T h e p o r ti o n of t ot al r e m u n e r a ti o n p ai d o r p a y a bl e t o 
I d e n tifi e d S t aff of e n ti ti e s t o w h o m t h e M a n a g e m e n t C o m p a n y h a s d el e g a t e d p o r tf oli o m a n a g e m e nt 
f u n c ti o n s ( t h e “ D el e g a t e ( s ) ” ) i s al s o s e t o u t b el o w.  
 
T o t al r e m u n e r a ti o n p ai d b y N ati xi s I n v e st m e nt M a n a g e r s, S. A. t o i t s’ s t aff i d e n tifi e d a s ' M a t e ri al Ri s k 
T a k e r s' (i n cl u di n g t h e i d e n tifi e d s t aff of t h e d el e g at e ( s ) i n t h e y e a r e n di n g D e c e m b e r 3 1, 2 0 2 0 i s a s 
f oll o w s : 
 
I d e n tifi e d S t aff of t h e M a n a g e m e n t C o m p a n y 
 

Fi x e d R e m u n e r a ti o n € 2, 4 7 3, 4 1 2  

V a ri a bl e R e m u n e r ati o n € 8, 3 1 9, 3 9 6  

T o t al  € 1 0, 7 9 2, 8 0 8  

   

N u m b e r of b e n efi ci a ri e s :   1 7  

    

 
I d e n tifi e d S t aff of t h e d el e g a t e ( s ) 
 

Fi x e d R e m u n e r a ti o n € 2, 5 6 0, 5 7 0  

V a ri a bl e R e m u n e r ati o n € 5, 4 0 8, 6 1 7  

T o t al  € 7, 9 6 9, 1 8 7  

   

N u m b e r of b e n efi ci a ri e s :  8 6  

    

 
Fi x e d r e m u n e r a ti o n i s i n cl u si v e of 2 0 2 0 b a s e s al a r y a n d v a ri a bl e r e m u n e r ati o n c o n si st s of b o t h c a s h a n d 
d ef e r r e d c o m p o n e n t s of i n c e n ti v e a w a r d s.   
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N a ti xi s I n t e r n a ti o n al F u n d s ( L u x ) I 
 

 
 

A p p e n di x I V ( c o n ti n u e d ) 
 
A d di ti o n al I n f o r m a ti o n ( U n a u di t e d ) ( c o n ti n u e d ) 
 

R e m u n er ati o n di s cl os ur e f or N ati xi s I nt er n ati o n al F u n d s ( L u x) I A n n u al R e p ort 
 
I n a d di ti o n, t h e a g g r e g a t e a m o u n t of r e m u n e r a ti o n i s f u rt h e r b r o k e n d o w n a s f oll o w s :   
 
I d e n tifi e d S t aff of t h e M a n a g e m e n t C o m p a n y 
 

S e ni o r M a n a g e m e n t *  € 3 6 0, 7 9 3  
 

  

O t h e r m e m b e r s h a vi n g a m at e ri al i m p a c t o n ri s k 

p r ofil e of t h e F u n d 

€ 1 0, 4 3 2, 0 1 5  

T o t al € 1 0, 7 9 2, 8 0 8  

   

N u m b e r of o t h e r m e m b e r b e n efi ci a ri e s :  1 3  

   

 
* S e ni o r M a n a g e m e nt i n cl u d e s : 
Bil al, Oli v e r 
H o r sf all, P at ri ci a 
J a c k s o n, C h ri s t o p h e r 
U r v o y, J e r o m e 
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